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Linear Filters

x yLinear Filter
H

I Filter input is a sequence

x = x[ · ] = {x[n], n ∈ Z}

Similarly for output y

I Input-output relationship:

y[n] = b0x[n] + b1x[n− 1] + · · ·+ bMx[n−M ]

where b0, . . . , bM are fixed coefficients.

I Finite Impulse Response (also: moving average) filter
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