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Abstract: The equivalence of continuous-/discrete-time autoregressive-moving average (ARMA)
systems is considered in this paper. For the integer-order cases, the interrelations between systems
defined by continuous-time (CT) differential and discrete-time (DT) difference equations are found,
leading to formulae relating partial fractions of the continuous and discrete transfer functions. Simple
transformations are presented to allow interconversions between both systems, recovering formulae
obtained with the impulse invariant method. These transformations are also used to formulate a
covariance equivalence. The spectral correspondence implied by the bilinear (Tustin) transformation
is used to study the equivalence between the two types of systems. The general fractional CT/DT
ARMA systems are also studied by considering two DT differential fractional autoregressive-moving
average (FARMA) systems based on the nabla/delta and bilinear derivatives. The interrelations
CT/DT are also considered, paying special attention to the systems defined by the bilinear derivatives.

Keywords: autoregressive-moving average; continuous-time ARMA; discrete-time ARMA; fractional
ARMA; FARMA,; bilinear discrete-time systems; identification; equivalence; embedding
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1. Introduction

A system is a combination of components acting together to fulfill a certain objective.
During many years, such components were physical objects that could have a mathematical
representation called a (mathematical) model. For example, the differential equation

W L) = x(1),

T, teR,

is the model for an RC lowpass circuit or for the speed of a falling body. In our daily lives
and in nature, we find many examples of such kinds of systems. However, since the 1980s,
in the last century, things changed with the development introduced by signal processing
and the dissemination of the micro-processor use that allowed the implementation, in real
time, of mathematical algorithms, leading to the substitution of hardware-based systems
by software-based equivalents. The most common example is represented by the mobile
phone. Therefore, the model became itself a system, and currently, we use interchangeably
the designations “model” and “system”, when referring to a mathematical representation
or its computational implementation. In the following, we use “system” with this enlarged
meaning and, sometimes, substitute it by “model”.
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Mathematically, a system is defined as an application in the set of signals, that is
a transformation of a signal, x(t), into another one, y(t). Let T[.| be an operator that
symbolically represents such a transformation,

y(t) = Tlx(t)] (1)

x(t) is the input or excitation, and y(t) is the output or response.
A system is linear if it is formally represented by a linear operator [1-3]. This means
that it satisfies the properties of additivity and homogeneity (superposition principle).

y(t) = Tlayxi(t) + azxp(t)]
= alT[xl (t)] + ﬂzT[Xz(t)}
= ﬂlyl(f) + ﬂzyz(t). (2)

Although linear systems are mere approximations to the real systems, they are very
useful and deserve a deep study. Hence, while linear systems may assume different
forms, the most interesting are the ones represented by pole-zero or autoregressive-moving
average models. The designation system will be attached to this particular class.

In this paper, we discuss the equivalence between continuous- and discrete-time
invariant linear systems. It is a long-standing subject, since in engineering applications, we
interchange continuous and discrete domains very frequently. We designed discrete-time
systems by applying well-known continuous-time procedures and used s to z conversions.
Similarly, we need to find continuous-time models from discrete-time measurements.
Therefore, it is important to state the equivalence of both types of systems. We present
first a new formulation based on the equality of input and output signals taken at the
instants t, = nT, n € Z. Based on this formulation, we deduced a set of formulae allowing
the s to z and reverse conversions. It is shown that there is a one-to-one correspondence
between the original and image poles, but not of zeroes. This methodology was applied to
the covariance-based equivalence. Both equivalences were compared. We studied also an
approximate correspondence stated by the bilinear transformation.

In addition, while not dismissing the estimation aspects and corresponding methodolo-
gies, we are mainly interested in finding deterministic relationships between the structures
of both systems. We propose a new methodology similar to the well-known invariant
response methods [4], but with wider generality. The most common are the impulse invari-
ant, the step invariant, and the ramp invariant, although the first has greater use. We must
note, however, that they give different transformation rules. In [5], a methodology based
on the autocorrelation of the impulse response was proposed, leading to formulae similar
to those we will deduce here.

Essentially, we formulated an equivalence principle between continuous- and discrete-
time systems based on the equality of input and output signals taken at the instants
ty, = nT, n € Z. It is important to mention that we did not fix any particular input
signal; we can use any signal in agreement with the statements in Section 2.3. On the
other hand, the algorithm is valid even if the system at hand is not minimum phase.
Based on the proposed formulation, we obtained a set of formulae allowing the s to z
conversion of partial fractions. Another set was obtained for the reverse conversion. It
is shown that there is a one-to-one correspondence between the original and converted
poles, but not necessarily of the zeroes. However, we can go in a one-to-one way from the
original continuous transfer function (TF) to the discrete and back, allowing us to compute
the parameters of the continuous-time system from the discrete-time TF. This is possible
because the identification of discrete-time systems is a well-established theme with many
algorithms [6-9].

The above-described framework is mainly interesting in integer-order cases. When
we move into the fractional-order (FARMA) cases, the situation is slightly different: the
equivalence between continuous- and discrete-time systems based on the equality of input
and output signals is not easy to handle. We adopted the spectral correspondence that states
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an approximation of the frequency responses in the interval [—%, #]. This was achieved
through two fractional discrete-time FARMA models [10-12]. One is based on the classic
Euler s to z conversion, while the second uses the bilinear (Tustin) transformation. Our
interest is mainly directed to the latter, since it is more general and allows a one-to-one
correspondence between the s and z planes.

The paper is organized as follows. In Section 2, we introduce the integer-order
ARMA models by their differential and difference equations, which are used to define the
problem we want to solve together with the signal framework. The notion of equivalence
continuous/discrete is also introduced. In Section 3, we perform a study of the integer-
order continuous-time ARMA models by performing a revision of the main concepts and
the sampling problem and obtain a continuous-time difference equation, which leads to
the classic discrete-time analogue, which states the equivalence between the CT and DT
systems. The results we obtained were applied to the conversion of a partial fraction. This
leads to two sets of rules for transforming partial fractions for s to z and z to s. In Section 4,
we describe the covariance equivalence. The bilinear-transformation-based correspondence
is studied in Section 5. Section 6 is reserved for the study of the conversion between the
CT and DT fractional systems. The Euler- and Tustin-type systems are considered. Since
the Tustin one is more general, we dedicate more attention to it. Finally, we state some
conclusions. In the Appendix, we describe some of the conventions we assumed.

Remark 1. The paper is developed having as a base the following assumptions:

o We work always on the sets of reals, R, and integers, 7.

o All the ARMA systems, continuous-time or discrete-time, are considered as time-invariant,
meaning that the corresponding equations are defined by constant parameters.

*  We used the bilateral Laplace transform (LT) [13]:

LIF®)] = Fs) = [ f(eat, @)
R

where f(t) is any real or complex function/distribution defined on R and F(s) is its transform,
provided it has a non-void region of convergence (ROC)

»  The Fourier transform (FT) is obtained from the LT through the substitution s = iw with
weR

*  The standard convolution is given by

£(t)+(t) = [ f()glt D). @

R

*  The Z transform (ZT) is defined by

ZFm)=F@) = Y fn)=", )

n=-—oo

where f(n) is any discrete-time signal and z € C.
e With the substitution, z = €', |w| < 7t, we obtain the discrete-time Fourier transform.

