Carleton University Stochastic Processes, 94.553 Department of Systems and Computer Engineering A. H. Banihashemi

Problem Set #5

• Textbook: Ch. 6: 4, 7, 16, 20, 31, 34, 35, 40, 48.

• There is an error in problem 20. In the last sentence, the random process Y_n has to be replaced by S^′_n.