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CHAPTER 3

TRANSFORMS

64

The term transform refers to amathematical operation that takes a given function, called
the original and returns a new function, referred to as the image. The transformation is
often done by means of an integral or summation formula. Commonly used transforms
are named after Laplace and Fourier. Transforms are frequently used to change a
complicated problem into a simpler one. The simpler problem is then solved in the
image domain; next, by using the inverse transform we obtain the solution in the originak
domain. A standard example is the use of the Laplace transform to solve a differentiat
equation, or the z transform to solve a difference equation.
The theory of transforms has two principal aspects:

» examining the nature of the signals or sequences and

s solving LTI systems by transforming differential or difference equations into al-
gebraic equations.

The concept of transforms is based upon suitable mapping of

¢ functions representing signals or sequences into new (complex) functions, which
we call the images. and

« the set of differential and difference equations, describing systems under analysis,
into algebraic equations in a new (complex) variable.

We investigate signals and systems by investigating the images or complex equations in
new (complex) variables,
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We scck a suitable transformation 7 .and the inverse transformation 7',
such that T'(x) = X and T ~'(X) = x, which has to satisfy the four important proper-
ties;

1. uniqueness, T(x|) = T (x3} & x; = x3;

2. homogeneity, 7(Kx) = KT (x), T Y(KX) = KT }(X), K is a constant;

3. additivity, 7' (x; +x3) = 7))+ T(x), T UX + X)) = T XD + T7HXy);

4, differentiating and differencing, the operation of differentiating or differencing
maps into the algebraic operation of multiplication.

The subsequent sections review the definition and the salient properties of the most
important transforms required by the advanced filter design studied in this book.

For an in-depth study of transforms readers can consult excellent books such as
references 5-7, 10, 11, 14, and 16-18.

3.1 PHASOR TRANSFORMATION

Sinusoidal waveforms play an important role in science and engineering. If we know
the response of a linear time-invariant (LTT) system to any sinusoidal signal, we know,
in principle, its response to any signal [3]. In this chapter we shall develop a method for
calculating the response of LTI systems to sinusoidal inputs, which is based on the idea
of representing a sinuseid of a given frequency by a complex quantity.

3.1.1 The Representation of a Sinusoid by a Phasor
A sinusoldal signal (also called a sinusoid) of angular frequency w is any function of
time r defined on {(—00 < t < +00) and of the form

x(t) = Xpcos(wt + E) (3.1)

where the real constants Xn,, @, and £ are called the amplitude, the angular freguency,
and the phase of the sinusoid, respectively. The amplitude is taken to be positive,
Xm > 0. The angular frequency is measured in rad/s and is given by

w=2nf

where f is the frequency of the sinusoid measured in Hz.
The algebraic sum of any number of sinusoids of the same angular frequency, say
w, and of any number of their derivatives of any order is also a sinusoid of the same

angular frequency .
Any sinusoid can be expressed in terms of the exponential function of complex

argument
= + — 1 (fﬂf"‘g} 1 — ((,_;f+E)

or, equivalently,

x(r) —_ le'll eJrE ejmr ‘I’}Xm e"j‘? e_fmr
2 2
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and we may write

1

K0 = 5 () ) £ 5 (ne?®) )

b

where j designates the imaginary unit, j = +/~1, and the asterisk denotes complex
conjugate values.

A sinusoid with angular frequency w is completely specified by its amplitude X
and its phase £, leading to the idea of representing the sinuscid by the compiex quantity

X = Xge' (3.2)

Given the complex number X and the angular frequency @, we recover the sinusoid
{3.1) as follows:
x(1) = Re(X e/*) (3.3)

The complex quantity X is called the phasor representing the sinusoid (3.1).

The mapping of a sinusoid x(z} into a complex quantity X can be viewed as a
transformation that we shall call the phasor transfermation. Formally, we can establish
this transformation by an integral formula

w [ile ,
X = Px() = --f x({tye ' ds (3.4)
T Jo

and we can establish the inverse phasor transformation by
x(f) = P7HX) = Re(X &™) (3.5)

We shall use the following notation to explicitly designate the angular frequency,
@, to which the phascr, X, has been associated:

¢ njew )
X9 =P (x(t)) = — f x{(e ™ dr (3.6)
T Jy
and
() = PHX) = Re(Xe™) (3.7)

When performing calculations with phasors we assume that the angular frequcncy
is known and that it is the same for all phasors; that is, the operators P and P~ assume

the notion of w.
Unless otherwise stated, the symbol ¢ will always represent time.

3.1.2 Properties of the Phasor Transform

The phasor transform is unique for all ¢:
) = ) & X1 =X (3.8)

where X, = Plx(t), X2 = Plxa{t)), and x{1), x2(¢) are sinusoids of the form (3.1).
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The operators P and P~ are homogeneous:
P(Kx(t)) = KP(x(1))

(3.9
PUEKX) = KP~U(X)
for any real constant K, with X = P(x(1)).
Also, the two operators arc additive:
Plxi(t) + x2(1)) = PO(1)) + Plaa(t)
(3.10)

PUX + X)) = PN + P

The phasor transform, P, maps the operation of differentiating, D. into the mul-
tiplication by jax
PDx(t)) = joPix(t)) = joX
(3.11)
Pl(jwX) = DPU(X) = Dx(t)

where X = P(x(t)), and I} denotes differentiation with respect to time, Dx(r) =
dx{s)/dt.

3.1.3 Application of the Phasor Transform

The phasor representation of sinusoids is used mainly in the computation of the sinu-
soidal particular solution of ordinary linear differential equations with real constant
coefficients when the forcing function is sinusocid; this computation is referred to as the
phasor method.

Consider a lumped LTI system with a single input x(r} and a single output y(¢),
described by the following differential equation:

a,D"y + g, D"y + - + @Dy + agy

(3.12)
= B D% + b D" ' + -+ BDx + byx
that 1s,
Y aDy =Y bDh (3.13)
=0 k=

or, by introducing the polyncmial differential operators,
AD)y = BD)x (3.14)

where a4y, a1, ..., a, and by, by, . .., by, are real numbers. If the input is a sinusoid given
by (3.1), then we assume that a sinnsoidal particular solution of Eq, (3.12) is of the form

Yp(t) = ¥ cosiwt + n) (3.15)
We apply the phasor transform (3.4} to both sides of Eq. (3.13) to obtain

?(ga,nfyp) = ‘P(ikakx)

k=0
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From the additivity (3.10) and homogeneity (3.9) property this becomes

L]

Za;’?{D"yp) = ibk’P(Dkx)

i=0
and from the differentiating property (3.11), applied repeatedly, we get

ki)

Y a (jo)Y = Y b (jo)X (3.16)

=l k=(]

with ¥ = P(y,(7)), or, equivalently,

( Y a (jw)") Y= ( Y b (fw)*‘)x
i=l} k=0

By using the compact notation similar to Eq. (3.14) we may write

A(joy ¥ = B(jw)X (3.17)
Thus, if
A(jw) £ 0 (3.18)
we compute {he phasor of the sinusoidal particular solution
B(i
_ Bue), (3.19)
A(jw)
where
AGw) = ) & {jo) (3.20)
=0
B(jwy = ) b (jo)' (3.21)

k=l

Equation (3.16) can be obtained directly from Eq. (3.13) by replacing the ith
derivatives of y(1) with (jw)'Y, for i = 0 to n, and by replacing the kth derivatives
of x{t) with (jw)*X, for k = 0 to m. Also, we can write Eq. (3.17) directly from
Eq. (3.14) by replacing the differential operator D with jew, x(t) with X, and y(t)
with Y. Note that polynomial differential operators A(D) and B(D) are mapped into
algebraic polynomials in compiex variable je [Egs. (3.20) and (3.21)].

The sinusoidal particular solution is found by the inverse phasor transform (3.5)

yplt) = PHY) = P (¥u e = Yycos(or + 1) (3.22)

where
(3.23)

Ble) | _ IBUGJ)‘ X

Ym == R -
‘A(Jw) A(jw)
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and

_ /BG@) )\ (B jé)
"t arg(A(fw)X) - ‘"g(A(fw} ) (324

Notice that the condition (3.18) must be satisfied for the value of @ under consid-
eration. The sinusoidal particular solution (3.22) docs not exist if this condition is not
met—that is, if @ 18 such that A{jw) =0,

The complex quantity jw is often referred 10 as the complex frequency of the
excitation. We shall frequently designate the complex frequency by s.

3.1.4 Sinusoidal Steady-State Response

Let us consider an LT1 system characterized by Eq. (3.12) and driven by a single causal
sinusoidal excitation:

x(t} = Xpcos(wt + 5)ulty = x(Dulr) {3.25)

where u(t) stands for the nnit step function, and x;(¢) represents a sinusord. We shall
assume that the initial conditions are defined at time # = 1,7 = (7,
t, = lim¢
o = I
=iy
and the complete response of the systern will be analyzed for £ > . Our goal 15 to
examine what will response become as time approaches infinity.
The complete response of a system is the response of the system to both an input
and the initial conditions. The complete response, y(t), is the sum of the zero-input
response, vy(?), and the zero-state response, v, (t):

y(t) = yl) + y:(t)

First, let us examine the zero-input response that is defined as a response of a
system with no applied input. We have to solve the homogeneous differential equatton

AD)yo =0 (3.26)

If the corresponding characteristic equation

AS) =Y as =0 (3.27)
=
has » distinct roots 51, 52, .. ., 5,, any solution of (3.26), for r > 1, may be written in

the form

yo() = Y Kie¥ (3.28)
=1
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where the constants K, K2, ..., K, arc appropriately chosen so that the solution
satisfies the presceribed initial conditions
volly ) = »(iy)

Dyylty ) = Dy}
(3.29)

D" yulty) = D™ vz
Here, we use the notation

Yoty ) = lim yo(r)
=y
{<fy

_ . dyo(?)
Dyylty) = fllﬂfl 5
]
r=ip

dy(r)
Dfyo(ty) = lim
yolty ) fm =
t=ln
If the characteristic equation (3.27) has v distinct roois 51, 52, . . ., Sy, where v < n,

and if the multiplicities of these roots are k1, &2, .. ., &, respectively, then
ki +k+--F+k =n

and any solution of (3.26) can be written as

v
o) = ) pi()e™ (3.30)
i=1
where pi(t), p2(t), ..., py(t) are polynomials in the variable ¢ of degree k1 — 1, ky — 1,
.. ky — 1, respectively. The coefficients of these polynomials must be chosen so that
the solution satisfies the initial conditions (3.29).

The roots of the characteristic equation {3.27), %1, s2, ..., are referred (o as the
natural frequencies of the system. If the coefficients of the characteristic equations are
real, the natural frequencies are real or occur in complex conjugate pairs. We shail be
concerned with systems that are characterized by equations with real coefficients.

Equations (3.28) and (3.30} indicate that irrespective of the initial state and pro-
vided that all natural frequencies are in the open left-half plane, the zero-input response
tends to zero as t — oc. The open lefi-half plane consists of the left half of the com-
plex plane with the imaginary axis excluded. In other words, the open left-half plane
includes all points with negative real parts.

When an LTI system has al] its natural frequencies in the open left-half plane, we
say that the system is asymptotically stable. Any zero-input response of an asymptot-
ically stable system vanishes (approachcs zcro) as ¢ — o¢. Real systems, especially
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filters, are designed to be stable. If one or more natural frequencies are in the open
right-half plane, we say that the system is unsigble. For mostinitial states, the zero-input
response of an unstable systera becomes infinite as t — oo, Unstable systems are not
within the scope of this book.

If the system has only one complex conjugate pair of purely imaginary simple
natural frequencies, say jexy and —jey, and all other natural frequencies are in the
open left-half plane, the zero-input response contains an oscillatory part at the angular
frequency ey, and it becomes sinusoidal as ¢ — oc. This response 1s called the zero-
input sinusaidal steady-stare response.

If the system has several imaginary natural frequencies that are simple, £ jax;,
+jwg, ..., and all other natural frequenctes are in the open left-half plane. the zero-
input response will tend to the sum of sinusoids with angutar frequencies wy;, w, .. .,
as t — 00. We shall call this response the zero-input steady-state response; it is periodic
but it is not sinusoidal.

The zero-state response of an LTI system, y, (¢}, ts the response of the system to
an mnput applied at some timc #; subject to the condition that the system be m zero state
just prior to the application of the input {that is, at time #; ). In calculating zero-state
responses, our primary interesf is the behavior of the response for t > #. For this
reason we adopt the convention that the input and the zero-state response are taken to
be identically zero for r < fy. Unless otherwise stated, we assume that £y = (0. We have
to solve the equation

H
Xn: gDy, = ) hDh (3.31)
i=l] k=0
and we shall assume that #» > m. By definition, the initial conditions are zero and
¥x (t()_] =0
Dy, (IO_] =10

(3.32)

D" y(ty) = 0

The causal input x(t) is the product of an elementary function, x(t), and the
unit step function u(¢}. Elementary functions are polynomials, exponential functions,
trigonometric functions, and so on, and combination of these functions; elementary
functions do not contain step functions and impulse functions.

Under the condition # > m the response y.(#) must be of the form

}’x(f) = }’,;_g(f)ﬂ(f) (333)
where y,,(t) represents an elementary function and Eq. {3.3t) becomes

Y aD () = Y 5D xs(Du(e)) (3.34)
k=0

=0
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Next, we apply rules for differentiating the product of an ¢lementary function and
the step function

D@ (Du(t)) = (Dxg(0) u(t) + {x,(0%))Du(0)
DX (x(1)u (1)) = (D2x())u(r) + (Dx, (0" NDu(r) + (x(0))Du(r)

k
D (xs(tu()) = (Dixs()ulr) + Y (DM x0T D(r) (3.35)
g=I
where

%(0%) = limx (1)
1)
=)
dhxg(r)

D¥xy(t) = o

D) = x,(0)

d* x (1)
Dfx,(01) = lim
S( ) fr—;'? dfk

Equation (3.34) transforms into

g=1

Y4 ((D‘y”(r))u(r) + 3 (D, 0h) D‘*u(r))
i=0

m k
= Zbk ((Dkxs(t))u(t) + Z(D"“’xs(OJf))D‘?u(r))

k=1 g=1

H

3 @ (Dly @) ult) + Y ar Yy (D 0%)) DIu ()

i=0 i=l g=1

= Zbk (Drxse)) u(r) + Zbkz D*~7x,(07)) D7u(r)

k=1 g=1
which yields
Y aDi yg) = Zka x(t) (3.36)
i=0

k=l
or

A(D) y,y = B(D)xs (3.37)
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and
n !

a Y (D3, (0M) D) = Zka(D"‘ x5 (0)) DYufr) (3.38)

Equating the like terms in (3.38), we formulate a system of linear equatlons
from which we determine the initial conditions v, {(0), Dy,,(07), D2y, (0%), .
D"y, (0%). We use these initial conditions to solve Eq. (3.36)

) o Y @D Ty (00) = Y BDF (0

i=l k=1

LA Z _ 3.39
DU(r) & Y aD W00 = 3 5DHx(0") (3.39)
i=2 k=l

If n > m the response y,(¢) is continuous at the instant £ = #; = (0 and
Yx (U+) = .V.rs(0+} = y07) =0 (3.40)

We say that the initial conditions are consistent. For # = m, Eq. (3.40) does not hold,

the response v, (t) has a jump at £, and the initial conditions are inconsistent. The set of

equations (3.39) must be solved to find the required initial conditions at 7 = 7 = 07,
The general solution of Eq. (3.36) is the sum of two terms:

Yas{t) = Yush(t) + Yaspr) (3.41)
where yeon(7) is the solution of the homogeneous equation
AD) yyen = 0 (342)

and yxp(?) 15 a particular solution.
The term yyg(7) 15 of the form (3.30):

Yesh(t Z Pit)e

where Pi(1), Pa(?), ..., P,(t) are polynomials in the variable r of degree k1 — 1, k2 1,
., k, — 1, respectively; &1, k;, . . ., k, are multiplicities of the natural frequencies.
The particular solution is sinusoidal

sp(t) = K.cos(wr) + Ksin(wr) = Yy cos{wt + 1) (3.43)

if the complex frequency jw is not a root of the characteristic equation; X and K are
real constants. If je is a natural frequency of order A, then

Yasp(f) = pe(t) cos{wt) + ps(t) sin{wt) (3.44)

where p.(¢) and p.(?) are polynomials in ¢ of degrees A.
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The complete response is
¥ = yo(} + yesn(ult) + yupltult), 12 1o (3.45)

or generally

vty =Y pner + (Z Pi(r) e““')u(r) + (pe(r) cos(wr) + ps(t) sin(et))u(r)
f=1 i=l
and the above analysis allows us to state the following facts [3]:

e Irrespective of the initial state and provided that all the natural frequencics are
in the open left-half plane, the complete response of an LTT system driven by a
sinusoidal input will become sinusoidal as + — co. This sinusoidal response is
called the sinusoidal steady-state response.
e The sinusoidal steady-state response always has the same frequency as the mput.
e The sinusoidal steady-state response can be obtained efficiently by the phasor
method.
The systems that we analyze in this book have natural frequencies in the open left-half
plane; therefore, the sinusoidal steady-state response exists for these systems at any
angular frequency of the sinusoidal input.