2. Background
2.1. Classic ARMA Models

The autoregressive-moving average models were introduced in the context of time
series analysis and modeling and described by Peter Whittle in 1951 in his PhD thesis.
However, after the publication of the book by George E. P. Box and Gwilym Jenkins [6],
they became very popular. In the 1970s of the 20th Century, they were adopted as the base
for the development of pole-zero models in digital signal processing [2,4,14,15]. Let x(n)
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and y(n) be two discrete-time signals (time series). The ARMA systems are described by
difference equations with the general format

S agn—k =Y bx(n—k) neZ ®)
k=0 k=0

where ny and m are any positive integer numbers that are the system orders and
ax, by, k = 0,1,--- are real parameters. Without loss of generality, 9 = 1. Currently,
we write ARMA (ng, mp). Meanwhile, similar, but continuous-time, systems were already
used in circuit theory, after the works of O. Heaviside, leading to continuous-time signal
processing [16-18]. These systems are described by differential equations:

Ny M,
Y ADNy(t) = Y ByD*x(t) teR 7)
k=0 k=0

where DF means the classic integer k-order derivative and Ny, My the orders. The parame-
ters, Ay, By, k =0,1, - -, are considered real numbers. Without loss of generality, we set
Ap, = 1. By an abuse of language, the designation continuous-time (CT) ARMA systems
has been also attached to this kind of system [19]. They have had a large number of appli-
cations in engineering since a long time ago [17,18,20,21] and have been increasing in their
importance in economics and finance [22,23]. Very early in the development of applications,
the need for relations between the two types of systems was felt. Many papers dealing with
the identification of continuous-time systems from sampled data were published—see, for
example, [22,24-38], and the references therein. However, almost all deal preferably with
estimation problems, discarding mathematical relations between both classes of systems,
and did not lead to a general, definite, and clear methodology. There are several interesting
schemes allowing us to go from continuous-time to discrete-time systems or reverse, as the
well-known “impulse invariance” [4] or the spline sampling/interpolation [39]. However,
we want to go further and look for an embedding of a given DT-ARMA system into a
continuous-time model [37,40,41]. We present relations that allow the interconversion of
CT/DT of systems described by integer-order ARMA models. The introduction of frac-
tional (F) ARMA systems brought new different questions and solutions for the problem,
since the fractionalization of DT-ARMA systems of the type (6) is not immediate and leads
to systems with fractional delays, but that are not “fractional” in the correct assertion of the
word [42]. However, we can introduce DT-ARMA versions of differential systems [3,12]
that approximate CT-ARMA systems. We leave the study of these systems for a later section.
For now, we will consider integer-order systems only.

Remark 2. We will assume that the independent variable in (6) and (7) is time, although this is
not mandatory, and the systems may not be causal.

2.2. The Problem

There are at least four different approaches that can be applied to the discretization of
an integer-order CT-ARMA time-invariant system and that consist of approximating:

1.  The differential equation by a difference equation;

2. The TF by pole-zero mapping techniques;

3. The TF by the zero-order hold-equivalence technique;

4.  The system response by a covariance equivalence technique.

The first approach approximates the CT differential equation describing the system
by a difference equation, using one of the three approximation schemes: the forward
rectangular rule, the backward rectangular rule, or the trapezoidal rule. The first rule is
also known as Euler’s rule, whereas the last sometimes is referred to as Tustin’s rule [18,43].
The second approach finds an equivalent discrete-time system by matching the poles
and zeroes of the transfer functions of the two systems [4,25]. In the third approach,
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the continuous-time excitation of the system is held constant between each pair of sampling
instants by assuming a zero-order hold [13]. The continuous-time system is then excited
by this input, and the result is a discrete-time output. The discrete-time TF can then be
obtained as the ratio between the transforms of the discrete-time input and output. In the
last approach, the equivalent discrete-time system is approximated by requiring that the
covariance function of the system response for a Gaussian white noise input coincides at
all discrete time lags with that of the continuous-time system [44]. The reason why this
approach is adopted is that the excitation is unknown, which makes the system response
the only information available about the system. Assuming that this response is Gaussian
distributed, a covariance equivalent model will thus be exact at all discrete time steps and, as
such, be the most accurate approximation approach. It is shown how to convert a covariance
equivalent discrete-time stochastic model into a multivariate continuous-system of arbitrary
order. This covariance correspondence will be established for a noise-free system.

2.3. Signal Framework

The signals we will use to deal with systems must be chosen with care, so that the
results reach the maximum possible generality. We will consider three classes of signals:

1. Deterministic signals that we will assume are bounded piecewise continuous or
tempered distributions [45]. Besides, they are:

(@)  Exponential-order signals that have Laplace or Z transforms.
In the CT case, these signals are assumed to be synthesized through the
Bromwich integral (inverse Laplace transform):

a-+ioco
f(t) = L7YF(s)] = % / F(s)es'ds, t € R, 8)

where F(s) is the LT of f(t), a € R is the abscissa of a vertical straight line inside
the corresponding region of convergence, and i = /1.

In the DT case, the signals are obtained with the Cauchy integral, inverse
Z transform:

_ 1
T2

74 F(2)2"'dz, n €2, )

where F(z) is the ZT and ¢ € R is a circle inside the corresponding region
of convergence.
With this class of signals, we can define the TF of a given system.

(b)  Signals absolutely or square integrable (summable) that have a Fourier trans-
form. We may include periodic signals.
These signals are synthesized by the CT and DT inverse Fourier transforms
given by:

f(0) = FF(w)] = 5~ / iw)e“ dw, t € R, (10)

where F(iw) is the CT Fourier transform of f(t), and

fn) = FURG) = o [T R e do, wez,

where F(¢“) is the DT Fourier transform.
With this class of signals, we can obtain the frequency response of any linear system.

2. Stochastic processes
Let x(t), (x(n)), be a zero-mean, second-order stationary process with the power
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spectral density function (PSD) Sy (w). For each realization of the process, we can
introduce a Cramer spectral representation [46] that assumes the form

x(t) = / FdX(w), tER, (12)
in the CT case. Similarly, for the DT case, we have [35,46]
x(n) = / endX(w) n €. (13)

In each case, X(w) is an orthogonal stochastic process with E[dX(w)] = 0 and
E[|dX(w)[?] = Sx(w). The operator E[(-)] stands for the expected value. As in
the deterministic case, with this class of signals, we can obtain the frequency response of any
linear system. To show it, we insert (12) into (14) and define the frequency response as
the FT of the impulse response.

Attending to the fact that a bounded-input-bounded-output (BIBO)-stable system has
a frequency response and this one is obtained as a particular limit case of the TF [2,3,18],
the results we obtain using deterministic exponential-type signals have a wider validity.
These considerations can be extended to the wide-sense-stable systems [47]. Therefore, we
will use exponential-type signals in the following.

2.4. Equivalent Systems

In Figure 1, we give an illustration of our definition of equivalent systems. Assume that
we have a continuous-time system characterized by a given TF, H.(s). Its input and output
are the signals x(t) and y(t), respectively. Sample these signals to obtain the discrete-time
signals x(nT) and y(nT). Some questions we can draw are:

1. Is there any discrete-time linear system that gives y(nT) as the output when the input
isx(nT)?

2. Ifitexists, which is its TF, Hy(z)?

3. Is there any relation between the transfer functions of the continuous- and discrete-
time systems?

4. Can we use the parameters of the discrete-time system to identify the continuous-
time system?

If the answers to these questions are affirmative, we say that both systems are equiva-
lent. Of course, we can invert the sequence of operations: start from discrete-time signals
and ask for a continuous-time system relating the corresponding interpolated continuous-
time signals. We can formulate the problem as follows. Assume that we have a discrete-time
system with TF Hy(z) with input and output signals x(nT) and y(nT), respectively. Let
x;(t) and y;(t) be continuous-time signals such that x;(nT) = x(nT) and y;(nT) = y(nT).
As we will see next, we say that they are interpolated functions of x(nT) and y(nT),
respectively. We put the questions:

1. Is there any continuous-time linear system that relates the interpolated signals x; ()
and y;(t)?

2. Ifitexists, which is its TF, Hc(s)?

3. Is there any relation between the transfer functions of the continuous- and discrete-
time systems?

4.  How can we compute the TF H,(s) from H;(z)?

Again, in the affirmative answers case, we say that the systems are equivalent. More
formally, we can introduce the following definition.
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Definition 1. Let x(t) and y(t) be two CT signals and T > 0 be a sampling interval, and consider
the two systems defined by (6) and (7). If

ﬁaky((n—k)T) = %bkx((n—k)T), nez,
k=0 k=0

and
No M
Y ADMy(t) = Y B DFx(t), teR,
k=0 k=0

we say that the systems are equivalent.

