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1

Introduction

Digital signal processing (DSP) represents a general interdisciplinary area [36, 30, 3, 41, 35|
based upon numerical or symbolical analysis of one-dimensional or multi-dimensional data
sets that may stand for any physical, engineering, biomedical, technological, biological,
acoustic, seismic or economical variable measured or observed with a given sampling
period. Selected applications and goals of their processing are presented in Fig. 1.1. Even
though applications cover completely different areas the mathematical background of
their analysis is very close allowing processing of vectors, matrices or multi-dimensional
arrays of observed data in a general way. Digital signal processing methods thus form an
integrating platform for many diverse research branches.
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FIGURE 1.1. Fundamental applications of one-dimensional and multi-dimensional signal pro-
cessing and selected goals of their analysis

Fundamental mathematical methods of signal, image and multi-dimensional objects
processing in the space and frequency domains are summarized in Fig. 1.2 and they
include the following main topics

Space domain deterministic processing

Probabilistic signal processing

Space domain adaptive processing

Space-Frequency analysis

Space-Scale analysis
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Selected mathematical methods presented in this figure cover basic numerical methods
[4], statistical methods, adaptive methods including neural networks, discrete Fourier
transform and discrete wavelet transform. Goals of signal analysis cover the estimation of
its characteristic parameters either in the original or in the transform domain. In some
cases of signal processing deterministic methods may be applied but in many applications
statistical and adaptive methods [12, 33] must be used to compensate for the incomplete
knowledge of the real system time variations.
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DIGITAL SIGNAL AND IMAGE PROCESSING

Space-Frequency Analysis Space-Scale Analysis

Discrete Fourier Transform Discrete Wavelet Transform
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Complex Wavelet Transform
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FIGURE 1.2. Fundamental mathematical methods of digital signal and image processing both
in the space and frequency domains and associated goals of their applications
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1.1 Historical Notes

The mathematical fundamentals of digital signal
and image processing methods are based upon
numerical analysis [1] that predates the inven-
tion of modern computers by many centuries us-
ing works of famous mathematicians including
that of Isaac Newton (1643-1727), Joseph Louis
Lagrange (1736-1813) and Leonhard Euler (1707-
1783). The matriz theory introduced in the mid-
dle of the 19th century incorporating ideas of
Gottfried Wilhelm Leibnitz (1646-1716) and Carl
Friedrich Gauss (1777-1855) forms now one of its Isaac Newton

basic mathematical tools as well. (January 1,1643-March 31,1727)

L
% i
gl
Rkl ‘

Carl Friedrich Gauss
(March 21,1768-May 16,1830) (April 30,1777-February 23,1855)

The theory of digital signal processing is in many cases closely connected with the
Fourier representation of functions suggested in 1822 [9] by Jean Baptiste Joseph Fourier
(1786-1830) and on the method of the least squares presented independently by Carl
Friedrich Gauss [10] and Adrien-Marie Legendre (1752-1833) [21] in the beginning of
the 19th century.

Basic mathematical methods were later ex-
tended to many fields including the estimation
theory and stochastic processes introduced by
Norbert Wiener (1894-1964) in 1949 [44] and
Rudolf E. Kalman (1930-) [19] with applications
in various areas covering adaptive filtering prob-
lems and spectrum analysis. Many algorithms
use properties of the discrete Fourier transform
and their implementation is enabled by its fast
version published by James Cooley (1926-) and
John Tukey (1915-2000) [7] in 1965. The lat-
est research of wavelet transform using the first
known wavelet proposed by Alfred Haar (1885-
1933) in 1909 is based upon research of Ingrid Adrien-Marie Legendre
Daubechies (1954-) published in 1992 [8]. (September 18,1752-January 10,1833)
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1.2 Applications

Basic methods and applications of digital signal and image processing methods summa-
rized in Fig. 1.1 cover [40, 12, 3, 41, 14]

e Spectrum estimation giving the distribution of power over frequency and enabling
in this way to distinguish characteristic signal components important for analysis
and further processing [13] in biomedicine, chemistry, seismology, communications
and control systems,

o Digital filtering originally used to eliminate undesirable frequency components or to
reduce noise in communications, multimedia systems, control structures or biomed-
ical data [29, 16, 17] and to improve possibilities of acoustic and image processing,

e (Correlation techniques enabling comparison of signals representing in many cases
sampled physical quantity.

Classical applications mentioned above has been substantially enlarged by the use of
adaptive filters giving ability to operate in an unknown environment on discrete signals
representing any physical or technological variable. General objectives of such a processing
may result in

e System identification substantial for mathematical modelling in science or engineer-
ing and including parameter estimation and inverse modelling as well,

e Signal detection and prediction enabling to find out the useful information in a given

sequence and to forecast its behaviour,

e [nterference cancelling used to reject undesirable signal components for further sig-
nal analysis and processing.

In case of general systems time-varying models are obtained and methods used for
adaptive processing are closely related to that of computational intelligence and neural
networks.

1.3 Algorithmic Tools

Computer experiments suggested in this text may be transformed into any computer
language but all presentations described bellow were realized in the MATLAB software
package [11, 26, 27, 6] allowing a very simple realization of all methods in form very
close to the original matrix notation. There are many books devoted to signal and image
processing using this computational environment [38, 14, 37, 28|.
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2

Discrete Signals and Systems

Let us start the study of digital signal processing methods by the summary of basic signals
and systems properties and mathematical tools enabling their description and analysis.
Such a background is substantial for the development of classical and adaptive methods
described further.

2.1 Fundamental Concepts

Most of observed signals are continuous functions z,(t) of one or more variables. Before
their digital processing it is necessary to realize their sampling with a given sampling
period Ty (or sampling frequency fs; = 1/75). In case of one independent variable (usually
standing for time) resulting discrete-time signal is represented (Fig. 2.1) by a sequence of
numbers

x = {x(n)} = {z.(nTs)} (2.1)

for n € (—o0,400). As real analog/digital converters are able to approximate discrete-
time values by a limited number of digits only such a sequence is digital in fact [30, 23].

TIME DOMAIN SIGNAL DESCRIPTION enables definition of deterministic signals includ-
ing periodic and nonperiodic signals by their mathematical definition. The most important
deterministic signals represent

1 forn=0
0 forn#0
1 forn >ng
0 for n < ng
- real exponential sequence: z(n) = a”

(n) = A sin(2m fn)

- unit sample sequence: d(n) = {

- unit step sequence:  u(n) =

- sinusoidal sequence: x

The sketch of these signals is given in Fig. 2.2.

Further signals may be described by their own mathematical definition and they may be
also combined using the basic operations summarized in Tab. 2.1 (including also MATLAB
notation which in real programs does have no formal difference between scalars, vectors
or matrixes considering a scalar as a special matrix with one element only).

% g [H“mlmh
Il
Analog / Digital
Convertor

FIGURE 2.1. Sampling process of an analog signal
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(2) UNIT SAMPLE (b) UNIT STEP
1.5 1.5
1 1
0.5 0.5
96 o 10 20 30 96 o 10 20 30
Index Index
N 5(c) EXPONENTIAL SEQUENCE (d) SINUSOIDAL SEQUENCE
1t :
' | - THWHT - Tmmh
o et
0 Mg -
-10 o 10 20 30 —-10 o 10 20 30
Index Index

FIGURE 2.2. Basic deterministic signals

In many practical cases observed signals are random including unpredictable noise as
well. Description of such signals is based upon a random signal theory presented in many
books including [31, 2, 12]. The analysis of these signals may be in many cases restricted
to stationary random signals with their basic probabilistic characteristics (average and
autocovariance function) independent of the starting index of observation. An example of
a random signal with its histogram approximating its probabilistic distribution is given
in Fig. 2.3.

For various signal analysis techniques it is useful to refer to the energy of a sequence
defined ([23, p.24] or [30, p.10]) as

E= Y |a)P (2.2)

n=—oo

FREQUENCY DOMAIN SIGNAL DESCRIPTION is another method of the given sequence
approximation which is substantial in many digital signal processing methods. Fourier
series applied for continuous signals studied for example in [24, p.10] or [23, p.258] are
originally restricted to the approximation of a periodic function f(t) with period T' by
the weighted sum of complex exponentials or trigonometric functions in the form

> - 21 > 21 . 27

Japroz(t) = kzzoo Fel?Ft — g + ; <akcos(th) + bksm(th)) (2.3)

| Operation | Definition | MATLAB notation |
multipheation | {e(n)] - (y(n)} = (@ (n) - y(n)} X xy

linear combination | a - {x(n)} +b- {y(n)}ooz {a-z(n)+b-y(n)} | axx+bxy
convolution {z(n)} x{y(n)} ={ Z z(k)y(n —k)} conv(x,y)

k=—o0

translation {z(n —np)}

TABLE 2.1. Basic sequence operations
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RANDOM SEQUENCE HISTOGRAM

60

| | ™
2 50 /\

f
1 L [N
o B 7 \‘

2 E 10t
-3 - - - - 0
0 100 200 300 400 500 -4 -2 0 2 4
Time Class

FIGURE 2.3. Stationary random signal with normal probabilistic distribution and its histogram

Using the mean square error method it is possible to derive that

1 T ~k27'r
F, = ?/ e IFTt dt (24)
0

for k =0,£1,£2, - and after the application of Euler relations for complex exponentials
it is possible to express

T

e 2

aw = = /O £(t) cos(k%t) dt (2.5)
e 2

b= /0 £(t) sm(k%t) dt

for K = 1,2,--- .Example of such an approximation of a rectangular function with its
period T' = 27 by a limited number of terms in the form

Famonlt) = %(sin(t) + %sm(?)t) + %sin(5t) + ;sin(ﬁ)) (2.6)
is presented in Fig. 2.4 together with weights denoting the significance of separate fre-
quency components. Generalization of this method to non-periodic signals is studied fur-
ther in connection with the discrete Fourier transform analysed for instance in [40, p.59]
as well. It enables signal description in the form of a finite number of its frequency com-
ponents giving possibility of the sampling rate estimation as well.

Theorem 2.1 Let f,, is the highest frequency component of a signal. Then the sampling
frequency fs must be greater or equal then 2f,, to enable its perfect reconstruction.

Proof of this theorem is closely connected with the theory of the discrete Fourier transform
presented further and studied in many books including [30, p.28], [40, p.45] or [23, p.57].
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FUNCTION APPPROXIMATION WEIGHT COEFFICIENTS
15 T T T 15 : . .
(0]
1.
0.5¢
-1.5 - - - 0 O O T < T
0 2 4 6 8 0 2 4 6 8
Time Index

FIGURE 2.4. Rectangular function approximation with the separate frequency components

2.2 Discrete System Description

A discrete system is mathematically defined as a transform of the input sequence {z(n)}
into the output sequence {y(n)} by means of an operator T (Fig. 2.5). In case of the unit
sample input sequence {d(n)} the system output is called the impulse response {h(n)}
having substantial role in signal analysis presented further. Process of such a transforma-
tion is often called digital filtering which in the broader sense includes both extraction of
information from a given signal and system identification or control as well.

Definition 2.1 Linear shift invariant system is a discrete system having the following
properties

T[a z1(n) + b x2(n)] = a Tx1(n)] + b T]xz(n)]
Tlz(n)] = y(n) = Tlz(n — k)] = y(n — k)

Theorem 2.2 Let {h(k) : h(k) = T[d(k)]} stands for the impulse response of a discrete
linear shift invariant system. Then the response of this system to the signal {z(n)} is
determined by the convolution sum

y(n) = h(n) * z(n) = kz h(k) z(n — k) (2.9)
b Ehll |
DISCRETE DISCRETE
(a) SYSTEM (b) SYSTEM

FIGURE 2.5. General discrete system and its application for impulse processing
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Proof: 1t is obvious that it is possible to define signal {z(n)} by means of the impulse
function {d(n)} in the form

w(n) =Y (k) dn—k)

k=—o00

Using system operator 7' it is possible to calculate the system output

[e.9]

y(n) = T[ 3 a(k) dn - k)]

k=—o00

After application of properties (2.7) and (2.8) of a shift invariant system it is possible to
write

o

yn) = Y alk) Tld(n - k)] =

k=—o00
0o

= > a(k) h(n — k)

k=—00

By further substitution to change indices we shall receive expression (2.9). A

Results presented above implies that any linear shift invariant system is completely
defined by its unit sample response {h(n)}. This result can be further used to determine
system stability [23, p.34].

Definition 2.2 A discrete system is said to be stable if every bounded input sequence
{z(n)} implies bounded output sequence {y(n)}.

Theorem 2.3 A linear shift invariant system is stable if and only if the sum

S= > |h(k) (2.10)

k=—o00
has a finite value.

Proof: Assume that the input sequence is bounded by a finite M such that |z(n)|] < M
for all n. Then it is possible to use Eq. (2.9) and the triangular inequality to write

n)| =Y hk)z(n—k \<Z\h )| |z(n — k \<M2\h ) =MS

k=—o00 k=—00 k=—o00

Therefore if S is finite the output sequence is bounded as well. A

Further considerations are in most cases restricted to causal systems [23, p.38] having
their output for each n dependent on input values for k& < n only. Impuls response {h(n)}
of such systems is nonzero for n > 0 only and Eq. (2.9) has therefore the following form

= h(k) x(n — k) (2.11)

k=0
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y(n)

=1

. y(n-1)

=1

y(n-2)

=1

. y(n-N)

FIGURE 2.6. Block diagram and signal flow graf representation of the IIR filter (with symbol
z~1 standing for the unit sample delay)

TIME DOMAIN DISCRETE SYSTEM DESCRIPTION may be in many cases restricted to the
linear constant coefficient difference equation ([40, p.180], [30, p.16]) defining relationship
between the input and output sequence in the form

N N
y(n)+ > _a(k) y(n —k) = b(k) z(n — k) (2.12)

k=1 k=0
This general equation denoted as autoregressive-moving average (ARMA) model can take

the following specific simplifications
(i)  moving average (MA) model in the form

y(n) =Y b(k) x(n— k) (2.13)
k=0

(i)  autoregressive (AR) model in the form
N
y(n) + Z a(k) y(n — k) = x(n) (2.14)
k=1

Comparing Egs. (2.13) and (2.11) it is possible to see that coefficients {bg,--- ,bn}
stand for the finite duration impulse response {hg,---,hy} and corresponding digital
system is therefore also called finite impulse response (FIR) filter. Owing to Theorem 2.2
it is always stable which explains one of reasons of its popularity.

General autoregressive and autoregressive-moving average model represent infinite im-
pulse response (IIR) filter as explained in the following example. Graphical description of
such a general system in the block diagram form and signal flow graf representation [30,
p.136] is presented in Fig. 2.6.

Example 2.1 Calculate the unit sample response of a digital system described by the
difference equation (2.12).
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Solution: Assume the input sequence {z(n)} = {d(n)}. Denoting the impulse response
{y(n)} = {h(n)} it is possible to use Eq. (2.12) to evaluate sequence {h(n)} in the form

h(n) = 0, n <0

h(0) = b

h(l) = b1 — ay h(())

h(2) = by —ay h(1) —ay h(0)

h(N) = by—Y axh(N—k)

h(n) = —Zak h(n — k), n>N
k=1

This generally infinite sequence stands for the infinite impulse response of studied digital
system.

General shift invariant model of the linear shift invariant system described by the
difference Eq. (2.12) can be expressed in the following vector form

yn— 1) sn—1)
y(n)+a : =b : (2.15)

where a=[ay, - , ay]

b=[by, -, bn]

This system representation involves calculations with past values of the signal output
variables.

State space representation of a digital filter described for instance in [18, p.84] or [23,
231] enables evaluation of the output value y(n) as a linear combination of the input value

x(n) and state variables v (n) = [v1(n), - ,vn(n)]" in the form
y(n) =cv(n)+dz(n) (2.16)
where ¢ = [c1, -+, cy], d are the state space model coefficients. The state space vector of

the system represents the minimal information required to determine the output and it
must be updated for each n for a linear discrete system by state equation

vin+1)=Av(n)+bx(n) (2.17)
where
a’ll P a/lN b]_
A= e , b= : (2.18)
ani -+ AnNN by

stand for so called state transition matrix and excitation vector respectively.

State space method can be simply applied for multiple inputs and outputs as well (using
vectors and matrices instead of scalars and vectors) and can be also used for time varying
systems. Graphical description of a general state space representation of a discrete system
in signal flow graf notation is presented in Fig. 2.7.



14 2. Discrete Signals and Systems

Xm)(/bl vi(n+1) all y(n)

............ g W —

\:\\ N
\\\ o \\

by Vo(N+L) > -

N Sy T Y @
w(n+1)47
\ bn ST

AU, S S P

FIGURE 2.7. Signal flow graf representation of the state space system description

Example 2.2 Derive space equations for the FIR system described by the difference equa-
tion in the form

y(n) =hox(n)+hiz(n—1)+---+hy x(n— N)

Solution: Let us define the first state variable

vy(n) =hyx(n—1)+hyx(n—2)+---+hy x(n—N)
allowing to express the output equation in the form
1) v(n) + ho z(n) (2.19)

To derive further state equations let us express

UN(TL + 1)

hyx(n) +hyx(n —1)+ - +hya(n+1—N) =
= hy z(n) +un_1(n)

with the next state variable in the form
ovy_1(n) =hyx(n—1)+hgz(n—2)4+---+hyz(n+1—N)

In the same way it is possible to derive

vny_i(n+1) = hya(n)+vy_2(n)

vy_2(n+1) = hyz(n)+vy_3(n)
ve(n+1) = hy_1z(n)+vi(n)
vi(n+1) = hyx(n)

and to write the state equation in the form
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00 --- 00 hy

10 00 hy-1
vin+1)=|0 1 0 0 |v(n)+ : z(n) (2.20)

“ .. h2

00 -~ 10 0

FREQUENCY DOMAIN REPRESENTATION of a linear shift invariant system ([30, p.19]
or [23, p.84]) is very useful in the linear system theory as it provides information about
signal processing with respect to its frequency components. In particular the steady state
response of such a system to the sinusoidal function is a sinusoid of the same frequency
but different amplitude and phase determined by the system.