3.1.5 Nonsinusoidal Steady-State Response

Practical systems are often driven by several excitations. A systemvariable, the response
y(1), can be found from a differential equation of the form

N
ADYy = Z‘ B,(D)x, (3.46)
g=1

The inputs to the system, 1, (), are supposed to be sinusoidal
xolt) = Xy cos(agt + Eult) = xg, () ulf) (3.47}

with arbitrary and different angular frequencies wi, @y, ..., wx. The degree of A(D)
is assumed not to be less than the degree of B, (D).

We focus on lumped LTI systems with natural frequencies in the open ieft-half
plane.

According to the principal of superposition the complete response, (1), is the
sum of the zero-input response, yo(r), and the zero-state responses that would exist if
each input sinusoid were acting alone on the system:

N N N
) = 300 + Y v =y + Y yug(t) + ) Ypg®, 120 (348)

g=1 g=1 =1
where yy, (1) is the solution of the homogeneous equation, and ., (¢) is the particular
solution of the form
Vapy " = Ymg cos(wgt + nglulr) (3.49)

forg=1,2,...,N.
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Whatever the initial conditions may be, as r — oo, the complete response y{?}
becomes arbitrarily close to the value of its particular solution given by

o(1) = D Yy cos{wgl + f)ue) (3.50)
g:?

that 1s,
yit) - Z}’mg cos(ewe! + 1), t — oo
g=1

The response y(r). as t — 00, is called the steady state (not sinusoidal steady state).
The steady state resulting from several input sinusoids is the sum of the sinusoidal
steady states that would exast if each input sinusoid were acting alone on the system.
We can use the phasor method to obtain yy,, (7). First, we find the phasors of the
mput sinusoids (3.47):

X = P, ()} = Xpge'™. g=12,.. N (3.51)

Next, we compute the output phasors as

B.(i
Y(&Jg) = MX{M‘E]: g = ‘1:2'1""?’H|"f (3'52)
A(jay)

Finally, we determine the particular solution (i.e., steady state) by taking the inverse
phasor transform of the output phasors:

Z 7, (v (3.53)

As we expect, the superposition holds in the steady state.
The constant steady state can be readily obtained as a special (trivial) case when

w3=ﬂ', E, =10
g =12 N

that is, when all inputs are constant (time-invariant) signals.

3.1.6 Transfer Function and Frequency Response

The principal advantage of the phasor method is efficient computation of the sinusoidal
steady-state response by solving an algebraic equation rather than a differential equa-
tion. Equation (3.19) shows that a linear relation exists between the output phasor and
the input phasor. For a single-input lumped LTI system in sinusoidal steady state we
can represent the input, output, and other system variables with phasors. Qur target is
to study complex functions that relate phasors in an LTI system.
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We define a transfer function (also calied the frequency response), for a single-
input lumped LTI system in the sinusoidal steady state, to be the ratio of the output
phasor to the input phasor

Y B(j
Hijo) = 3 = 7o

X" G (3.54)

The transfer function depends on system parameters and the angular frequency
w. Generally, H (jw) is a rational function of the complex frequency jw, and it contains
all the needed information concerning the sinusoidal steady-state response.

The magnitude of the transfer function

M) = [H(jw)| = {B('f(”) (3.55)
A(jw)
and its phase
b(w) = arg(H(jw) = ar (B(jw)) (3.56)
A Al

are called the frequency response; M{w) is the magnitude response, and ®(w) is the
phase response. The curves of M{w) and ®{w) versus w or log(w) are called the
frequency characteristics for a specified input and output, The amplitude response is
often expressed in decibels (dB) as follows:

Map(w) = 20log;,(M(w)) (3.57)

The quantity Myp(w) is usually called the gain. The negative of the gain is called the
attenuation or [oss. The plot of the attenuation versus e is the attenuation characieristic
or loss characteristic. Given the phase response $ (w), the group delay is defined as

dd(w)
dw

and the corresponding plot against w is known as delay characteristic. The frequency
characteristics can also be plotted versus f or log(f).
Given the transfer function H (jo) = M (w) /@ and the sinusoidal input x () =
Xy cos{wt + £}, the sinusoidal steady-state response is y (1) = M{w) Xy, cos(wt + £ +
®(w)). In other words. the amplitude of the output is obtained by taking the product of
the transfer function magnitude and the amplitude of the input; the phase of the output
is obtained by adding the phase of the transfer function and the phase of the input.
If we denote the complex frequency jw by the symbol s, we can formally write
He) = HE) = 2 ' (359)
w) = H{y) = —, § = jo .
J AG) i)
The roots of the transfer function denominator A(s) are called the poles of the
transfer function. In fact, the poles are the natural frequencies of the system. We
compute the poles from the equation

A(s} = denominator(H(s)) = 0

(3.58)

T{w) = —

and designate these poles by s, $p2, 853, - - -, Spn-
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In a similar way, the roots of the transfer function numerator B(s) are called the
zeros of the transfer function. We obtain zeros from the equation

B(s) = numerator(H(s)) = 0

and designate these zeros by s;1. 5,2, 523, .. ., Sm.
The transfer function can be written as a function of 5 = jw tn the factored form

[16 - 50
k=1

His) = By

H(S - Spf)

i=l

as

5 = jw (3.60)

The form (3.60) is known as the pole-zero representation of the transfer function. The
real constant Hy is called the scale factor.
A transfer function with no zeros is called the all-pole transfer function and is of

the form ]
H({s) = Hy —m. ¥ = jw (3.61)

I—[(.S‘ — 5pi)

i=l
Since the polynomials A(s) and B(s) have real coefficients, zeros and poles must

be real or occur in complex conjugate pairs.
For each complex pole sy = 0 + jwp we define the pole magnitude

pi = lspl = ,/crg,. + o (3.62)
and the pole guality factor (also called the Q-factor)

|5 | Pi
o = 3.63
sz — 20'p,- - 2ap,- ( )

For the systems that we study, the poles are in the open left-half plane and the pole -
factor is a positive number. The minimal value of Q-factor is 1/2 and occurs for poles
with vanishingly small imaginary parts. Purely imaginary poles have infinite quality
factors. In the same way we defing the magnitude and the (-factor of the transfer-

function zeros.
The simplest transfer function is the first-order transfer function

bis +
His) = 1 bu,
a5 + ap

s=jw, @ #F0 (3.64)

Systems described by (3.64) we call firsi-order sections.
Transfer functions of the form

_ bas® + bis + bg

H(s) = s = jo, @ #0 (3.65)

as? + a5+ ap



http ://vib.hit.edu.cn/vibbbs

78  Chap.3 Transforms

are called second-order transfer functions, and they play an important role in analysis
and design of LTI systems. A system characterized by (3.65) we call a biquadratic section
or biquad.

Any transfer function (3.54) can be expressed as a product of first-order (3.64)
and second-order (3.65) transfer functions, which implies that any LTI system can be
resolved into first-order sections and biquads.

Partial Transfer Function and Transfer-Function Matrix.  Consider a multiple-
input multiple-output system with N sinusoidal inputs, x;, X2, ..., Xz, ..., Xy, with
equal angular frequencies ey = @y = -+ = wy = w, and assume that the system has
L outputs i, y2, ..., ¥, ..., ¥o. We dcfine the partial transfer function between the
ith output and the £th input to be the ratio of the output phasor ¥; to the input phasor
Xy, with the other inputs being identically zero:

. Y
Hy(jo) = A (3.66)

k X = =R Sy ==Xy =0

The input-output description of the system can be extended to phasors and expressed
in a matrix form

N [ Hu(e)  HoGwy - Hu(je) - H(je) 7T X
Y, Hy(jw) Hp(jw) e Hy (jw) S fyp(jw) Xy
Y| | HaGe)  Haljo) - Haljew) - Ha(o) || X

| Yol LHu(oy Hpljoy - Hyp(jo) - Hpy(jo) _XNJ

where the matrix

[ Hn{(jw)  Hp(jo) - Hp(jeo) - Hy(jo) ]
Hor(jw) Hy(jw) e Hy(jow) aE Hay(jw)
H(jow) = ' '
" HaGe)  Hae) - HaGe) o HixGo)
| Hi(jw)  Hp(Gw) - Hp(jew) -+ Hpy(jw)

is called the transfer-function matrix of the system. Whenever a transfer-function matrix
H(jw) is used, the inputs are assumed to have equal angular frequencies w. The princi-
ple of superposition holds for phasors if all inputs have the same angular frequency w.
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3.1.7 Application Exampie of Phasor Method

The computational efficiency of the phasor method is best demonstrated by illustrative
application examples. We shall solve a problem that is important in analysis and design
of LTT systems.

Solving a Second-Qrder System

Problem 3.1.1

A systern is characterized by the equation
&D?y 4+ /Dy + ayy = bDx + bDx + bgx

with real coefficients such that
az = 0

a >0
dgp > 0

ﬂlz =<

by # 0

The input is a causal sinusoid:
x(ty = Xy coslwt)u(r)

The initial conditions are givenat = =
y(07) =V
Dy0")y =V

Find the complete respanse for ¢ > 0, and check whether the system can reach the sinusoidal
steady state {numerical values: gz = 1,41 =2, 50 =3, b =3, by =4, by =6, U =2,V =6,
w=1 Xn=1).

Solution
The characteristic equation is
Ay = as® + s +ag =0

and the natural frequencies are

—ay — ‘.faf — diay —& -,/ daxay — lrzl2

= ] = = — f ———— = —1 - 2
5 =0+ jo 2 T + 5o 7

52:0’2+j&)2 =D'|—ja)| :'-Sf=“‘1+j2

- _V4a2‘21]""a12_ 5

=-1] < 0, i =
2a7 243

with

o =
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The natural frequencies are different, are simple, oceur in a complex conjugate pair, and are in
the opcn left-half complex piane.

The zere-input response, Yo(t), is the solution of the equation

@ D%y + ayDyy + apyo = 0
and it is of the form

Yolt) = Ky eV 4Ky
The real constants X, and K are chosen to meet the initial conditions:
nO) = y(07) = U

Dy(0} = Dy{0™) = V
It follows that

K+ Kk, =U

skKi+ K=V

;U -V U ol =V
o =t =142
fr— 5 2 2&)1
S]U—V U _mU—V .
= - = —j—— =K =1-j2
2 $1 = %2 2 J 2&)1 ! /

Bl

yolt) = e””(U cos{ant) -+ il sin(cut)), t =0

yo{t) = e~ (2¢o8(2t) + 4sin{2t)), r =0
The zero-state response v, (r) is of the form

» (IJ = ym(f) u(r)
The differential equation that characterizes the system becomes

aZDZ(yxs(t)u(f)) + @ PO(ulr)) + ay{yes (P)u (£))

= D (0 ()ule)) + biD(x (0ue(r)) + byl (£ u(r))
where x,(1) = X, cos(wt). It expands to

@ (D (0) () + ay(Dyes(0)) Dut) + @2(y@H))Du(r)
+ a1 (Dys (@) u(t) + a1 (3, (0%)) Due)

+ apyxstt) u(t)

= (D, (D) Jur) + b (Dxo(0))Duft) + ba(x(07))D%u(t)
+ bi(Dx () @) + by (x:(0")) Duelt)

+ bpx (Dult)
with
£ (0T) = Xpcos(of) Loy = Xm =1

Dx{0") = —wXgysin(et)|,pp =0
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Equating the like terms we obtain the differential equation in y,,(f)
ﬂZDzyxs + @Dy + oYy, = 5 Dx, + bDx; + box,

and the set of linear algebraic equaticns for the corresponding initial conditions that yy(7) must

meel
ﬂ2Dyxs(0+) + a]}'xs(ol*—) = bz |5 b]Xm

azyxs(0+) = b Xy
The required initial conditions are
by
yel07) = —Xp =3
tz

by —ab
Dya0) = =22y =
4

and arc inconsistent, i.e. y,(¢) is discontinuous at ¢ = 0.
The function y,,(t} is of the form

yxs('!) = yxsh('!) + yxsp(t)
¥usn (£} is a solution of the homogeneous differential equation
@D yun + @ DY + doyusn = 0

and it takes the form
Yen(t) = Cr €V e

The natural frequencies sy and s, are in the open left-half plane, thus, the particular solution
Yusp(?) 15 sinusoidal
Yup(t) = Y cosiet + n)

and can be computed by the phasor method

by(je)? + byljo) + by
: , Xue!
@{jo) + a(jw) + ag

Yaplt) = ’P“l(

[R¥

S

Y =

[ |

ba(jw)? + by{jw) + bﬂX _
a;(jw)? + ai(jo) + ap

b(jw) + bi(jw) + b 1
n = arg e/’ | = —atan| -
a2 (jw) + ay(jw) + ap 2

Finally, we have
Yus(t) = Cre" +C; % ¥y cos(et + 1)

Constants C; and C, are chosen to satisfy the initial conditions ye(0*) and Dy, (07):
0% = G + G + Y cos(n)

D.sz(UJ'J = 51C1 + 510 — ¥y sin(y)
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that is, the set of linear algebraic equations

—Xn =C) 4+ G + Yycos(n)
Xn = 510 + 5202 — whysia(y)

11 1 1 1
uniquely determines Cy = — — j—and Co = — + j—.
ey " Jzﬂ L jzﬂ
The complete response y(r}, for ¢ > 0, is as follows:

y() = K2V +Kp e +{Cre" +Co e ) ult) + Yy cosiwr + nyu(r)
T — — —

X Vish yxsp
where K, X;, Cy, Co, ¥, and 5 are known constants.

y(t) = e (2cos(2t) + 4sin(24))

11 1
+ e“(? cos(2t) - Iﬁ sin{20)} wit)

2 1
+ =+/3cos{t - atan(— t
r cos{t — a an(z))u( )

r =0
As t — oo the exponential terms tend to zero because

Re(s;) = Re(s) < O

lim & = lim (¢°(cos(ent) + jsin{w$))) =0, & <0
= 0o —roo

- . "
lim ¢ = lim &'’ = (llm e’i’) =0
|

(=00 00 —¥xa

Therefore, as time (ends to infinity the complete response approaches the particular solution.
The sinusoidal steady-state response ts ¥, cosewt +n) for 1 3 £, = 0.