Therefore, the equivalence will imply the existence of relations between the two sets
of parameters {ay, by, k =0,1,---} and {Ag, By, k=0,1,---}. This is the problem that
we will solve in several steps in Section 3. In applications, we know one of the sets and
intend to compute the other. In this case, the AR and MA orders of the system are known.
The transformation rules we will find guarantee that the order of the autoregressive part
does not change. The order of the moving average part may change. This is related to the
pole preservation of the transformations, which is not extended to the zeroes.

3. From Continuous-Time to Discrete-Time in Integer-Order Systems
3.1. Generalities

Let the CT-ARMA models be defined by the integer-order differential Equation (7).
In current applications, we assume that M < N for stability reasons. Equation (7) defines a
shift-invariant system, and so convolutional, implying the input-output relation

y(t) = x(t) % h(t) :/ x(0)h(t — )T, (14)
where x(t) is the input signal, y(t) the output, and h(t) the impulse response (Green’s
function) of the system. From this relation, we can deduce immediately the following result.

Theorem 1. Eigenfunctions
The particular solution of the differential Equation (7) when x(t) = %t t € R, s € C is given by

y(t) = Hs)e" (15)
provided that H(s) exists.

The proof is very simple from (14) [3]. In [47], the singular cases (H(s) = 0 for some
values of s) were treated.

This theorem shows that the exponential is the eigenfunction of any constant coeffi-
cient ordinary differential Equation (7). The corresponding eigenvalue, H(s), is the TF of
the system defined by the differential equation and is the Laplace transform (LT) of the
impulse response.

Inserting (15) into (7), we conclude immediately that

B St
S
k=0 ¢

which can be rewritten as

Np R
H(s)=Y —F_, 17
(S) k; (S — Pk)nk ( )
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where Np is the number of distinct poles and the pairs Ry, 1y, k =1,2,- - - are the residues
and pole multiplicities.

Remark 3. If Ny = My, H(s) can be decomposed into a sum of a constant and a proper fraction.
Therefore, we will consider Ng > M in the following.

3.2. Sampling

The comb signal is an important entity in signals and systems theory, because of its
connections with Fourier series and ideal sampling. The usual comb is a periodic repetition
of the Dirac delta function [17,18,42,43]. Here, we state it in the following format, which
will be understood later. N

= t
c(t) = Z 5(? —n), (18)
n=—oo
where T is the sampling interval. As a periodic generalized function, it has an associated
Fourier series, as shown in [42,48]:

c(t) = E;o M, (19)

m=—oo

Its generalized convergence was studied in [42]. Computing the Fourier transform (FT) of
this function, we obtain also a periodic comb.

FT[ f (S(t—nT)] == ) (S(W—mT). (20)

n=—oo

The comb is called the ideal sampler because, when multiplying a given function, x(t),
by a comb, c(t), it retains the samples of the original function, giving rise to a modu-
lated comb:

400 t

—+o00
xs(t)=x(t)-c(t)= ) x(t)é(f —n)=T Y  x(nT)s(t—nT). (21)

n=—oo n=—oo

In the third relation, we use two properties of the impulse: 6(¢/a) = ad(t), a > 0
and f(t)6(t —a) = f(a)d(t —a). If x(t) has a jump at t = noT, we use the half sum of
the lateral limits x(noT) = w
Fourier integrals.

Let X(s) be the LT of x(t). Then, the LT of x,(t) is, using (19), given by

, in agreement with the inverse Laplace and

+o0
Xo(s) = FTx(t) - c()] = Y. X(s—imz%f), 22)

m=—oo

stating the well-known phenomenon: sampling in a given domain implies a repetition in the
transform domain, meaning that the sampling operation produces a repetition of the trans-
form in parallel with the real axis in strips of width 2%. We observe here the reason for
including T in (22): the term corresponding to m = 0 is X(s). The study we performed
was based on the Laplace transform, but it can be performed also with the Fourier trans-
form. The former is better, since it allows us to make X(s) equal to the TF or one of its
partial fractions.
From Equation (21), we pick the relation

xs(H) =T —io x(nT)é(t —nT).

n=—oo
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Using the Laplace transform, we obtain:

Xs(s) =T io x(nT)e T, (23)

n=-—oo

that is the discrete-time Laplace transform. With the z = €T variable change, we obtain

the Z-transform. Equating the right-hand side in (23) to the corresponding one in (22),

we obtain:

+oo +oo 27T
T Y x(nT)e ™ = Y X(s—im=—7), (24)

n=-—o m=—o0 T
that is a generalized version of Polya’s formula [49,50] and a consequence of the Poisson
summation formula.

Now, we are going to say something about the choice of T. We must have in mind that
we may be interested in allowing the recovery of X(s) from X;(s). We have to impose that
X(s) and X;(s) have the same poles in the strip defined by |Im(s)| < 7%. Assume that X(s)
has N poles A;, i = 1,2,...,N. Then, we must choose T such that 7 > max{|Im(A;)|}.
This criterion is based on the poles of the system and does not depend on the input and
output bandwidths.

x(f) ¥t
——»| Differential continuous-

fime system

Y

Y

: » Difference continuous- g
T.8() Cx ) g time system T.5(r)

x(nT) ———pm{ Difference discretetime —pm v{nT)
system .

Figure 1. Continuous/discrete equivalence.

3.3. The “Sampled” System

Returning now back to Equation (7), assume that we sample simultaneously both the
input and output to obtain two signals:

xs(H)=x(t)-c(t) =T Jio x(nT)é(t —nT)

n=-—oo

and

+oo
ys() =y(t)-c(t) =T ) y(nT)s(t—nT).

n=-—oo

We are looking for a new system having an impulse response h(t), such that
Ys(t) = xs(t) * hg(t). (25)

Attending to the above reasoning, we can conclude that:
1.  Using (14),

y(nT)s(t —nT) =T [ Y x(KT)3(x — KT)hy(nT — 1)de8(t — nT),

X f=—c0
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and so, there is a relation between y(nT) and x(nT):

y(nT)=T Jio x(kT)hs(nT — kT), (26)

k=—o0

that is the discrete-time convolution (The factor T may seem useless in several expres-
sions. It serves to give coherence to the formulae and to allow the recovery of the
continuous formulation when T goes to zero.).

2. Again, from (14), we can write:

(e9)

y(nT)é(t — nT) = / h(nT — ©)x(t)dé(t — nT)

J —00

and from the above relation,

/OO h(nT —T)x(t)dt =T JFZO:O x(kT)hs(nT — kT)

— k=—c0

that can be verified if h(t) = h(t) - c(t).

3.  The function hi5(nT) is a discrete-time signal resulting from the sampling of the impulse
response of the system (7). Therefore, there is a TF, H(s), of the “sampled system”
such that Y;(s) = Hs(s)Xs(s) and given by

His)= Y Hils —iszn). 27)

m=—oco
4. The eigenvalue corresponding to the eigenfunction H;(s) is

+o0 t

Y e”Té(T n).

n=—0oo

3.4. A Continuous-Time Difference Equation

We are going to look for the time equation corresponding to Hs(s). To do this, return
to (17), and note that we can solve our problem by treating each type of partial fraction
separately. Therefore, let us begin by considering that our original system is a first-order
continuous-time autoregressive (AR) system defined by the TF H(s) = ﬁ.