Since a sinusoid can be defined by the sum of two complex exponentials we can apply
a discrete input sequence in the form

z(n) = "

Using Theorem 2.2 it is possible to determine system output in the form

(e.¢] [e.9]

k=—o00 k=—o00

Defining the frequency response

H(e™) = Y h(k) e "
k=—o00
we can evaluate the system output
y(n) = H(e) /" (2.21)

Using magnitude and phase of the frequency response it is further given by expression
y(n) = [H(e)] emottED) ¢

Result presented by Eq. (2.21) is valid under assumption that the input sequence has
been applied for & — —oo. In real applications the discrete time system provides transient
period before the steady state response.

Example 2.3 Fvaluate amplitude frequency response of a moving average system de-

scribed by equation
N—

[y

z(n — k)

k=0

y(n) =

2|~

Solution: Applying x(n) = e’“™ we shall receive

1 N-1
- jw(n—k) _ pjwn_— —jwk
y(n) N e e’ kz_o e
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AMPLITUDE FREQUENCY RESPONSE
1 T T T T T

0.8

04F

0.2

0 1 1 1 L 1
0 0.05 0.1 0.15 0.2 0.25 0.3 0.35 04 0.45 05
Frequency

FIGURE 2.8. Amplitude frequency response of the moving average discrete system

Evaluating the sum of the geometrical sequence we shall obtain

—jwN
y(n) = ej‘”"ll -

N 1—eiw
As jwN WN/2 _jwN/2 jwN/2
iy = L Lo
N 1—ew N e w2 eiw/?2_— e-iw/2

we can evaluate its amplitude using Euler relations in the form

H(e)| = 1 |cos(wN/2) + jsin(wN/2) — (cos(wN/2) — jsin(wN/2))|
N cos(w/2) + jsin(w/2) — (cos(w/2) — jsin(w/2))
1 sm(wN/Q)‘
N | sin(w/2)

Amplitude frequency response given in Fig. 2.8 for w € (0, 7) provides information about

the system behaviour with respect to the signal frequency components.

Difference equations or state space representation provide possibilities for the time do-

main digital system application while the frequency response provides information about

its behaviour with respect to its frequency components. Methods of parameter estima-

tion enabling signal analysis or its processing to achieve prescribed system behaviour are

studied in next sections.
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3
Mathematical Background

Discrete signals are represented by sequences of values which implies the discrete system
description by difference equations instead of differential equations for continuous signals.
Resulting discrete system analysis and processing involves the following basic mathemat-
ical disciplines:

e Z-transform based upon the complex variable theory used for signal and system
description

o theory of difference equations used for system representation
e discrete Fourier transform covering signal component analysis

e statistical methods including stochastic processes and the least square method fun-
damental for adaptive signal processing

Topics mentioned above are described in many special books and we shall summarize
basic results only with notes to further detail references.

3.1 Z-transform and Signal Description

Z-transform is a mathematical tool closely connected with the theory of complex vari-
able enabling compact signal and system description and giving possibility of its simple
processing [23, p.76], [40, p.124], [42].

3.1.1 Definitions and Basic Properties
Definition 3.1 The two-sided Z-transform of a sequence {x(n)} is defined as

Zlz(n)) = X(2) = > a(n)z™" (3.1)
in the complex plane of variable z.

In case of a causal sequence having x(n) = 0 for n < 0 the transform is reduced to
one-sided only with summation in Def. 3.1 for n = 0,1,--- ;co. In both cases the region
of convergence covers the set of those z values for which the summation has a finite value.

Example 3.1 FEwvaluate the Z-transform of the causal exponential sequence with its region
of convergence.

Solution: Using the unit step function it is possible to express the exponential sequence

+(n) = a"u(n) = { a" forn >0

0 forn<O
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EXPONENTIAL SEQUENCE ABSOLUTE VALUE OF Z-TRANSFORM
T T T T

0.8 -

0.7 - —

0.6 - B —

o [ ﬁ( T T T [Tfeee . imao@ -+ o T Real

L)
o 5 10 i5 20 25 30

FIGURE 3.1. Exponential sequence x(n) = a™ for a = 0.8 and absolute value of its Z-trans-
form representation above the region of convergence for |z| > |a| in the complex domain for
Re(z) € (—1.1,1.1) and Im(z) € (—1.1,1.1)

and to find o0
X(z) = Z az™"
n=0
which represents the geometrical sequence having its value
1
X(z) = 1—az!
for quotient |az™!| < 1 which implies |z| > |a|. Representation of original sequence and
its Z-transform in the complex plane above the region of convergence is given in Fig. 3.1.
Using the Def. 3.1 it is possible to evaluate Z-transform of further sequences and the re-
gion of convergence as well. Some results are summarized in Tab. 3.1 presenting correspon-
dence between original sequences {x(n)} and their representation X(z) in the complex
plane. Advantages of such a transformation are obvious from the next section presenting
possibilities of discrete system description and difference equation solution.

Example 3.2 FEvaluate the two-sided Z-transform of the exponential sequence

x(n):{ a® forn >0

b"  forn <0

Solution: Using the Def. 3.1 it is possible to find

X(z) = i b2+ Y a2zt = i b~"2" + f: az™"

n=—1 n=0 n=1 n=0

o0

In case that quotients of these geometrical sequences are in absolute values less than one
which means that
btz <1 and laz™t < 1

or
lal < 2] < o]
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Im(z)

Re(z)

FIGURE 3.2. Region of convergence for the two-sided exponential sequence

it is possible to express the result in the form
b~z 1 2 2 z(a —b)
X(z) = - _
(2) 1—b—1z+1—a2—1 z—b+z—a (z—a)(z—0)
Region of convergence is given in Fig. 3.2. It is obvious that according to values |a| and
|b| it can be empty as well.

Fundamental properties of the Z-transform can be stated in the following form
1. Linearity

Zlaxi(n) + bxo(n)] = aZ[x1(n)] + bZ[z2(n)] (3.2)
2. Translation
Zlz(n)=X(z) = Zlz(n—m)]=z2"X(2) (3.3)
3. Convolution in time domain
21 w(k)y(n = k)] = Z[z(n)] - Z[y(n)] (3.4)

4. Initial value theorem (for causal sequences)
z(0) = lim X (z) (3.5)

Z—00

Proofs of these properties result from the Def. 3.1.

Sequence Definition Z-transform Region of convergence
. 1 forn=20
Unit sample | d(n) = { 0 forn 0 1 all z
. 1 forn>0 z
Unit step u(n) = { 0 forn <0 poe |z| > 1
Exponential | z(n) = a™u(n) : |z| > |al
z—a
in(2
Harmonic x(n) = sin(27fn) o ;;:;g(;{;) 1 |z] > 1
2% — zcos(2n f)
= 2 > 1
#(n) = cos(2rfn) 22— 2zcos(2nf) + 1 12

TABLE 3.1. Basic sequences and their Z-transform
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3.1.2  Inverse Z-transform

Polynomial X (z) defined by Eq. (3.1) is determined by the complete sequence z(n) and
it enables its reconstruction as well confirming in this way the equivalence between the
sequence definition in time and complex domains. This process of the inverse Z-transform
can be performed in several ways.

The application of COMPLEX INVERSION INTEGRAL is based upon the complex variable
theory [23, p.76], [42], [12, p.770] enabling the derivation of the Z-transform inversion
formula in the form

1 2"
x(n) }{CX(Z)—dz (3.6)

= % .
with C representing the closed contour laying inside the region of convergence.

As the Z-transform definition usually results in the rational representation of X (z) the
PARTIAL FRACTION EXPANSION METHOD may be used to express the original function
as a sum of simple fractions in the following way.

1. Evaluation of poles pg, p1, ..., py of

X(2) bo¥ + -+ by
Z) =
apzN 4 -+ ay

(3.7)

with some possible zero coefficients and unequal order of numerator and denominator
polynomials.

2. Partial fraction expansion of function X(z)/z based upon the knowledge that z
appears in the numerators of functions X (z)

X(z C c c
Gl @, a ., o +(ky+hoz+--0) (3.8)
Z Z2—Po 22— D1 2 — PN
and evaluation of coefficients ¢, ¢, - - - , c¢y. Direct terms with coefficients kq, ko, - - -

appear for non-proper fractions only. As complex poles are in complex conjugate
pairs they can be combined into second order terms before further processing.

3. Using expression
Co% CNZ
X(z)=—2 4.4~

+ (k12 + k2?4 --+) (3.9)
< —DPo 2 — PN

with possible second order terms we can use the Z-transform table in connection
with the knowledge of basic properties and the region of convergence to find the
original sequence.

Example 3.3 Fuvaluate the causal sequence x(n) having its Z-transform in the form

0.3z
22 —-0.72+0.1

X(z) =

Solution: As
X(2) 0.3 Co ¢

z  (2-02)(z—05) 2z-0.2 T 05

it is possible to find coefficients ¢, ¢; from the following equation
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0.3 =co(z —0.5) + c1(2 — 0.2)

The previous equation must be valid for all z which implies that

0.3 = —0.500 - 0.201
0 = Co + 1
giving solution ¢y = —1,¢; = 1. As further
z z
X(z)=— +

z—02 z-0.>5
the Tab. 3.1 enables evaluation of

z(n) = —(0.2)"u(n) + (0.5)"u(n)

Computer processing of the partial fraction expansion method may be based upon the
procedure presented in Alg. 3.1. For realization in other languages than MATLAB compact
functions presented here must be realized in other way and in most cases by special
subroutines.

Algorithm 3.1 FEvaluation of the partial fraction expansion for the rational function

X(:) = e — (310

e definition of vectors b and a of the rational function

e evaluation of vectors c, p and k of expansion
Co% CNZ

+(klz+k222+...)
< —Po < —DPN

by function
[c, p, k] = residue (b, a)

e as the inverse procedure can be realized by function
[b, a] = residue (c, p, k)
it can be used for connection of terms with complex conjugate poles to form

second order terms of partial fraction expansion with real coefficients only to
enable the following use of the Z-transform tables

Di1visioN METHOD provides possibility of evaluation of individual members of the orig-
inal sequence based upon the knowledge of its Z-transform X (z) and the region of conver-
gence. In case of causal sequences the expansion of X (z) can be restricted to non-positive
powers of z in the form

X(2) =2(0)2° +z(1)z ' +2(2)z7 2+ -+ (3.11)

with coefficients x(0),z(1),- - - defining the desired sequence.
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Example 3.4 FEvaluate the inverse Z-transform of

0.3z
X pr—
(2) 22 —-0.72+0.1

for region of convergence defined by |z| > 0.5.

Solution: Dividing the rational function X (z) we obtain

+0.3z (22 —072401) =032+ 021272+ 0117273 + - - -
+0.32 £ 0.21 +0.0302~*
+0.21 — 0.030z7!
+0.21 £0.1472"" +0.02102 2
+0.11727* — 0.02102 2
+0.117271 £0.0890272 £ 0.01172 73
+0.0609272 — 0.0112273

The desired sequence has the following values:

z(n) = 0 forn <0
z(1l) = 0.3
2(2) = 021

Results of the example evaluated by Alg. 3.2 are presented in Fig. 3.3.

ORIGINAL SEQUENCE X 10*4 RESIDUUM
0.35 20
0.3
151
0.25
0.2 ] 107
0.15 1 5t
0.1 i
0
0.05 T . J}
o T ? ® -5
0] 2 4 6 8 10 0 5 10 15
Index Index

FIGURE 3.3. Sequence {x(n)} for n = 1,--- L + 1 evaluated as the inverse Z-transform to
X(2) =(0.32)/(2%> = 0.72 + 0.1) for L = 8 and the residuum sequence

3.2 Difference Equations and System Modelling

The linear shift invariant discrete system is an essential mathematical structure for the
approximation of most continuous real systems. It can be used for their modelling, analysis
and signal processing as well.

3.2.1 System Representation

The description of the linear shift invariant system can be given by the difference equation
in the general form

y(n)+ > a(k)y(n—k) =>_ b(k)x(n — k) (3.13)
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with some possible zero coefficients. This time domain representation can be further mod-
ified to enable more convenient ways of digital signal processing.
The discrete transfer function (system function) can be derived from the Z-transform
of the difference Eq. (3.13) resulting in relation
N

)]+ ak)Zly(n = k)] =Y b(k)Z[x(n — k)]

k=0

Using the translation property of the Z-transform we obtain

z) + Z a(k)z"Y (2 Z b(k)z"X (2
k=1

and the transfer function in the form

H(z) = - (3.14)

This representation enables simple evaluation of the system output in the following steps

e description of the input sequence {z(n)} in the form of its Z-transform X(z)

e application of the transfer function H(z) for evaluation of the output sequence Z-
transform

Y(z2) = H(2)X(2) (3.15)
e evaluation of the output sequence {y(n)} by the inverse Z-transform of Y(z)

Any method of the inverse Z-transform can be used in this stage.

Algorithm 3.2 Polynomial division for the evaluation of the sequence {z(n)} repre-
senting the inverse Z-transform in the form

X(2) = [5(0):::5(

(3.12)

e definition of vectors d and a where d = [b, zeros(1, L)] represents a new nu-
merator vector after the multiplication of the whole expression by z” to enable
expansion of the newly defined non-proper fraction to vector x connected with
non-negative powers of z and the remainder vector r.

e evaluation of values [z(0),--- ,z(L)] by function

[x,r] = decom (d, a)

e possible graphic representation of the evaluated sequence by function
plot(x)
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The unit sample response represents another possibility of system description. As X (z) =
1 for such a sequence the Z-transform of system output can be evaluated using (3.15) re-
sulting in Y (z) = H(z) which implies that the inverse Z-transform of H(z) stands for the
unit sample response {h(n)}. The transfer function for causal system is then defined by
relation

H(z) =) h(n)z™" (3.16)

and it is equivalent to that defined by Eq. (3.14). As H(z) = Y (2)/X(z) it is obvious that
any input sequence {x(n)} implies system output {y(n)} in the form

y(n) =Y h(k)z(n— k) = h(n) = z(n) (3.17)

referred as convolution of sequences {h(n)} and {z(n)}.

The system frequency response H(e’*) can be evaluated after the application of the
input sequence x(n) = ¢/“" to the system described by difference Eq. (3.13) or (3.17).
Using Eq. (3.17) it is obvious that

y(n) =Y h(k)e "M = &y " h(k)e TF = x(n) > h(k)e I (3.18)
k=0 k=0 k=0
Comparing Eq. (3.16) and (3.18) it is possible to express the frequency response

H(e’) = H(z)| (3.19)

z=eiw

having its magnitude and phase part.
Results described above imply the basic role of the transfer function H(z) in form of
Eq. (3.14) or (3.16) enabling the difference equation or frequency response evaluation.

Example 3.5 Use the transfer function

z+1
H(z)=02————— 3.20
(2) 22 —240.5 ( )
of a causal system to evaluate its difference equation, unit sample response and frequency
response.
Solution:
o As YY) z+1 z71 4 272

H(z) =

=02——— =02
X(2) 22— 2405 1 —27140.5z2
we can find after the cross multiplication that
Y(2)(1 -2z +05272) =02X(2) (27" +272)

which after the inverse Z-transform results in the difference equation
y(n) —y(n—1)+0.5y(n —2) =0.2(x(n — 1) + z(n — 2))

e One of possibilities how to evaluate the unit sample response is to use the transfer
function to obtain
Y(z) = H(z) X(2)
Taking into account the unit sample Z-transform X (z) = 1 it is possible to use the
division method to evaluate separate terms of {h(n)}. As
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(+0.2240.2) (22— 2405)=022""+042"240.3273
—022F0.240.1271
+0.4-0.1z71

—04F0427 1 £0.2272
+0.3271 —0.2272
—032'70322+0.15273
+0.127% — 0.15273
the resulting sequence {h(n)}>2, has values {0,0.2,0.4,0.3,--- }.

e The frequency response can be evaluated using Eq. (3.19) in form

, v 41
H(e“) = H o
(6 ) - (Z) |z:e]w— 0‘262]'“’ i 105

After application of Euler relations it is possible to write

1+ cos(w) + j sin(w)

H(e) = O'Q(COS(QW) — cos(w) + 0.5) + j(sin(2w) — sin(w))

The magnitude and phase of this frequency response for w € (0, ) is presented in
Fig. 3.4 together with the sketch of the given transfer function representation in the
complex plane showing its poles and values on the unit circle for z = e/,

AMPLITUDE FREQUENCY RESPONSE AMPLITUDE FREQUENCY RESPONSE
T T T T T

(o] 0.5 1 1.5 2 2.5 3
Frequency

PHASE FREQUENCY RESPONSE

2.5 3

Frequency

FIGURE 3.4. Magnitude and phase frequency response of the discrete system with the transfer
function H(z) = 0.2(z +1)/(22 — 2z + 0.5) and its sketch in the complex plane.

Frequency response provides a very important information concerning the system be-
haviour with respect to the input signal frequency components. Computer processing of
the system response and frequency response based upon the knowledge of the discrete
transfer function can be summarized in Algorithm 3.3 and 3.4.

