
ECEn 670

Homework Problem Set 5

Due at beginning of class, Thursday, October 10, 2013

Problems are from An Introduction to Statistical Signal Processing by Gray and

Davisson unless otherwise speci�ed.

1. 4.1

2. 4.5

3. 4.6

4. 4.7

5. 4.19

6. Schaum's 3.54

7. Schaum's 4.34

8. Schaum's 4.46
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