The corresponding Hs(s) function is
+o0 1
H s (S) == 727_[ .
me—oo S — P — IM
The series on the right-hand side can be brought to a closed form. Knowing that sin(7z)
has zeroes at z = n € Z and using the residue theorem, it is not hard to see that [50]

n(s:?riéj'z; B n;w z i n’ (28)
and then, o - .
nm_in_z_ooizl—n_n_z_“ooz—&in_n_z_mz—lin' @9)
s feo 1 T 1

D

P Tl e R
e 8 — p—imiE 27 T —im
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putting w = T% and using Formula (29), we can write

+o0 1 T1+€_(S_p)T

D

= = . 30
s —p—im¥E 21— (T (30)

We can generalize this result for high-order partial fractions, by repeated derivative
computation, so that we obtain successively

- 1 o= (5—p)T
_ T2
mgw (s—p—imZ)2 T (1—e GpTy’ 31)
g —(s=p)T —(s—p)T
) 2 _pt (1retr ) (32)
n=e (s — p — imAF)3 (1—e Py

These relations show how the partial fractions of orders 1,2, and 3 are converted and
are exactly the ones obtained with the impulse invariant method. We do not continue here,
but we will return to the subject to obtain a general formula by induction. With the above
relations, we can obtain the sampled version of a given TE. We only have to obtain its partial
fraction decomposition and convert each fraction. For now, and only by simplification,
we will assume frequently transfer functions that are proper fractions with only order-one
poles. We do not need to say anything about the orders of the zeros. Therefore, we assume
that No > M in (7), leading to

No R.

H(s) = ]; - —])\j (33)
As Ny > M, 2;101 R; = 0 and, from (30)
Hy(s) =T % & (34)
Zi1l- eMiTe=sT
Example 1. Consider the TF:
1 1 1

Hls) = 51652 571 stz

It is transformed into
(e T —e2T)esT

(I—eTesT)(1—e 2T sT)

Hs(s)=T

Example 2. Similarly, the TF

He(s) = 5—3 4 n 5
ST (s+1)(s+2)  s+1 s+2
is transformed into
—2T _ g,—T\,—sT
Ho(s) = T 1+ (4e 5e1)e

(1—e TesT)(1—¢ e sT)’
Example 3. Consider the TF that has a pole in the right-hand half plane.

1 _ 1
Hs) = i m6-16+2) ~ e

NI—=
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It is transformed into

(%eT _ %e—T + %Q_ZT)E_ST + (% _ %e—T + %e—ST)e—st
(1 _ efTefsT)(l _ eTe*ST)(l _ eszefsT)

Hs(s) =T

If any multiple pole is involved, the transformation is similar provided that we use
the relations (31) or (32).

Example 4. Consider the TF:

H.(s) = 1 S S S
T 5+ 1)2(s+2)  (s+1)2 s+1 0 s+2

The summation of the residues corresponding to the order-one fractions is zero. We have then

—T2e Te=sT T T
Hs(s) = — — - — — + — _ 7
(1—eTesT2 1 _eTesT ' 1 e2Te=sT
Hiy(s) = T(—T —1+e Ne TesT 4 1+ Te T+ T)e2Te 2T
(s) =

(1—eTesT)2(1 — ¢—2Te—sT)
The above results show that:

Theorem 2. Given a TF with the format

My
IT(s— %)

He(s) = Ho'y——— (35)
kl:ll(s = Ax)

it is transformed into
0

K
IT (1 — ebresT)
k=1

Hs(s) = Ho (36)

Ny

IT(1—eMesT)
k=1

where My < Ko < Ny. This is achieved through the relations (30) to (32) and their obvious

generalizations.
It must be emphasized that, while there is a one-to-one correspondence between the
set of the original, Ay, and transformed, ek, poles, there is no simple relation between &

and (.

Corollary 1. The CT difference equation:

No Ko
Y ay(t—kT) =Y bx(t—kT), teR (37)
k=0 k=0

is equivalent to (7).

To show it, we use (36) to obtain

Hy(s) = =0 —— (38)
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with a9 = 1. Using the properties of the Laplace transform, we obtain the corresponding
time equation, which allows us to conclude that the sampling operation leads naturally to
a difference equation. It is important to remark also that the above equation is defined over
the real domain.

3.5. Non-Ideal Sampling and Interpolation

We may wonder about the possibility of using other than the ideal sampling. Consider,
for example, the sample, and hold

= t
() =T Z x(nT)pT(f —n), (39)

n=—oo

where p.(t) is a rectangular pulse with amplitude 1 and width 7 and Laplace transform
Pr(s). It is not difficult to conclude that

Ts(t) = xs(t) * pe(t)

and so, the corresponding LT relation gives

Xs(s) = Xs(s)Pr(s).

As it is easy to see, the term Py (s) will cancel out, since it affects simultaneously the
input and output transforms. Therefore, the formula for Hs(s) (27) remains valid.

The inverse of the sampling operation is the reconstruction. The perfect reconstruction
only can be achieved in particular situations as it is the band-limited case. In a general frame-
work, we can speak of interpolation instead, in the sense that it is a procedure consisting
of obtaining a continuous-time signal that sampled gives the discrete-time signal at hand.
The expression in (39) is an interpolation formula provided that p(f) is a continuous-time
pulse with support interval, S, having a width inferior to T or satisfying [43]:

1 t=0
p(t)_{o F=kT, keZ
In this case, %s(nT) = x(nT).

3.6. Discrete-Time Difference Equations
The time discretization operation leads to the discrete-time counterpart of the original

CT-ARMA system. The obtained discrete-time ARMA model is defined by the discrete
constant coefficient ordinary difference equations written in the general format stated in (6):

mo

Y ay(n— 1) = ¥ bex(n — K),
k=0 k=0

where n € Z. We assume always that behind this equation, there is a real time scale, t, = nT.
The sampling interval, T, was omitted because, in general, it is not needed, except in
frequency representations.

The relations stated in Formulae (35) to (38) suggest the substitution z for T to give
the TF, H;(z), of the discrete-time system:

Ko
I1(1—ez7T)
Hy(z) = Hok;()l—, (40)
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where Ky < Ny. With a similar substitution for the poles (6 = efk) and (¢x = ™) zeroes,
we obtain

Ko )
kl:ll(l —6kz )
Hy(z) = HOI\’]O—. 41)
IT(1—6z1)
k=1
From (38), we obtain easily
K
Y bz *
k=0
Hy(z) = 77— (42)
Y gz k
k=0

with ay = 1. The referenced substitution transforms the segment s = iw, |w| < 7 of the
imaginary axis into the unit circle |z| = 1. The criterion for choosing T implies that there is
no possibility of having a pole at z = —1. The left part of strip defined by Re(s) < 0 and
|Im(s)| < 7 is transformed into the unit disk |z| < 1.

In summary:

The pole transformation is one-to-one p — e”7;

The stability is preserved;

The zeros are not preserved, because the new ones depend also on the poles;

If N > 1, the sampled ARMA model we obtain has in general N — 1 zeroes. Attending
to (30), the system with only one pole is transformed into a system with also a zero.

=N

As above, the eigenfunctions of difference equations are the discrete exponentials as
stated in the following. Starting from the discrete convolution as defined above:

x(m) sy =T Y x(Kpy(n—k),

k=—o0

it is easy to verify that the neutral element of the convolution is the discrete impulse

defined by
1 =0
(s(n):{g Z#O (43)

The discrete impulse response h(n) is the solution of

N M
Y agh(n—k) =) bd(n—k)
k=0 k=0

and of course, the solution of (6) is the convolution of x(n) with the impulse response
y(n) = h(n) * x(n).

Theorem 3. The particular solution of the difference Equation (6) when x(n) = z", z € Cis
given by
y(n) = H(z)z" (44)

provided that H(z) exists.

This theorem shows that the exponentials are the eigenfunctions of the constant
coefficient ordinary difference equations and is a direct result of (15).
From (25), we obtain
Hy(z) = ) h(k)z™* (45)

k=—o0
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also called the TF of the system defined by the difference Equation (6) and is the Z transform
of the impulse response.

