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Exercises:

1. Perform a digital FIR filter h(n) of 3 coefficients according to the MSE criterion to ex-
tract the useful signal s(n), made of one sinusoid with unknown phase and normali-
zed frequency ωo = π/2, from a received signal r(n)=s(n)+w(n) where w(n) is a ran-
dom white signal with the same power as s(n).

2. A random series is obseved for 6 samples:

                                                    -1   -3    5   3   -2    -1  

Perform an optimum linear predictor with one coefficient (ZOP) and numerically predict the

next sample of the series. In addition, evaluate the prediction error variance.


