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Quiz 7 Out of 10 points, 2 bonus points B = ’
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1. A car is traveling at velocity X miles per hour and X is Gaussian distributed witirmiean fé/Q A ;
~NAL Lol

65 and variance 25. A police radar’s measurement is ¥ = X + W, where W is Gaussian —
distributed with mean 2 and variance 1 and is independent of X. Vet ) A
e
s . : ; i 1 L
(a) Find the least square estimate of the car velocity based on the radar’s measurement, Y. S
S A&

(b) Compute the least squares estimate of the car velocity when the radar’s measurement is

Fad »
Y = 65 miles per hour An Gy
(c) Find the formula for the linear least square estimate of the car velocity based on the

radar’s measurement, Y and compute it for ¥ = 65 miles per hour.

(10 points = 4 + 2 + 4)
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