3.7. Conversion Rules For Equivalence
3.7.1. Continuous To Discrete

The results we deduced in Section 3.4 can be recast to formally present conversion
rules for obtaining the discrete equivalent for a given continuous-time system. We assume
that the starting system has a TF as in (16), but decomposed into partial fractions, eventually
with higher orders (17), which we reproduce here:

Let p be a generic pole, and put 6 = e”T. To obtain the discrete-time TF, we use the
results deduced in the previous section to state several substitutions. We start from a system
defined as in (7). The sampling procedure led us to a continuous-time system defined
by (37). This new system has infinite poles resulting from the periodic repetition implied by
the Polya Formula (24). Consider the set of all the horizontal strips in the complex plane:

S]-:{seC:w<1m(s)<wjeZ}.

With the variable change z = €T, all the left-hand side parts of the horizontal strips
are transformed into the unit disk in the plane of the variable z. If we restrict s to be in the
main strip Sg = {s € C: =% < Im(s) < F}, there is a one-to-one relationship between the
sets € Sy : Re(s) < 01in the plane of the variable s and the unit circle in the plane of the

variable z (see Figure 2). In the following, we will assume thats € Sy and z = esT.

s plane

> z plane

Figure 2. s to z transformation.

This allows us to write the following transformations:

1.  Simple poles:

(46)

1 Tl+6z7' 1 1]
2 1-6z1)

- = —T|-=
s—p 21—-06z71 *
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2. Double poles:
1 , 0z71 ) 1 1
=T =T |- ; 47
(s—p)? (1—6z-1)2 T—6z 1" (1—6z71)2 47
3. Triple poles:
2 i :T392’1 (1 +912;1)
(S - P) (1 — 0z ) (48)

_ 1 3 N 2 _
o 1-6z1 (162712 (1-6z71)3)

4. For higher-order poles, we can obtain similar formulae by successive derivation.
However, the above expressions suggest a general formulation:

n! n 1 T

_ TN k
W =T 1;)(71) 'Y(n,k)m - 5571, (49)

where Y(nk)r k = 1,2,...,n numbers (see the “On-Line Encyclopedia of Integer
Sequences ”: https://oeis.org/, accessed on 28 January 2022) are given by

—lf(—nk—l AN k=12, u (50)
’)/(n,k)—klil I =1,2,...,N1.

We can give the above formula a matrix format:

1 — -
/T 1
= Tl 0 0 0 0 T i
(s,pgz —% 1 0 0 0 0 (712 )
2L o -1 1 0 0 0 (1-0z71)2
ol =] 0 1 -3 2 0 0 =017 (51)
(s—p)* 0o -1 7 —-12 6 0 o 118
24/T0 0 1 -15 50 —60 24 1
(s—p)° (1—6z-1)

For illustration, we recover the above examples and give the final discrete-time trans-
fer functions

Example 5. With 0; = e~ T and 6, = e~2T, the TF

1 1 1
H = = —
)= DT " sr1 si2
is transformed into
_ -1
Hd(z) — T (91 92)2

(1 — 912_1)(1 — 922_1) '
Example 6. Again, with 01 = e~ and 0, = e 2T, the TF

s—3 —4 5
H - =
e(s) (s+1)(s+2) s+1+s+2
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is transformed into
1+ (46, —560;)z 71
(1—61z71)(1 — 6z~ 1)

Hd(Z) =T

Example 7. Similarly, put 6y = el and use the above variables, so that the TE:

1 — 1
A P T T ey B e

NI—=

is transformed into

(%6 — %91 + %92)271 + (% - %91 + %9192)Z72
(1—=01z7 1) (1 — 0oz 1)(1 — 02z 1)

Hd(Z) =T

Example 8. Consider the TF:

Ha(s) = 1 I S S
T (s+1)2(s+2)  (s+1)2 s+1 s+2

The summation of the residues corresponding to the order-one fractions is again zero. We have then

—T20,z71 T T

Hy(z) = - .
a(z) (1—61z71)2 1—06yz71 = Oz~ 1

As it is easy to observe and according to what we said above:

1. There is a one-to-one correspondence between the original poles and the poles of the
discrete system;

The stability is preserved, since Re(p) < 0 gives |6 < 1;

3. The zeros are not preserved. The new zeros depend on the original, but also on the

N

poles. To see this, consider a simple example H(s) = % =1+ g The correspond-
ing discrete system is:

(p—9)T-2,,-1
Hy(2) =14 (p— gy TLH0 2 0Tt
=)= P q21—92—1_(p—q)T+2 1—6z-1

3.7.2. Discrete to Continuous

The above transformations can be inverted to allow the discrete to continuous trans-
formation. Assume a discrete-time ARMA model:

mo

kZ bz N, R
=0 k
Y amz— =

k=0

with my < ng. The Ny, poles, 6;,k = 1,2,..., have multiplicities n;, k = 1,2,..., and the
parameters Ry, k = 1,2, ... are the corresponding residues. Therefore, we want to convert
this system into a continuous-time ARMA system.

As above, we transform each partial fraction according to the rules we will present
next. These were obtained from Section 3.7.1 by inversion of the s to z rules:

1. Simple poles:

= —. 53
1—06z71 s * (53)

p 2
If all the poles in (35) have order one, the sum of the residues is null and we can forget
the constant term (%).

1 L |
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2. Second order poles

1
+ T + T2 . (54)

3. Third-order poles:

1 17 2 = -
A=oz1p 2 5" + (9)

4. In the fourth order, we have

1 1.7 612 5 ™
(1—0z71)4 =2ts 7t + + (56)

5.  The fifth order is
1 1. % B Wi P} 75
=>4+ + + + + ;o (57)
(1-6z71)5 2 s—p (s—=p? (-p° -p* (-p)Q

6. In a matrix formulation, we can write

- 1 - ) ) 1
1 1 0 0 0 0 O T
(1—6z7) 110 0 0 o0 b
1 2 1/T
A6z 172 ; 1.1 0 00 (ﬂggz

(17912—1)3 -l ;1 5 1 00 (sip)3 . (58)
1 1 11 4
e 1 2 1 90 (6/T)4
- 1 25 35 5 sS—p
- ; I o 3 1 24/T5
(1=6=") =P

A general formula remains to be found.

The above relations show that we can imbed a given discrete-time system into
a continuous-time one by verifying the equivalence statement we formulated above.
As shown in Section 3.5, this is independent of the interpolation method we used.

3.8. Consequences
The above relations have important consequences:

1. Identifiability of continuous-time systems:
We can identify a continuous-time system using the following procedure:

(a)  Sample input and output signals;

(b)  Compute the impulse response or directly the TF of the equivalent discrete system;
()  Obtain the partial fraction decomposition of the TF;

(d)  Using the conversion formulae, compute the TF of the continuous system;

(e) From the TF, obtain the differential equation.

2. Design of discrete-time systems from continuous-time templates:
The design of continuous-time systems is a very well-studied and established theme
with many methods existing, which have led to several templates. With these tem-
plates and using the above conversion formulae, we can obtain discrete-time equivalent
systems. This procedure is exact and does not require a very small sampling interval.

3.  Embedding
We can find always a continuous-time system equivalent to a given discrete-time one.
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4. Covariance Equivalence

We return back to Section 3.1 and, in particular, to Equation (14), which we repro-
duce here:

y(t) = h(t) = x(t).

It is a simple task to write

Y(8) * y(—1) = [(8) = (O] # (=) 5 x(=1)] = [(t) % h(~1)] * [x(t) # x(~1)].

In engineering applications, the convolution x(t) * x(—t) is called autocorrelation,
but this may create confusion; we will avoid its use. We are going to consider four
special situations:

1.  Energy signals:

—+o00
A signal x(t) is an energy signal or type energy [17] if Ex = [ x?(t)dt < co. In this

case, we define the function: R
o
Ry(t) = / x(T+t)x(1)dT,
such that Ey = Ry (0). We conclude that
Ry(t) = [h(t) * h(—1)] * Re(t). (59)

2.  Power signals:
There are signals with infinite energy, but that have finite mean power defined by
+T
Py = Tlim 5= [ x%(t)dt < oo. We call them power signals or signals-type power.
—00 T
In this case, we define the function:

+T

Re(t) = T@w%/x(r+t)x(r)dr
-T

such that Py = R, (0). With this function, we reobtain (59).

