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Problem # 1

Miller’s Book-Problem 10.6

Problems # 2-5

Haykin’s Book- Problems1.18, 1.20, 1.23 and 1.26

Hint for Problem 1.20:

Remember that for gaussian random variables

E{x1 x2 x3 x4}= E{x1 x2} E{x3 x4}+ E{x1x3} E{x2 x4}+ 

E{x1 x4} E{x2 x3}

