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ABSTRACT

In this paper, a new fast algorithm of FIR least

squares filter with linear phase is presented. The

general unknown ststistics case is considered,
whereby only sample records of the data are
available.

Taking advantage of the near-to-Toeplitzt+Hankel

structure of the resulting normal equation, a fast
algorithm which gurantees the linear phase
constraint, 1is developed that recursively produces

the filter coefficient of linear phase FIR filter

for a single block of data
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Table 1. least squares algorithm for linear
phase filtering
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Teble 2. fast least squares algorithm for
linear phase filtering
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