3. Stationary stochastic processes:
For this case, we could also use the last result, since stationary stochastic processes
are power signals. However, we would need to assume that the process was ergodic.
Either way, we introduce the autocovariance:

Ry(t) = E[x(t + t)x(7)]

and obtain (59) again. Here, we can have a problem: the process may have a non-zero
average. This is equivalent to including an intercept term [37], xo. According to the
results in Section 3.1, when the input is a constant, the corresponding output is given
by H(0)xo. For now, we assume that the system does not have a pole at the origin
(singular case).

4. Non-stationary stochastic processes:
Consider the more involved situation in which the autocovariance is defined by

Ry (t,T) = E[x(T+ t)x(7)].
However, it is not difficult to obtain

Ry () = [A(t) x h(—t)] % Re(t, T),
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which is similar to (59) and has the same interpretation: there is a new (non-causal)
linear system having the TF G.(s) = Hc(s) - H.(—s) with input Ry(¢) and output
Ry(t), verifying the differential equation:

2N 2M
Y ADFR,(t) = Y ByD*R«(t), (60)
k= k=0

where Ay = L (=1)AjAj, withk = 0,...,2N and By = YN o(~1)/B;B;x with
k=0,...,2M.

The impulse response of this system is the two-sided function g.(t) = h¢(t) * hc(—t).

Starting from the partial fraction decomposition of the TF, we can obtain the corre-
sponding decomposition of the covariance transform. The expression is somewhat involved
in the multiple pole case. Therefore, we will present the order-one pole case. From (17),

R
s — /\k,

N
He(s) =)

k=1
we obtain

N N N N
GC(S) B Z s i{k/\k ‘ Z _SR_m/\m - (_1)N Z Z (S _/\Ii]){?:;— /\m)

k=1 m=1 k=1 m=1

If Ay # AmVk # m, meaning that there are no poles on the imaginary axis, it is a simple
task to show that

RkRm RkRm
RkRm _ Am—Ax Ae—Am
(s=A)(s+Am)  s—Ax  s+Au
Therefore,
2N Rk
p— 1
Ge(s) k;S_/\k/ (61)

with Ry = an\le /\Ii"ka and Ay, = Ay, k = 1,2,...N. For the multiple pole case, a

similar formula can be obtained, but it seems not to be very interesting for applications.

The conversion Formula (51) can now be used to obtain the discrete-time representation of

the covariance function. Of course, the discrete to continuous conversion formula is similar.
We are now at the stage of going ahead with the covariance equivalence of ARMA models.
We have to consider two situations:

1.  No poles on the imaginary axis:
If the TF of the original system, H(s), has no poles on the imaginary axis, G.(s) is
analytical on a vertical strip that includes such an axis. This means that the system de-
scribed by (61) is a stable system and all the considerations made in Sections 3.1 and 3.7
remain valid, in particular all the conversion rules are applied also.
The stability is assured by the absolute integrability of the impulse response, h(t) *
h(—t).

2. Poles on the imaginary axis:
If H.(s) has poles on the imaginary axis, then G.(s) doubles the poles there. This is
a singular case that was treated in [47]. The corresponding time response increases
without bound. The system is unstable.

From the above considerations we conclude that:

*  The covariance equivalence implies the input—output equivalence;

*  The input—output equivalence may not imply the covariance equivalence (we can have poles
on the imaginary axis);

*  The input-output equivalence and the covariance equivalence are the same if:
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1. There are no poles on the imaginary axis of the continuous-time system (on the
unit circle in the discrete case);
2. All the zeroes are in the left half plane (in the unit disk).

The covariance “loses the phase” of the system.

5. The Bilinear Transformation: A Spectral Equivalence
5.1. The s to z Conversion

There are several transformations that allow us to go from the plane s of the Laplace

transform to the plane z of the Z transform [4]. The most important is the bilinear transfor-

mation. This can be obtained from (31) with p = 0 and z = ¢°':

1 T1+4z1
STl (¢
or 2 T
_ — S
'= 2+sT (63)

The bilinear transformation is a conformal mapping used in filter design. Essentially,
it allows the use of continuous domain information to design discrete systems. It is very
interesting and useful because:

1. It transforms the whole left complex plane into the unit disk;

2. It maps the imaginary axis on the unit circle;

3. Itallows a one-to-one transformation from pole to pole and from zero to zero;
4. It has an interpretation in terms of the trapezoidal integration.

The main drawbacks of the transformation are:

1.  The frequency warping that happens in going from the imaginary axis to the unit
circle [4];
2. Thezeroatz = —1.

Remark 4. The CT systems with poles on the imaginary axis are considered as singular, since they
are not stable in the BIBO sense, but if the poles are not multiple, they are wide-sense-stable [2,18,47].
The equivalent DT systems have poles on the unit circle. One of these systems is very important:
it is the autoregressive-integrated moving average (ARIMA) system, which has a pole at z = 1
(s =0)[51,52].

To understand the action of the bilinear transformation, consider two cases corre-
sponding to simple transfer functions:

1. Hi(s) = L

Sfp :
The discrete TF we obtain with the bilinear transformation is
T 1+z!

M) = s T e

with the new pole located at
2+ pT

0= T

(64)
We conclude that the new pole is at { = % f Z;, but it should be at 8 = e!T. We
will study this change below for several values of p. Meanwhile, we must realize
that the static gain does not change: H;.(0) = —% = Hy,4(1). As above, a zero at
z = —1 appears.
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s J—
2. Hy(s) = —1,;
5—=p
Now, we obtain
2—qT1—(z7!

Ho(2) = 53— 7 T =g

with { = §+Z§

On the other hand, we have again Hy:(0) = % = Hyy(1).

With these results, we confirm our above affirmations. Moreover, we can state:

1. If the continuous-time system is stable, the corresponding discrete-time one is also stable;

2. If the continuous-time system is minimum phase, so is the corresponding discrete-time

one—if zeros on the left half complex plane are transformed into zeros inside the unit

circle, as is easy to see;

The static gain is invariant;

4. If the original system is an ARMA(N,M), the TF of the discrete-time system is an
ARMA(N,N). This is clear from the above examples. We can see that the simple
fractions without zero originate a zero at z = —1. Therefore, the corresponding
spectrum is zero at w = 7. The zero at —1 has order N — M.

To test the magnitude of the error we make when using { = % a % instead of 0 = €T,

we generated randomly 100 poles on the left half plane and computed the two sets of
transformed poles using the above transformations for three values of T: 0.1, 0.01, 0.001.
Then, we computed the quotient ePT/ % The maximum and minimum absolute
values were recorded together with the maximum phase deviation. In Table 1, we present

the results.

w

Table 1. Approximations of § = ePT, by = % t %
T 0.1 0.05 0.01
Max-abs 1.0026 1.0003 1.000
Min-abs 0.9981 0.9998 1.000
Max-angle 0.029 35x 1074 2.8 x107°

5.2. Spectral Equivalence

The bilinear transformation does not guarantee an input-output correspondence, but it
can ensure a spectral equivalence in the sense that the discrete-time system has a frequency
response that equals the continuous-time system frequency response for frequencies below
1 where T is the sampling interval. To do this, we consider again (25) and the transforma-
tion suffered by the imaginary axis to give the unit circle. Denote by s = i), () € R the
representation of the imaginary axis and by x = ¢, w € (—7t, 7). We can write

0= %tan(%) (65)
stating a nonlinear relation between the “continuous” frequency () and the “discrete
w, which is called “frequency warping” [4]. This means that there is always a spectral
distortion. Anyway, it can be reduced to a negligible effect. We have two different situations:

”

1. Continuous to discrete:
In this case, we can write from above

w = 2arctan (Q;’) (66)
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We can choose T as small as we can to obtain
w=~QT (67)

This means that the bilinear equivalence can be assured, as we will see later, in the
continuous to discrete conversion.
In Figure 3, we illustrate the evolution of the transformed poles. We generated 200
negative real poles and applied the exponential § = T and the binomial transforma-
tion { = 3b7 for T =1,0.5,0.1,0.05.
As seen in the lower pictures, there are almost no visible differences between the
correct, §, and the approximated, {. To give a better idea, we performed spectral
computations, which we present in Figures 4-9.