3.2 FOURIER SERIES AND HARMONIC ANALYSIS

The theory of phasors and the “ jo” method was entirely founded on the assumption
of sinusoidal variation of signals. Nonsinusoidal periodic signals play an important
part in electronics, telecommunications, control engineering, power engineering, and
signal processing in general, The theory of nonsinusoidal periodic signals is based
upon resolving them into sinusotdal components. Next, according to the principle of
superposition, we can find the steady-state response of an LTT system to an arbitrary
periodic input by applying the phasor method to each harmonic component.
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3.2.1 The Fourier Series
Consider a real signal x (1) of real variable ¢ that satisfies the following conditions:

e x(t +T) = x{1); that is, the signal is periodic having a period T
e x(1) isdefined in the interval t <t < T4+ 1T.
o x(r) and dx(¢}/dt are sectionally continuousint <t <7+ 17.

A signal is called sectionally continuous or piecewise continuous in an interval if the
interval can be subdivided into finite number of intervals in each of which the signal is
continuous and has finite right- and left-hand limits. Then, at cvery point of continuity
the periodic signal x(r) can be represented by a series of the form

+o0
x(t) = Co+ ) _(Ancos(nant) + By sin(nat)) (3.67)
n—1
where
27
W = T (3.68)
1 t+F
Ch = = f x(n)dt (3.649)
I Je
2 4T
A, = ?f xit) cos(mant) dt (3.70)
2 i T
B, = %—f x{t)sin(nw ) dt (3.71)

At a point of discontinuity. say #, the series converges to the mean value

x(t) + xlty)

. (3.72)

The series (3.67) with coefficients (3.68)-(3.71) is called the Fourier series of the signal
x(t), or the irigonometric Fourier series of x(t). The coefficients Co, Ay, and B, are
called the Fourier coefficients. The frequency oy is the fundamental angular frequency.
The above conditions are known as the Dirichlet’s conditions and are sufficient,
but not necessary, for convergence of Fourier series; these conditions are satisfied by
virtually all signals arising in physical and engineering problems.
The kth partial sum of the Fourier series

k
Si(t) = Co+ 3 (Aycosinant) + Bysin(nen)) (3.73)

n=l1

is often referred to as the truncated Fourier series of x(t).
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Computation of the Fourier coefficients can be simplified if x(t) has symmetry.
Anevensignal, x(—¢) = x(7), has nosine terms, 8, = 0;an oddsignal, x(—¢f) = —x(f).
has no cosine terms, A, = 0, and Cy; =0,

The process of resolving a signal into its Fourier series is called spectral analysis
or harmonic analysis.

3.2.2 Complex Form of the Fourier Series

In complex notation, the Fourier seriescan be writien in a more compact representation

as follows:
+o0 .
x{1) = 2 G, e (3.74)
H=—00
where
1 +7T .
C, = T f x(t) e " df (3.75)
The series (3.74) is the complex Fourier series of x(¢), also called the exponential Fourier
series.
Obviously
C,=0C; (3.76)
and
Ay — JB,
C, = -—"—2i— (3.77)

for n # 0. (C* denotes the conjugate of C.)
The complex Fourier coefficients C,, contain all the information about the signal

x(t).

3.2.3 Parseval’s Identity

Parseval’s identity or Parseval’s theorem states that

1 r+7T ) 1 F o ) ) +x )
_f xlPde = C2 + EZ(A" +B) = Y IGi (3.78)
t n=1

T
N==00

where A, and B, are given by (3.68)—(3.71), and C, is given by (3.75). Asaconsequence,

lim A, = 0 (3.79)
H—30
lim B, =0 (3.80)
H—= 00

which is known as the Riemann’s theorem.
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If the signal x(7} represents an electric current or voltage across a resistor, the
expression (3.78} is proportional to the resistor average power over a period,

3.2.4 Harmonics of Periodic Signals

The Fourier serics (3.67) can be written as

400 oo
x() = Z,r‘”)(f) = X + 3 XWcos(nayt + £™) (3.81)
n=t n=1
where
i = X0 = ¢, (3.82)
) = XM cos(nan + ) (3.83)
XM — JA2 + B2 (3.84)
E" = arg(A, — jB,) (3.85)

The term x V(¢) is the fundamental component ot the first harmonic, ¥ (¢) is the second
harmonic, and so on, If the signal x{r) represents an electrical quantity, the constant
term X' is called the de component. and the higher-order harmonics are known as
ac components. wy is the fundamental angular frequency, and nw, is the nth harmonic
angular frequency.

According to Parseval’s identity, the root-mean-square (rms) value of a signal
expressed as a Fourier series is the square root of the sum of squares of the rms values
of the separalc components;

X = lfﬁ x(d = (X“”}2 + lf( (’”)2 (3.86)
ms T X 2 — i | .

2
The quantities (X(“’)2 and é( t‘ﬁ”) show how the power in u periodic signal x(¢) is

distributed in the frequency domain.

3.2.5 Gibbs Phenomenon

When a sudden change of amplitude occurs in a signal and the attempt is made to
represent it by a finite number of terms in a Fourier series, the overshoot at the corners
(at the points of abrupt change) is always found. As the number of terms is increased,
the overshoot is still found; this is called the Gibbs phenomenon.
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The best way to illustrate the Gibbs phenomenon is to analyze a unit periodic
square pulse train defined as

1, 0 <t <« —
\ 2
x(t) = T
-1, 3 <t <7 (387)
x(t + kTY = x{t)
k= +£1,42 %3, ...

which may be represented by the series
4 t
x() = — si —
) Z _— sin (ZJIHT)
n=135....&
If we approximate x(¢) with a finite sum
4 t
ty = —sin | 2mrn-—
an(t) n=1_§__ BT si ( JT}IT)

. . . T
the sum will exhibit an overshoot at points very near the corners ¢t = k;, and the

overshoot will not vanish as N increases—it will have a value of approximately 1.12.

(14]
3.2.6 Amplitude and Phase Spectrum of Periodic Signals

A graphical representation of a periodic signal x(¢), produced by drawing a series of
vertical lines at intervals on a horizontal axis, where the intervals represent an increase

of  and the vertical lines are proportional to X%, is called the amplitude spectrum of
the periodic signal. Often, angular frequencies nw; may replace n as the abscissa.
Similarly, the phase angles £™ plotted against n or ne are called the phase
spectrum of the periodic sipnal, Notice that £ = 0.
The two sequences of numbers

) v {2 (n}

{X™, X' Xy ms -]
1 L] y sy 4 oava

(@ g @ gl

along with the period T, contain all the information embodied in the Fourier series.
The plot of quantities

(X S (xmy (3.88)

| =
| o B

VErsus n or nwy is called the power spectrum.
The spectra defined above are frequently referred to as the natural spectra and
are defined for non-negative n,
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In considering representations of x(¢) in terms of the coefficients C,, the integer
n 1§ arbitrary (positive, negative, or zero) and we can define the amplitude spectrum as
the plot of |C,,| against i or ne;; this spectrum is known as the mathematical amplitude
spectrum. Similarly, the mathematical power spectrum is the plot of |C,)* against n or
nen (n =101, £2 +3,...).

The spectra of a periodic signal are discrete spectra or line spectra.

Sequence of Short Square Pulses.  Consider a train of square pulses which occurs
at regular intervals T'. The amplitude of the pulses is A, and each pulse is of duration

T: A, Dt =t
x(1) :{
T<t<T
x(t + kT) = x(n) (3.89)
k = +1,4£2 43, ...

The Fourier series for the pulse train x{z) is

+00
x{(t) =Gy + Z{A” cos(nant) + B, sinlnowfh

n=1

with
T sin{nom T SN (nant/2 2
Co= AL, 4, = A0y SWeerd)
T nr R T

or, in the complex form,
_ An - .f Bn

+00
W= ¥ e =M
n=-0
A himiting case of great theoretical significance is that of very short pulses (z — (),
when pulses are of infintte magnitude and infinitesimal duration, but the product of these

quantities is finite, At = 1,or A = 1/71:

+00 1 3 4o 1 +20 _
) = limx(f) = S5t —kT) = — + — = — gher (300
c(t) = lim x(1) k;oo ( )=t gcos(nwl ) - ,,:L_‘_\oo (3.90)

The signal ¢(¢) 1s a train of equidistant Dirac’s delta pulses and is frequently called the
comb signal.

3.2.7 Steady-State Response of a System to a Nonsinusoidal Periodic
Stimulus

Comnsider a single-input single-output lumped LTI system excited by a nonsinusoidal
periodic stimulus x (¢) resolved into its harmonics (3.81). Again, we focuson the systems
with natural frequencies in the open left-half complex plane.

We can find the phasors for each input harmonic component (3.83):

xnen) _ :inl(x(ﬂ)(r)) — Xj(ﬁ” efE{") (3.91)
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According to the principle of superposition, the steady state resulting from the
input harmonics is the sum of the sinusoidal steady states that would exist if each mput
harmonic were acting alone on the system.

We may use the phasor method to obtain the sinusoidal sieady state to a single
input harmonic x'*)(¢). If the transfer function of the system is known, say A (jw), the
output harmenic phasors are

ye) = H(jnwp X (3.92)

Finally, we determine the steady-state response by taking the inverse phasor transform
of the output harmonic phasors

y) = Z Pl (F) (3.93)

In other words, the steady state resulting from a nonsinuscidal periodic input is
the sura of the sinusoidal steady states that would exist if each input harmonic were
acting alone on the system.

3.3 FOURIER TRANSFORM

The Fourier transform occupies so ceniral a place in analysis of signals and systems as
to demand at least an introductory treatment. A major reason for this is that the most
convenient way of measuring and specifying the performance of a sysiem or signal
is based on frequency. If wc apply continuous sinuscidal stimuli over a wide range
of frequencies and then measure the relation between response and stimuli both n
magnitude and phase. the Fouricr transform would then make it possible in principle
to deduce the response to any other form of stimulus. Therefore, the Fourier transform
can be thonght of as the ultimate generalization of the phasor transform.

3.3.1 Definition of the Fourier Transform

Consider a nonperiodic signal x(¢). The Fourier transform of x{t) is

+o<
X(jw) = Fx(1) = f x{t)e 7 dt (3.94)
and the inverse Fourier transform of X (jw) is
1 pt® .
x(t) = F X (o)) = 5[ X(jw)e'™ dw (3.95)

The two functions x(t} and X(jw) form a Fourier transform pair which is designated

by x(t) < X(jw). Some authors drop the imaginary unit, j, and denote the Fourier

transform of x{¢) by X (v). The variable w is called a continuous frequency variable.
The Fourier transform exists if

T
lim [ lx(t)|dt < o0 (3.96)
Fwoo f_r
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exists. This is a sufficient, but not necessary, condition. The more general version of
the existence conditions requires x () to have a finite number of maxima and minima,
as well as a finite number of discontinuities over the cntire range —o0 < 1 < 00; x(f)
may become infinite at some isolated points provided that (3.96) is finite,

The inverse Fourier transform (3.95) gives the value of x(¢f) in terms of X (jw), at
any point 7 where x(¢) is continuous. Howcever, at a point of discontinuity, say #y, (3.95)

. . . i
gives the arithmetic mean E(I(ro )+ x(25)).

The process through which signals of a real vanable ¢ are associated with cor-
responding complex functions of a new complex variable jw is known as a fourier
transformation. The complex function X {jw) 1s called the image of x(¢), and x(f) 18
known as the original of X{jw). The process of going back from X(jw) to x{¢) is
referred to as an inverse Fousier transformation.

The plots of | X (jw)| and arg X (jw) versus w are called the ampiitude spectrum
and phase spectrum of x(t}, respectively.

Fourier transform (3.94) can be viewed as the harmonic content per unit interval

. ] _ . . .
of frequency f = . Thus, it is convenient to call x() the signal posscssing the
T

spectrum X{jw).
Notice that apart from the factor 2z and the sign of the exponents, Eqgs. (3.94)
and {3.95) are identical in form.

3.3.2 Properties of the Fourier Transform

We summarize the salient properties of the Fourier transform subjcct always to the
proviso that the transform exists.
The Fourier transform is unique (except for a finite number of isolated points of

discontinuity) for all ¢:
() = 00) & Xi{jw) = X2(jw) (3.97)

where X1{(jw) = Flx1 (1)), Xo{jw) = Flxz2(t)), and x; (7}, x2(t) are nonperiodic signals.
For physically generated signals and for the signals dealt with in this book, the Fourier
transform is unique for all .

The operators F and F~! are homogeneous

F{Kxt)) = KF(x(@))

(3.98)
FUKX(jo)) = KF (X (jw))
for any constant K, with X (jw)} = F{x(1)).
Also, the two operators are additive:
Flalty + x200)) = Flad)) + Fai) (3.99)

FUX (o) + X2(jw) = FHX (o) + FHXa(jw)
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The Fourier transform, ¥, maps the operation of differentiating, I, into the
multiplication by je:
FDx) = joFxd) = joX{(jw)
FljoX(jw) = DF (X (jw)) = Dx(1)
where X (jw) = F(x(f)), and D denotes differentiation with respect to time, Dx(t) =

dx(z)/dr.
A set of properties (theorems) can be derived from the near-symmetry of the

direct and inverse Fourler transformations:

(3.100)

Symmetry
FX(G)) = 2nx{—~w) (3.101)
1
Flo@) = —X(=jn) (3.102)
n
Time shifting
Flxt — Yy = X(jwye " (3.103)
Frequency shifting
FlX(jlo— @) = 20/ (3.104)
Time convolution
}"[DQ x(Dht — 1dt = X(JurH(jo) {3.105)
Frequency convolution
1 =
5l f X ()Y (jlw — »)dv = x()y(r) (3.106)
where X (jw) = F(x(1), H{(jw) = Fht)), Y(jo) = Fy), T = const, Q =
const.
Time scaling
Feela)) = X (B) (3.107)
|2 a
Frequency scaling
1
FUXGaa) = (5) (3.108)
lal \a

for any real a # 0.

