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Modeling Error Analyses of FIR Filters

Oh-Kyu Kwon

Dept. of Electrical Engineering, Inha University

ABSTRACT

This paper deals with the continucus-discrete
eatimstion problem using FIR filters and performs
modling error analyses of the FIR filters, compared
to Kalman filter and the limited memory filters, via
computer simulations. It is shown that, the less
driving noise the system has, the better performance
the FIR filter exhibits and that this characteristic
appears more distinctly in nonlinear systems than in

linear systems.

I. M g
FIR ( Finite Impulse Response ) ZI=jg
ad i = B R o S

=j2 of # Y%l IIR ( Infinite Impulse Response )

e

:‘E'li ,\1‘ BIE%}»%:]OI')I

zeie o) TRbel e T

29j2 t. BIBO ¢+
TOF R AT N PECOI e YL SOl DY
12 92 ™
T2 o) ety
olt 59 o P T <M 7 hEel 33
e SIENIE CEER LN
el o orye e

CEYA e mew o oo o

2
Y
Q.
[

L&
dFeidsdg FIvEy JME
& TIRZI={Y S}%
el A
g og e Cigcetz*t FIR? I § At
"% 1Y FIRYAC
g 9T [2,3]
o g Mg ot SI%F AU A BIBOYHE

3 270F (ol

¢ FIRIIS": $27% %) £9)

o BI={x FIR 3 X2 QX2 &

il hal

i O]ﬁn BI

e

1| -t Py B Ig
TR W UM § oY Be= gL
& 9t

£ =ROPE,
2l-ﬁ‘- O‘JO AIO] FIRB] E-]__‘ )~1L_ *IU-‘

1=}
o <N

5 ~lo] e gre &~
of+ oF

a

HA] R 9jale

B

o

°of, REizle

Sk PSR- EE 2

Gy aPAYeE 2 YEL M U5

ks

E}!Oru1 N

°l
). E1|o-“ :ﬂo], FIRnl E-I O}-"l E!S_é__o_ zﬂ*lt}cr. :}.?‘}g #
YN 1L el SN FIREI St 9
o o) 31 (4,5] B 2te TIES IE

[s]

ARV | E (=]
a'-L.} al 1‘ ™

T2 W%
M FRYSS 352

Foye e

S22 AT & 4

°f Weel

1. 91&-°12He |25 SR FIR T

FYUY IR IR A PO HYFT D
o BFCIY aFATeE YL l2Pg

$)z o

x(t) = Ax(t) + Bw(t) (2.1

Z(ti) = CX(ti) + V(ti), i=1,2,9%" (2.2)
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2(t) = An(e) + Bu(t) (3.1)

z2(t,) = Cx(e ) + G(ti), i=1,2  (3.2)
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FIR filter
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