UNIVERSITY OF NEVADA LAS VEGAS Quiz 7: ECGT774 Stochastic Control F17

Problem 1 (10 Points) Given an LTI system with an impulse response h(t) derive the formula for the
mean py (t) and the autocorrelation function Ry (¢,s) for the output stochastic process when the input is a
stochastic process X (¢,w) with mean px () and autocorrelation function Rx (¢, s).

Problem 2 (10 Points) Given an LTI system with an impulse response h(t) derive the formula for the
power spectral density Sy (w) when the input power spectral density is Sx (w).
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