2. Discrete to continuous:
This situation is different from the above since the approximation does not depend on
T. In fact, from (65), tan(%) =~ & only if w is small and which is independent of the
sampling interval. This leads us to conclude that only the spectral components with a
low frequency can remain undistorted when going from discrete to continuous. We
will illustrate this situation later.

o T=1 ® T=0.5

C C

s 1 s 1

o 05 05
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Figure 3. Comparison of pole transformations, for 4 values of T = 1 The horizontal axis represents
the values of the pole, p, in the s plane. In the vertical axis, the corresponding values of § and {
originate the blue (-) and red (+) points, respectively.

5.3. The FIR Systems

The finite impulse systems (FIR) are exactly the MA systems and do not fall inside
the computational framework we just presented. Anyway, we can obtain continuous-time
equivalents. The more suitable way to do this is with the bilinear transformation, since,
from (62), each power of z~! is transformed into an “all-pass” filter.

5.4. The Pole at z = —1

According to the procedure we used to go from the continuous-time to discrete-time in
Section 3, there is no possibility of having a pole at z = —1 because it would correspond to
one pole at s = i%, but not at s = —i 7. This cannot happen if the original continuous-time
one is real. This means that a discrete-time system with a pole at z = —1 does not have a
real continuous-time equivalent. However, zero at z = —1 can result from the use of the
bilinear transformation.
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5.5. Simulation Results

To test the performance of the above transformations in frequency, we considered an
ARMA(6,4) with poles at —0.08 £ 70i, —0.07 & 25i, —0.05 4= 100i and zeroes at 0.09 + 38;,
—0.04 £ 92i; the gain was set to K = 20. In Figures 4-6, we present illustrations of the behav-
ior of the algorithms for T = 0.0262, 0.0087, 0.0033 by plotting the frequency responses of the
original system and two discrete-time equivalents. The left sides represent the amplitude
spectra, while the right represent the phase spectra. As seen, the bilinear transformation
performs worst at higher frequencies, although it becomes better as T decreases.

As is clear, there is a small difference between both transformations. This does not
happen for T = 0.0033, where they are very similar. Another conclusion we can extract
is that, although the transformations do not guarantee the preservation of the zeroes,
the figure shows that it seems to preserve.

In Figure 7, we depict the plots corresponding to the conversion of a CARMA(6,6)
having the same poles and zeroes of the CARMA(6,4) considered above, but with two
zeroes at s = —10; +1. It is interesting to note that the influence of the zero at z = —1
visible in Figures 5 and 6 disappears.
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Similarly, we proceed to perform the conversion from discrete-time to continuous-time.
We used an ARMA(6,4) model with poles at 0.85¢+i7/4 ().85¢+17/2 (0.85¢F137/4 and zeroes
at 0.95¢%10-3757() 9510757 Figures 8 and 9 illustrate the conversions for two sampling
intervals: 0.01,0.005. In the third strip of the two pictures, we see the result of the above-
mentioned spectral distortion, which is independent of the sampling interval (Figure 9).
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6. From Continuous-Time to Discrete-Time in Fractional Systems
6.1. The Fractional Linear Systems

Let us return to (7) and “fractionalize” it to the so-called commensurate form [3]:

No My
Y ADMy(t) =Y BDx(t) teR (68)
k=0 k=0

where « is any positive number. While in the integer-order case, we could write a difference
equation with the same format and establish a correspondence relation between both,
the fractional delay equations [53], although assuming some similarities with the CT-
FARMA, are not really fractional systems. Traditionally, discrete approximations to the
fractional derivatives have been used. The most utilized are the Griinwald-Letnikov
approximations generalizing Euler’s procedure. However, this is done frequently without
the formal introduction of any fractional DT systems. This was done in [11], where DT
differential systems were introduced in a way that mimics the CT system study. Recently,
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the same was done with the bilinear transformation, leading to the corresponding DT
systems. We are going to describe them briefly.

6.2. On the Fractional Discrete-Time Models
6.2.1. Euler Type Systems

The Euler-type systems [3,11,12] are based on the generalization of Euler’s approxima-
tions for the derivatives. Consider that the time scale:

T = (TZ) = {...,—3T,—2T,—T,0,T,2T,3T,...},

with T € R" the working domain. Set t = nT. We define the nabla derivative by

fon = {O=AZT) (©9)
and the delta derivative by
fal = LTS, 70)

As can be seen, the first derivative is causal, while the second is anti-causal. The application
of the LT to (69) leads to
(1—e=T)

s = T

and, with z = ¢~57, to the transformation

(1-z71
= . 71
s T (71)
Although (69) approximates the CT derivative for small T, the transformation s — z stated
by (71) is not very interesting, since the image of the imaginary axis in the s plane is a circle
with the center at 1/T passing at z = 0, contrary to the useful unit circle. This has several
consequences including;:

1. Many stable DT systems are outside the stability region implied by this derivative;
2. We have to define a new DT Laplace transform [11], preventing the direct use of the Z
transform and, consequently, the FFT.

However, this procedure leads to difference equations, although with large orders that
approximate CT FARMA systems. To do this, generalizations for the non-integer order are
introduced [11]:

Y s gt — )

) == 72)

and .
X ST
) = e

T« 4 (73)

obtained from the generalized Griinwald-Letnikov (GL) derivative (see [54]). The sym-
bol (—«), stands for the Pochhammer representation of the rising factorial: (—a), = 1,
(—a), = [Ti=y (—a + k).

For the stated reasons, we will not consider this method as suitable for establishing
CT/DT equivalence relations.

Remark 5. The fractional counterpart of the ARIMA model is the ARFIMA system, which is a
particular case of fractional DT systems resulting from the transformation of a CT system with a
pseudo-pole at the origin He(s) = %, leading to Hy(z) = ﬁ [55].

1—z1
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6.2.2. Bilinear-Type Systems

In Section 5, the DT approximation of CT systems by the Tustin (bilinear) transforma-
tion [56] was studied and its main features introduced. The objective was the conversion
from a CT ARMA system to a DT (ARMA) one defined by a difference equation. However,
instead of moving on to a difference equation, we can move on to a differential equation
that we can solve with appropriate methods. This is particularly useful, since the Tustin
transformation establishes a bijection between the left (right) half complex plane and the
interior (exterior) of the unit disk. This property permitted the use of such a transformation
for defining alternative DT derivatives and corresponding FARMA systems that mimic the
analogous CT versions. Such a strategy allows the adoption of the tools and the results
available for the CT fractional systems. Moreover, the proposed framework has the impor-
tant feature of being suitable to be implemented through the FFT with the corresponding
advantages, from the numerical and calculation time perspectives. Although both forward
(causal) and backward (anti-causal) formulations can be introduced, we will consider the
first only.

