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Therefore, the eigenvalue are 1 22 (double),  7λ λ= =  
For 1 2λ = , the coefficient matrix of 1( )I A X 0λ − =  is: 
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For 2 7λ = − , the coefficient matrix of 1( )I A X 0λ − =  is: 
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3. Solution: 
Y(t) is wide-sense stationary. 
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4. Solution: 

a). 
cov( , ) [ ( )] ( ) [ ]
                    [ ] [ ] ( ) ( ) ( ) ( )
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5. Solution: 
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