3.2.2  Linear Constant Coefficients Difference Equations

The classical solution of difference equations is very close to methods of solution of differ-
ential equations and it involves the estimation of the particular and homogenous solution
as well [36, p.16].
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Algorithm 3.3 System response evaluation for the transfer function

Ly [6(0).b(1) - N[, 27t 2
H(z) 1+ [a(1) - a(N)][z=L--- 2= N] (3.21)

to the input sequence

x = [2(0), z(1) - -]

e definition of vectors b, a and x.

e system output evaluation by function
y = filter(b, a, x)

e possible graphic output of the original and evaluated sequence (with two pictures
on the screen)

clg; subplot(211);
plot(x); plot(y)

The Z-transform method provides another possibility of a very simple way for solution
of the equation

N
y(n)+ > ak)y(n — k) = f(n) (3.23)
k=1
with a given set of initial conditions {y(—1),y(—2),--- ,y(—N)}. The solution consists in
principle of the following steps

e Z-transform application which transforms the difference equation into an algebraic
equation

e evaluation of Y(z) standing for the Z-transform of the solution

e inverse Z-transform application for evaluation of {y(n)}.

Algorithm 3.4 Frequency response evaluation of system defined by its transfer func-

tion
_0).b(D) B[ 2
HE = @) a7 522

e definition of vectors b and a.

e frequency response evaluation by function
[h, w| =freqz(b, a,n)
in n points between 0 and 7 defined in vector w with result in vector h.

e possible separate plots of magnitude and phase of the frequency response (with
two pictures on the screen)
clg; subplot(211);
plot(w, abs(h)); plot(w, angle(h))
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The Z-transform of real causal sequence {y(n)u(n)} can be defined as Y(z). To obtain
the Z-transform of the delayed truncated sequence we can evaluate

Zly(n — kyu(n)] = > yln—ku(n)z " = Zy(n —k)zm = 3 ylm)z ) =

n=-—o0o n=0 m=—k
-1

= > y(m)z " '“Zy

which implies that
-1

Zly(n = kKu(n)] = Y y(m)z" " 4278y (2)

m=—k

with the first term enabling to apply initial conditions of Eq. (3.23).

Example 3.6 FEvaluate the solution of the following linear constant difference equation

y(n) — 0.5y(n — 1) = 0.25"

fory(—=1) =1.
Solution: After the Z-transform we shall receive
1
Y(z2)—0. -1 -y e —
which implies that
o= + 0.5 1.5 —0.125z71 1.52%2 — 0.1252

V() =+ 102—5 0521 (1—05271)(1—0.252"1)  (z—05)(z — 0.25)

Using the partial fraction expansion method we obtain

2.5z z
2—05 2-025
which implies the solution in the following form

y(n) = 2.5(0.5)" — (0.25)"

Y(2)=

3.3 Discrete Fourier Transform and Signal Decomposition

Discrete signals and systems described by difference equations can be represented by Z-
transform enabling their simple analysis and further manipulation. Another way of signal
processing is based upon its decomposition into a linear combination of basis functions
[23, p.257]. In linear time invariant system various methods can be then applied separately
to signal components and results composed again. This method is essential in many en-
gineering applications enabling signal analysis, filtering of signal parts, adaptive signal
processing etc.

Physical bases of many signals enable their harmonic decomposition which implies that
the weighted sum of complex exponentials is used very often. Therefore the discrete Fourier
transform based upon the Fourier series for periodic signals is an essential mathematical
tool for the theoretical analysis of many digital signal processing methods and it enables
their implementation using an efficient algorithm of the fast Fourier transform [7] as well.
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3.3.1 Definition and Basic Properties

To explain the definition of the discrete Fourier transform we can start with representation
of periodic discrete-time signal {x(n)} with period N by the weighted sum of complex
exponentials in the form

| N e
1(n) =+ kzzo X (k)el* (3.24)
forn=0,1,--- , N — 1. This expression is in close connection with Fourier series applied
to continuous signals for the infinitive sum reduced to the finite sum of N terms only
caused by N distinct exponentials for frequencies

2T
wk:kﬁ, k=0,1,--- ,N — 1.

The multiplying constant 1/N in Eq. (3.24) has no substantial effect in this stage. To
evaluate terms X (k) we can multiply both sides of Eq. (3.24) by e=7"?7/N)" and to sum

overn =0,1,--- , N — 1 to obtain after the interchange of the summation order [30, p.8§]
N-1 L Nl N-1
—jiZmy L j(k—1)2Zn,
> st - L 3wy 3 e o
n=0 k=0 n=0
Relation N—1

k-2 _ 1 fork—1=mN
0 fork—1#mN

implies that

X(k) =" a(n)e?*5n (3.25)

This result can be also applied to finite sequences of N samples in case that we define
the periodic sequence based upon the periodic extension of original values. It is often
assumed that the nonzero period is for n € (0, N — 1). The discrete Fourier transform is
then defined by the following relations.

Definition 3.2 Let us assume the finite sequence {z(n)} for n = 0,1,--- /N — 1. Its
discrete Fourier transform is then defined by relation

N-1
X(k) =Y a(n)e 5" (3.26)
n=0
fork=0,1,--- /N —1.
The inverse transform can be evaluated by relation
e,
w(n) = & > X(k)erwr (3.27)
k=0
for n =0,1,--- ;N — 1 and discrete frequencies wy, = k2w /N. Relation (3.26) defines in

fact coefficients of Eq. (3.27) related to separate frequency components.

Example 3.7 FEvaluate the discrete Fourier transform of a given sequence

1 for0<n<2
z(n) _{ 0 for3<n<S8 (3.28)
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FIGURE 3.5. Discrete Fourier transform of a given sequence

Solution: Using the Def. 3.2 we can write
9 2

X(k) _ x(n —jk(2m/9)n Ze jk(2m/9)n
n=0 n=0
which is a geometrical sequence implying
1 — o= ik@r/93  o=ik(n/3) pik(n/3) _ o—ik(r/3)

XK) = T gw @ = o3 o) — ¢ R0

Using Euler relations we shall receive
_ in(k(mw/3))
X (k) = ]k(27"/9)L 3.99
(k) =e sin(k(r/9)) (3:29)
Graphical representation of results in presented in Fig. 3.5.
Computer processing of the discrete Fourier transform can be based upon Algorithm 3.5
using simple MATLAB notation.
Discrete Fourier transform is closely related to the Z-transform which implies simi-
lar properties of both transforms as well. As the finite length sequence {x(n)} for n =

0,1,---, N — 1 has its Z-transform according to the definition in the form
N-1
X(z)=> x(n)z" (3.30)
n=0

the comparison of Egs. (3.30) and (3.26) results in relation
X(k) = X(2) |ozeman/n (3.31)

for k=0,1,--- , N — 1. This result implies that the discrete Fourier transform represents
equidistant values of X (z) on the unit circle in the complex plane [30, p.90].

Example 3.8 Fwvaluate the discrete Fourier transform of the exponential sequence

+(n) = form=0,1,--- ,N—1
10 forn<Oandn>N
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Algorithm 3.5 FEvaluation of the direct and inverse discrete Fourier transform of
sequence {x(n)}, n=20,1,--- /N —1.

e definition of vector x = [x(0), - ,z(N — 1)]

e discrete Fourier transform evaluation

X = fft(x)

e graphic separate representation of the real and imaginary part
subplot(211)
plot((0: N —1)./N, real(X))
plot((0: N —1)./N, imag(X))

e inverse discrete Fourier transform evaluation

y = ifft(X)

Solution: As N—1 ,1)N N N

X(z):Za”z_"zl_(az _ z —a

1—az1 2N — gzN-1

3

it is possible to evaluate

jk2ﬂ'_ N 1_ N
X (k) = X(2) |,oomzniy= ——— O - -

eik2n _ qeik2n(N-1)/N — | _ geik2n(N-1)/N

for k=0,1,--- , N — 1. The geometrical view presenting real and imaginary part of the
discrete Fourier transform and its absolute value as a special case of the Z-transform on
the unit circle in the complex plane for N = 24 discrete frequencies is given in Fig. 3.6.
Separate plots of real and imaginary parts of the discrete Fourier transform are presented
in Fig. 3.7 in connection with the complex plane interpretation again.

REAL PART OF DFT ABSOLUTE VALUE OF DFT

1 -0.5
Real(z) -1 Imag(z)

IMAGINARY PART OF DFT

Real(z) 1 —
Real(z) -1 ‘Imag(z) 1 Imag(z)

FIGURE 3.6. The discrete Fourier transform of exponential sequence related to its Z-transform
in the complex plane
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REAL PART OF THE DFT
COMPLEX PLANE 6 : ‘ :

o MTTTTTTHTHHTTTTTT%

0 1 2 3 4 5 6
IMAGINARY PART OF THE DFT

MMTTTTTW

i

0 1 2 3 4 5 6
Frequency

FIGURE 3.7. The real and imaginary part of the DFT of the exponential sequence in connection
with the complex plane interpretation for wy = k27 /N, k=0,1,--- N — 1 (for N = 24)

The graphic interpretation of the discrete Fourier transform given in the previous ex-
ample enables better understanding of the frequency axis description given in Fig. 3.8
and it presents its symmetry properties as well. As terms e/*?™/N and e/(N=F)27/N for
k=0,1,---, N are complex conjugates the Eq. (3.26) implies that X (k) and X (N — k)
are for real values of {z(n)} in the same relation [39, p.252] which means that

e real(X(k)) is an even function in such a sense that real(X (k)) = real( X (N — k))
e imag(X (k) is an odd function in such a sense that imag(X (k)) = —imag(X (N — k))
e abs(X(k)) is an even function

The definition of even and odd function is based upon the periodic extension of the
analysed values. It is obvious that owing to this properties it is sufficient to evaluate X (k)
for k =0,1,--- ,N/2 only.

Further fundamental properties of the discrete Fourier transform of a sequence {x(n)},n =

0,1,---,N — 1 can be stated in the following form [39, p.258].

1. Linearity
DFTlayx1(n) + asxa(n)] = ay DFT[x1(n)] + aaDFT[z2(n)] (3.32)

2. Translation
DFT[z(n] = X(k) = DFT[z(n—m)] = e "% X (k) (3.33)

3. Convolution in time d(])vn_l?in
DFT[Z z(k)y(n — k)] = DFT[xz(n)] - DFT[y(n)] (3.34)

k=0
Proofs of these properties result from the Def. 3.2.

! I | T r -~ -~ -~ T 71T 1T -~~~ °-° I I I T

o 1 2 N/2 >k N-1 N
!

| | | T T | | | |

0 2n/N 4n/N T - w(k)=k 21t/N 2m
!

| I | T T I I I T

0 1/N 2/N 0.5 = fik)=w(k)/(21) 1

FIGURE 3.8. Frequency axis interpretation
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3.3.2  Fast Fourier transform

Definition of the discrete Fourier transform (DFT) enables the estimation of basic nu-
merical calculations of this method reaching the order of N? for complex multiplications
and additions. The fast Fourier transform (FFT) algorithm reduces the required number
of arithmetic operations to the order of (N/2)loga(N) which for N = 512 means the
approximate reduction to 1% of the original value connected with time requirements as
well.

Let us assume sequence x(n)]\lo1 with its length N being a power of 2 and its discrete

N—1
= Z x(n)e’jk%”.
n=0

The first stage of the algorithm [23, p.272] is based upon its breaking into the sum of
even-indexed and odd-indexed data {z(n)} to define the following expression

Fourier transform

Nj2-1 N/2-1
X(k) =Y w(@n)e ¥ 4 Z (2n 4 1)e 97 @n+D) (3.35)
n=0
which results in
N/2-1 N/2-1
27, 27 . T
X(k)= Y w@n)e VR 4 N p(2n 4 1)e NET (3.36)
n=0 n=0

It can be seen that computation of the DF'T of length N has been reduced to the computa-
tion of two transforms of length N/2 and an additional N/2 complex multiplications for the
complex exponential outside the second summation considering k = 0,1,--- ,N/2 — 1. It
would appear at first sight that it is necessary to evaluate Eq. (3.36) for k = 0,1,--- , N—1.
However it is not the truth as may be seen by considering result for indices k+ N/2 having
the following form

N Ne N/2-1
: Ny 2n . by —j Ny 2m
X(k+ 5) = E 2(2n)e TETDINED 4 i) E z(2n 4 1)e Ik T2)nzn
n=0 n=0

which owing to the periodicity results in
N N2 N/2-1

—) = Z x(2n)6_jk13772n — IR Z z(2n+ 1)e” k7 (3.37)

2

X(k+

Comparing Egs. (3.36) and (3.37) it is obvious that the only difference is in the sign be-
tween the two summations. Thus it is necessary to evaluate Eq. (3.36) for k=0,1,---, N/2—1
only storing the result of the two summations separately for each k. The values of X (k)
and X (k + N/2) can then be evaluated as the sum and difference of the two summations
as indicated by Egs. (3.36) and (3.37). Thus the computational load for an N-point DF'T
has been reduced from N? operations to 2(N/2)? + N/2. The flow chart for incorporating
this decomposition into the computation of an N = 8 point DF'T is presented in Fig. 3.9.

The same process can be carried out on each of the N/2 points of the transform to
reduce further the computations. The flow chart for incorporating this extra stage of
decomposition into the computation of the N = 8 point DFT is shown in Fig. 3.10. It
can be seen that if N = 2™ then the process can be repeated M times to reduce the
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\ pZ4 \\ e
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FIGURE 3.9. The first stage of the fast Fourier transform decomposition for N =8

computation to that of evaluating N single point DFTs. The final flow chart for N = 8
presented in Fig. 3.10 is based upon the "butterfly” structure of the N = 2 point DF'T of
a sequence {s(0),s(1)} evaluating
S(0) = s(0) 4 s(1)e 07
S(1) = s(0)4s(1)e 5

(0) +
(0) —

It is obvious that for the algorithm presented above it is necessary to shuffle the order of

(3.38)
(3.39)

—~
_ =

S S
S S

the input data. This data shuffle is usually termed ”bit reversal” for reasoning that are
clear if the indices of the shuffle data are written in binary as shown in Tab. 3.2.

It can be seen that the process reduces at each stage the computation by half but
introduces an extra N/2 multiplications to account for the complex exponential term
outside the second summation term in the reduction. Thus for the condition of N = 2
the process can be repeated M times to reduce the computation to that of evaluating
N single point DFTs which require no computation. However at each of the M stages of
reduction an extra N/2 multiplications is introduced so that the total number of arithmetic
operations require to evaluate an N-point DFT is (N/2)loga(N).

binary 000 001 010 011 100 101 110 111
bit reversal | 000 100 010 110 001 101 011 111
decimal 0 4 2 6 1 5 3 7

TABLE 3.2. Bit reversal used in the algorithm of the fast Fourier transform.

The FFT algorithm has a further significant advantage over the direct evaluation of
the DFT expression in the fact that computation can be performed on-place. This has
been illustrated in the final flow chart where it can be seen that after two data values
have been processed by the butterfly structure those data are not required again in the
computation and they may be replaced in the computer store with the values at the
output of the butterfly structure. Computational algorithm of the fast Fourier transform
is used in Algorithm 3.5 presented before.
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FIGURE 3.10. The first and second stage of the fast Fourier transform decomposition for N = 8

It is obvious from the definition of the direct and inverse discrete Fourier transform
that the fast algorithm applied to obtain transformed values can be used with slight
modifications in both directions.

3.3.8  Signal Decomposition and Reconstruction

Problem of the sampling rate estimation can be simply studied in connection with one
harmonic component of the continuous-time periodic signal in the form

zq(t) = cos(4t) (3.40)

sampled with the sampling period T to define sequence
x(n) = cos(QnTy) (3.41)
forn =0,1,---. Instead of the analogue frequency €, [rad/s| we can introduce normalized
digital frequency wy = Q,T; [rad] implying
z(n) = cos(wgn) (3.42)
Let us restrict our attention now to the finite length sequence having N samples and let

us apply direct and inverse Fourier transform for its decomposition and reconstruction.
The SIGNAL DECOMPOSITION involves the application of the DFT definition in the form

N-1
X(k) =" w(n)eF5n (3.43)

n=0
for the unitless frequency index k = 0,1,--- , N — 1 which can be related according to the

previous notes to
e digital frequency in [rad] : wy = k27/N € (0, 27)
e digital frequency in [Hz] : fr = wi/(27) = k/N € (0,1)
e analogue frequency in [rad/s] : Q = wy/Ts € (0,27/T)
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FIGURE 3.11. Signal decomposition and reconstruction: (a) Continuous signal x,(t) = cos(Q,t)
for Qg =2 7 fom [rad/s| for f, = 0.2[Hz] and ¢t €< 0, 10) [s] (b) Discrete signal z(n) = x4(n Ts),
n=0,1,---,N — 1 for sampling period Ts = 0.5 [s] (fs = 1/Ts = 2[Hz], N = 20 and resulting
normalized digital frequency fg = fo/fs = 0.1 (c) Real part of X (k) defined as a DFT of
{z(n)} and presented for k = 0,1,--- ;N — 1 (d) Result of the inverse DFT of X (k) for signal
reconstruction combined with digital interpolation

N with the number of its val-

Using further for simplicity real even sequence {z(n)
ues equal to the multiple of the signal period the evaluation of the DFT results in the
real even sequence {X(k)}n_, [30, p.93]. The whole process of sampling and analysis
for such a harmonic sequence with its digital frequency wy = 0.27 (fq4 0.1) and
N = 20 samples is given in Fig. 3.11 (a), (b) and (c). The result of the DFT is pre-

sented for wy = k27/N,k=0,1,---,N/2 only taking into account that evaluations for

indices greater than k = N/2 related to frequencies greater then wy = 7 are redundant
owing to the periodicity properties of the DFT.

