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3 ¥ind the MVU estimator of the amplitudes
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Evaluate yo p=2,11=

where w(n}
and also their covariance.

1,72 =1, and N is even.
{71/13 Prove that the inverse of HTH exists if and only if the columns of H are linearly
~’ independent. Hint: The problem is equivalent t0 proving that HTH is positive
definite and hence invertible if and only if the columns are linearly independent.



