CANZZE G S x(N)AEEE Zy((n), y(n)BEan

y(Nn) =a,X(h—7,)+e(n)

x(n)Ale(n)AFE5%

Hin: 72 He(n)



AR ZEXTIY, B FEZEZUILZ

D(X +Y) = D(X)+ D(Y)

D(X)=0, D(Y)=0



e(n) =y(n)-ax(n—r7)
e(n) =e(n)+a,x(n—17,) -ax(n—17)
D[e(n)] = Dle(n) + o, x(N—17,) -aX(n —17)]

- x(N) 5e(n) o<

Dle(n)] = Dle(n)] + Dlayx(n—7,) -ax(n—7)]



Dle(n)] = Dle(n)]+ Dla,x(n—7,) -ax(n —7)]

AD[agx(n—17,) - ax(n — )] = ORY,

B, %M a = a, H.r = ¢ B,

D[é(n)]H e/ MED[e(n)]




Variance of e(n)
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