SIGNAL RECONSTRUCTION is based upon the inverse discrete Fourier transform in the
form

N-1
1 o
x(n) =5 X (k)e 7H%n (3.44)
k=0
forn=20,1,--- , N — 1. Using the previous example it is possible to apply this equation

to the sequence in Fig. 3.11 (d) given by solid lines. To obtain more values of the recon-
structed sequence it is possible to use digital interpolation for evaluation of values between
these samples given in Fig. 3.11 (d) by dotted lines. The principle of this interpolation
[40, p.80] is based on the following statements with their graphic interpretation restricted
in Fig. 3.12 for an even sequence with real part of the DFT only

e Real sequence {z(n)})=; derived from a band limited continuous signal x,(t) with
sampling T has its DF'T X (k) decreasing to zero for k — N/2 and owing to proper-
ties of the discrete Fourier transform X (N —k) = conj(X (k)) fork =0,1,--- ,N—1.
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e Real sequence {v(m)}-} where M = N - N, derived from the same band limited

continuous signal z,(t) with sampling Ts/N; has its DFT V (k) closely related to the
original one with N - (Ng — 1) inserted zero values as no new frequency components
are present

{V<k) 2/[:61 = %{X(O),X(l),--- ’X(N/2_1)70707"' 70>X(N/2)7"' 7X<N_1>}

(3.45)

Constant M/N introduced in Eq. (3.45) is caused by the different length of sequences

{z(n)} and {v(n)} which affects the multiplication factor in the definition of the inverse

DFT. Fig. 3.12 (b) and (e) explain that the analogue resolution frequencies are the same
for the DFT of both sequences {z(n)} and {v(n)}. Computer processing of the digital
interpolation (for even N) can be based upon the Algorithm 3.6 with all indices shifted
by one to have their positive values only. Similar process can be designed for odd N.

We have supposed till now the digital frequency wy slow enough enabling signal decom-
position and reconstruction as well. It is obvious from Fig. 3.11 that when frequency wy is

[ (@) Discrete Signal {x(n)} | | (b) DFT of {x(n)} |

x(0) X(0)

X(1)
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1 1 1 1 1 1
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ov(2) v(M-1) V(2)=X(2) MIN
1
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FIGURE 3.12. Principle of the digital interpolation of signal {z(n)}."
the inverse discrete Fourier transform of {V (k)
number of subsampling intervals.

—IDFT[{ X (k)}Y

o by

24:61 for M =N - N Wlth N, standmg for the
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Algorithm 3.6 Digital interpolation for signal reconstruction using the inverse DF'T

definition of vector x = [z(1),z(2),--- ,x(/V)] and the subsampling index N.S

discrete Fourier transformm evaluation
X = fit (x)
defining sequence X = [X (1), X(2),--- , X(N/2), X(N/2+1)--- , X(N)]

e new sequence definition of the length M = N - N, with inserted zero values
V =M X(1:N/2), zeros (1, N x (NS —1),X(N/2+1: N)]

N

inverse discrete Fourier transform

y = ifft (V)

changing from zero to 7 the DFT is able to distinguish this frequency component (eval-
uating its complex conjugate in the range (7, 27) as well). But when wy is grater than 7
the interpretation is not unique already. This situation is given in Fig. 3.13 for wy = 1.87
[rad]. Values of this discrete signal are the same as those in Fig. 3.11 for wy = 0.27 [rad]
and the reconstruction process provides signal given in Fig. 3.13 with its digital frequency
in range (0, 7) different from the original signal in this case. This frequency reduction is
often presented as aliasing and it results in the signal reconstruction of the lowest possible
frequency component defined by the given sequence as given in Fig. 3.14
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FIGURE 3.13. Signal decomposition and reconstruction: (a) Continuous signal x,(t) = cos(Q,t)
for Qg =2 fom [rad/s| for f, = 1.8[Hz] and t €< 0, 10) [s] (b) Discrete signal z(n) = x4(n Ts),
n=0,1,---,N — 1 for sampling period Ts = 0.5 [s] (fs = 1/Ts = 2[Hz], N = 20 and resulting
normalized digital frequency fq = fo/fs = 0.9 (c) Real part of X (k) defined as a DFT of
{z(n)} and presented for k = 0,1,--- ;N — 1 (d) Result of the inverse DFT of X (k) for signal
reconstruction combined with digital interpolation
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DISCRETE AND CONTINUOUS SIGNALS

Time

FIGURE 3.14. Continuous signal x4 (t) =cos(27 f, t) for f,=0.1,0.9 and 1.1 [Hz] resulting in the
same discrete signal x(n)=cos(27 fgn) for sampling period Ts=1 and f;= f, causing aliasing.

In general any continuous signal of frequency €2, > 7/Ts is aliased to the frequency
range (0, 7/Ts). To avoid such an aliasing it is necessary to choose the sampling period
T(m /S, or the sampling frequency fs > 2f, confirming the sampling theorem presented
in the previous chapter. The highest frequency component of a signal implies in this case
the necessary sampling rate for further digital signal processing. To reduce the number of
the discrete signal values it is sometimes possible to reduce the high frequency components
in the analogue signal already and to sample such a prefiltered signal.

3.4 Method of the Least Squares and the Gradient Method

The previous mathematical background was devoted to various methods of signal and
system description based on discrete transforms. Further mathematical methods enabling
signal and system modelling are based upon the parameters estimation by the least square
method. This principle is essential in many engineering applications including signal ap-
proximation, prediction and adaptive filtering as well. Its specific modifications will be
discussed in further chapters and we shall summarize here basic principles only resulting
in finite and iterative methods [43], [40], [12] using nonorthogonal and orthogonal basis
functions during the search process and parameters evaluation [25], [20].

3.4.1 General Principle of the Least Square Method

Basic principle of the least square method can be explained on approximation of given

M-1 :

values {x(n),y(n)}"-)' by a linear combination of basis functions {g; () i=o in the form

F@) = 3 w0 (3.46)

Main problems of the approximation can be summarized in the following items

e cstimation of the general form of function (3.46)

e evaluation of coefficients wg, wy, - -+ ,wy—1 by a chosen method
The first problem can be often solved taking into account physical principle of approxi-
mated values and the second one presumes the choice of a proper criterium.

Function f(x) is often looked upon as a continuous function of a variable x but in
digital signal processing applications its discrete values are used only defined on a sequence
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{x(n)}Y=}. This special case of the approzimation problem is often referred to as signal
modellmg. In case that we further assume g;(z(n)) = x(n — j) it is possible to rewrite

expression 3.46 to the form
M-

)_.

wiz(n — j) (3.47)
7=0
with f(n) standing for f(z(n)) in fact. This specific case corresponds to the system repre-
sentation by the impulse response mentioned before which implies that classical methods
of the least square approximation can be applied in both cases. Comparison of a general
and specific function defined by Eq. (3.46) and (3.47) for a given set of values {z(n)} is
presented in Fig. 3.15.
The method of the least squares is used for the minimization of the total squared error
between given and approximated values visualized in Fig. 3.16 for a chosen example and
having generally form

N-1 N-1 N-1 M-1
J(wgwr, - wyo) = 3 em)? = 3 (yn) — fla(n)? = wig;(
n=0 n=0 n=0 7=0
(3.48)
As J is a function of variables wg, wq, -+ ,wy—1 it is possible to find their values mini-

mizing the total sum (3.48) standing for the error-performance surface in Fig. 3.16 and
defining coefficients of function (3.46) in this way.

Theorem 3.1 Let us assume a sequence {z(n),y(n)} =. Then the coefficients {w;}= Mt
of the approzimation function (3.46) for a given basis {g]( )}]Aio are given by the solutzon
of the set of M linear algebraic equations

Rw =p (3.49)
where
R >~ go(x(n))go(x(n)) T > go(z(n))gn—1(z(n))
Sguaemoem) o Coaaen)gu@m) |
wo Zy(n)go(l'(n))
W = e ’ p=
Whr—1 > y(n )gM 1(z(n))
with all summations forn=0,1,--- N — 1.
Jx(n)

FIGURE 3.15. Comparison between approximation function from the general and signal pro-
cessing point of view
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ERROR-SURFACE APPROXIMATION

K
al y(n) /
()

0 0.2 0.4 0.6 0.8 1
x(n)

ERROR-SURFACE CONTOUR PLOT

Coefficient W2
w

1 1.5 2 2.5 3
Coefficient W1

FIGURE 3.16. Error-performance surface for the linear approximation of a given sequence of
N =5 values by function f(z) = wg + wiz by the least squares method and plot of given and
evaluated values

Proof: To minimize the sum of squares in form (3.48) it is necessary to evaluate its partial

derivatives with respect to coefficients {w; j]\/igl and to put them equal to zero which
means that 5 N1 M_1
S, = 2 > (yn) = > wig;(x(n))gi(z(n))) = 0
¢ n=0 j=0
for:=0,1,--- , M — 1. Rearranging this equation we shall obtain
M—-1 N-1 N-—1
D w Y gi(x(n)giz(n) = D y(n)gi(w(n))
§=0 =0 n=0

The last expression is equivalent to (3.49) and it represents the set of M linear algebraic
equations defining coefficients wq, w1, - -+, war_1.

Example 3.9 FEvaluate coefficients of the approximation function in the form
f(z) = wo + wyiz

N-1

for a given sequence {x(n),y(n)}, ;.

Solution: Using Eq. (3.48) it is possible to express the sum of squares in the form
N-1

J(wo, wy) = Z(?J(n) — Wo — wla:(n))2

n=0

The condition for minimizing this expression can be stated in the form

(;9_1:170 =2 i(y(”) —wp —wyz(n)) =0
%Jl =_-2 - (y(n) — wo — wiz(n))z(n) =0
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which results in the set of equation

w0N+w12x(n) = Zy(n)
wo Y ) +un Y = Y (ny(n)

with all summations for n = 0,1,--- , N — 1 defining coefficients wy and w;. Graphic
results of this example for a given sequence of values is presented in Fig. 3.16.

The set (3.49) of linear algebraic equations is not well conditioned which might cause
numerical problems in its solution. It is one of reasons why orthogonal basis functions are
used as well.

Definition 3.3 The sequence of functions {p; (x)}j]‘igl

to a given sequence {x(n)} =) in case that

> nletmet) { 0 o i? (3.50)

18 said to be orthogonal with respect

The sum (3.50) represents scalar multiplication in fact referred to as (p;(z),p;(z)) very
often which substantially simplifies the approximation problem stated in the next theorem.

Theorem 3.2 Let as assume a sequence {x(n),y(n) Y. Then the coefficients {w; = Mt
of the approximation function
M—1
flx) =) wip;(x) (3.51)
=0
M—1

for given orthogonal basis functions {p;(x}3L5" with respect to the sequence {x(n)} =} are

j
defined by relation

(3.52)

forj=0,1,--- M —1.

Proof of this statement is based upon that of Theorem 3.1 with the matrix G reduced to
the diagonal matrix with zero nondiagonal elements owing to the definition of orthogonal
functions. As no set of equations is solved in this case it is possible very simply to evaluate
any further coefficient w; to improve the approximation with no change of coefficients
defined before.

A typical example of the error-performance surface in this case is presented on Fig 3.17
for the linear approximation. The comparison of this sketch with that in Fig. 3.16 for
the nonorthogonal bases functions illustrates that orthogonality changes positions of axis
only with no affect to a very flat minimum of the surface.

M=1 can be based upon the

j=1
Gramm - Schmidt process [25] applied to the nonorthogonal set of functions {g;(z) J]\i oL

Definition of the set of orthogonal basis functions {p;(z)

The whole process can be summarized in the following way using the notation for scalar
multiplication mentioned before
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ERROR SURFACE ERROR-SURFACE CONTOUR PLOT

oo =] N w N 0 o
Coefficient W2
w

N

2
Coefficient W1

FIGURE 3.17. Error-performance surface for linear approximation of a given sequence of N =5
values {z(n),y(n)} by function f(x(n)) = wy+ w1 (x(n) —mean(x)) involving the set of orthog-
onal basis functions {1,x — mean(x)} for given values {z(n)}

e definition of
po(r) = go(7)

e cstimation of
pi(z) = g1(z) — Aorpo(x)
orthogonal to p;(z) implying that
(p1(2), po(x)) = (91(2), po(x)) — Ao1(po(x), po(x)) = 0
p  (91(@). (@)
(po(z), po(z))

e estimation of

p2(7) = ga(w) — Agapo(w) — Arapi(z)

orthogonal to p;(z) and po(z) implying that
(p2(), po()) = (g2(z), po(x)) — Noz(po(2), po(x)) — Ara(p1(x), po(x)) = 0
Ao = s (), (o)

g2<$>,p0
and

(p2(7), p1(z)) = (g2(7), p1(7)) — Noz2(po(), p1 (7)) — Ar2(pr(), pr(x)) = 0
Ap = m)(m(l’),m(l‘))

The same process can be applied for further functions in the same way as well.

Example 3.10 FEwvaluate coefficients of the approximation function in the form

f(x) = wopo(w) + wipi(x)

N-1

for a given sequence {x(n),y(n)}, -

and orthogonal bases functions {po(x), p1(x)} defined
by nonorthogonal functions go(z) =1 and g;(x) = x.

Solution: Using the Gramm-Schmidt process described before it is possible to define
po(z) = go(z) =1
pi(r) = gi(z) — Aorpo(®)
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where N_1

Aoy = (91(x),po(x)) _ wzo

a (po(), po()) B N
The approximation function has therefore the following form

f(l') = Wy + wl(x — A()l)

where according to Eq. (3.52)
1
Wo = % Zo y(n)
N-—

Z — Ap)?

Graphic results of this example for a given sequence of values is presented in Fig. 3.16.

Examples 3.9 and 3.10 explain that the same approximation function can be evaluated in
two possible ways. Nonorthogonal basis functions results in the set of algebraic equations
while orthogonal basis functions enable direct evaluation of coefficients after the previous
orthogonalization process.

3.4.2 The Steepest Descent Method

In case of the linear approximation the basic method described in the previous section
can be used. In more general case and nonlinear approximation function other methods
must be applied. We shall describe now very briefly the gradient method used very often
in many applications involving optimization problems of various objective functions.
The total squared error given by Eq. (3.48) presented before is a function of M variables

{wg,wq, -+ ,wp—1} in the form
N-1
J(wo, wy, -+ ywpr—q) = Z w;g;(x (3.53)
n:0
or in the equivalent matrix notation
Jw)=(y —Gw)(y — G'w) (3.54)
where
= [w())wla"' 7wM—1],
X = [ZL’(O),ZL‘(l), U 7$(N - 1)],
and 90(x) 9o((0)) o gV 1)
G = e S
gr—1(x') grr—1(x(0)) gu-1(z(N — 1))

with an apostrophe standing for matrix or vector transposition.
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To find the optimum vector w defining the minimum value of function (3.54) assumes
the evaluation of the gradient vector

=z

8J<w07"' 7wM—1> p

Ow; =23 (y(n) = > wig;(x(n)))gi(z(n)) (3.55)

J]=

Il
o

n

resulting in the following matrix notation

aggf) — 9G (i, )(y — G'w) (3.56)
where G (i, :) stands for the i-th row of matrix G and i = 0,1, -+, M —1 or in the compact
form

a="" _ sa(y - G'w) = 2w - ) (3.57)
where R=GG, p =Gy (3.58)

The optimum vector w = w* has such values for which its gradient is equal to zero

resulting in Eq. (3.49) in the form
Rw* =p (3.59)

discussed in the previous section already.

Using this notation for the optimum gradient vector it is possible to use it in Eq. (3.54)
which provides another expression for the sum of squares based on the weight deviation
vector

v=w-—-w" (3.60)
As
Jw) = (y-Gw)(y-Gw)=( -wG)(y-Gw)=
= vy - wGy -y Gw+wGG'w

it is possible to use (3.58) and (3.60) to find
Jw) = yy—-(v+w)p-p(v+w)+(v+w)RV+w)=
— y/y _ V/p _ (W*)lp _ I3/‘/ _ p/w* + V,RV + V/RW* + (W*)/RV + (W*)/RW*

Using (3.59) it follows that vVRw* = v'p and (w*)’Rw* = (w*)’p and as R’ =R it is
possible to express (w*)'Rv = p’v which results in the following relation
Jw)=yy — (w")Rw"+ vRv (3.61)
or
J(W) = Jpin(w) + VRV (3.62)
The last expression is used very often to evaluate the error-performance surface around
its minimum value and to find gradients for further processing as well.

We can visualize the dependence of the squared error on elements of vector w by a
sketch in Fig. 3.18 for M = 2 elements only and to design an alternative procedure to the
finite least square method referred to as the method of the steepest descent summarised
in Algorithm 3.7 for the approximation problem.

