ECE 608 - Signa Theory, Spring 2006
Homework #4

Due 5/17/06

. Find the function z(t), 0 < ¢ < 1, that minimizes:

/01 {[m(t) — cos(2nt)]? + % [dfl(tt)r} dt

under the conditions that z(0) = z(1) = 1.

. Apply Lagrange multipliers to attempt to maximize;
2201x9 + Tox3 + T1T3
subject to:
1+ o+ 23 =3.
Is your solution a maximum, minimum, or neither?

. Find the z € R® that minimizes H(z) = 35, z; In(z;) under the congtraints that >°2_, =; = 1 and

. Findthesignal s(t),0 < ¢ < 1, that maximizes fol s(t) cos(2mt)dt under the constraints that fol s2(t)dt =
>

Land [ s(t)dt > .



