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Score: 14Nice comments on computations efficiency. What about bias, convergence, nonstationarity, etc.?
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(a) The main issue here was that the signal is an AR signal and the model is an MA model. Will the filter converge to the correct value? What value will it converge to? Why?(b) What about nonstationary noise? changes in environment? etc.?(a) Score: 10(b) Score:   8