3.3.3 Convolution

The convolution of two signals x(¢} and 4(¢) is denoted by x (¢} » 2(t) and defined as

e o

x(!)J* h(t) = f x(yh(t — T)dr = f x(t — )hir)dr (3.109)

—0
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The convolution in the frequency domain is defined by

. o]

X(ju¥(jlw—-v)dv = f X{j{w—uv)Y(jv)dv (3.110)

—d

0

X{yjw) xY{(jw) = f

-

where X (jw) and ¥ (jw) are the Fourier transforms of x(¢} and y(z), respectively.
Dirac delta impulse, 8(#}, is the identity element in the convolution operation

x(t) % 8(r) = x(t) (3.111)
Also, x{(t) = k() = A(t) » x(¢), and it can be shown that
Xty 8¢t —T) = x(t = T) (3.112)

for any real time shift 7.
The property (3.112) can be useful in representing periodic signals. If the signal
x(t) is time-limited—that 1s, it Is zero outside a time interval, say x(t) = 0 for J¢| >

T
E“then the periodic continuation of x(f), with period T, can be represented as a
convolution of x(t) and the comb signal ¢(#) = ZE‘_}_ o B — kT

Xper(£) = x(1) * c(t) (3.113)

where xper (1) denotes the periodic signal, and x{1) = xper(¢) for [¢] < ;

Modulation Property.  The frequency shifting property can be empioyed to obtain
the Fourier transform of a signal of the form
Xam(t) = x(f) cos(Q1) {3.114)

in which x () is called the modulating signal. The term cos(£2t) is said to be modulated
in amplitude, and 1s called the carrier.

The Fourier transform of x,,,(¢) can be found by expressing the cos(£2r) in terms
of the exponential function

Xem(jo) = Fxam(0)) = Fa()(e™ +e77%)/2)
= %f(x(t) e/ + %f(x(r)e“f‘“)
After employing the frequency shifting property, we find
Xinjo) = X(j(@ = Q) + X + ) 3.115)

where X (jw) = F(x{(t)) is called the base-band spectrum, and the two terms are said
to be the side-bands.
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3.3.4 Parseval’s Theorem and Energy Spectral Density

Parseval’s formula (thcorem) states that

o] o0
[ (O dr = if 1X(w)|* de (3.116)
. 2 S
If x(2) represents an electric voltage or current, then the left-hand integral in (3.116)
represents the total energy that would be delivered to a 1-LQ zesistor,
The quantity
Ew) = |X{jw)? (3.117)

represents the energy per unit bandwidth of frequency (not angular frequency) and is
called the energy spectral density. A plot of E(w) versus @ is known as the energy
spectrum of x(¢). The total energy of the signal is

+o0

x 1
W =f ndt = — | E(wde (3.118)

2n J_ o

Notice that for a periodic signal the total signal power was obtained. in terms
of the Fourier series coefficients, as the sum of the power contents of all the discrete
frequency componenis. For a nonperiodic signal the total signat energy is obtained,
in terms of the amplitude spectrum, as the integral of the energy contents of all the

continuous frequency components.
Assume that the real signal x(t) has finite energy. The anrocorrelation function

of x{t} 1s defined as
PerlT) = f x(x(t + )dt (3.119)

o

It can be shown that the autocorrelation function, p,.(7), and the energy spectral
density, F(w), constitutc a Fourier transform pair

Pux(1) & Elo) (3.120)

that is,
Flp{rh) = Elw)

or

Py (T) = ..T_I(E(WJJ

which is known as the Wiener—Kintchine theorent.

3.3.5 Properties of the Fourier Transform of Real Signals

Assume that the signal x(r) is a real function of time—that is, of the real variable +—and
that its Fourier transform X (jw) may be expressed as either

X(jw) = M (w)e/™®

ar
X(jw) = Xpelw) + jXin(®)
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where M (@) = [X (jo)|. @, (@) = arg(X (jo)), Xre(@) = Re(X(jw)), and Xin(w) =
Im(X(jw)).

From the definition of the Fourier transform (3.94) the real and imaginary parts
of X{jw) become, respectively,

Xiela) :[ x(1) cos(ewt) df (3.121)
Ximlw) = — f N x(¢) sinfwr) dt (3.122)

It can be shown (after employing the definition and/or the properties of the Fourier
transform) that the following holds:

e The real part of X (jw) is an even function of w, X;.(—w) = X(w).
¢ The imaginary part of X (jw) is an odd function of @, Xjp(—w) = — Xjn(w).

» Changing the sign of w in X (jw) is equivalent to taking the complex conjugate of
X(jw). X(—jw) = X*(jw) (the asterisk denotes the complex conjugate).

o The ampiitude spectrum is an even function of w, M, (—w) = M,(w).
o The phase spectrum is an odd function of @, &, (—w) = — P (w).

» The energy spectral density is an even function of w, E(-w) = E(w).
e If x(¢) 1s an even function of ¢, X{(jw) isreal, X (jw) = X(w).

o If x(t) is an odd function of ¢, X (jw) is imaginary, X (jw) = jXin(w).

» Changing the sign of 1 in x{¢) is equivalent to changing the sign of w in X (jw),
Flx(—1)) = X(—jw), implying that x{—¢) and X{—jw) constitute a Fourier
transformation pair, x(—f} < X(—jw), or x(—1) <+ X*(jw).

The real signal x(¢) can be decomposed into the sum of its even part

Ev(x(f)) = w (3.123)
and its odd part
Odix (1)) = M (3.124)

that is,
x(t) = Ev{x(z)) + Od(x(1))

The even and the odd parts of x(7) form Fourier pairs with the real and the imaginary
parts of the Fourier transform of x{(1):

Ev(x(t}) & Xel(w)
Od(x(r)) & jXim(w)
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A number of useful Fourler transform patrs for some real signals follows

x(t) < X(jw)
a(r) > 1
1 > 2rdlw)
cos{¢) - 8w + Q)Y+ 78w — Q)
sind £21) < jaélw + Q) — jri{w — Q)
(ijm . N 2n8(0 — Q)
1 I E
prit) = < 3!v,in(mi?") (3.125)
0, |t|>T w
1 1, 0l < Q
—— sin(§2r) < polw) =
nt 0, || > 2
i
u(t) < — + né(w)
Jo?
1
e™ % u(t
ult) i a+ jo

The pairs are generated by employing the definition of the transform or its properties.
A therough treatment of the Fourier transform of special signals, like Dirac delta §(z),
unity function x (¢} = [, and unit step u(¢) (i.e., generalized functions or distributions),
is not given here; it can be found in references 5 and 14.

3.3.6 Causal Signals and the Hilbert Transform

Time-varying signals that can be generated by physically realizable signal sources are
causal and do not exist prior to ¢ = f. By choosing the convenient time origin we can
always adjust f, = (). Therefore, we define a causal signal as a signal which exists only
for positive values of time and s equal to zero otherwise:

x(t) = 0. < () {3.126)

An important property of a real causal signal is that it can be uniquely determined
from either the real part or the imaginary part of its Fourier transform;

x(t) = %/:0 Xre{w) cos(wr) dr (3127)

() = _5 L ™ X (1) sin(en) de (3.128)

Also, we can write
x(t) « 2X(w)

x(t) o j2Xip(w)
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or equivalently
Flx(t) = 2Xeelw)

Fx@) = j2Xim(@)

The real and imaginary part of a real causal signal are related by integrals of the
form

1  Xim(v)

Xolw) = — dv (3.129)
T fo 0 — 0
L™ Xee{v)

Xm(w) = —— dv (3.130)
7)o —v

The cxpressions (3.129) and (3.130) arc known as the Hilbert transform pair.

3.3.7 Application of the Fourier Transform

The Fourier transformation can be used in the computation of the solution of ordinary
linear differential equations with real constant coefficients when the forcing function is
nonperiodic and when all initial conditions are zero; this compulation is referred to as
the Fourier transform method.

Consider a lumped LTI system with a single input x(¢) and a single output y(r),
described by the following differential equation:

a, D"y + a4, D" 'y + - + @Dy + apy

= bpD"x + by D" x4+ - 4 B Dx + bpx (3.131)
that is.
n ] 14
Y aD'y =Y bhDx (3.132)
i=() k=l
or, by introducing the polynomial differential operators,
A(D)y = B(D)x (3.133)
where ag, day, ..., 4, and by, by, ..., by, are real numbers.

We apply the Fourier transform (3.94) to both sides of Eq. (3.132) to obtain

n m
}‘(Z a,—D"y) = j—"(z kakx)
i=0 k=0
From the additivity (3.99) and homogeneity (3.98) property this becomes

Za;f (ny) = Zbgf(Dkx)
i=0 k=0
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and from the differentiating property (3.100), applied repeatedly, we get

w

Y oa (o) Y(jw) =) b (jo) X(ju) (3.134)
k=0

i=0
with Y{(jw) = F(y({)), or, equivalently,
(Z a; (fw)")ruw) = (Z by uw)*) X(jo)
i=0 k=0

By using the compact notation similar to Eq. (3.133) we may write

AljoyYtjw) = B(jolX(jw) (3.135)
Thus, if
A(jw) # 0 (3.136)
we compute the Fourier transform of the system output
: B{jw) .
Y(jo) = - ~—X(jo) (3.137)
A(jw)
where
A(jw) = Y a (jw) (3.138)
=
Bljw) = ) i (jo) (3.139)
k=0

Equation (3.134) can be obtained directly from Eq. (3.132) by replacing the ith
derivatives of y(t) with (jw)'¥ (jw),for i = 0to n,and by replacing the kth derivatives
of x(t) with (jo)* X (jw), for k = 0 to m. Also, we can write Eq. (3.135) directly from
Eqg. (3.133) by replacing the differential operator D with jew, x(t) with X (jw), and y(r)
with Y (jw). Note that polynomial differential operators A(D) and B(D) are mapped
into algebraic polynomials in complex variable jo [Egs. (3.138) and (3.139)].

The solution is found by the inverse Fourier transform (3.93)

vy = FHY(w) = F UG X (jo)) (3.140)
where
. B(jw)
H = 3141
(jw) Ao ( )

is the transfer function of the system. The response y(¢} is the zero-state response,
v(t} = y, (1), and is excited solely by the input signal x(t).

If the excitation s the Dirac delta, x(¢) = §(z}), whosc Fourier transform is unity,
X{(jw) = F(8(t)) = 1, then the response, v;(f), can be obtained from (3.140) as

(0 = y() = FEGHX (o) = F(H(jw) (3142)
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It follows that the impulse response and the transfer function constitute Fourier trans-
form pair. It is customarily to designate the impulse response by A(7), so

ht) < H(jw) (3.143)

Knowledge of the transfer function allows us to find the zero-state response due
to any type of excitation. For the given transfer function H{jw) and the input x{), we
can find the zero-state response from

(1) = f A ~o)dr, k() = FHHw) (3.144)

o

Generally, it 1s more efficient to compute the Fourier transform of the input signal,
multiply it by the transfer function, and take the inverse Fourier transform to find the

zero-state response, that is,
¥y () = FHHGo)Fx®) (3.145)

The impulse response A(f) is a real signal if the system under consideration is
real, According to the properties of the Fourier transform of real signals, it follows that
the magnitude response, M{w) = |H (jw)|, is an even function of w, while the phase
response, P(w) = arg(H{jw)),1s an odd function of w:

M{—v} = Mw)
P(—w) = —P(w)

I we can compute {or measure) the transfer function for @ > 0, we can find it for

w < 0, too.
A system is said to be causal if its impulse respense is a causal signal:

h(t) = 0, t < 0 (3.146)
If we excite a relaxed causal sysiem by a causal input signal

x(t) =0, t <0
the zero-state response will be causal:

velty = 0, <

In addition, the real part and the imaginary part of the transfer function of a causal
system are not independent, because they form a Hilbert transform pair:

e 4 A
How) = © f LG (3.147)
) pw—1v
He (@) = —— f ® 4 (3.148)
T( Co {r} — u

where H,(w) = Re(H (jw)) and Hy(w) = Im(H(jw)).

http ://vib.hit.edu.cn/vibbbs
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3.3.8 Fourier Transform of Sampled Signals and the Sampling

Theorem
The infinite train of Dirac delta impulses, which we call the combssignal, can be expressed
as
clt) = Jf 8t — kT) = —l—Q +Zx e/ Q= il (3.149)
‘ k=—m 2n ==t 4

and is useful in describing the important operation of sampling a continuous signal.
The Fourier transform of the comb signal can be found as

1 +oc - +0C
. _ _ falley _
C(jo) = Fle®) = 5= Y. FEe" = - Y 2wdiw - n)
n=—00 H=—00
that is,
+0¢
Cliw) =R Y 8w —nR)
or +m ) +0c
Y 8 -kT) & QY 5w - nQ)
= OF =2 (3.150)

In other words, the Fourier transform of an infinite train of equidistant Dirac impulses
is another infintte train of equidistant Dirac impulses.

A sampled signal, denoted as Xqnp(t), can be generated by multiplying a continuous
time signal x{¢) by the comb signal ¢(1):

-’Csamp(r) - JC(I)C(I)

The comb signal acts as an ideal impulse sampler and transforms x(¢) into a sequence
of Dirac impulses, and each impulse is of strength x (k7).
The sampled signal can be expressed in the form

+o +oo | 2
xsamp(:) = Z x(kT)Yd(r — kT) = EEQ E x{(D eJ”ﬁf‘ O = _?__'_
k=—oC n=—00

and its Fourier transform is

+00 » 1 +o0 .
Xamp(jw) = Flxamp(t)) = kgmx(kf)e Hral = Eﬂﬂ;@)ﬂj(w—nﬁ)) (3.151)

The spectrum of the sampled signal, X;amp(j@), can be viewed as a periodic continuation

of the base-band spectrum X (jew).
The equation (3.151) can be rewritten, for @ = 0, as Poissons summation formula

(theorem):
o0 o

Y x(nl) = %- Y X(jn%) (3.152)

n=—ng H=—00
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. 2 ; .
with £ = ?ﬂ if the signal is causal, x{(t} = 0 for ¢ < 0, then

(0N 1 & _
—— Y X(jn®) (3.153)

R=-2

e
x(0) + Z_r(nT) =
n=1

where x(0") = lim x(r).
t—()

=0
For many practical signals the spectrum may be zero outside a certain frequency

band
X(jw) =0, lw| > &, (3.154)

Such signals are called band-limited signals.
The sampling theorem states that a band-limited signal x(z) for which

1
X(o) =0, ol > @ (3.155)

can be uniquely determined from its samples x(kT), where QT = 2r, The frequency
at which we take samples is called the sampling frequency, fsamp = % = zﬂ and must
T

be greater than or equal to twice the maximum frequency in the spectrum of x(1):
: Qy
fsamp 2 2F_;|_ - — (3.156)
i g

The sampled signal can be converted back into the original continuous-time signal
if we pass the sampled signal through a system characterized by the transfer function

Hijo) =T, |o| <
(3.157)

2
_ Q
H(jo) =0, o] 2 5

Such a system is called an ideal lowpass filter. If the sampling frequency is lower than
required by (3.156), the output of the ideal lowpass filter will at best yield a distorted
version of x(t}; this effect is called afiasing or frequency folding.

