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Q1 Least Mean Square for removing Intersymbol Interference

The most popular question, largely done well with the exception of part b.ii. This was a simple MA
process and its autocorrelation should have been familiar to all. Unfortunately part b.iii similarly
done poorly.

Q2 System' Identification

Least popular question but turned out to be a good mark earner for those who attempted it. The
description of the RLS in part b done poorly by the majority. It was satisfying to see part c.ii being
solved by directly differentiating the cost function to find the stationary points, rather than
expanding the cost function (expectation operator) and then differentiating which would have
been considerably more work.

Q3 Model order and Power Spectrum Estimation

Part c.iii was surprisingly done poorly, for both the finite N and infinite N case; this was a simple
calculation involving a geometric series and many either failed to see this or got the details wrong.

Q4 Fitting an ARMA(P,Q) model to data

A very popular question but done poorly on average. Parts a and b were routine calculations that
would have been familiar to Part 2A students but surprisingly done quite badly. Many failed to see
how part ¢ could have been solved independently of the MA coefficients. The use of Spectral
Factorisation for part d unnecessarily complicated for only 2 MA coefficients. A direct solution
would have been better. Part e was not answered in its intended generality and those that did failed
to justify their assertions properly.

S.S.Singh (Principal Assessor)