Example 3.11 FEwvaluate the coefficients of the approrimation function in the form

f(x) = wo +wyz (3.65)

for a given sequence {x(n),y(n)}=.
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ERROR-SURFACE Gradient Evaluation
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FIGURE 3.18. Error-performance surface for the linear approximation of a given se-
quence y = 2 4+ 3 x x with the additive random noise and random values of vector
x = [2(0),z(1), -+ ,z(IN — 1) for N = 50 by function f(x) = wo + wiz and results of the
steepest descent search with gradient evaluated both for the whole set of given values and esti-
mated separately for each of approximated values with the initial estimate w = [1.5, 2]

Algorithm 3.7 The steepest descent method applied for approrimation of N wal-
ues y = y(x) for x = [2(0),---,x(N — 1)]" by sequence f =w'G with weights
W = [wo, -+ ,wy—1]" minimizing the objective function

J(w) = (y - G'w)(y - G'w)

for a given set {go,- -+ ,gm—1} of M basis functions defining matriz

G = [go(x), -+, gu—1 (X))

e definition of vectors x, y and matrix G of values of basis functions
e estimation of the initial guess of coefficients w
e iterative evaluation of

— th dient vect
e gradient vector q=-2%Gx(y — G'+w) (3.63)

— new estimate of coefficients in direction opposite to that of the gradient
vector for a given convergence factor ¢

W =W —C*x( (3.64)
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Solution: Matrix G defined by Eq. (3.54) has values
x" - A0 1 .- 1

G= [x’-/\l } - [33(0) (1) o a(N 1) (3.66)
with symbol -A defining that each element of a given vector is raised to the given power
and it implies values of gradient vector (3.57) used in the iterative Algorithm ?7. Results
for a chosen artificial sequence y = 2 + 3 * x with the additive random noise and random
values of vector x = [2(0),z(1),--- ,z(N — 1)]' for N = 50 are presented in Fig. 3.18
for gradient evaluated for the whole set of given values and initial estimate of weights
w = [1.5,2].

The same principle of the gradient search can be applied in various modifications to
any objective function and other problems as well. In context of signal processing and
adaptive filtering the method of the steepest descent is modified to much simple form but
a slower process of convergence, too [43, 12].

Let us consider a single squared error of Eq. (3.53) in the form

) = (ylo) = Y wyas e’ (367

as an estimate of the mean of squared error used for the gradient evaluation before [43,
p.100]. The gradient estimate for each n can be then written in the form
9e(n)? Oe(n)

“owo Bwo 90(33(”))
an)=| - | =2m| | =-2(n) (3.68)
Sen) o) g1 (z(n))

It is obvious that N_1
a=)_ am (3.69)
=0

enabling to evaluate the gradient from its esygmates. The whole process for such a modified
gradient method is given in Algorithm 3.8.

The convergence factor ¢ has the same meaning as before and it regulates the speed and
stability of convergence. As the estimates of the gradient vector are imperfect it is possible
to expect noisy adaptive process not following the true line of the steepest descent. Results
for the previous example with M = 2 elements of vector w only are given in Fig. 3.18.
The choice of orthogonal basis functions can improve the whole process of adaptation.

Similar method of that described before can be applied in case of signal processing
applications. Defining the basis functions in g;(z(n)) = z(n — j) it is possible to find the
estimate of values {y(n)} in the same way for the objective function in the form

J(wo,wy, -+ wp_1) = z_: e(n)? = i(y(n) — 2_: w;z(n — 7)) (3.72)

As the sequence of values {z(n),y(n)} is usually very long the approximate gradient
method is used very often. The estimate of the gradient vector given by Eq. (3.72) can
be then stated in the following form

4(n) = —2¢(n) (3.73)
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Algorithm 3.8 The gradient search applied for approximation of N values'y = y(x)
for x = [z(0), -+ ,x(N —1)] by sequence f = w'G with weights w = [wp, -+ - ,wpr—1]
minimizing the objective function

J(w) = (y - G'w)/(y — G'w)

for a given set {go,- -+ ,gm—-1} of M basis functions defining matriz

G =[go(x), -+ gua (X))

e definition of vectors x, y and matrix G of values of basis functions
e estimation of the initial guess of coefficients w
e iterative evaluation for each n of

— the estimate of the gradient vector
a(n) = —2G(,n) * (y(n) — G(:,n) + W) (3.70)

— new estimate of coefficients in direction opposite to that of the gradient
vector for a given convergence factor ¢

W =W —Cx*x{ (3.71)

defining the iterative process
Whew = Woig — ¢q(n) (3.74)
The sample process of adaptation for M = 2 weights is presented in Fig. 3.19.
The mean least square principle and gradient methods are essential in many signal

processing applications and they are closely related to the classical Newton method as
well. Their more detail discussion will be presented further.

SEQUENCE {x(n)} GRADIENT SEARCH

1 4 T T T
0.8
0.6 . q
o.4r q
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SEQUENCE {y(n)}
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o Index 30 40 50 1 1.5 Coefﬁcfent Wi 2.5 3
FIGURE 3.19. Signal modelling of a chosen sequence y : y(n) = 3z(n) + 2z(n — 1)
with the additive random noise for N = 50 random values of vector x by values
{f : f(n) = wox(n) + wiz(n — 1)} with weights continuously updated using the gradient es-
timate and initial guess of vector w = [1.5, 2]
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3.5 Summary

Z-transform stands for a basic mathematical tool in signal processing methods enabling
representation of a signal {x(n)} in complex domain by a function X(z) of complex
variable z. Direct transform is based upon its definition while for the inverse transform
usually indirect methods are used based upon the partial fraction expansion and polyno-
mial division. These techniques may be simplified by various computer routines including
MATLAB functions as well.

Application of Z-transform covers various possibilities of system description including
discrete transfer function and frequency response function using the complex plane rep-
resentation. Z-transform is often used to simplify the solution of difference equations,
too.

Discrete Fourier transform closely related to Z-transform is a basic mathematical tool
for signal decomposition and reconstruction. Its applications cover many engineering dis-
ciplines as well.

Various learning and adaptive discrete systems are based upon the use of the least square
method fundamental in many optimization problems. In many cases gradient methods are
applied.
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4
Signal Analysis

Signal analysis is a very useful tool enabling to distinguish spectral components of the
observed sequence of values. In some applications such an information is sufficient but in
other cases it forms the basis for further processing only. The following chapter presents
some methods and algorithms to achieve such an analysis of one or more observed signals
based upon the discrete Fourier transform while parametric methods closely connected
with random signal theory and signal modelling are discussed later.

4.1 Space-Frequency Analysis

4.1.1 Basic Spectral Estimation

Let us assume at first the problem of the infinite data length analysis. Instead of the
discrete Fourier transform discussed before discrete-time Fourier transform applied for
the infinite sequence {z4(n)} can be used based upon relation [15, p.372]

Xy(w) = Z zq(n)e7n (4.1)
for continuous frequency w with its period 27 long. The inverse discrete-time Fourier
transform is then defined by relation

1 2

zq(n) = o/, Xg(w)e ™ dw (4.2)

The last expression explains how the given signal is represented by the integral of its
harmonic components.

Definition 4.1 The magnitude and phase spectrum of a sequence {xq(n)}>2 is defined

n=—oo

as the magnitude and phase of its discrete-time Fourier transform.

Instead of spectrum sometimes power spectral density [22, p.59] is used defined by re-

lation 9
L

Z zq(n)e7en

n=—

(4.3)

with symbol E standing for the mean value of several realizations.
In real cases finite length data segment can be processed only which implies that

e a window function must be used to choose a sequence N samples long
e the discrete Fourier transform can be applied

The main problem of such an approximation is in application of a method which would
provide the best estimate of the true function defined for the infinite process realization.
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4.1.2  Window Functions

Various window sequences {w(n)} of the finite length N are used to derive a finite sequence
of the same length from the infinite signal {z4(n)} or impulse response {hy(n)} after their
scalar multiplication. Two main applications of windowing include

e the choise of the data segment
x(n) = xq4(n) w(n) (4.4)
to enable the signal analysis
e the evaluation of the finite impulse response filter defined by its impulse response
h(n) = hqa(n) w(n) (4.5)
based on the ideal infinite impulse response.
We shall study now the application of windowing for spectral analysis while its use for
filtering will be discussed later.
Using properties of the discrete-time Fourier transform [15, p.379] the scalar multipli-

cation in Eq.( 4.4) in time domain is equivalent to the periodic convolution in frequency
domain given by relation

X(w) = %Xd(w) © W(w) (4.6)
defined by integral L g
X@)= oo [ X @W(w - 0)a0 (4.7)

Theorem 4.1 The discrete-time Fourier transform of sequence
zq(n) = ch-ejwi" (4.8)
s given by the linear combination of unit impulses in the form

Xg(w) =27 Z cid(w — wj) (4.9)

Proof: Applying Eq.( 4.9) in Eq.( 4.2) we obtain

1 27 )
zq(n) = Py / 27 Z ci0(w — w;) e’ dw
0 i

which can be simplified to relation

2
zq(n) = Zci/o §(w — w;)e?"dw

providing result in form ( 4.8).

Example 4.1 Compare the ideal spectrum of the harmonic sequence xq(n) = cos(won)
and its window approximation.

Solution: As 1 4
zq(n) = cos(won) = 5(69”0" + e7Jwom) (4.10)

it is possible to apply Theorem 4.1 to evaluate
Xi(w) = 7(d(w — wo) + 6w + wp)) (4.11)
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GIVEN SEQUENCE THEORETICAL SPECTRUM

-10 (0] 10 20 30 40 (0] 2 4 6
Time Frequency

WINDOWED SEQUENCE SPECTRUM ESTIMATION
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FIGURE 4.1. Theoretical harmonic infinite sequence of frequency wy = 1 with its line spectrum
and the comparison with the finite sequence of length N = 32 values and its spectrum based
upon the discrete-time and discrete Fourier transform.

Using further Eq. (4.6) we can estimate the window spectrum in the form
1

X(w) = §(W(w —wp) + W(w + wp)) (4.12)

Properties of such a function are in this way entirely dependent upon the window function
{w(n)}. Using the rectangular window defined below it is possible to evaluate the spectrum
estimation given in Fig. 4.1.

Definitions of basic window function are summarized in Tab. 4.1 with their sketch and
magnitude spectra in Fig. 4.2 based upon Algorithm 4.1. Ideal line spectra of harmonic

Window definition (MATLAB notation) Mainlobe | Sidelobe
width level

Rectangular (BOXCAR)

(n) = 1 forn=0,1,--- ,N—1
W= 0 elsewhere

Ar/N | —13dB

Bartlett (Triangular - BARTLETT)

2n/N —1 forn=0,1,--- , (N —1)/2
wn)=4¢ 2-2n/(N—-1) forn=(N-1)/2,--- ,N—1 8r/N | —27dB
0 elsewhere

Hanning (HANNING)

(1 —cos(2mn/(N —1)))/2 forn=0,1,--- ,N—1
0 elsewhere

w(n) = 8t/N | —32dB

Hamming (HAMMING)

w(n) = 0.54 — 0.46 cos(2mn/(N — 1)) forn=0,1,--- ,N —1 st/N | —43dB
0 elsewhere

TABLE 4.1. Basic window function definition
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signal components are according to Eq. (4.12) represented by shifted window spectra
(using periodic extension) given in Fig. 4.2. The mainlobe width presents the ability to

distinguish two closely spaced harmonic components. The sidelobe level enables to estimate

how small signal can be detected in presence of large ones.
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FIGURE 4.2. Basic window functions and their magnitude spectra in dB

Discrete-time Fourier transform enables to evaluate the discrete Fourier transform of a

finite length sequence by sampling frequency w over one period in N points. Spectrum can

be in th

is way approximated by relation

X (k) = X(w) o

—IkgEn (4.13)

= z(n)e
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Algorithm 4.1 Basic window functions magnitude spectra evaluation.

e matrix of window functions definitions for a given length N and their plot

w = [boxcar(/N) bartlett(/N) hanning(/N) hamming(N)];
plot(w);

e magnitude spectra evaluation of a chosen length M
W =fft(w, M);
f=1[0:(M-1)]/M,
semilogy (f,abs(W));

for Kk = 0,1,--- ;N — 1. The power spectral density function defined by ( 4.3) can be

similarly approximated by periodogram defined as
2

N-1
1 -
Sza(k) = i nE:o z(n)e I F" (4.14)
for k=0,1,---, N—1 taking into account one realization only. Its properties and problems

of its application are discussed in [22, p.68§].
It is obvious that the spectrum or periodogram estimation based on Egs. (4.13) and
(4.14) can be evaluated using the MATLAB function fft mentioned in the previous section.

4.1.3  Short-Time Fourier Transform

In some applications of signal processing with its frequency components changing itself
in time it is useful to combine time-domain and frequency domain analysis. In particular
it is possible to evaluate the Fourier transform for each time in the neighborhood of that
instant [22].

Using the shifted window function w(m) in Eq.( 4.4) by n samples and applying Eq. (4.1)
we can define the discrete short-time Fourier transform (STFT) by relation

X(n,w) = Z z(m)w(n —m)e 7™ (4.15)
forn =0,1,--- . allowing to choose a short-time section of {z(m)} at time n. As N samples

long window function implies N samples long time section processing the discrete Fourier

transform can be used resulting according to Eq. (4.13) in relation

X(nk)y= > X(mw(n—m)e*5¥m (4.16)
m=n—(N-1)
for any time index n and k =0,1,--- | N — 1.
Example 4.2 Let us apply the short-time Fourier transform to a sequence
z(n) = sin((wp n)n)

for wg=0.07 and n=0,1,--- ,100 using N =32 samples long rectangular window function.

Solution: Applying Eq. (4.16) it is possible to evaluate result given in Fig. 4.3 presenting
time dependent signal frequency.



54 4. Signal Analysis

MAGNITUDE STFT

GIVEN SEQUENCE

(o] 20 40 60 80 100
Time

LAST SECTION MAGNITUDE STFT

Frequency 2F

(o] 0.1 0.2 0.3 0.4 0.5
Frequency

FIGURE 4.3. The short time Fourier transform of sequence z(n) = sin((wp n)n) for wy = 0.01
using rectangular window function w(n) of length N = 32 samples and n = 32, 36,38, - - , 100.

4.1.4  Cepstral Analysis

Many signal processing methods are based upon presumption that the given system is
linear. Such a system is relatively easy to analyse and it is possible to design a variety of
useful signal processing functions.

Let us consider now a special class of nonlinear systems with their system transformation
H that obey a generalized principle of superposition discussed in more general way in [30)]
and given by the following relation

Hlay(n) (opl) za(n)] = Hlz1(n)] (opl) H[za(n)] (4.17)
Hlc (op2) z1(n)] = ¢ (op2) H[z1(n)] (4.18)

where (opl) and (0p2) stand for any operators satisfying the algebraic postulates of vector
addition and scalar multiplication. Such homomorphic systems include linear systems as
well.

In practical cases it is possible to restrict our interest to systems combining their signals
either by multiplication or convolution. Especially the last possibility is studied very often
as it can be used for a general problem of echo detection to improve the quality of accoustic
signals or analyze behaviour of seismic signals etc.

The main principle of the homomorphic system processing include

e application of the direct characteristic system transforming operator (opl) to addi-
tion for signal {z(n)} to evaluate {c(n)}

e processing of signal {¢(n)} by any linear method

e application of the inverse characteristic system transforming operator of addition
back to (opl).

This principle is presented in Fig. 4.4 for systems combining their signals by convolution.

The direct characteristic system is based upon the discrete Fourier transform changing

convolution to multiplication, following application of the logarithmic function combining
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x(n) :_i | :_i y(n)
U DFT H log [ IDFT Linear L DFT H exp H IDFT
! ! system ; !
i Direct i i Inverse i
| characteristic system 1 ! characteristic system i
e c—— e — e ——————— J e c e m—— e —————————— d

FIGURE 4.4. Representation of a homomorphic system with a complex cepstrum as an output
of the direct characteristic system.

signals by addition and inverse Fourier transform returning further processing to the time
domain. Resulting signal is called complex cepstrum allowing to detect signal echos and
their cancelling by a linear system. Inverse characteristic system is similar to the direct
one with complex exponential instead of logarithm only.

Computer processing of signal {z(n)} to obtain its cepstrum is presented in Algo-
rithm 4.2. The whole evaluation can be achieved by the MATLAB function cceps as well.

Example 4.3 Let us analyse cepstrum of signal

z(n) =r(n) ®s(n) = Z_ r(m)s(n —m)

representing given signal and its echo in the form
z(n) =r(n) 4+ ar(n —ny)

where

r(n) = e_o'lnsin(gn)

s(n) = d(n)+ad(n —mn)

with 6(n) standing for an impulse function, ny = 40 and o = 0.5.

Solution: The direct characteristic system involves

e the discrete Fourier transform application

where
N-1
R(k) = r(n)e IkNn
n=0
N-1
. 27,27
S(k) = s(n)eFN"T =1 4 qe IFN™
n=0

e the logarithmic function application
L(k) = log(X(k)) =log|X(k)| + jarg(X(k)) =
= log|R(k)| 4 log |S(k)| + j(arg(R(k) + arg(S(k)))

The contribution to the complex logarithm due to the impulse train for |a| < 1 is
1

Ls(k’) _ log (1 + Oée_jk%rnl) _ Z<_1)i+1; <a€—jk2§n1>

i=
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Algorithm 4.2 Cepstral analysis of a given signal {x(n)}, n = 0,1,--- /N — 1 as-
suming original signals in convolution.

e discrete Fourier transform application
X =fft(x);

e complex logarithm implementation

L =log(X);

e inverse Fourier transform application

c =ifft(L);

e the inverse discrete Fourier transform use which for the signal component s(n) pro-
vides the contribution to the compleX cepstrum in the form

N—-1 oo 0o s
_ 27T
CS E E H—l z jk(nii—n N o E ( 1)z+1 Z(S(TL . nlz)
k’:O i=1 i=1 ¢

As this sequence is additive to the sequence given by the original signal it is obvious
that cepstrum can be used for the echo analysis. Results are presented in Fig. 4.5.

