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Book: E. W. Kamen, J. K. Su, Introduction to Optimal Estimation, Springer, 1999.
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a. y(n)=-0.25y(h—1)+w(n)
b. y(n)=-05y(n-D+o(n)-o(n-1)
C. y()=y(n-1)-0.25y(n-2)+w(n)
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