BBL 501E HW #2 

1. Let 
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are independent random variables. Show that
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2. Show that if 
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 is the correlation matrix of the random vector 
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is its inverse, then 
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3. Consider the system diagram below:
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A system characterized by linear transformation matrix 
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such that the output random vector 
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. Determine transformation matrix 
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and 
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4. Woods&Stark 5.9

5. Woods&Stark 5.20

6. Let 
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. Determine the autocovariance function for 
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 is a Bernoulli random sequence with 
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b. 
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 is a sequence of zero mean, independent, identically distributed random sequence.
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