Cepstrum component due to the echo can be usually eliminated by a simple window

0 forn<n;

1 forn > n,

function in the form
(n) = { (4.19)

where n. stands for the index resulting from the cepstral analysis. Inverse characteristic
system can be then used. Results of such a procedure applied to the example given above
are presented in Fig. 4.5 as well.

ORIGINAL SEQUENCE PROCESSED SEQUENCE
1 0.8
0.6
0.5 0.4
0.2
o]
o
—0.5 —0.2
—0.4
-1 —0.6
o 20 40 60 80 o 20 40 60 80
Time Time
ORIGINAL SEQUENCE SPECTRUM COMPLEX CEPSTRUM
7 1.5
6t
5l 1
at
0.5
3t
2y o
1t
o —0.5
o 20 40 60 80 (o] 20 40 60 80
Frequency Time

FIGURE 4.5. Original sequence {x(n)}"_} composed of sequence r(n) = ¢~01" sin(%n) and its

echo delayed by n; = 40 samples attenuated by coefficient o = 0.5 for NV = 64 before and after
the homomorphic processing using the window function for its cutoff index n, = 30 and the
original sequence magnitude spectrum and complex cepstrum
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4.1.5 Two-Dimensional Signal Analysis

While one-dimensional signal analysis and processing can be applied in many engineer-
ing and scientific systems producing sequences of values its two-dimensional extension is
mainly used in video processing. The mathematical background of such an analysis is
based upon discrete space signals {z(ny,n2)} defined for all integer values of n; and ns.
The most important deterministic signals represent

1 forny=ny =0

e unit sample sequence: d(ny, ny) = { 0 otherwise

1 for ni,ny >0

e unit step sequence: u(ny, ny) = { 0 otherwise
e real exponential sequence: z(ny, ng) = Aa™ "

1 fora<n; <bc<ng <d

e rectangular sequence: z(n,ny) = { 0 otherwise

Sketch of signals is given in Fig. 4.6.

It is possible to show [22] that any stable sequence {x(n;,n2)} can be defined by com-
bination of complex exponentials with coefficients X (w;,ws) according to the following
definition.

Definition 4.2 The direct discrete space Fourier transform is given by relation

X(wy,wsy) = Z Z x(ny, ng)e 1M e Iwen2 (4.20)

ni=—00 N2=—00

while the inverse discrete space Fourier transform is defined as

1 T T ‘ ‘
z(ng,ng) = W/ X (wy,ws)e?®1m 22 duwy dw, (4.21)

Result of the direct discrete space Fourier transform is in general a complex function of
continuous variables w; and wy having period 27 which implies that

X(Wl,WQ) :X(w1—|—27r,w2) :X(wl,w2+27r) (422)

UNIT SAMPLE UNIT STEP

o N MO O

FIGURE 4.6. Basic deterministic two-dimensional signals.
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and it represents the signal spectrum. In case that {x(nq,ns)} stands for the two-dimensional
linear system impulse response its discrete space Fourier transform represents the fre-
quency response of the system.

In many cases the given sequence {z(n1,n2)} has a finite length with its indices in the
range 0 <n; < Ny — 1 and 0 < ny < Ny — 1. The discrete Fourier transform X (ki, ks) of
such a sequence is related to the discrete space Fourier transform by relation

X(ky, k2) = X(wi,w2) | =gy 27 wy—po 22 (4.23)
1 2
for 0 <k <Ny —1,0 < ky < Ny — 1 and it can be evaluated by the following definition.

Definition 4.3 The direct discrete Fourier transform is given by relation
Ni—1Na—1

X(k1, k) = Z Z x(nl,ng)e_jkl%e_m% (4.24)
n1=0 n2=0
for0 <k < Ny—1,0 < ky < Ny—1 and the inverse discrete Fourier transform is defined

as 1 Ni—1Ny—1

) = 33 Xl b R 125
N1N2 k1=0 ko=0

This definition implies that the sequence {x(ny,ng)} of length Ny Ny in space domain is
represented by sequence { X (ki, k2)} of the same size in frequency domain.

Example 4.4 FEvaluate the discrete-space Fourier transform of the rectangular sequence

. 1 fO?”—lgTLlSl,—lgnzgl
z(m,ma) = { 0 otherwise (4.26)
gen in Fig 4.6.
Solution: Using the Definition 4.2 it is possible to find
X(wl,wg) = 1+ W1 p—iw2 + e Jw2 + e Iwipiw2 + eJw2 =+ e Jw1 + eJwi giw2 + eJw2 + e Iwipiwz —

= 1+ 2(cos(w; — wa) + cos(wy) + cos(wy) + cos(wy + ws))
Sketch of this (real) function is presented in Fig. 4.7.

RECTANGULAR SEQUENCE MAGNITUDE SPECTRUM

O B N W A 00 O N ©

FIGURE 4.7. The discrete space Fourier transform of the rectangular sequence

The application of the two-dimensional Fourier representation of a signal can be used
both for signal analysis and its processing using similar principles applied for the one-
dimensional case. Further discussion is given in [22].
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4.2  Summary

Signal analysis is a very powerful tool to provide spectral estimation of signal components.
This chapter presented basic ideas only connected with the discrete Fourier transform and
applications of window functions. Further information will be provided in next sections.
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5
Digital Filters

Any digital systems enabling transformation of a given sequence and using an algorithmic
mathematical approach to such a procedure are often called digital filters. Applications
of these structures cover many areas including system identification and modelling, signal
detection, interference cancelling and system control as well. The following section is
devoted to basic nonadaptive filters while adaptive systems will be discussed further.

5.1 Basic Principles and Methods

A very extensive theory of analog filters has been developed before digital systems started
to be so widely used. It is one of reasons why for many applications prototype analog filters
are designed at first and then transformed to their digital form [5, 23] enabling their more
precise and simple implementation. As such an approach has been described in many
references till now we shall concentrate our attention to the direct digital system design
in most cases.

5.1.1 Digital System Description

A general linear shift invariant discrete system can be described by the difference equation

+Z Zb (5.1)

or according to the mathematlcal analysis given above by its discrete transfer function

b(k)z"
_Y() ;
H(z) = XG) ~ (5.2)
1+ Z a(k)z™*
k=1
or frequency response
H(e"") = H(2) |.—con (5.3)

While the difference equation is essential for transformation of signal {z(n)} to {y(n)}
the frequency response function enables the analysis and design of the discrete system
behaviour describing which frequency components of a given signal will be rejected. Basic
ideal frequency responses of various filters are summarised in Fig. 5.1 for digital frequency
w € (0,m). Filter design for approximation of such ideal characteristics presented in
Fig. 5.1 involves
e the estimation of the form of difference equation (5.1) resulting in finite impulse
response (FIR) filter for zero coefficients {a(1),a(2),--- ,a(N)} or infinite impulse
response (IIR) filter

e the evaluation of the difference equation coefficients

These steps are closely connected with demands covering the accuracy of the frequency
response approximation, system stability and its behaviour.
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(a) LOW-PASS FILTER (b) HIGH-PASS FILTER
1.2
= 1
Pass-band Transition | Stop-band o
Band L 05
1 e a
[a] 0 }
\ 0 Frequency 0.5
0.8 Ay {c) BAND-PASS FILTER
1/sqrt(2)
N a7
& &)
== e L I 05
w w
& \ g | |
oal |- X N 0] Frequency 05
] {d) BAND-STOP FILTER
oz2( |4 ' .§5'_’,
\ Tos;-Q4 0
N 2
0 0
0 fpass foltors fgtop Frequency 0.5 0 Frequency 0.5

FIGURE 5.1. Amplitude frequency characteristics of basic types of filters including (a) ideal
and real low-pass filter, (b) high-pass, (c) band-pass, and (d) band-stop filters

Example 5.1 Use the discrete system described by equation
y(n) —yn—1)+05y(n —2) =02z(n—1)+0.2x(n —2)
to evaluate its response to the input sequence

x(n) =sin(0.1n) + sin(2.5n)

Solution: According to results of Example 3.5 the transfer function of a given system in

the form 241

H(z) = O.Z—Z2 105
implies the amplitude frequency response |H(e/*)| presented in Fig. 5.2 approximating
the low-pass filter. As the spectrum of the given sequence has only one its component in
the system pass-band the difference equation rejects the high frequency signal component

with results given in Fig. 5.2.

5.1.2  Elementary Digital Filters

In various applications very simple digital filters can be used even though their frequency
response is not quite well in comparison with the ideal one.
The MOVING AVERAGE system can be described by the difference equation
| N
y(n) = + ; z(n — k) (5.4)
taking into account N values of a given sequence. As

y(n) = %(:U(n)—|—x(n—1)+x(n—2)+~--+x(n—N+2)+x(n—N+1))

y(n—1) = %(x(n—l) +x(n—2)+x(n=3)+---+x(n—N+1) +z(n—N))
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AMPLITUDE FREQUENCY RESPONSE INPUT SEQUENCE
1.5 2
1}
1
(]
0.5
1t
(0] -2
(0] 1 2 3 (o] 20 40 60 80
Frequency Index
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0.4
1}
0.3
(0]
0.2
_l L
0.1
-2
(0] 1 2 3 (o] 20 40 60 80
Frequency Index

FIGURE 5.2. Amplitude frequency response of the discrete system with the transfer func-
tion H(z) = 0.2(z+1)/(2% — 2 + 0.5) and results of its application for processing of sequence
x(n) = sin(0.1n) + sin(2.5n)

which implies that 1
y(n) —y(n—1) = & (z(n) - z(n—N))
the discrete transfer function is in the form
1 ZN-1
N 2N _ oN-1

and the frequency response can be expressed after a few mathematical operations (pre-

H(z) = (5.5)

sented in Example 2.3 in the form

, 1 sinwN/2
H(ew) = —p—dwN-1)/22222 /2 )
() N° sinw/2 (5.6)
with :
, 1 |sinwN/2
H(e)| = = | — :
[H (™) sinw/2 (5:7)

Graphic interpretation of this result is presented in Fig. 5.3 for N = 10 showing that
the moving average approximates the low-pass filter with N allowing to change its cutoff
frequency.

The EXPONENTIAL DECAY system can be described in a similar way by the difference

equation No1
1

y(n) = Zk T kzzov(k)x(n— k) (5.8)

for v(k) = v(1)* and v(1) € (0,1) which for v(1) = 1 stands for the moving average in

fact. As (n) — (1) y(n — 1) = 1 (x(n) —v(N)z(n — N))
y(n) —v(1)y(n Zkov()xn v(N) z(n

the discrete transfer function can be expressed in the form
1 2N —wu(N)
Zk —0 Uk * M —o(1)N

H(z) = (5.9)
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AMPLITUDE FREQUENCY RESPONSE AMPLITUDE FREQUENCY RESPONSE

0 0.5 1 1.5 2 2.5 3
Frequency

PHASE FREQUENCY RESPONSE

0 0.5 1 1.5 2 2.5 3
Frequency

FIGURE 5.3. Magnitude and phase frequency response of the moving average system with the
transfer function H(z)=(zN-1)/(N (2 —2¥)) for N=10 and its sketch in the complex plane

System amplitude frequency response for v(N) << 1 in form
A 1—w(1
|H(e)| ~ vlb) (5.10)
V1+v(1)2 —2v(1) cosw

presented in Fig. 5.4 represents the approximation of the low-pass filter again allowing to

use coefficient v(1) to change its cutoff frequency.

EXPONENTIAL DECAY SIGNAL DIFFERENTIATION
1 2
0.8 15l
S 06 =]
= 2
g |
£ 04 =
0.5}
0.2
(o] (0]
(o] 1 2 3 (o] 1 2 3
Frequency Frequency
3 3
2 1 2t 1
1 1 1 1
a3 b
& o E < of ,
o o
-1 g -1
-2 g -2
_3 B _3 L
(o] 1 2 3 (o] 1 2 3
Frequency Frequency

FIGURE 5.4. Magnitude and phase frequency response of the exponential decay system and the
digital system for signal differentiation.
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The SIGNAL DIFFERENTIATION described by the difference equation

y(n) =xz(n) —x(n —1) (5.11)

and the discrete transfer function

H(z)=1-2"" (5.12)
has its frequency response in the form
H(¥)=1—¢e" (5.13)
Its magnitude
|H(e?)| = \/(1 — cosw)? — sin® w = 2sin(w/2) (5.14)

presented in Fig. 5.4 represents a very simple approximation of the high-pass filter with
no possiblity of its cutoff frequency change.

5.2 Finite Impulse Response Filter

We shall study now the digital system described by the difference equation

y(n) = i h(k) x(n — k) (5.15)

derived from Eq. (5.1) which represents the general moving average system in fact. The
purpose of the following analysis will be in the estimation of P and evaluation of values
{h(0),h(1), -+ ,A(P — 1)} standing for the impulse response approximating the ideal
frequency characteristics.

5.2.1 Linear Phase Systems

Definition 5.1 A system with its finite impulse response {h(0), h(1), -  h(P — 1)} is
called a linear phase system if its frequency characteristics can be expressed in the form

H(elr) = ih(n)e_jw’“ = |H (e/¥)] e77on (5.16)

forwk:k‘%,k:o,l,--- ,P—1.

Systems of this type [23] have an essential role in signal processing applications as
they cause the same delay for all signal frequency components in their passband and
preserve the shape of a given signal. In case that D FT[z(n)] stands for the discrete Fourier
transform of the input sequence the discrete Fourier transform of the system output can
be evaluated in the form

DFTy(n)] = |H(e/*)| e 7 DFT[x(n)] = |H(¢’*)| DFT[z(n — «)] (5.17)

It is obvious that if all frequency components of the input signal are in the passband of
the system then y(n) = z(n — a) and the signal is delayed only.

Theorem 5.1 A finite impulse response system of length P is a linear phase system in

case that
h(n) = h(P —1—n) (5.18)

form=0,1,--- ,P—1.
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Proof. In case of even P it is possible to use the definition of the discrete Fourier transform

pP-1 P-1
H(e?% = Zh(n)e’jw’“” = Z h(n)e 9« 4 Z h(n)e d«km
n=0 n=0 n=P/2
Using further Eq. (5.18) we can evaluate
P/2-1 P/2-1
H(e) = 3 h(n)e 4 3 p(n)edrmP—h =
n=0 n=0
P/2-1

= TP /2 3 ) (I (PD/2) (ot (Po1)/2)
n=0

P/2-1 P_1
= e Jw(P-1)/2 Z 2h(n) cos(wg(n — T))

n=0
Comparison of the last expression with Eq. (5.16) provides value of
a=(P-1)/2 (5.19)

Similar results can be obtained for odd P.

5.2.2  Ideal Frequency Response Approximation

Let us assume an ideal low-pass filter according to Fig. 5.1(a) with its linear phase fre-
quency response in the form

e for 0 < w < w,. and 2T —w, < w < 27

Jwy
H(e™) = { 0 for w. < w < 271 —w, (5.20)

with discrete values of wy, = k 27 /P approaching continuous variable w for P — oo. For
this conditions discrete Fourier transform is usually called Fourier transform only and we
can apply it for the approximation of the periodic extension of function (5.20) in the form

H(e) = Y h(n)e 7™ (5.21)

where 1 2 o
h(n) = — H(e’) e’ dw (5.22)
2w Jo
It is further possible to evaluate
1 e —j(n—a)w 1 e j(n—a)w
h(n) = — e’ dw + — e’ dw =
2 J, 27 Jorn—w,
1 [ein—a)w 1% | T giln—a)w 127
- ] -
2m Lj(n —a)], 27 | j(n — «) S
— ;(ej(n—a)w -1 + 1— e—j(n—a)w) _ Sln((n - OZ)UJ)
21j(n — a) m(n — «)

Using a finite sequence {h(n)} only limited to P values it is possible to use Eq. (5.19) to
define the linear phase impulse response in the form
h(n) = sin((n — (P —1)/2)w,)
m(n—(P—1)/2)

(5.23)
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FIGURE 5.5. Finite impulse response {h(n)} for P odd (P = 11) and even (P = 12)

for n = 0,1,---, P — 1. The sketch of such an impulse response for odd and even P is
presented in Fig. 5.5. The magnitude and phase frequency characteristics for a chosen
length P and cutoff frequency is given in Fig. 5.6 confirming the assumption of the linear
phase.

The process of the impulse response restriction to P values only can be looked upon
as the scalar multiplication of the infinite impulse response by the rectangular window
presented in the previous chapter and causing the transition band of length 47/P [23,
p.201]. The choice of P large enough can restrict the transition band under a given limit.

Comparison of finite impulse response filters for various length P is given in Fig. 5.7
presenting their amplitude frequency responses in dB defined as

H(e"**) |ap= 20log(| H ()| /| H (e’**)]) (5.24)

with wy = 0 for the low-pass filter.
The design procedure of the finite impulse response filter is summarized in Algorithm 5.1
(with the choice of OM S = 0 for the low-pass system).

