
1. Let d > 1 and let Cd(h), h ∈ Rd, be an autocovariance function of a random field {Z(u), u ∈ Rd}, i.e. Cd is
a positive semidefinite function on Rd. Assume that the random field is stationary and isotropic and hence
Cd(h) = f(‖h‖d), h ∈ Rd, for some function f : [0,∞)→ R, where ‖h‖d denotes the d-dimensional Euclidean
norm. For 1 ≤ k < d define Ck(u) = f(‖u‖k), u ∈ Rk. Prove that Ck is the autocovariance function of some
random field {Y (u), u ∈ Rk}.
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