3.3.9 Fourier Transform of Periodic Signals and Power Spectral
Density

Consider areal periodic signal xpe (r) with period T. According to (3.113) the periodic
signal can be expressed as a convolution

Yoer{t) = x(t) % c(}) {3.158)
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of a nonperiodic time-limited signal x (¢}, which coincides with x,, () over one period

T
|¢] < -,
2 T T
xper(r)- '-"5 < I = ‘5
x(t) = . (3.159)
0 lt| > 3
and the comb signal (3.149)
oty = Y 8t —kT) (3.160)
k=—o

The Fourier transform of the periodic signal xp; (f) can be found by using the time-
convolution property (3.105) and the Fourier transform of the comb function (3.150):

Xper(jw} = Flaper(t)) = Flx(t) # ¢(0)) = X(jo)C{jw)

that is,
+0 +x
Xper(j) = X(jo)2 Y 8w — nQ) = Q Y X(jin@)s(w - nQ)
A=—0C H=—"%
mmg=$.
The signal x (1) is time-limited, so its Fourier transform becomes
T/2 _
X(jw) = Fx(1t)) = f x(pe '™ dt (3.161)
-T2
We may write
— X(jnQ)
Xper (j0) = 218(w — nQ 3162
per (j0) H;m 7 2nbe — ) (3.162)
and
oG .
_ . X(jnQ) __
Sperlt) = F Kperljl) = ), ———F 2280 — n9)) (3.163)
A=—0
Oor N
% X(jnQ)
At) = Jnidt >
Xperlt) = ¥ e (3.164)
n=—00
X(jnid)

Obviously, the expression is the coefficient C,, given by (3.75), in the complex

form of the Fourier series (3.74) of the periodic signal xpe(£):
X(inG 1 pI12 . ) ,
¢, = 2y 1 f x(D)e "% d (3.165)
T I'Jorn

with the fundamental angular frequency e = Q.




http ://vib.hit.edu.cn/vibbbs

Sec. 3.3 Fourier Transform 101

We conclude from (3.162) that the Fourier transform of a periodic function is
an infinite train of equidistant Dirac delta impuises at the harmonic frequencies; the
strength of impulses is proportional to the complex coefficients of the Fourier series.
Therefore, periedic signals have discrete Fourier transform spectra.

We define the power spectral density of a periodic signal as

o0 N
Prar(w) = 21 ) {Cal’8(0 — nQ) (3.166)

n=—0o0

The plot of Pper(w) against e is called the power spectrum of a periodic signal.
The autocorrelation function of periodic signals is defined by

| (TR
Pper(T}) = _f Xper () Xper( + T)dt (3.167)
T J Tt

and can be expressed as

+o0
poer(T) = Y |G, (3.168)

n=—o

The quantity ppe(0) is equal to the average power of the periodic signal

] Ti2 )
Po= = /_ o K (0 dr (3.169)

computed over one period.
The power spectral density and the autocorrelation function of a periodic signal

form a Fourier transform pair

Pper(T) € Pper(w) (3.170)

which is the Wiener-Kintchine theorem for periodic signals.

3.3.10 Fourier Transform and the Phasor Method

Consider a relaxed, single-input single-output, lumped LTI causal system characterized
by its transfer function

H(jw) = M(w)e/*®
and assume that the excitation to the system is sinusoidal:
x(t) = Xpcos(wf + &)

tor all ¢.
The zero-state response of the system can be obtained by (3.145)

v} = FUH(fo) F(x(0))
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from which it follows
yelt) = F Ho)F(Xncos(@:! + §)))

= X F NH (o) Fe/o ¢ 4 emiont =ity
= %Xm:r“‘ UH(jw)e!t F&/™) + H{jwye™ Fe™/))
By using the Fourier pair F{e/®") = 2x8{w — w,) we obtain
Volt) = %x,,. FHHGwe" 2w — ) + H{jo)e ™ 2m8{w + w,))
Since f(1)3(t — T) = f(T)8(t — T), we find

| , .
y(f) = 5ijf-lw( jw)et 2m8(w — ) + Hi—jow,)e 5 2m8(w + o))

! & ot ) -
= EXmH(ij)eJEeJm;f+§XmH(_ij)e—'rEe—;mxf

The magnitude response is an even function in w, M{—w) = M(w), and the phase
response is an odd function in w, ®(—w) = —P(w), so

1 . 1 y ,
3e0) = 5 XmM (og)el T 4o X M) T

= Re(XmM(wx)eﬂﬂhlﬂf-MJ(a:r])J
Finally,
y(0) = XM (wy) cos(wnd + £ + @ (wy)) (3.171)

under the condition that M (w, ) and ${w,) exist at w,.
The response v, (¢) is the steady-state sinusoidal response and is exactly the same

as the result obtained by the phasor method:
Vs 1) = :pa;: (H(jmx)X("”‘)), X(wx) = X ef-f

Therefore, the Fourier transform can be thought of as the ultimate generalization of the
phasor transform.

3.4 LAPLACE TRANSFORM

The Laplace transform is perhaps the mathematical signature of the electrical engineer,
having a long history of application to problems of electrical engineering.

The term transform refers to a mathematical operation that takes a given function
and returns a new function. The transformation is often done by means of an integral
formula. Commonly used transforms are named after Laptace and Fourier. Transforms
are frequently uscd to change a complicated problem into a simpler one. The simpler
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problem 1s then solved, usually using the inverse transform. A standard example is the
use of the Laplace transform to solve a differential equation.

The Laplace transform is particularly useful as an analytical tool in the analysis,
characterization, and study of linear time-invariant (LTI} systems. It plays a particu-
larly important role in analyzing causal systems specified by linear constant-coeftictent
differential equations with nenzero initial conditions (i.e., which are not initially at rest).

3.4.1 Definition of the Laplace Transform

The unilateral Laplace transform X (s) of a signal x (1) is defined as
X(s) = £ix() = j x{f)e ' dr. (3172)
I

The range of values s for which the integral in Eq. (3.172) converges is referred to as the
region of convergence (ROC) of the Laplace transform. The complex variable s is in
general of the form s = o + jw, with o and w the real and imaginary parts, respectively,

The inverse Laplace transform is
1 a+jo0
x() = LX) = —f X(s)e" ds. (3.173)
27[.; o—joc

The contour of integration is a straight line in the complex plane, parallel to the jw-
axis and determined by any value of & so that X{(o + jw) converges. For the class of
rational transforms, the inverse Laplace transform can be determined without direct
evaluation of the integral in Eq, (3.173} by utilizing the partial fraction expansion. [3]
Basically, the procedure consists of expanding the rational algebraic expression into a
linear combination of lower-order terms of the same type.

The twofunctions x (r) and X (s) form a Laplace transform pair whichis designated
by x{t) & X(s). The variable s is called a complex freguency variable.

The process through which signals of a real variable 7 are associated with corre-
sponding complex functions of a new complex variable 5 is known as a Laplace rans-
formation. The complex function X (s) is called the image of x (¢}, and x(¢) is known as
the original of X (). The process of going back from X (s) to x(¢) is referred to as an
inverse Laplace transformation.

3.4.2 Properties of the Laplace Transform

We summarize the salient properties of the Laplace transform that is always subject to
the proviso that the transform exists.

Uniqueness. The Laplace transform is unigue (except for a finite number of isolated
points of discontinuity) for all ¢;

x{t) = xe) © Xils) = Xals) (3.174)
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where X1(s) = £{x1(1)), Xa(s) == L{x(t)). For physically generated signals and for
the signals dealt with in this book, the Laplace transform is unique for all 7.

Homogeneity. The operators £ and L1 are homogeneous:
LKx(t)) = KL(x(1))

(3.175)
LHKXE$) = KLU ()
for any constant K, with X () = £L{x(2}).
Additivity.  Also, the two operators are additive:
Lixp{t) + xp(t)) = L{x () + L(xa(r)) (3176)

LX) + Xa(s)) = £71(Xi(s)) + L7 (Xals))
Differentiation. The Laplace transform, £, maps the operation of differentiating,
D, into the multiplication by s:

LDx(t)) = sLx(t)) — x(07) = sX{(s) — x(07) (3.177)
where X{s) = L£{x(1)), and D denotes differentiation with respect to time, Dx(t) =

dx{t)/d:.

Convolution. The convelution of two causal signals x(z) and A(t) is denoted by
x(r) = k{t) and defined as

x(@) % h(t) = f x{(t)h(t — 1)dr = fmx(r — th(t)dr (3.178)
0 0

Dirac delta impulse, §(¢}, is the identity element in the convolution operation
x() % 8(6) = x(1) (3.179)
Also, x(¢) * h(t) = h{(t) * x(¢), and it can be shown that
)8t —T) = x(t —-T) (3.180)

for any real time shift T'.
The convolution property of the Laplace transform is

wax(r)h(r ~7ydr = X(s)H(s) (3.181)
i

The Laplace transform is particularly useful as an analytical tool in the analysis,
characterization, and study of causal linear time-invariant (LTI) systems excited by
causal signals. Its role for this class of systems stems directly from the convolution
property of the transform, from which it follows that the Laplace transform of the
input and output of an LTI system are related through multiplication by the Laplace
transform of the system impulse response (assuming zero initial conditions). Thus,
Y(s) = H{(s)X(s), where X(s), Y(s), and H(s) are the Laplace transforms of the
system input, output, and impulse response, respectively.
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3.4.3 The Inverse Laplace Transform of Rational Functions

We shall be concerned with proper rational functions X (s} with real coefficients. Specif-
ically, suppose that the denominator of X () has distinct roots py, ps, ..., p, with mul-
tiplicities my,m3, ..., m,. In this case the inverse Laplace transform of X (s) is of the
form

room Ik_]
H = LUX() = A; wit 3,182
x(t) (X () ;; T (3.182)
where the A;; are computed from the equation
A . li dn ( )™ X is)) 3.183)
i = —— lim - pi) .
L el (Gl MRS (

We use the factonal notation n! for the product n(n — 1)(n — 2)...2 - 1; the quantity
0! is defined to be equal to 1.

Standard Laplace Transform Pairs. A number of useful Laplace transform pairs
for some real causal signals x{r) follows:

x(t) « X{9)

1
ult) A -

5
e % u(r) “ 1

s+a

n!
1" u(t) hid s+l (3.184)
. @
sin{wr) () ° 3 | o
cos{ws ) u(t) i o+ w;)
e~*sinfwr)u(t)y <« (s JE x)? _Ii o
e _ e
e" cos(wt) u(t) < s + )2 + oF

The pairs are generated by employing the definition of the transform or its properties.
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3.4.4 Transfer Function of Continuous-Time Systems

Consider a relaxed, single-input, singfe-output, continuous-time ETT system described
by means of a linear constant-coefficients differential equation:

M L
Y anD"y(r) = 3 bDx(r) (3.18%)
i=l} {==ij

Assumie that the system is excited by an input causal signal x(¢), and observe the
output signal y(£). By applying the Laplace transform to both sides of the differential
equation, and after employing the linearity property and the differentiating property,
we obtain an equation relating the Laplace transforms of the two signals:

M L
(Z ams’“) Yis} = (Z b;s’) X(s)

=) =0

The system transforms the input signal by muitiplying the Laplace transform of the
input signal with the factor

L
Z beI
His) = ==L (3.186)

M
Z ays™
m=0
The function H (s) 1s a rational function in s:

B(s)

L M
- " Y — B — "
H(s) = e B(s) gm L A®) Z:(:;ams

where A(s) and B(s) are polynomials in 5.

The function H(s) characterizes the continuous-time system and 1s called the
system function or the transfer function of the system.

The roots of the transfer function denominator A{s} are called the peles of the
transfer function. We compute the poles from the equation

A(s)} = denominator(H (s)) = 0
and designate by sp1, 552, 5p3. - -
In a similar way, the roots of the transter function numerator B(s) are called the
zeros of the transfer function. We obtain the zeros from the equation

B(s) = numerator{H(s)) = 0

and designate these zeros by 5,1, 52, 523, .. .
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The transfer function can be written in the factored form as

n(s — 87k}

H(s) = Hy 2 _ (3.187)
(s — sp)

The form (3.187) is known as the pole-zero representation of the trausfer function. The
real constant H is called the scale facior.

Since the polynomials A(s) and B(s) have real coefficients, zeros and poles must
be real or occur in complex conjugate pairs.

The simplest transfer function is the first-order transfer function

hs + b
His) = ——2 gy #0 (3.188)
aps + dap

Systems described by (3.188) we call firse-order sections.
Transfer functions of the form

bz-s“?' + bys + by

' { 31189
ass? + ms + ag a ¥ ( )

H(s) =

are called second-order transfer funciions, and they play an important role in analysis
and design of continuous-time LTT systems. A system characterized by (3.189) we call

a biguadratic section or biquad.

Any transfer function (3.186) can be expressed as a product of first-order (3.188)
and second-order (3.189) transfer functions, which implies thar any LTI system can be
resolved into first-order sections and biquads.

For s = jw, H(s) is the frequency response of the LTI system. Many properties
of LTI systems can be closely associated with the characteristics of the system function
in the s-plane, and in particular with the pole Jocations,

Partial Transfer Function and Transfer-Function Matrix. Consider a relaxed
multiple-input multiple-output system with ¥ inputs, x1, x3, ..., X, ..., Xy, and as-
sume that the system has L outputs vy, v2, ..., ¥, ..., vo. We define the partial
transfer function between the i th output and the kth input to be the ratio of the output
Laplace transform ¥, (s) to the input Laplace transform X (s), with the other inputs
being identically zero:

Yz'(j)
Xl

(3.190)

ij(&'\:' =
2--'—:xk_l=xk+1:- ';xN:D
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The input-output description of the system can be expressed in a matrix form:

[ Yi(s) ] [ Hyi(5) Hyz(s) Hy(s) - Hin{s) [ Xits)
Y2(s) Hy (s) Hp(s) - Hyls) - Hin(s) X;(s)
Vi) | | Ha) Hap) o Hgls) o Hts) || Xuls)

RaAGE | Hpq(s) Hya(s) Hii(s) e Hpn(s) ] L XN ()

where the matrix

" Hi(s) Hi(s) - Hig(s) Hin(s)
Hns) Hp(s) - Hulsy - Hwls)
H{s) =
H;\(s) H:5(5} .- Hi(s) X Hin(s)
| Hps)  Hpp(s) - Hupds) - Hpy(s)

is called the transfer-function matrix of the system.

3.5 DISCRETE FOURIER TRANSFORM

Discrete Fourier transform (DFT) is one of the most important tools for signal process-
ing techniques. Originally, it has been developed for calculating the Fourier coefficients
and the Founer transform on a digital computer.

3.5.1 Definition of the Discrete Fourier Transform

Consider a finite-length sequence
{xaby = 2@, X %@ - Xy -5 Xev—1y) (3.191}

where the curly brackets are used to denote a sequence, and x) is the nth member of
the sequence (n =0,1.2,...,N — 1).
The discrete Fourier transform (DFT) is defined as another sequence of the same

length:
[X(k)]N = {X(D}s X(l}, X(z), cees X(k], - X(N—l]} (3192)
with
N-l
X[,g) = Exmw'k" (3193)
n=(l
and
pLd

w=e" (3.194)
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Note that (the asterisk denotes the complex conjugate)

and

for arbitrary integers / and m.
The inverse discrete Fourier transform (IDFT) is defined as

N-1
1
Xmy = _‘:G ZX(Hwk” (3195)
k=0

The two sequences, {x,}» and {X,}n, are said to form a discrete Fourier trans-
form pair, which 1s symbolized by

ety o Xy (3.196)

or
Dixmly = (Xl

D YXwIv = {xmin

Generally, the members of these sequences are compiex numbers, and the discrete
Fourier transform establishes a ene-to-one correspondence between the two sequiences.