AMPLITUDE FREQUENCY RESPONSE AMPLITUDE FREQUENCY RESPONSE

0 0.5 1 1.5 2 2.5 3
Frequency

PHASE FREQUENCY RESPONSE

[0} 0.5 1 1.5 2 2.5 3
Frequency

FIGURE 5.6. Magnitude and phase frequency characteristics of the finite impulse response filter
of length P = 64 for cutoff frequency w. = 0.8 [rad] and its sketch in the complex plane
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AMPLITUDE FREQUENCY RESPONSE PHASE FREQUENCY RESPONSE

Frequency Frequency

FIGURE 5.7. Low-pass amplitude frequency response of the FIR filter limited by the rectangular
window of various length and cutoff frequency w. = 0.8 [rad]

5.2.3 Basic Impulse Response Modifications

Finite impulse response filter of the low-pass type with its cutoff frequency w,. derived
above can be very simply modified to form a band-pass filter with its pass-band 2w, long
and the central frequency wg. Original impulse response h(0), h(1), -+, h(P — 1) implies
the magnitude frequency response

|H(e™)| = (5.25)

P-1
Z h(n)e‘jw’“”
n=0

The shift by w; in frequency domain presented in Fig. 5.8 implies the band-pass magnitude

frequency response in the form

| H (e/“s=))| = (5.26)

Algorithm 5.1 Design of the low-pass and band-pass linear phase FIR filter.

e choice of the filter length P, the cutoff frequency OMC of the original low-pass
filter and central frequency OM S of the band-pass filter (enabling the low-pass
filter design for OM S = 0).

e evaluation of the original impulse response values
p=0:P—1;
h =sin((p — (P —1)/2) x OMC)./(7 * (p — (P = 1)/2));

e definition of the complex impulse response values of the band-pass filter
h =h. xexp(j * OMS % p);

e evaluation and plot of a given number of values M of the filter frequency response
[hh, w| = freqz (h, [1, zeros(1, P — 1)], M);
clg; subplot(211);
plot(w, abs(hh)); plot(w, angle(hh));

pause
e evaluation of the system output for a given sequence x = [z(1),z(2), -, z(N)]
forn=P:N

yin)=hxx(n:—-1:n—P+1)
end
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FIGURE 5.8. Magnitude frequency response of the low-pass and band-pass FIR filter

where - ,

h(n) = h(n)e’“" (5.27)
represents the complex impulse response of the band-pass filter. The design procedure is
summarised in Algorithm 5.1.

It is obvious that owing to symmetry properties of the discrete Fourier transform it is

usually necessary to preserve this symmetry when designing digital filters.

Example 5.2 Use the band-pass FIR filter of length P = 51 to extract the signal in the
frequency band (1,2) [rad] from the original sequence

z(n) = sin(0.2n) + sin(1.6n)
form=0,1,--- /N —1.

Solution: ITmpulse response of the original low-pass filter for w. = 0.5 [rad] is given by
Eq. (5.23) which must be then modified by ws; = 1.5 according to Eq. (5.27) to define the

complex impulse response sin((n — (P — 1)/2)we)
h — Cc) jwsn
(n) m(n— (P —1)/2
for n = 0,1,---, P — 1 standing for the band-pass filter in frequency band (1,2) [rad]

presented in Fig. 5.9. Owing to symmetry properties it is further necessary to define the

complex impulse response
PR THpHRE D sin((n — (P = 1)/2)we) o
6 S

h(n) = mn— (P —1)/2

of the complex conjugate filter. The given sequence processing can be based upon Eq. (5.15)

in the form P-1

y(n) =Y _(h(k)z(n — k) + h*(k)x(n — k)
forn=P P41, N—1. "°

Further impulse response modifications involve the application of other window de-
scribed till now [23]. Their use mentioned in the previous section enable more efficient
choice of the stop band attenuation and the transition width as well.
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AMPLITUDE FREQUENCY RESPONSE GIVEN SEQUENCE

Signal Spectrum

o} 10 20 30 40 50 60
Index

OUTPUT SEQUENCE

o} 10 20 30 40 50 60
Index

FIGURE 5.9. Band-pass processing of sequence z(n) = sin(0.2n) + sin(1.6n)
5.3 Multirate Digital Filters

The sampling rate in various parts of the digital system can be different which may
be useful to reduce the number of computations and to decrease the number of values
used for system analysis and information transition [2, p.234]. This principle is often
applied for design of filter banks based on the DFT and assumes that the given sequence
with sampling frequency f; is used to form Ny sequences covering N, separate frequency
bands with their sampling rate reduced to fs/Ny allowing their separate processing. This
principle closely connected with the application of FIR filters is discussed further.

5.3.1 Band Limited Signal Sampling Rate Reduction

Let us restrict consideration of the previous section to the impulse response in the form
h(n) = sin(n — (P —1)/2)w,
m(n—(P—-1)/2)
standing for the low-pass FIR filter with its cutoff frequency w. being a base for the

band-pass filter having central frequency wy with its complex impulse response defined by

- wen _ Sin(n — (P —1)/2)we 4, .

h(n) = h(n)e’**" = = (P—1)2) e’ (5.28)
for n = 0,1,--- ;P — 1. Let us choose w, = 7/(2K) with K standing for number of
separate frequency sub-bands of the normalized frequency range (0, 7). Defining further
ws = 7/(2K) + im/K with principal channels defined for 0 < i < K — 1 we can use the
complex impulse response (5.28) in the form

~ sin(n — (P —1)/2)r/(2K) , , ,
h; _ J(m/(2K)+in/K)n _ h j(m/(2K)+in/K)n 5.99
(n) = PRI (n)e (5.29)
to realize the band-pass filter covering any frequency sub-band of the range (0, 7) and
standing for one channel of a filter bank discussed further.
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Example 5.3 Fvaluate the amplitude frequency response of a FIR band-pass filter of
length P = 64, with K = 4 channels modified by the Hamming window and covering
channels with indices 0 and 3

Solution: Using the window function

W(n)=a—(1-a)cos(2rn/(P —1))
forn = 0,1,--- ,P — 1 and a = 0.54 defined before to modify the complex impulse
response given by Eq. (5.29) it is possible to apply the FFT to obtain results presented in
Fig. 5.10. It is obvious that the passband having bandwidth BW = /K [rad/s] (equal
to 1/(2K) [Hz]) is represented by M = P/(2K) samples.

Assume a band limited real sequence {y(n)} for n =0,1,--- , N — 1 with its number of
samples N as the integer multiple of P and its spectrum being inside one of the previously
defined principal channel i for i € (0, K —1) and its complex conjugate. Its spectrum is
defined by means of the discrete Fourier transform for N = P in the form

P-1
Y(k) =) y(n)e /P (5.30)
n=0
for k = 0,1,--- , P — 1. Using the inverse discrete Fourier transform it is possible to
evaluate | P
_ jkn2m /P
y(n) = - kZ_OY(k)ej (5.31)

Example 5.4 FEvaluate the amplitude spectrum of sequence

y(n) = sin(270.16n)
forn=20,1,--- /P —1 and P = 64 and find band-pass filters dividing frequency range
(0,m) to K =4 sub-bands and including this spectrum.

IMPULSE RESPONSE ORIGINAL FIR FILTER
T T T 1.2

0.14

0.12 b

0.1 T

0.08 - T

1 2 3
0.06 b n/(2K) Frequency n

BAND—-PASS FIR FILTERS

0.04 b

0.02 B i=3

L o,
—0.02 |- % JQDLL%E? i
26 4‘0 66 (0] 1 2 3

Index /K Frequency b

FIGURE 5.10. Basic impulse response of FIR low-pass filter of length P = 64 and bandwidth
BW = 1/(2K) for K = 4 channels modified by the Hamming window (o = 0.54) with its
frequency response and related band-pass filters spectra covering channels ¢ = 0 and 3.



72 5. Digital Filters

GIVEN SEQUENCE SPECTRUM PLOT
Q b Q b Q
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G

FIGURE 5.11. The given sequence y(n) = sin(270.16n),n = 0,1,--- ;N — 1 for N = 64 and its
spectrum with frequency responses of two band-pass filters of length P = 64 for K =4, i =1
and 6.

Solution: Spectrum of the given sequence has its frequency component f = 0.16 included
in channel ¢ = 1 covering the frequency band (0.125,0.25) and its complex conjugate with
its index ¢ = 6 according to Fig. 5.11.

THE SAMPLING RATE REDUCTION by the value K can be realized using each K-th
value of the original sequence only and it is possible to show that this reduced sequence
contains enough information enabling to reconstruct the whole original sequence again.

Theorem 5.2 Assume that a given sequence {y(n)},n=0,1,---, P —1 has its spectrum
estimate Y (k),k =0,1,--- | P — 1 for normalized sampling frequency fs =1 in the range
(0,1). Then spectrum of the reduced sequence

{r(n) :r(n) =y(nK)} (5.32)
form =0,1,--- ,2M — 1 where 2M = P/K stands for an even integer is related to the

original one by equation K—1

LS g 5

form=0,1,--- 2M — 1 covering the frequency range (0,1/K).

R(m) =

Proof: The Fourier transform of sequence {r(n)} defined by (5.32) can be expressed in
the form 2M 1
R(m) = Z y(nK ) imn2r/(2M) (5.34)

n=0

form=0,1,--- ,2M — 1. After substitution for y(nK) from Eq. (5.31) we obtain
R(m) = 2%? 1 Pi Y (k) hnIc2n/ P g—jmn2n/(231)
mr k=0

and taking into account that P = 2M K it is possible to write

. = 2M—1 ST

CEESRICDIE
k=0 n=0

As the second sum is nonzero for (k—m) = q¢2M only where ¢ is any integer and its value
is equal to 2M = P/K it is possible to simplify the previous equation to the form given
by Eq. (5.33). As stated before the frequency range for the original normalized sampling
frequency fs =1 is equal to (0, fs). The subsampling reduces the sampling frequency to
fr = fs/K for sequence {r(n)} and therefore its spectrum covers the frequency range

0, fr)-
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Result of this Theorem implies that the Fourier transform (5.30) of the original sequence
having P = 2M K values is reduced by subsampling defined by Eq. (5.32) to 2M values
only which can be evaluated as the average of K original values according to Eq. (5.33).

Example 5.5 Fuvaluate the spectrum of sequence {r(n)} related to sequence
y(n) = sin(270.16n)
studied in FExample 5.4 by the reduction coefficient K = 4.

Solution: Results obtained from the definition of the DFT and relation (5.33) are presented
in Fig. 5.12. The original sequence of length P = 64 is reduced to P/K = 2M = 16 values
only. In the same way P = 64 spectrum values covering normalized frequency band (0, 1)
are reduced to 2M = 16 values only defining frequency range (0,1/K). But owing to the
band limited given sequence it is still possible to distinguish parts due to channel i = 1
and its complex conjugate even for the reduced sequence spectrum. This property is quite
essential for further signal reconstruction.

REDUCED SEQUENCE REDUCED SEQUENCE SPECTRUM

o] 20 40 60 2 4 6
Index Frequency

DILUTED SEQUENCE DILUTED SEQUENCE SPECTRUM

Frequency

FIGURE 5.12. The reduced sequence formed by each K-th value of the original signal (for K = 4)
and the diluted sequence with their spectra

SIGNAL RECONSTRUCTION based on the reduced sequence defined above can be used
to verify that such a sequence can transmit enough information about the original band
limited signal.

Theorem 5.3 Let us dilute the reduced sequence {r(n):r(n)=y(nK)} forn=0,---,2M-1
where 2M = P/K stands for an even integer by (K — 1) zeros inserted among its each
adjacent values to form sequence

2(n) = { y(n) forn=0K2K,---,2M - 1)K

0 for other values of n (5.35)

and let us assume that the spectrum of the original signal {y(n)} is completely contained
in channel i of the band-pass filter defined by its impulse response h;(n) given by Eq. (5.29)
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and its complex conjugate (related to hi(n)). Then the original signal can be reconstructed
by sequence

s(n) = z(n—p) (Bz(n) + ilf(n)) (5.36)

form=0,1,--- , P—1.

Proof: The discrete Fourier transform of sequence given by Eq. (5.35) can be evaluated in

the form
2M-1)K 2M—1
Z(k?) _ Z y(n)e—jk‘ﬂQT(/P _ Z y(qK)e—jqu27r/P
n=0,K,2K,-- q=0

for k=0,1,---, P — 1. Taking into account that P = 2M K we get sequence

2M—1

Z(k) = ylgk)e Heer/GM) (5.37)

q=0
representing the periodic sequence with its period 2M samples long and owing to Eq. (5.34)
standing for the periodic extension of the DFT of the reduced sequence {r(n)}. This fact
implies that the original spectrum of sequence {y(n)} can be evaluated by the scalar
multiplication of spectrum Z(k) by the frequency response of channel ¢ and its complex
conjugate. According to properties of DF'T this multiplication corresponds to the convo-
lution in time domain given by Eq. (5.36).

Example 5.6 FEuvaluate the spectrum of sequence {z(n)} related to sequence
y(n) = sin(270.16n)

by Eq. (5.35) and use the convolution with the impulse response ﬁz(n) and 1its complex
conjugate for channel i =1 to estimate the original sequence.

Solution: Results obtained from the definition of the DFT or relation (5.37) are presented
in Fig. 5.12. It is possible to see that for P = 64 samples of sequence {z(n)} its spectrum
covering the frequency range (0,1) [Hz] by P = 64 values is periodic with its period
P/K = 2M = 16 samples long which is equal to frequency band 1/K. Using Eq. (5.36)
it is possible to reconstruct the original sequence in the form presented in Fig. 5.13.
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FIGURE 5.13. The output sequence {s(n)} defined by convolution of the diluted sequence and
two complex conjugate impulse responses defining frequency bands of the original signal and the
output sequence spectrum

It is possible to summarize results of the previous mathematical description in the
following way
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e The real signal sampled with the frequency f; (according to sampling theorem) being
band limited to the couple of complex conjugate frequency bands each f,/(2K) long
may be subsampled in such way that each K-th sample is used for further processing
only

e The narrover the frequency band is the more substantial subsampling may be applied
allowing lower number of computations involved.

Results given above are very important for design of multirate adaptive filters [2] and
filter banks mention further.

5.3.2  Filter Bank Design

A filter bank [22] is very important signal processing tool usually based on band-pass FIR
filters and often using the multirate principle as well.

Let us assume that we would like to design a filter bank covering frequency range (0, 7)
by K band-pass filters. Each of these channels can be defined by its complex finite impulse
response given by Eq. (5.29) enabling to find its output for a given sequence {z(n)} in
the form

wn) = 3" halp)an - p) (5.38)

Output signal can then be evaluated by equation

2K -1

y(n) = Y vii(n) (5.39)

i=0
where coefficients v; enable to define gain of separate channels and in case of their equal
value v; = 1 for e = 1,2,--- ;2K — 1. This structure can be used in case of the adaptive
signal processing as well with individual gains changed during the learning process of the
system.

Example 5.7 FEvaluate the frequency response of a filter bank of length P = 64 for K =4
channels.

Solution: Using an impulse as the input sequence {z(n)} in Eq. (5.38) it is possible to
evaluate the output sequence {y(n)} by Eq. (5.39) forv; =1,i=1,2,--- ;2K — 1 and its
spectrum. Fig. 5.14 presents resulting frequency response for application of rectangular
and Hamming window as well.

Problems connected with the realization of the computational algorithm involve

e design of such a filter bank enabling perfect reconstruction of the original signal

e application of the FFT in process of signal decomposition and reconstruction given
by Eq. (5.38) and (5.39) to realize faster processing

e proper subsampling in a multirate filter bank enabling to reduce the number of
computations

Possibilities of subsampling and reduction of computations are very important especially
for the real time applications as the time consumption for long sequences processing may
be substantially decreased.
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FIGURE 5.14. Normalized frequency response of K = 4 channel FIR filter bank of length P = 64
samples with the use of rectangular and Hamming window function and its sketch in the complex
plane.

Example 5.8 Find the fast algorithm evaluating the outputs of all 2K filter bank channels
using the FIR band-pass filters of length P.

Solution: Assuming that P = 2M K and denoting p = ¢+ r2K we can write Eq. (5.38) in
the form

Z Z (¢ +1r2K)x(n — q—r2K)

q=0 r=0

Using Eq. (5.29) and owing to periodicity

iLi(q Y r2K) = hig+ TQK)6j(7r/(2K)+iﬂ-/K)(Q+7"2K) _
_ h(q_|_TQK)ejTF(q—HQK)/(?K)ejitﬂﬁ/(?K)

and therefore

2K—-1 M—-1
yz(n) = Z e]11127r/ (2K) Z h + T’QK (n —q-— T2K)6j7r(q+r2K)/(2K) _
q=0 r=0
2K—-1
= Z g(n, q)e’" 2 (5.40)

9=

The last expression implies that it is possible for each n to evaluate g(n,q) at first and
then use the inverse DF'T for evaluation of y;(n) for all indices i at once. In case that 2K
is a power of 2 the inverse FFT can be applied.

A simple method of the filter bank application based on Eq. (5.40) and (5.39) is pre-
sented in Algorithm 5.2. Further improvement of this algorithm may be achieved by the
use of multirate processing.
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Algorithm 5.2 Processing of a sequence {x(n)}*L, by a filter bank composed of K
FIR filters of length P.

e definition of the filter length P, number of channels K and masking vector v =
[U(l)a U(Q)a e 7”(2[()]
e definition of vector x = [z(1),z(2),--- ,x(2P)]

e definition of the basic impulse response

h=sin((0: P—1) — (P—1)/2%7/(2% K))/(x((0 : P—1) — (P—1)/2))

e forn=P P+1,---,2P

— evaluation of
g(@)=z(n—q): 2K:(n—q— (M —1)%2K))*
(h(q: 2K : (g+ (M —1) % 2K)).*
exp(jm(qg+ (1: M —1)%2K)/(2x K)))’;
forq=0,1,--- ,2K — 1 and M = P/(2K) used in Eq. (5.40)
— evaluation of outputs f = [f(1),--- , f(2K)] of separate bank channels based

on Eq. (5.40)
f = fit(g);

— evaluation of system output according to (5.39)
y(n) = sum(f. x v);

The multirate processing can be very efficient as it allows not to follow the sampling
theorem on a channel-by-channel basis as it is sufficient to meet it on the sum of channels.
The evaluation of outputs of K separate channels given by Eq. (5.38) or (5.40) can then be
performed for n = 0, K, 2K, - -- only. The diluted sequences {z;(n)} defined by equation

oY yi(n) forn=0K,2K,---
s(n) = { 0 for other values of n (5.41)

similar to Eq. (5.35) can then be used for signal reconstruction. Modifying Eq. (5.36) for
complex signals restricted to one channel only we can use Eq. (5.39) in the form

= Z_ BlzzZ n —p)hi(p (5.42)

After a few modifications [34] the FFT can be used in this stage as well.

