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| Consider a random variable X with E[X]=4 and variance of X = 5.

Another random Variable is given as Y=-3X+8. Find i) E[X 2], ii) E[XY],
iii) E[Y 2], iv) Var(Y) ?

OR

| If the Joint density function for x and y is

foy(Xy)= (xy)/9 0<x<2,0<y<3

0  otherwise
a) Show that X and Y are statistically Independent.
b) Show that X and Y are Uncorrelated.

| If a Random Process X(t)= Acoswt + B sinwt is given , where A, B are un

correlated, Zero mean random variables having the variance ¢° and w is a
uniform random variable from (0, 27), Find a) autocorrelation b) Show

_ that X(t) is a wide sense Stationary (WSS)

OR
a) State ErgodicTheorem, Ergodic process, Mean Ergodic Process.
b) Prove the any 4 properties of Auto correlation functions.

' A Random process has Autocorrelation function

Rux(t)=1- 7| |7|=1
0 otherwise

| Find the PSD and Draw the Plots ?

OR

' Prove that the power Spectrum and Auto correlation of random processes

form Fourier transform pair
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