Let x(nT) be a discrete-time function; we define the order-one forward bilinear derivative
Dx(nT) of x(nT) as the solution of the difference equation:

Dx(nT) + Dx(nT —T) = %[x(nT) —x(nT - T)]. (74)
We define the bilinear exponential es(nT) as the eigenfunction of the Equation (74). Setting
x(nT) =es(nT), y(nT) = ses(nT), s € C, with e;(0) = 1, then

n
es(nT) = (;tg) , neZ,seC. (75)

Consequently, letting z = %f%, we obtain a transformation that sets the unit circle |z| = 1

as the image of the imaginary axis in s, independently of the value of T. Consider the DT
exponential function, es;(nT) = z", n € Z. We define the forward bilinear derivative (D f)
as an elementary DT system such that

21—z71

-- = -n
Ti4z1"" (76)

Don =
The TF of a such derivative, H¢(z), is defined by

21—zt

In general, we can introduce the a-order forward bilinear FD as a DT LS with TF:

21—-z"1\"
Hf(z) = (TH—21> , z| > 1, (78)
such that L
21—z~
Dl = <T1+§1) ', |z > 1L (79)

Remark 6. It is important to note that we have two branch cut points z = =£1, and there is a
corresponding branch cut line that is any simple line joining the two points and lying inside the unit
disk. We can extend the domain of validity to include the unit circumference, z = “, |w| € (0, ),
with the exception of the points z = £1. In these cases, the integration path in (81) must be deformed
around such points. For applying the FFT, a small numerical trick can be used if needed: push
the branch-cut points slightly inside the unit circle, that isto z = —14+eandz = 1—¢€
(=1 —€,1+€), with € being a small positive real number.
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Having defined the derivative of an exponential, we are in the conditions of obtaining
the derivative of any signal having ZT by using the inversion integral of the ZT

x(n) = zlm,%yX(z)znldz. (80)

Therefore, we conclude, from (80) and (79) that, if x(n) is a function with ZT X(z), analytic
in the ROC defined by z € C: |z| > a, a <1, then

sx(n) - o f (2125 “X(2)2n
Dfx(n)—zm, A\ T1r X(z)z" " 'dz, (81)

where the integration path lies outside the unit disk. This implies that

Z[D;x(n)} = (;:_i_i)“)((z), Iz > 1. (82)

According to what we just wrote, we can extend the above definitions to include sinusoids.
We define the derivative of x(n) = e/“", n € Z, through

- 2 w\ 1"
jon _ | £ YN piwn
Dype [T tan( 7 )} een, lw| < 7, (83)

independently of considering the forward or backward derivatives. With this result, we
can obtain the derivative of any function having discrete-time FT, which is expressed as:

o

Dyp x(n) = % /7TX(ei“’) [; tan(j)} e dew. (84)

6.3. The Bilinear Discrete-Time Linear Systems

The above derivatives led us to consider systems defined by constant coefficient
differential equations with the general form (68), where the operator D is substituted by
the forward (or backward) derivative previously defined.

Let g(n) be its IR. The outputis y(n) = g(n) * v(n). With the definition of the forward
derivative and mainly Formula (82), we write the TF

G(z) = &0 ozl > 1, (85)

for the causal case, and

Glz)="2——, |z <1, (86)

g ak(%%)ak
=0 z+

for the anti-causal case. We can give to Expressions (85) and (86) a form that states their
similarity with the classic fractional LS [57,58]. For example, for the first, let v = (% L_éj ) .
We have

M
Y boPr
k=0

G(v) = = : (87)
Y a v

k=0
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Remark 7. It is important to note that the factors (%)ak , k=1,2,...,donot have any important
role in the computations. Therefore, they can be merged with the coefficients aj and by.

The procedure to invert (87) is identical to the one we followed in the CT system [12,54].
For simplicity, we assume the commensurate case:

M
y bkvkzx
Glo)=50L (88)

N
Z akvktx
k=0

N
with M < N, and all the roots, px,k =1,2,---, of }_ akwk are simple, which allows us
k=0
to write
N Ak

G(v) = Z

=10 P

where the Ay are the residues obtained by substituting w for v* in (88). The IR results from
the inversion of a combination of partial fractions such as:

(89)

Fo) = b (90)

6.4. Equivalence

Usually, DT systems are considered as mere approximations of their CT counterparts.
Nevertheless, and as shown above, the DT systems exist by themselves and have properties
that, although similar to, are independent of the CT analogues. However, this observation
does not prevent us from establishing a continuous path from one to the other. In fact, we
can go from the discrete into the continuous domain by reducing the graininess. To see this,
let us return to (81) and rewrite it as

DSx(nT) = (;) L ot —KT)

where ¢} in the impulse response inverse of (77). Assume that x(nT) resulted from a CT
function x(t), and define a new function, y(t), by

y(t) = (i) Y prx(t —kT). (91)
k=0
The LT of Expression (91) is
B g X oo C kTS B gl_e—Ts &
Y(s) = (T) kg{)lpke X(s) = (T1—|—€TS> X(s), (92)

where Y(s) = L[y(t)] and X(s) = L[x(t)]. Knowing that %irrb 1_%45 = 5, we can write
—

Y(s) =s*X(s), Re(s) >0,

meaning that Y(s) is the LT of the (continuous-time) derivative of x(t). This relation
expresses the compatibility between the new formulation described above and the well-
known results from the continuous-time derivative formulation [54,57]. In the backward
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cases, we would obtain the same result, but with an ROC valid for Re(s) < 0. The above
equations lead to the conclusion that, for t € R, we can write:

2 o oo
Dj&x(t):%im(T> lg)tp,fx(t—kT). (93)

—0

Similarly, from the backward formulation, mainly (82), we obtain

o oo
Dix(t) = e*™ %13(1)(3,) Y pEx(t+kT). (94)
k=0

Relations (93) and (94) state two new ways of computing the continuous-time FD that are
similar to the Griinwald-Letnikov derivatives. However, it may be interesting to remark
that we can compute derivatives with (91) instead of (93).

Example 9. As a simple exercise, compare two CT and DT fractional systems, defined by:

DSy(t) +y(t) = Dix(t),

having TF:
SlX
6= syt

It is easy to verify that its step response is the well-known Mittag—Leffler function, Eq(pt*)u(t),
which is defined by [59]

Re(s) > 0.

00 k

z
Ex(z) =) ——F, zeC. (95)
‘ k;) T(ak+1)
In the CT case, we used the algorithm introduced in [60]. It is important to remark that for « < 1,
there is no integer-order part, since there is no pole [3]. However, for « > 1, it is convenient to
decompose G(s) into the form:

Re(s) > 0, (96)
which leads to
Eo(—t*)u(t) = Re(E%(it%)u(t)).

Note that § < 1, and each term in (96) has a pole (at (i) %). In the DT case, the implementation of
G(s) on the unit circle is immediate using the FFT,

21— iw\¥
T1tew

—_—
21— @
(T 1+e*i‘*’) +1

G(ev) = w € [0,27).

The inverse FFT gives the impulse response (the value at the origin must be corrected, since the
transform gives % instead of 1). As % is the TF of an accumulator, we compute easily the DT
Mittag—Leffler function. In Figure 10, we illustrate the computations of the functions. To make
a comparison, we computed both Mittag—Leffler functions for « = 0.6, 1, 1.9, with T = 0.01.
For other values, the results are similar. It is important to call attention to the good approximation
supplied by the discrete function (we represented it in a continuous line for easier comparison). This
is very interesting, since it is easier to implement than the continuous version.
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Figure 10. Mittag—-Leffler functions for the CT (blue) and DT (red) cases. « = 0.6, 1, 1.9 from top to
bottom. T = 0.01.

7. Conclusions

The equivalence between continuous-time and discrete-time ARMA models was
treated in this paper. The input-output equivalence of continuous- and discrete-time
ARMA systems can be achieved through suitable transformations. We showed how to
obtain the covariance equivalence and the inter-relations between them. We studied also the
spectral equivalence based on the bilinear transformation. The general fractional CT/DT
ARMA systems were also studied by considering two DT FARMA systems: the nabla/delta
and bilinear-based derivatives. The CT/DT interrelations were also considered, paying
special attention to the systems defined by the bilinear derivatives.

The proposed framework solves most of application problems in the frequency domain.
Therefore, it would be important to make an evaluation of the quality of the interconver-
sions. As a continuation, it would be interesting to study the interconversions of causal
tempered systems [61], as well as the ones based on two-sided derivatives [38,44,62,63].
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Abbreviations

The following abbreviations are used in this manuscript:

ARMA autoregressive-moving average

CT continuous-time

DT discrete-time

FARMA fractional autoregressive-moving average
FT Fourier transform

FFT Fast Fourier transform

GL Griinwald-Letnikov

LT Laplace transform

TF transfer function

ZT Z transform
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