It is obvious that in case of a complex band limited signal to a single channel even
stronger subsampling may be applied with such a reduction that only each (2K)-th sample
is used.

Example 5.9 Use the filter bank composed of K = 8 FIR filters of length P = 128 to
extract signal components in its channels 1 and 5 for

x(n) = sin(27 fin) + sin(27 fan) + 0.2sin(27 f3n)
for fi=01, fo=0.15, f=0.35 and n = 0,1,--- ,2P — 1.



78 5. Digital Filters

GIVEN SEQUENCE SPECTRUM
T T T

:iﬁﬁ w%T aﬁ N N
iaa e

0] 20 40 60
Time

0.6 -
OUTPUT SEQUENCE

IS5 0%
FUTTTEY o

o] 20 40 60 o] 0.1 0.2 0.3 0.4 0.5
Time Frequency

[

o

[y

FIGURE 5.15. Application of a filter bank of length P = 128 and K = 8 channels to process
the given sequence with active channel 1 and 5

Solution: Using the Algorithm 5.2 it is possible to evaluate the system output in form pre-
sented in Fig. 5.15 together with the signal spectrum and filter bank frequency response.
It is possible to see that the middle frequency component is excluded.

The last example presented the non-adaptive application of a filter bank with gains
of separate channels defined in advance. In many other applications their gain can be
adapted with respect to changing conditions in the observed system.

5.4 Infinite Impulse Response Filters

Digital filter is simply specified by the discrete transfer function H(z) with its behaviour
defined by the frequency response H(e/*') = H(2) |,_pw;- We shall study now a general
transfer function given as a rational function implying the sequence {h(n)} standing for
the infinite impulse response in the form

H(z) = ) _ => h(k)z* (5.43)

In comparison with the FIR system not so many coefficients are necessary in this case
enabling to process the given sequence by the difference equation
N N
y(n) = =Y a(k)y(n—k)+ > b(k)x(n — k) (5.44)
k=1 k=0
On the other hand the problem of stability must be followed for IIR systems and the
phase characteristic is not linear as in FIR processes.
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There are various digital filter design procedures enabling to evaluate coefficients of the
transfer function or the difference equation [30, 32, 23] and we shall mention some of them
only.

5.4.1 Least Squares Frequency Characteristics Approximation

for

Let us suppose a given set of the magnitude frequency response values |Hy(e/“?)
frequencies w;, i = 0,1,--- , M —1. Using the discrete transfer function given by Eq. (5.43)
we can apply the least square method to evaluate its vector of coefficients

w = [b(0),b(1),--- ,b(N),a(l),a(2), - ,a(N)] (5.45)
minimizing the sum of squared errors defined as
M-1
J(w) =" ([H(e™)| = [Ha(e)])" (5.46)
i=0

under constraints that all poles of the discrete transfer function are inside the unit circle.

Theorem 5.4 Let us assume the discrete transfer function H(z). Then

[H(e™)|* = H(z) H(z™") |,_o (5.47)

Proof. As H(e*) = H(z) |,_.: has a complex value for each w; its magnitude results
from the product of complex conjugate values of H(e/*!) and H (e /7).

Using Eqgs. (5.43) and (5.47) in Eq. (5.46) we obtain the sum of squared errors in the
form

— Zivzo b(k)eikwi Zivzo b(k)edkw: i
J(w) = — |Hy el
=2 (\/<1+zif:1 T 1+ X apyera )

2

> (5.48)

After the evaluation of the gradient g = 0J(w)/0Ow we can use the steepest descent

method mentioned above to minimize the squared error given by Eq. (5.48). As no control
over stability is applied in this basic method the resulting poles outside the unit circle
must be modified using the following statement.

Theorem 5.5 The amplitude frequency response of system having its discrete transfer
function with the pole component (z—Ae’?) is the same as that with component A(z—%ej“’).

Proof: Studying magnitudes of the frequency response only it is possible to evaluate

M1 = ‘ejw—Aej‘p‘:\/(cosw—Acosgp)2+(sinw—Asingp)2:
= 1+ A2 —2Acos(w — )

Similarly

1

v — —el¥

A

1 2 1
= \/1—1-%—2005((4)—90):2.]\/[1

1 1
M2 — :\/(cosw—Zcosgp)2+(sinw—ZSiH<P)2:
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FIGURE 5.16. Illustration of poles resulting in the same amplitude frequency responses

Both cases are presented in Fig. 5.16.

This statement allows to use reciprocal poles instead of the original ones laying outside
the unit circle which after the gain correction preserve the magnitude response and result
in the stable discrete system.

Example 5.10 Evaluate coefficients of the discrete transfer function (5.43) for N = 3 re-
lated to the difference Eq. (5.44) approximating the ideal low-pass filter with its magnitude
frequency response

- 1 fori=0,1,2,3

Jwi\ ) Ly &4y
Ha(e )_{ 0 fori=4,5-- ,M—1

where w; = 1=~, M = 10.

M’

Solution: Using the following notation

it is possible to express Eq. (5.48) in the form

_M_l g(wi)g*(w;) . eIwi)[)2
1= 2wy~ 1D

with an asteric standing for the complex conjugate. Using further notation given by (5.45)

it is possible to evaluate gradients for k = 0,1,--- , N in the form

DIw) N~ (| [9ns @) (| L [F@)fr @) e gt (wi) + glwi)er™
b :2§< Flan o)~ 1 ))5 9(@)g* (@) Fwi) f(wi)

and for k=1,2,--- , N by the following expression

aJ(w>:2Mz‘l( g(w»?*wi)_wd(ejwi)) | f(wz)f*( >

day — flwi) f*(wi)
Wz)[ TR (wi) + f (wi)e™ ]
(f (wi) f*(wi))?
Starting with the initial choice of the parameter vector w = [0.1,0.2,0.2,0.1, —0.7,0.5, —0.1]
it is possible to use the method of the steepest descent for its updating in the form
0J(w)
ow

/‘\
N
N
*
—~

(5.49)

Whew = Wold — C
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FIGURE 5.17. Result of the approximation of the desired frequency response with the process
of the amplitude frequency response approximation

Results for the convergence factor ¢ = 0.01 after 5 iterations and system stabilization is
presented in Fig. 5.17.

Computer processing of the discrete transfer function design for a given magnitude fre-
quency response is presented in Algorithm 5.3 using the MATLAB notation. The whole
procedure with further modifications is included in the special function enabling the co-
efficients estimation in the form

[b,a] = yulewalk(N, u,d)

for desired frequency response d defined for frequencies u.

Example 5.11 Use coefficients evaluated in Example 5.10 to process sequence
z(n) = sin(0.3n) + sin(2.2n) (5.50)

Solution: Using difference Eq. (5.44) for N = 3 in the form
y(n) = — ay(n = 1) —a2)y(n = 2) —a(3)y(n - 3) +
+ b(0)x(n) +b(1)z(n —1) +b(2)z(n —2) + b(3)x(n — 3)

it is possible to find solution presented in Fig. 5.18.

5.4.2  Analog System Simulation

As direct digital IIR filter design assumes rather complicated mathematical procedure
analog systems are often used to be transformed into their discrete form. This approach is
described in many books [30, 23, 5] and is based upon the chosen frequency characteristics
in the analytical form and the corresponding transfer function evaluation.

We shall briefly mention the Butterworth filter only with its monotonous magnitude
frequency response and squared gain factor for its low-pass version and normalized unit
sampling in the form
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1
| o tanV(w/2)
tan2M (w./2)
for a given cutoff frequency w.. This characteristics presented in Fig. 5.19 for various filter

|H ()| = (5.52)

orders N and chosen w. = 1 approaches an ideal low-pass filter as N gets larger.

Relation 9 L
‘H(ejw)‘ = H(Z) H(Z_ ) |z=ejw

implies that
2 tan®" (w,/2) B
== tan?N(w,/2) + tan? (w/2) 7

H(z).H(z") = |H(e")]
A i iy .
i sin(w/2)_%(€ﬂ /2—6]/2)_161“’—1
cos(w/2) e/ 4 emiw/2 T jeiw 41
the previous equation can be rewritten into the form

tan(w/2) =

|H(2)‘2 - 2N tan2N<WC/2) 2—1\2N
tan®N (w./2) + (=1)N (57)
™ (w2) (z+1)

(z + 12N tan?N (w./2) + (—1)N(z — 1)2N

Evaluating 2N poles of this rational function it is possible to find [5] that N of them is
inside the unit circle defining the discrete transfer function in the form

(z+ 1)V
(z =p(1))(z = p(2))--- (z = p(N))
Coefficient ¢ can be evaluated to achieve |H(e’*)| =1 for w = 0 resulting in equation

¢ = 51— p(1)(1 ~p(2) (1 —p(N)) (554

Evaluating values of the characteristic polynomial it is further possible to define the

H(z)=c¢ (5.53)

discrete transfer function in the form

N -1 N 224 N 2N
ey = ( : Zia;)ngr)---JrZ(N):g : ) (5:55)

The whole design procedure is presented in Algorithm 5.4.

Example 5.12 FEvaluate coefficients of the low-pass Butterworth filter of order N = 4
having cutoff frequency w. = 1 and use it to process sequence

z(n) = sin(0.3n) + sin(2.2n)

GIVEN SEQUENCE OUTPUT SEQUENCE

o 50 100 o 50 100
Index Index

FIGURE 5.18. Sequence z(n)=sin(0.3n)+sin(2.2n) before and after processing by an IIR filter
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Algorithm 5.3 Infinite impulse response filter design for

H(z) = =2 (5.51)

and desired magnitude frequency response
d = [d(1),d(2),- -, d(M)]
for frequencies in range < 0,7 > normalized to range (0,1) defined by vector

u = [u(1),u(2), - ,u(M)]

e choice of initial parameters w = [b,a] for b = [b(0),--- ,b(N)], a =
la(1), -+ ,a(N)] and estimation of convergence factor ¢

e definition of frequency matrix
1 1 e 1
o | em(ju) exp(—jus) o exp(—jun)

exp(—jNuy) exp(—jNug) --- exp(—jNup)
e iterative process including
— evaluation of vector g = b * E and g* =conj(g)
— evaluation of vector f = [1,a] x E and f* =conj(f)

— amplitude frequency response evaluation
h —sqrt(g « g")./(f + £*))
gradient evuluation for K =0,1,--- /N —1
q(k+l)=sum((h—d).xh.A(—1). (E(k: ).xg*+g.xconj(E(k,:)))./(f « £7)
N
A

— gradient evaluation for k =1,2,--- |
q(k+N+1)= —sum((h— d) h.A(=1). % (g. xg")./(f. xf7)...
ok (BE(k, ) £ + fxconj(E(k, 1))

— coefficients updating
w=w-—-cq b=wl:N+1); a=w(N+2:2xN+1);

e final roots evaluation
r =roots(a);
with possible modification for K =1: N
if abs(r(k)) >0
b = b./abs(r(k));
r(k) = 1/abs(r(k)xexp(j*angle(r(k))));
end
and new coefficients definition

a =poly(r);
e final frequency plot presentation
[h, u] =freqz(b, a, M); plot(u,abs(h);
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BUTTERWORTH FILTER

i
o 0.5 1 1.5 2 2.5 3
Frequency

FIGURE 5.19. Magnitude frequency response of the low-pass Butterworth filter with its cutoff
frequency w. = 1.

Solution: Resulting difference equation

y(i) = —a()y(i—1)—--—a(@)y(i—4)+c(x(i)+4x(i—1)+6x(i —2) +4x(i —3) + x(i — 4))

(5.56)
provides results presented in Fig. 5.20.

Simple modification of the method described above enables realization of the high-pass
or band-pass filter [5] as well.

5.5 Frequency Domain Signal Processing

Signal processing in frequency domain based upon the discrete Fourier transform is often
used for direct modifications of the signal spectrum. This approach assumes no evaluation
of the difference equation coefficients as the filtering process is realized in the frequency
domain only [18, p.292, 369]. Separate steps of the evaluation procedure consist of

e the transformation of the given signal {z(n)}. = into the frequency domain by the

GIVEN SEQUENCE GIVEN SEQUENCE ANALYSIS
2
1 ) ~
\
1 0.8 A
o 0.6
0.4r
-1
0.2
-2 (6]
(0] 20 40 60 (]
Index Frequency
OUTPUT SEQUENCE OUTPUT SEQUENCE ANALYSIS
2
1
(0]
-1
-2
(0] 20 40 60 2 3
Index Frequency

FIGURE 5.20. Results of the given sequence processing by the low-pass Butterworth filter of
order N =4
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Algorithm 5.4 The Butterworth low-pass filter design with its discrete transfer func-

tion
(z+ DY

(z—=p(1))(z = p(2)) - (2 = p(N))

e the choice of order N and cutoff frequency w.

H(z)=c

(5.57)

e selection of N poles laying inside the unit circle from poles
(0) 1 — tan?(w./2) + 72 tan(w./2) sin(0(4))
1) =
b 1 — 2tan(w./2) cos(0(1)) + tan(w./2)
fori =1,2,---,2N where
0(i) — (¢t —1)m/N for n old
| (20 —1)x/(2N) for n even
e definition of coefficient ¢
¢ =prod(1 — p)/2¥
e characteristic polynomial evaluation
a = poly(p)
defining the difference equation
y(i) = — a(Dy(i —1) —a(2)y(t =2) — - —a(N)y(i — N)

+ c(g;<z')+(Jf)x(i—1)+(g)x(¢—2)+---+(%>x<¢_N))

e multiplication of the frequency samples {X(k)}~—; by values of the desired fre-

quency window function { H (k) }5—, to obtain modified frequency response {Y (k) }1 '

e the transformation to the time domain through the inverse DFT to obtain signal
{y(n)}\=y

The FFT transform can be applied for this process as well and all necessary steps are
summarised using MATLAB notation in Algorithm 5.5 with presentation in Fig. 5.21.
The frequency window function {H (k)}. - representing magnitude frequency response
{|H (e7F) [}, for wy = k.27 /N can stand for any type of digital filter and to evaluate real
signal {y(n)})_) from a real signal {z(n)}.-, it must keep the symmetry properties of
the DFT. It is obvious that it is necessary to use sequence of values with H (k) = H(N —k)
fork=1,2,--- / N—1.

Example 5.13 Apply the frequency domain signal processing for sequence
x(n) = sin(0.1n) + sin(1.3n) + sin(2n)
where n =0,1,--- N —1 and N = 64 using the frequency window function
|1 fork=0,1,---,10 and k = 54,55,--- ,63
H(k)_{ 0 fork=11---,53

representing the low-pass filter with cutoff frequency w. = 10(27/N) = 0.98.

Solution: Using Algorithm 5.5 with slightly modified sketch of results it is possible to
obtain solution presented in Fig. 5.21 demonstrating that the lowest frequency component
is preserved only.
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Algorithm 5.5 Frequency domain processing of signal x = [x(1),2(2),--- ,x(N)] for
a window function h = [h(1),h(2),--- , h(N)].

e definition of vectors x and h

transformation to the frequency domain: X =fft(x)

spectrum modification: Y = X. x h

transformation to the time domain: y =ifft(Y)

e sketch of results
subplot(221);
plot(x);plot(y) % plot of given sequences
f=(0:N—1)/N;plot(f,real(X), £, h) % frequency characteristics
plot(f,real(Y))

5.6 Space-Scale Filtering

5.6.1 Wawvelet Coefficients Thresholding
5.6.2 Signal and Image Denoising

GIVEN SEQUENCE OUTPUT SEQUENCE

5 A ™
MRS I

_2 _2 L
_3 L _3 L L N
0 20 40 60 0 20 40 60
x(n) P y(n)
DFT IDFT
X(k) N Y(K)
GIVEN SEQUENCE SPECTRUM MODIFIED SEQUENCE SPECTRUM
40 40
- -
) AR o 301f 1
! I
| [
207 Ol H(k) 20|
' [
10} || ! 10}
|
' I
0 [0 Nees s esesess:
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
Frequency Frequency

FIGURE 5.21. Principle of the frequency domain signal processing and its application for the
low-pass filtering of signal x(n) = sin(0.1n)+sin(1.3n) +sin(2n),n = 0,1,--- ,N —1 for N = 64.
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5.7 Summary

Digital filters are used in many engineering applications for non-adaptive and adaptive
signal processing enabling signal modification, its analysis, system identification and pro-
cess control as well. This chapter presented some basic principles and methods only for
signal processing in time and frequency domain.

The main interest has been devoted to finite impulse response filters owing to their not
too complicated design, no problems with their stability and linear phase characteristics.
The use of these systems covers many areas including filter banks studied in this chapter as
well in connection with multirate systems enabling to achieve a very fast signal processing.

Description and design of infinite impulse response filters has been restricted to the
application of the methods of the least squares for the frequency characteristic approxi-
mation and basic analog system simulation.

The application of the DFT for frequency domain signal processing presented a very
efficient method for the signal spectrum modification.
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