
Solutions to Chapter 6 Exercises (Part 2)

Problem 6.3
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Problem 6.12
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From problem 6.11 we know
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Expanding both the exponentials and equating the coefficients of  1 2 3 4    we get
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Where   cov ,ij i jc X X
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Since Xi are zero mean random variables   ij i jc E X X   
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Problem 6.14
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Since k=N evaluate the term (Nk) in the second sum to zero, we can set the range of k to be k=m, 
…, N1.
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In the second sum, let n=k+1. Then
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The second series cancel the first series except the terms k=m. Hence
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Problem 6.17
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