The finite-length sequence {x,;] v can be periodically extended to form a periodic
sequence of numbers, { P}, with period N:

(3.197)

n =Xm, =022, .N-1)
P () (3.198)

Pismy = Py, = 1, £2,..))
The discrete Fourier transform of the periodic sequence { py,) } is defined as another
periodic sequence, { Py}, with the same period N
Poy = Xy k=012,....N=-1)
Poymn = Py (m = +1,12,..)

Often, the sequence [xpy}y is generated by sampling a continuous-time signal
x(r). We observe the signal over an interval of length T, and we take ¥ equidistant
samples at the points fy, fo + Af, fo + 2Af, ..., o + (N — 1)At; frequently, f = 0. The
members of the sequence {x,,}n are

(3.199)

Xtm) = x(to + nat)
n=2012,....N—1
The number of samples per unit interval of time defines the sampling rate

1

fsnmp = E

also called the sampling frequency.
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We assaciate a sequence of frequencies
[f(k)].'"\" = [0' Af! 2&.)(! ,kﬂ.f., taaa (N - l)af}

] (3.200)
fﬁf = E.ﬁsamp
to the DFT sequence {X ) }; that s, the frequency
fay = kAf

corresponds to Xy, Sometimes, it is more convenient to introduce a sequence of
angular frequencies:

{ﬁ'—]fkj}N = [{). &w,Z,&w, Ceeg kﬂ.w, R A 1):’_\.&)}

1 (3.201)
gﬁ.f_f) = ZJT.Af - Z.I'T;fsﬂmp
Definition equations of DFT and IDFT can be written in matrix form:
[ X(U) _1 1 1 1 1 ar X _]
X(]) 1 w! w? V-1 X
X(QJ = 1 w‘2 w“‘ s LU_E(N_” X2
L Xiw-1 1w ™D 0D WD ] ey
ar
X = Wx
and
B Xim 7] 1 1 1 1 ar X(m 7
1) 1 wl w* ree w1 X(l}
1
X2 = |1 wﬁ w4 L w?(a\"—]} X(Z)
) N
x{N“"].) 1 UJ‘(N_I} wz(N_n P w{N—UZ X(N—l)
or
l Ly
x = —WX
N

where the matrix W is obtained from W by changing v to w*,
Any efficient computational algorithms for the calculation of DFT and IDFT,
which speeds up the evaluation of (3.193) and (3.195), is called a fast Fourier transform

(FFT).
3.5.2 Properties of the Discrete Fourier Transform
Consider sequences {x,}, {hy ). and {y} with transforms {X ¢}, {Hyl, and {Yi, !

that is, {x;n} < (X} (hwy} < {(Hel, and {ym] < (Vg ). Unless otherwise stated,
we assume that the scquences are cither periodic or nonperiodic finite-length sequences.
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We review several important properties relevant for the theory of discrete-time signals
and systems.

Uniqueness.  The discrete Fourier transform is unigue:

Ix(ril} = {}'{n}} o [X(k]] = {YUL')] (3202)

Homogeneity. The operators D and D! are homogeneous:
DK {xemh = K{Xw)
DMK XD = Kixw)

for any rcal or complex constant K.

(3.203)

Remark 3.1. The notation X {x,} symbolizes multiplication of a sequence by a con-
stant; it means that each member of the sequence {x(,;} is multiplied by the constant

K.

Additivity. The operators D and D! are additive:
D{xpnt + b = X} + {Yin)
D7 (K} + X)) = (rewl + {yen)

The two scquences can be periodic with the same period N, or they can be non-
periodic fimte-length sequences of the same length N,

(3.204)

Remark 3.2. The notation {xy,)}+{yq} symbolizes addition of two sequences element
by element.

Linearity.  The homogeneity and additivity properties can be combined into the Jin-
earity property as follows:
D Alxet + BlywD = A{Xwl + B{Yw}
DHAK@) + B{Yw)) = Alxem) + Blywm!

for arbitrary real or compiex constants A and B.

(3.205)

Shifting.  The operation of shifting a periodic sequence maps into the operation of
multiplication its transform by a constant:
Dix-w} = tw ™ Xp)
1 g k (3.206)
D Huw ™™ Xt = {xp-wl

for an arbitrary integer u, and

with N being the period of the sequence.
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Cyclic Convolution.  Cyclic convolution of two periodic sequences with pertod ¥ is

defined as
Iym} = {xm} * {hoy)
N-] (3.207)
Yy = ) Kwhow
p=l
and is a periodic sequence with period #. The cyclic convolution 15 a commutative
operation.

DFT of the cyclic convolution of two pericdic sequences s a periodic sequence
whose members are products of the corresponding members of the individual DFTs:

Dixmy) * ) = Didm) * Ixey) = (X Hp )

D UX@Hp) = lxm}b * thw) = e} * (tw]
Symmetry. For any periodic sequence we have
i) o (X3

{xim} © {Xi-p} (3.208)

If a periodic sequence is real, it follows that
X=X 3}:}

showing that we effectively need to know only X, fork =0,1,2,..., g

Parseval’s Identity and Power Spectrum.  For any periodic sequence with period
N we have

N-1 1 N-1
Yl = < ) Xl (3209)
n=0 k=0

which is known as the Parseval's identity.

1 , :
The sequence of numbers {EJX @1} is called the power spectral density, and the

1 . . .
plot of EIX @|* against the integer k is the power spectrum of the sequence (k =

0,1,2,...,N-1).
Cyclic Correlation.  Cyclic correlation of two periodic sequences with period N is
defined as
[ny(u}} = [x(n)] * {y(n)]
1 V-l (3.210)
Reyny = N Z-’C(u}J’(nﬂL)
p=0

and is a periodic sequence with period ¥.
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DFT of the cyclic correlation is

1
Dixgy} * vyl = IEX&)Y{“]

Cyclic autocorrelation of a periodic sequence is { Ry}, and it forms a DFT pair
with the power spectral density

1
IRx.x{n}] < {ﬁ]x(kﬂzl (3211)

3.5.3 Computation of the Fourier Series Coefficients by DFT

Consider a real continuous-time periodic signal x(¢), with period T', that can be repre-
sented by the Fourier series

40
xt) = Y el (3.212)
k=—00
with the coefficients T
G=- f iy~ ik gy (3.213)
f

and the fundamental angular frequency

W = — (3.214)

Also, we know that for real signals
C_p =C}
The integral in (3.213) which determines the Fourier coefficients Cy can be eval-

uated by using numerical techniques; therefore, the integral must be approximated by
a summation:

1 Y21 etmena N
Gy = f x()e™ I
T ; nit
k.
[ — jheorn At
C, =~ T Zx(nm)e At
n=0
where we choose (he number of subintervals N and compute the time step
T
At = =
N

After some simplification we may write

1 NZ“ 1
o —kn
Ck ~ F — Xyt = _N X(,") (3215)
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where
in

| —

s = x(nAn,  w=ce ", {Xg) = Dl

The summation in (3.215) gives only N diffcrent coefficients because w is periodic
with period N. It means that the approximation (3.215) will be accurate only if we can

accurately represent the signal x{t) by a truncated series
X
I(I) - Z C e_;kmll
k=—K
which implies that either we assume C; = 0, for |k] > K. or we neglect the Fourier

coefficients for [&] = K.

According to the sampling theorem the maximum spectral frequency, fhax =
inl = K ]—, and the sampling frequency, famp = i =N ;l, must satisfy the
condition faax < 2 fiamp. Which yields

K < 2N

We conclude that the Fourier series coefficients, Cy, of a real periodic function.

x(¢t), can be computed by DFT if we may assume that

1
— X, k| <
YRl k|

0
I
L

0, %] =
and if the signal is uniformly sampled over ene period. In other words, we expect that
N

the signal has negligible spectral components at frequencies higher than —.

3.5.4 Computation of the Fourier integral by DFT

Consider a real nonperiodic signal x(¢) that can be represented by the Founer transform

“+oc .
f X(jw)e!™ dw

f) = —
x(f) e
where
+0o )
X(jw) = f x(r)e_“‘” dt (3.216)

For real signals
X(-jw) = X*(jw)
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Without lack of generality, assume that the origin of (he time axis has been adjusted
so that the integral (3.216) can be approximated by one with finite limits

.

X(jw) = f x(r)e ™ dr
i

and evaluated by the summation

-1
X(jw) i Zx("}e—jmm}.r At

n=[}
where

At = —, Xy = X(nAt
N (n ( )

The number of samples, N, is chosen to ensure accurate numerical integration,
Our goal is to compute the Fourier transform of x(¢), in terms of its samples, by

. L
means of DFT. We sample the signal at the rate famp = — and we assume that the
f

. 1 .
transform X (jw) can be neglected for |w) > wyax = 52:1 Jfsamp; next, we want the signal

samples to be accurately represented by the finite-limits integral

(nAf) = — f+wmxg Jgfondi g
Xin = — w e}
r J_

Wiepax

DFT can be used to determing only N values of X ( jw) from N values (samples)
of x(¢). Therefore, we compute

N-1
X(jkAw) = ALY xpye /Hoond
n={
with
1 1
Aw = —2r—
N AL

because DFT and IDFT must be periodic with period N. We obtain

N--1 1

X(jkAw) = Aty xpw ™ =
L% feamp

X)

n=i)

wherc

im
J'_
w=¢c¢", {Xgy} = Dw!
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We conclude that the Fourier transform, X (fw), of a real nonpenodic function,
x(t), can be computed by DFT if we may assume that

X 14 N
. L9k <
X(jkAw) = | fome ;
0, k| =z —

k] 5

; . . . 1 T s
and if the signal is uniformly sampled at the rate foamp = - = overa time interval of
i
duration T, In other words, we expect that the signal has negligible spectral components

_ N
at frequencies higher than poul

3.5.5 Frequency Response of Discrete-Time Systems

Consider a relaxed, single-input, single-output, discrete-time LTI system described by
means of a linear constant-coefficients difference equation

M L
Y amYinomy = 3 Bi¥inen

m={} {=l)

{We drop the curly braces around v, and x,, for the case of simplicity.)
Assume that the system is excited by an input sequence {xy} of length &, and
observe the output sequence |y, } of the same length N. By applying the ¥ -point DFT
to both sides of the difference equation, and after employing the linearity property and
the shifting property, we obtain an equation relating the discrete Fourier transforms of

the two sequences
M L
( amw*mk)]’(k) = (Zbiw{lk) Xy
=) f=0

where w = eU¥"/N) andk =0, 1,2, ..., N. The system transforms the input sequence
by multiplying each member of the input DFT with the factor

The sequence {H,)} can be generated from a rational function of complex variable

L M
H@ = ==,  N@ =) bz', D@ =} an™
€ =0 e}

if we make the substitution
it
I = eJ



http ://vib.hit.edu.cn/vibbbs

Sec. 3.6 The 7 Transform 117

with

k
8 = 2a—
N

The function H(z) characterizes the discrete-time system and is called the systemn
function ot the transfer function of the system. The quantity 6 is known as the digital

. . 8. ..
angular frequency. In this book the quantity s referred to as the digital frequency.
T

The complex function H (e/?) in terms of real variable £ is called the frequency response
of the system.

3.6 THE z TRANSFORM

Linear time-invariant discrete-time systems, characterized by linear constant-coefficient
difference equations, are efficiently analyzed by using the z transform that transforms
the difference equations into algebraic equations which are easier to manipulate.

3.6.1 Definition of the ; Transform

The two-sided 7 transform (or bilateral z transform) of a sequence {x(,} is defined as
X)) = Do) = Y ™ (3.217)
=i
for all z for which Xy,(z) converges.
The one-sided z transform (or unilateral z transform) of a sequence {x,) } isdefined

as
o0

X(z) = s}t = ) xgz " (3.218)

n=0

for all z for which X(z) converges.

We shall be concerned with z transforms whose singularities are poles. Mostly, we
shall consider causal sequences whose members are zero for # < 0. Unless otherwise
stated, in this book the term z transform refers to the one-sided z transform.

The region of convergence (ROC) for X(z) is an annular ring in the z plane

Rpin < 2] < Ruax

and (unless obvious) must be included in the specification of X (z) in order for the z

transform to be complete.
Sequence (¢} is said to be the inverse z transform of X(z) and can be uniguely

determined by
1
Xy = E % X ()" dz (3.219)
r

where I" is a contour in the counterclockwise sense enclosing all the singularities of X (7).
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The sequence {x¢,,} and the complex function X () are said to form a z transform
pair, which is symbolized by

It} < X() (3.220)
or
Z{x{nJ] = X(2)

(3.221)
27Xz = {xp)

3.6.2 Properties of the ; Transform

Consider sequences {x(n)}. {#2¢], and {1(,,} with transforms X (z), H(z),and Y {z). that
is, {xm} < X(2), {hpw) © H(z), and {yoy! < Y(z). We review several important
properties relevant for the theory of discrete-time signals and systems.

Uniqueness. The z transform is unigue:

fxmt = ml & X2 =Y(@) (3.222)

Homogeneity. The operators Z and Z~' are homogeneous:

Z(K{xmh) = KX(Z)

(3.223)
Z_I(KX(S}) = K{xtu)I

for any real or complex constant X .

Remark 3.3. The notation K{x,;} symbolizes multiplication of a sequence by a con-
stant; it means that each member of the sequence {x,} is multiplied by the constant

K.

Additivity.  The operators 2 and Z~ are additive:

Z{{xm} + D = X0 + ¥{2)

(3.224)
KX @) + Y (@) = ) + )

Remark 3.4. The notation {x(,}+{y¢ } symbolizes addition of two sequences element
by element.
Linearity. The homogeneity and additivity properties can be combined into the lin-
earity property as [ollows:
Z(Alxwy) + Blym)) = AX(D) + BY(2)
(Alxe) + Blym) (3225)
ZTHAX(2) + BY(2)) = Alxm} + B!

for arbitrary real or complex constants A and B.
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Shifting.  The operation of shifting (translation) a causal secquence maps into the
operation of multiplication of its z transform:
Z{xp—y} = 274 X(2)

Z7HX(D) = xew) 6226

a—1
. -k
Zsna} = XK@ — 7Y xipz
t=0

for an arbitrary positive integer y. Since a negative shift (delay) of u = [ causes X(z)
to be multiplied by 771, z ! is referred to as the unit delay operator.

Convolution.  Convolution of two causal sequences is defined as

¥l = {xen} * {Awl

wd]
(3.227)
Yin) = foﬂlh(ﬂ—ﬁ)
=0

The convolution is a commutative operation.

