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1. (25%) Find an orthogonal matrix P that orthogonally

1 -2 0
A= 0 0 0
-5 0 7

2. (25%) Find the inverse Laplace transform of
25+3

F(s)=—22F2
(<) s* +45-6

3. (25%) Solve the following differential equation
Y'(x)+3y'(x)+2y(x) =2cos(x)

4. Consider the following random process
X (¢) = Acos(wyt + ®)

(a) (10%) Find the expectation E(X(t))
(b) (15%) Find autocorrelation function

diagonalizes the matrix




