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Solutions to Homework Set #3
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(b) The marginals are as plotted above. We note that for small values of A
σ

we get
a uniform pdf in [0, 2π) and for larger values the phase becomes zero.

2. Let r be a random variable obtained as r2 = x2 + y2 where x and y are independent
Gaussian random variables with identical variance σ2 and means 0 and A respectively.



Then r is Rician distributed as r
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