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Question 1
Generate a white noise vector V1 of size 1000 that has standard normal distribution.
Calculate the mean, standard deviation and variance of this vector.

Question 2

Generate a Gaussian white noise matrix M1 of size 10x10 that has mean 3 and variance
5. Calculate the mean and variance of all the values in M1; Calculate the covariance
and correlation matrices.

Question 3
Generate a Gaussian white noise matrix M2 of size 10x8 that has mean 0 and standard
deviation 5. Calculate the correlation matrix between M1 and M2.

Question 4
Plot V1. Plot the histogram of all the values in V1 and M2 separately, and set bin to 20.