The z transform of the convolution of two causal sequences is a product of the z
transforms of the sequences

Zixmt * thimt = Zlhe) * {xom} = X (D H(2)
Z_.I(X(E)H(z}) = {x(nj} * [h(nj} = {h(n)} ¥ [x(n)}

Scaling. ~ Multiplying each member of a sequence by w™" maps into the z trans{orm
of the scaled argument:

Llw ™ xen}) = X{wz)

(3.228)
ZX(wz) = w{xm)
Differentiation.
dx(z
Zinfr}) = —2—
X - (3.229)
2755 = nlrg)
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Standard z Transform Pairs.  Some useful z transform pairs for some real causal
sequences {xg,} are as follows:

Xtny < X()

(S(n} > ]. 1
P

i <> =

" < 1

a " Uip) ¥ =

z—-a 1—gz

Z

3

fl u(ﬂ) <>

(z - 1)2 = (1 - 2—1)2 (3230)
' zsin(4)
sin(0n) # () T T 2zcosld) +1
Z — h 9
cos@nya, - : {z — cos(8))
7% — 2zcos(0) + 1
| ze %sin(f)
—an [l
e~ sin(fn) ugp, T A 2ze"%cos(f) + e
) 7(z — e cos(@))
€% cos(An) u <

74— 2ze"%cos{f) + e

The pairs are generated by employing the definition of the transform or its properties.

3.6.3 Transfer Function of Discrete-Time Systems

Consider a relaxed, single-input, single-output, discrete-time LTI system described by
means of a linear constant-coefficients difference equation

M L
Dty = Y b, (3231)
m=0 f=0

(We drop the curly braces around y(,_,y and x(,_, for the case of simplicity.)

Assume that the system is excited by an input causal sequence {x,}, and observe
the output sequence {y;}. By applying the z transform to both sides of the difference
equation, and after employing the linearity property and the shifting property, we obtain
an equation relating the z transforms of the two sequences:

M L
(Z a,,,z"”) Y(z) = (Z bzz_") X(z)
i=0

m=0
The system transforms the input sequence by multiplying the z transform of the input
sequence with the factor
L
>
=0

M

> o

m=(

H@) = (3.232)
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The function H(z) is a rational function in z71;

N(z) L M
H@) = = N@ =) bz, D@ =) anz "
D(z) I=0 m=0
which can, equivalently, be expressed as a rational function in z:
B(z)
Hiz) = —
A(z)

where A(z) and B(z) are polynomials in z.

The function H(z) characterizes the discrete-time system and is calted the system
Junction or the transfer function of the system. For causal systems the degree of the
numerato#polynomial, B{z),is equal to or lessthan that of the denominator polynomial,
A(z).

The roots of the transfer function denominator A(z) are called the poles of the
transfer function. We compute the poles from the equation

A(z) = denominator(H(z)) = 0

and designate these poles by zp1, zp2, 2p3, .- ..
In a similar way, the roots of the transfer function numerator B(z) are called the
zeros of the transfer function. We obtain the zeros from the equation

B(z) = numerator(H{(z)) = 0

and designate these zeros by 2,1, 2.2, 723, - . -
The transfer function can be written in the factored form as

H{z — gk)
H@ = Hy—— (3.233)

[Ttz - 2w

i

The form (3.233) is known as the pole-zero representation of the transfer function. The
real constant Hy s called the scale facior.

Since the polynomials A{z} and B(z) have real coefficients, zeros and poles must
be real or occur in complex-conjugatc pairs,

The simplest transfer function is the first-order transfer function

bz + b
Hipy = 2245 20 (3.234)
a7+ an

Systems described by (3.234) are called first-order sections.
Transier funciions of the form

br7® + bz + by
H) = —
&+ a2+ a

L @ # 0 (3.235)
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are called second-order iransfer functions, and they play an important role tn analysis
and design of discrete-time LTT systems. A system characterized by (3.235) is called a
biguadratic sectton or biguad.

Any transfer function (3.232) can be ¢xpressed as a product of first-order (3.234)
and second-order (3.235) transfer functions, which implies that any discrete-time LTI
system can be resolved into first-order sections and biguads.

Partial Transfer Function and Transfer-Function Matrix. Consider a relaxed
multiple-input multiple-outputsystem with & inputs, xy, X2, ... X, ..., Xy, and assume
that the system has L outputs w, y2, ..., ). ..., vi.. We define the partial transfer func-
fion between the ith output and the kth input to be the ratio of the output z transform
¥;{z) to the mput z transform X, (z), with the other inputs being identically zero:

Yi(z)
Hy(z) = Xi0r (3.236)
£(2) Xj==ap L =k = =Xy =
The imput-output description of the system can be expressed in a matrix form
(Vi) [ Hu@m Aok - Hp o - Hi@ | [ X127
Y2{z) Hy;(2) Hy(z) - Hyle) - Hy(©@ X2(z)
v || Ha) Haz) - Hylz) - Hini(@) Xil2)
| Yi(2) | Hpi(z)  Hp(z -+ Huplzy -+ Hin(@ ] LXw(2)

where the matrix

" Hi(2) Hplz) -+ Hy(z) Hin(z) ]
Hy(2) Hp(z) -+ Hx(2) o Hyp{z)
H(z) =
Hii(z) Hp(z) - Hily - Hw(@
| Hy{zy  Hpp(z) -+ Hu(e) -+ Hpn(2) ]

is called the transfer-function matrix of the system.

3.7 ANALYSIS OF LTI SYSTEMS BY TRANSFORM METHOD

Linear time-invariant (LTI) systems, characterized by linear constant-cocfficient differ-
ential or difference equations, are efficiently analyzed by using the Laplace transform
or the z transform. The two transforms map the differential or diff¢rence equations into
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algebraic equations which are easier to manipulate. This section illustrates step-by-step
procedures for analyzing LTI systems in the transform domain. For the given block
diagram of a system the required equations are formulated and mapped by a suitable
transform into a system of algebraic equations. The set of algebraic equations is solved
to find the system response in the transform domain. Next, by the inverse transform,
the system response is computed as a continuous-time function or sequence [19-22]

3.7.1 Continuous-Time LTIl Systems

Consider a continuous-time linear time-invariant {CTLTT) system specified by its block
diagram, as shown in Fig. 3.1, and assume zero initial conditions—that is, that the
system is at rest, Qur target is to find the response of the system—that is, the signals at
atl nodes—for an excitation applied at node 1. To make the analysis simple we proceed
as follows:

1. Label all nodes by consecutive intcger numbers starting with 1.
2. Assume that the signals at the nodes are vy, y2, and so on.
3. Assume that the excitation is a known function of time, xi{}.

4. Write the equations characterizing each block of the diagram. Number of equa-
tions equals the number of blocks and equals the number of nodes.

5. Apply the Laplace iransform o both sides of each equation.

6. Solve the set of algebraic equations, obtained as a result of the Laplace transform,
to find the transforms of the signals at the nodes, that is, compute Y1(s}, Ya(5), In
terms of X (s) and system parameters.

7. Find the required transfer functions by dividing the transform at a node, ¥; (s}, by
the transform of the excitation, X (s): assume zero initial conditions,

8. Find the inverse Laplace transform of ¥:(s), Y2(s), ..., io obtain the response
yi(r), y2(t), ..., of the system.

We analyze the system depicted in Fig. 3.1 as follows:

1. There are six nodes that we label 1, 2, 3, 4, 5, and 6.
2. The signals at the nodes are designated by yi, y2, ¥3, ¥4, ys. and ye.

3. The excitation is a known given function of time, x ().



http ://vib.hit.edu.cn/vibbbs

124  Chap.3 Transforms

Figure 3.1 A continuous-time LTI system.

4. The equations characterizing each block of the diagram are
v o= x(1)
Y2 =¥+ ¥+ ¥
y1 = fyn@)dr

(3.237)
Ya = wfy ya(r)dr
i
Y5 = —EJ’J
Yo = —MW4

The initial conditions are assumed to be zero. Notice that we have six blocks
(excitation, adder, two integrators, two amplifiers), six nodes, and six equations.

3. We apply the Laplace transiorm to both sides of each equation in (3.237). We
employ the four properties of the Laplace transform (uniqueness, homogeneity,
additivity, differentiating) and abtain

N(s) = X&)

Yo(s} = Yils) + Ys(s) + Yels)

Yg(&') _ ngjsJ
(3.238)
Ya(s) = wm
¥

nu)=—énu)

Ye(s) = ~Yols)
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6. Solution of the set of algebraic equations (3.238) yields the complex response
¥i(s}, ..., Ys(s) interms of the complex excitation X (s) and the system parameters
O and w:

7. Assume that we want to compute the transfer functions H;(s) = Y;(s)/ X (s},
(i =2.3,4). Wefind

2
Hi(s) = 1;(” = .
®) 52 4+ Es + ?
Q
Hi(s) = ?(‘” = —=
) P Db
Q
Ya(s) w?
Hi(s) = i) =
) 24 254 o
o

8. If required, we can find the inverse Laplace transform of ¥y (s), Y2(s), ... to
obtain the response y;(t). y2(t), . .. for the given excitation: for example, the step

3 .
response of the system at node 3, for Q = o w=1,is

w0 = L HX6) = L7 HT” = E%ET sin (3—3@:‘) u(t)
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Notice that we have assumed the zero initial conditions. Nonzero initial conditions
would change the equations

¥ = 307) + o f ya(r)de
Yo = yl07) + o f) n@de

and the algebraic equation

¥»{(07) N myz(&‘)
s 5
0 Ys(

ya( )-i-cu 3(5)
: $

Vas) =

Yals) =

By definition, when computing a transfer function, the initial conditions must be taken
to be zero.

3.7.2 Discrete-Time LTI Systems

Consider a discrete-time linear time-invariant (DTLTI) system specified by its block
diagram, as shownin Fig. 3.2, and assume zero initial conditions—that is, that the system
is at rest, Qur target is to find the response of the system—that is, the sequences at all
nodes—for an excitation applied at node 1. To make the analysis simple we proceed as
follows:

1. Label all nodes by consecutive integer numbers starting with 1.
2. Assume that the sequences at the nodes are {yim}, (¥20s]. and so on.

3. Assume that the excitation is a known sequence, {x(,}.

4. Write the equations characterizing each block of the diagram. Number of equa-
tions equals the number of blocks and equals the number of nodes.

5. Apply the 7 transform to both sides of each equation.

6. Solve the sct of algebraic equations, obtained as a result of the z transform, to find
the transforms of the sequences at the nodes—that is, compute ¥1(z), ¥2(z), ...,
in terms of X (z) and system parameters.

7. Find the required transfer functions by dividing the transform at a node, ¥;(z), by
the transform of the excitation, X (z): assume zero initial conditions.

8. Find the inverse z transform of ¥;(z), ¥2(z), ... to obtain the response {yi(},
{3200}, . .. of the system.
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h
Xcl {:}U 2‘/-;\ 3*0}'
4

Figore 3.2 Discrete-time LTI system,

We analyze the system depicted in Fig. 3.2 as follows:

1. There are 12 nodes that we fabel1,2,3...., 12.
2. We designate the signals at the nodes by v, (s}, y2(n), y3(n), ..., yn(n).
3. The excitation is a known given sequence, x(n).

4. The equations characterizing each block of the diagram are

i) = xin)

ya(n) = boyi(n) + xp0(n)
y(n) = ) + yiln)
ya{n) = ys(n — 1)

ys(n) = yr(n) + yyin)
Yoln} = b1y1(m) + xp1(n) (3239)
() = yaln) + yo(n)

ys(n) = arys(n) + xa1(n)

y) = yln — 1)

yiolr) = yuin) + ya(n)

yuln) = bayi(n) + xp2(n)

yi2(n) = ary3(n) + x52(n)
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The initial conditions are assumed to be zero. Notice that we have 12 blocks
(excitation, 4 adders, § multipliers, 2 delays), 12 nodes, and 12 cquations.

5. We apply the 7 transform to both sides of each equation 1n (3.239). We employ the

four properties of the z transform (uniqueness, homogeneity, additivity, shifting)
and obtain

N(z) = X(2)

Y2(2) = ta¥1(2) + Xpol2)
¥i(z) = 2(2) + Ya(2)
(@) = 77'Ys(2)

Ys5(z) = ¥7(2) + Ya(z}
Yo(2) = &11(2) + Xp1(2)
12(z) = Yo(2) + Yo(2)
Ye(z2) = o Y32} + Xau(2)
Yo(z) = 77 o (2)

Yoz} = Yuu(z) + Yi2(2)
Yz) = ¥ (2) + Xp(2)
Na2(2) = @ 1a(2) + X2(2)

(3.240)

6. Solution of the set of algebraic equations (3.240) yields the complex response

Yi(2), ..., Y12(z) in terms of the complex excitation X (7}, noise sources due to
rounding the output of multipliers, Xq1(z), Xa2(2), Xpo(z), Xp1(2), Xp2(2), and
the multiplier coefficients ay, az, bo, 1, ba-

h '(z) = X(2)
Y 3'(2:) = ...
Yialz) = ---
Desired response, say y3, in the z domain in terms of all excitations is

{bo + B1270 + B XD + 27 X ae) + 2 20D + Xz) 4 27 X () + 272 K52 (2)

i) =
1 =@zt = g2

http ://vib.hit.edu.cn/vibbbs
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o1, equivalently,

by + blz"l + bzz"2

Y = Xz
3(2) e ——— ()
Z_]
+ Xz
PR p— 1(z)
Z—Z
Xz
+ Xpofz
1—aiz7! — a2 ? i)
=
Xpi(z
= p——" p1(2)
.2
+ Xpfz
T — 22(2}

7. Assume that we want to compute the transfer function of the system and the noise
transfer functions for all multipliers. The transfer function of the system is defined

by

Y:
Hyg) = 2

X(2) Xa1(2)=0, Xz (2)=0, Xpo{2) =0, X1 (2}=0, Xpa (2)=00

and the noise transfer functions for each multiplier are defined by

Hia@) = 22

X 1(2) X (2120, X,2(2)=0. X(0)=0. X 1 (2) =0, g 2)=D
L

Xa2(2) | X @20, Xa1 ()20, X40(2)=0. X (2)=0. Kp(2)=0
Hy(2) =

X0(Z} | % (2)0, X1 ()20, X122)=0, Xpy (2)=0, X5t} =0
Hyp(z) = £l

X61(2) | X (2320, X1 (2)=0. X2 (2)=0. X3 (2)=0, Ko £)=0
Hiya(z) = Y3(z)

X202} | % (2)=0. X1 (2)=0, Ko (2}=0. Xpo(z=0, Xy, (2)=0

We find the transfer function as

by + biz=! + byt
Ha) = 1—mz™! — a7
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and find the noise transfer functions as

7
H3q1(z) = -
¢ 1 -zl —apz?
7—2
Hyp(z) = -
’ 1 — alz‘l — @z
Hp0(2) !
Z =
0 1 —az! —me?
7—|
Hyi(z) = -
T —az7! = @zt
-2
&
Hypp(z) = — —
l —aiz7' —az

All transfer functions have the same denominator 1 — aqz~' — tpz 2.

8, If required, we can find the inverse z transform of ¥:(z), ¥a(z), ... to obtain
the response wi{n}, y2(n), ... for the given excitation; for example, the impulse

response of the system at node 3, fora; =0, ¢; = % bo=1,by =2, and b =1,

® ) = 27 EHBEXE) = 27 (HD)

= 2~#/? (— cos(n;—r) + \/gsin(n%))u(n) + 28(m)
and is shown in Fig, 3.3.

