PROBLEM 2.59 (Solution by Dongning Guo, June 20, 2001)

Let the autocorrelation function of s(t) be

Ry(7) = / s(t)s(t + 7)dt.
The matrices R[0] and R[1] are defined by
1, ifj=k
Rip[0] = Qpjk, ifj <k
0, ifj=k
Rj[0] = { L
Pkj> lf] <k,

- st — 2 Lrys = F Ly



