POLITECNICO DI MILANO - SEDE DI COMO
MODEL IDENTIFICATION AND ADAPTIVE SYSTEMS

prof. Luigi Piroddi

Academic year 2015/16
Final Exam — July 11, 2016

Answer the following questions:

1) Describe the main differences between the Recutsast Squares (RLS) and the Least Mean
Squares (LMS) algorithms.

2) Explain why it can be convenient to employ IIRd in the ANC scheme, as opposed to FIR
filters, if there is an acoustic feedback. lllustrthe FURLMS algorithm.

3) Describe the filtering problem and the Kalman apptoto filtering and prediction.

4) Describe the 1-step ahead predictor models for NARXRMAX and NOE models, discussing
their main differences.
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