Multipliers of discrete-time systems are single-input single-output blocks defined
by the equation y(n) = ax(n}, where a is the multiplier coefficient, y(z) is the multiplier
output, and x(n) is the maltiplier input. When quantization to B bits is performed
after each multiplication, an error occurs; this error is considered as a noise sequence
superimposed on the signal at the output of the multiplier. Therefore, the multiplier
with product quantization at the output is modeled by the equation

y(n) = ax(n) + x,(n)

yi(n) impulse response

3

s

0
B P

0.5

-1

Figure 3.3 Impulse response of the discrete-time LTI system,
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orin the z domain, taking the z transform of the left and right side of the above equation:
Y{(2) = aX (@) + X.(2)

The term x,(n) is the noise sequence due to product quantization superimposed on the
signal at the output of the multiplier. Noise sequences are treated as inputs and are
used for derivation of noise transfer functions. The noise transfer function H,(z). of a
multiplier with the coefficient a, is defined as a ratio of the output z transform ¥ (z} and
the noise sequence 7 transform X,{(z}, assuming that all other inputs are set to zero.

3.7.3 Analog LTI Circuits

Consider a linear time-invariant analog circuit specificd by its schematic, as shown in
Fig. 3.4, and assume zero initial conditions—that is, that no energy exists in the circuit
capacitors and inductors. Our target is to find the response of the circuit—that is,
the currents and the voltages of the circuit branches. To make the analysis simple we
proceed as follows:

1. Label all nodes by consecutive integer numbers starting from 0. The zero node is
the ground node.

2. Assume that the node voltages are v, v7, and so on. The voltage of the ground is
zero, vy = 0,

3. Assume that the excitation (thc voltage of an independent voltage source, or the
current of an independent curreat source) is a known function of time, x{z).

4, Write the Kirchhoff-current-law (KCL} equations for each node except node 0.
Express the branch currents in terms of the node voltages. If the current of a
branch cannot be expressed in terms of the node voltages, write the eguation
characterizing that branch, in terms of the node voltages and the current of that
branch.

5. Apply the Laplace transform to both sides of each equation,

Cy
]
Il
R R
A
¥,
V Cdéz P
]
1

Figore 3.4 Analog LTI circuit.
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6. Solve the set of algebraic equations, obtained as a result of the Laplace transform,
to find the transforms of the circuit variables (that we call the complex response)
in terms of the circuit parameters and the transform of the ¢xcitation.

7. Find the required transfer functions (also called neswork functions) by dividing
the transform of a response by the transform of the excitation; assume zero initial

conditions.

8. Find the inverse Laplace transform of the complex response to obtain the time-
domain response of the circuit.

We analyze the analog LTT circuit depicted in Fig. 3.4 as tollows:

1. There are five nodes that we label 4, 1, 2,3, and 4.
2, We designate the node voltages by vg, vy, v2. v3, and vy,
J. The excitation is a known given function of time, v, (z),

4, The circuit equations are

v = Vll)
v =y U — U3
C;D(v — =0
7 + z + G D{vy — v4)
(3.241)
5% L Dy =0
3
ty = 1y

The initial conditions are assumed to be zero, Notice that we have four equations
(number of nodes minus one),

5. We apply the Laplace transform to both sides of each equation in (3.241). We
employ the four properties of the Laplace transform (uniqueness. homogeneity,
additivity, differentiating) and obtain

Vi(s) = Vg {s)

Va(s) — Vi(s) N Vi(s) — Va(s)
R, R

Va(s) — Vals)
R3

Va(s) = Vals)

+ Cas(Vals) — Vals)) = 0

(3.24)
+ CysVs(s) = O
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6. Solution of the set of algebraic equations (3.242) vields the complex response

Vis), ..., Via(s) in terms of the complex excitation V, (s) and the circuit parame-
ters Ky, Ry, Cr, and Cy

Vils) = V,(s)

1 + CaRss
Va(sy = . V.(x
2(5) C2C4R1R3SZ + Co(Ri + R3)s + 1 g(‘)
1
Vats)y = Ve
= R R £ Ok + R w1 e
1
Vals) =

V.
C:CaR Ras? + Cy(Ry + Ry)s + 1 +)

7. Assume that we want to compute the transfer functions H;{s) = Vi{s)/ V,(s}
(i =1.2,3.4), We find

V(s
Hy(s) = Vl(i) _
(5
Hy(s) = Va(s) . 1 + Cy4Rs
PV T V) T CCaRRas? + CaRy + Rys + 1
Va(s) 1
Hi(s) = — =
3(s) Ve(s)  CO4RIR3? + Cy(R + Ry)s + 1
Vi(s) |
Hy(s} = i

Vo(s) ~ CrCeRiRas® + CaR) + Ros + |

8. If required, we can find the inverse Laplace transform of Vi(s), V5(s), ... to
obtain the response vy (¢), v2(¢), ... for the given excitation; for example, the step
response of the system at node 4,for C; = 4C, Cy = C,and Ry = Ry = R, is

| Hi(s)

(1 gt HCR) (cos(ﬁr} — isin(ﬁ:))) u(t)

valt) = L7 (Hu(s)V,(s)) = £7

4CR’ 3 ACR

Figure 3.5 shows the step response for C = 10 nFand R = 10 kQ.
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vy step response
1
0.8
0.6
0.4
0.z
0.001 0.002 0.003 (]1.(]'#[}4r

Figure 3.5 Step response of the analog LTI circuit.

M PROBLEMS

3.1 Find the phasor representing the sinusoid
(a) x/ (1) =2sin(mx),
®) () = «/Esin(%m 4
(©) x{t) = 24/2cos(371),
(@) x,(0) = 0.8cos(0.257¢ — 2),

by

o)

1 1
{€e) x(1) = Esin(m/Z) + icos{mﬁ);
use the integral formula that establishes the phasor transformation.

32 Can you find the phasor for the following signal; x{t) = ~/2sin(1251) + 2 cos(2501)7
Explain the answer.

3.3  What signal quantities do we have to know when we perform the inverse phasor transfor-
mation? Find sinusoids corresponding to the phasors

(®) X; = jv2at fy =1kHz,
by X, =2 at fz = 300 Hz,
{e) X5 =3exp(jr/6)at f5 =2kHz.

34  Use phasor transformation to find a sinusoidal signal, x,(¢), equivalent to the signal
() = sin{2wt) + 1sin(2 ! JT) + L sift (Z:rrr Jr) + 1sin (2:1': H)
o= TR )T 3/ T4 4
3.5  Asystem is defined by the input—output relation

D?yit) + aiDy(t) + apy(t) = box(¥)

and excited by a sinusoidal signal x(¢) = X, cos(wi + &), Determine the steady-state
response. Assume gy =2, a4 =4, =1, X, = ﬁ, w=2&=0,
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3.6 Compute and plot the steady-state response of a system specified by
ru w
Dy} + —Dy@) + @*y(t) = —x{)
0 ¢

and excited by x(#) = Xy cos{wt) + Xy cosQ2ot), forw =2, 0 =4, X,, = L.
3.7  Find the transfer function (frequency respensc) of a system described by

aD*y(1) 4+ aiDy(t) + apy(6) = LD x(E) + BDx(r) + bpx(?)
in the sinusoidal steady state. Assume a; = 1.a) =05, a4y =1, b, = 4,5y =0, = 4.
3.8 Consider the system from Problem 3.6.

(a) Find the frequency response,

(b} Plot the magnitude response in decibels, the phase response, and the group delay.

() Compute the poles and zeros of the system. For each compiex pole find the pole
magnitude and the pole quality factor,

3.9 The frequency response of a system is given by

4 — ot
204 + 5fjw — 2a? — jo?)

H{jw) =

(a) Plot the magnitude response in linear and log scale.
(b) Resolve the system into first-order sections and biquads,
(c) Find the frequency at which the magnitude response is 3 dB below the maximum.
318 Consider the system in Fig. 3.1 and assume identical integrators, characterized by y,, (1) =
f X () dt, where x,,,{¢) is integrator input and y;,, (1) is integrator output. The system
input 1s at node 1 and the output is at node 4.
(a) Find the frequency response of the system.

{b) Compute phasors and steady-state signals at all nodes if the system is excited by
x(1) =sinf{mt), Assume Q0 =1,
(¢} Can this systcm rcach a stcady statc for an arbitrary sinusoidal input?
311 Circuitin Fig. 3.41s in steady state.
(a) Find the frequency response of the cireuit (assume that the output is at node 4).

(b) Derive the input impedance seen by the generator.

(¢} Compute phasors and steady-state voltages at ail nodes if the circuit is excited by
v{f) = cos(500071). Assume R, = R; = 10k, C; = 40nF, Cy = 10nF.

{(d) Can this circuit reach a sleady siate for an arbitrary sinuscidal input?
(e} Use phasor method to find the steady-state output for v,{s) = 1 4 sin(300071).

312 Derive the Fourier series for a sawtooth signal which rises linearly from 0 to A over the
range 0 < ¢ < T, then drops instantaneously to 0 and repeats the cycle. Find the amplitude
spectrum of the sawtooth signal. Assume A =5, T =2.

313 Use the results of Problem 3.12 to deduce the amplitude spectrum of the signal x (¢} = At
t
for |¢t] = ET' x{t + £T) = x{2) for integer k.
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314 Derive the Fourier series for a unit periodic square pulsce train defined as

T
1. {)51{-?—
I(E)Z T -
-1, — <t <T
2

x(t+ &7y =x(ry forinteger . Assume 7 = 2.
Approximate x () with a finitc sum of the [irst five harmonics. Plot the approximation

and observe an overshoot at points very near the corners 1 = kE.

3.15 Consider a train of square pulses

x(1) =

A, d=r=<r¢
0, tT<r =T

x{t + kT) = x{#) for integer k. Derive the Fourier seties in the complex form (the
cxponential Fourier series). Assume A = 1/t and find the complex Fourier coefficients
for very short pulses when t tends to zero.

316 A periodic signal is given by

3

¢
xm:A}? 0=t =<7

where x{t + £T) = x(¢) for integer k. Decrive the trigonometric Fourier series and the
expanentizl Fourier series. Obscrve the relation between the Fourier coefficients. Assume
A=1,T=1.
3.17 Employ the definition of the Fourier transform to compute the transform of the signal
r o, T
x() = Acus(n?) , HEES 5

x() = 0, el =

I

Assume A=1,7T=1.
318 Find the Laplace transform of the signals
@ 50) = Acostr 2 ()
(b) x(t) = Aexp{—ort) cosimt + E)uit),
Assume A=2.7T=1l.a=0.l,0=100x,& =0.27.
3.19 The systemn from Problem 3.5 is excited by x(r) = tu(:). Find the zero-state response. Use
the Laplace transform,
3.20 Find the zero-stale response of the system from Problem 3.6 for the causal input xi¢) =
(X cos(wt) + X, cos{2wr)) u(t). Assume X,, = V2, 0 = 2,
3.21 Decrive the transfer function in the Laplace domain for the system specified in Problem 3.7,
What is the value of the impulse response of the system at ¥ — o007
)22 Thc Laplace transform of a signal 1s given by
5+ a
sis + by

Does this signal vanish as t — +00? Assume A =4,4=2,b=13.

X(s) = A a # b
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Use the Laplace transform to find the output of the system specified in Problem 3.10
for the input x(f) = cos(mr) wft), and the inttial conditions ¥(07) = K = 1.25 and
w07y = K4 = —0.75. Try to solve this problem in the time domain. Compute the
impuise responsc of the system.

Find the siep response of the circuit specified in Problem 3.11. Use the Laplace trans-
form. Compute the zero-input response if the voltage across Cy has a nonzero value
(L‘Z — U4)f=0_ = K =0.025.

Consider the periodic signal
(1) = 4sin(2xty + sin{200m 1}

Sample this signal uniformly at » points over the interval 0 <r < 1, and find the DFT for
{a) n =8,(b)yn =32, (c)n =64, (d) n = 128, {e) n = 256. Plot and compare the signal
speetrum for each n.

Find the transfer function of the digital filter shown in Fig. 3.2 and its poles and zeros.
Compute the zero-input response of the digital filter in Fig. 3.2, if the mitial conditions are
yS(_]-) = 0.2, }’1[;(—1) =0.1.

B MartLae EXERCISES

31

3.2

33
34
3.5

3.6
37

33

3.9

Write a MATLAB script that finds and plots sinusoids corresponding to the phasors In
Problem 3.3.

Write a MATLAB script that performs the computation required in Problem 3.4. Plot x (1)
and x, (1} on the same diagram, for 0 < ¢ < 2, to validate the equivalence.

Find and plot the steady-state response from Problem 3.5 in MATLAB.
Writc « MATLAB script that finds and plots the steady-state response from Problem 3.6.

Plot the magnitude response and the phase response from Problem 3.7 fora; =1, & = 2.
an = 5, by = 3, by = 4, by = 6, by using the MATLAB tunction fregs.
Write a MATLAB script that carries out the computation required in Problem 3.8.
Can you automate the analysis from Problem 3.9 in MATLAB? If yes, writc the cotrespond-
ing code.
Write a MATLAB script for computation of the Fourier coefficients for signals from Prob-
lemms 3.12,3.13, 3.14, 3.15, 3.16.

{a) Write your own code from the scratch {without the fft function).

(b) Use the MATLAB {unclion Fft.
Find the Fourter transform from Problem 3.17 in MATLAB. Use the MATLAB function fft.

B MATHEMATICA EXERCISES

31

3.2
33

Write the corresponding code in Mathematica lor symbolic computation of the phasor
translorm in Problem 3.1.
Find and piot sinuseids [rom Problem 3.3 in Marhematica.

Writc a Mathematica notcbook that performs the computation required in Problem 3.4.
Plot x(t) and x,(1) on the samc diagram. for 0 < ¢ < 2, to validate the equivalence.
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34 Write a Mathematica code that finds the steady-state response from Problem 3.5.

35  Find symbolically the steady-state response from Problem 3.6 in Mathematica.

3.6  Automate the manipulation from Problem 3.7 in Mathematica, and find the transfer func-
tion symbolically. Plot the magnitude response and the phase response fora; = |, a; = 2.
an=5.b2=3,b1 =4, by=H0<w=<8§

3.7 Analyze the system from Problem 3.8 symbolically in Mathematica. Find the required
quantitics symbolically.

38 Use Mathematica for symbolic analysis of the system from Problem 3.9. Try to find the
requircd quantitics symbolically.

39  Write a Mathematica notebook to automate the analysis required in Problem 3.10.

310 Consider the circuit from Problem 3.171.

{(a) Carry out the general symbolic analysis in Mathematica. Formulate the circuit equa-
tions in terms of phasors, find the {requency response, and compute the phasors for
alt node voltages.

(b) Plot the magnitude response, phase response, and group delay.

(¢) Find the steady-state node voltages.

311 Write a Mathematica code to derive the Fourier series, Next, find the Fourier series for
signals from Problems 3.12.3.13, 3.14, 3.15, and 3.16.

312 Use Mathematica to derive the Foarier transform in Problem 3.17,

{a) Write your own code.

(b} Use the Mathematica standard packages.

313 Automate the Laplace domain manipulation from Problems 3.18, 3.19, 3.20, 3.21, 3.22,
3.23, and 3.24 in Mathemaiica.

(a) Write your own code.

(b) Use the Mathematica standard packages.



