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Explicit expressions are derived for the phase constant, the specific-
group-delay constant, and the rms width of the impulse response for two-
dimensional or square media having a transverse variation of index of 
refraction according to n = ni(1 — -¡auxu — ¡ar e), in which x is the 
transverse dimension, au and a, are constants with la» «a., and 
(n — ni) «1. Use is made of an approximation which the author has 
previously shown yields significant results. 
The results are applied to fibers with graded-index variation, clad by an 

additional medium of index n = n1(1 — à). The ideal index gradient, a 
near-parabolic profile, gives delay distortion orders of magnitude less 
than for the conventional fiber with a step-change in index at the core-
cladding boundary. However, it is shown that several forms of 5-percent 
error in the ideal gradient yield improvement of the order of 50 compared 
with the conventional clad fiber. The delay distortion is shown to be very 
sensitive to the exact index distribution in the vicinity of the ideal distribu-
tion but increasingly insensitive to perturbations in the index distribution 
as that distribution departs more and more from the ideal. 

I. INTRODUCTION 

Optical fibers have assumed considerable importance for potential 
use as transmission media wherever wire pairs or coaxials are now used. 
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We give here some theory related to increasing the information 
capacity of such fibers. 
Conventional fibers have a core of uniform index of refraction n, 

surrounded by a cladding of slightly lower index of refraction. The 
cladding serves to isolate the outer fiber surface from the optical field, 
which is confined to the core, thus permitting the fiber to be handled 
and bundled into cables without affecting the information trans-
mission. More recently, fibers having continuously graded index of 
refraction, with maximum on the fiber's axis and lower values at 
increasing radial distances, were proposed and realized in practice.'-' 
Graded-index fibers have image-focusing properties' and provide 
modulated-carrier transmission with less delay distortion than con-
ventional fibers having a step-index change at the core-cladding 
boundary.4-° Recent experimental work verified the potential of low 
delay distortion.7 Current studies of graded-index fibers from Corning 
Glass Works show that total transmission losses under 10dB/kilometer 
and low delay distortion (approximately one nanosecond per kilometer) 
can be realized simultaneously in graded-index fibers."'" This brings 
into focus the need for detailed knowledge about delay distortion 
related to the shape of the index gradient in the transverse plane. The 
following sections relate to that need. This study was done in parallel 
with that of D. Gloge and E. A. J. Marcatili.'" The present paper 
presents an approximate analysis that may be extended to a wide 
variety of index distributions with closed-form solutions for the 
important wave-propagation constants. 
Section II summarizes the approximate method of calculation, 

yielding in turn the phase constant, the specific-delay constant, and 
the impulse response. 
Section III gives the solutions for the index distribution, 

n = ni(1 — lax' — ¡a,..e),  (1) 

in which a: is the radial coordinate, and au and a,. are arbitrary con-
stants with au > 0, au >> I a? 1 , and 0.5 ax u « 1. These conditions 
describe fibers of current interest. 
Sections IV through VI discuss cases of interest, taken as simplifi-

cations of (1), which describe (1) an "ideal" index distribution, (ii) 
variations around the ideal, and (iii) other distributions which may 
result from convenient manufacturing processes. 
This paper is concerned with the delay difference between signals 

launched simultaneously in the various propagating modes; the fiber-
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output impulse response is derived assuming 

(i) all propagating modes are excited equally at the fiber input, 
(ii) the fiber structure is uniform along its length, yielding no 

mode conversion, 
(iii) there are negligible losses or, equivalently, the same loss for 

all modes, and 
(iv) material dispersion due to variation of the bulk index of 

refraction versus wavelength is ignored. 

A very few modes very near cutoff are not accounted for; this is be-
lieved to yield negligible error, and the same assumption was made by 
Gloge and Marcatili.w 
It is found that the delay distortion of graded-index media is a very 

critical function of the index distribution in the vicinity of the near-
parabolic distribution which gives the lowest delay distortion. For 
index distributions increasingly far from the ideal, the performance is 
less and less sensitive to changes. 
For fixed percentage error in fabrication of the index distribution, 

the delay distortion is linearly dependent on à, the fractional index 
difference between core center and the edge of the guiding region 
where the index becomes 

n = ni(1 — à).  (2) 

This is true even near the ideal index distribution, where previous 
work assuming no fabrication error indicated the delay distortion 
varied as 3,2." 

II. OUTLINE OF THEORY 

The approach taken here is based on Ref. 5, which gives an approxi-
mate method for deriving the phase constant and other relevant 
quantities for wave propagation in the generalized media. 
We write the index n as a function of the transverse coordinate x, 

n = ni[1  As)]  (3) 

with I f (x)I « 1. For guiding media, f(x) is predominantly negative; 
x = 0 at the central axis. Here we assume f(s) is independent of the 
longitudinal coordinate. In accordance with Ref. 5 we derive a param-
eter ae, which measures the transverse field width, using 

f(a.) = —0.1515 ( m  )2 (a i ° Y • 
e  

(4) 
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Thus the phase constant 0 is given by, from Ref. 5, 

e =  1 _ 2irni 1  Xo \ 2(m  + 1)2 1 
Xo 1  32 k nia„ 

The normal mode field may be considered composed of plane-wave 
components traveling at an angle a to the longitudinal axis; from 
Ref. 5, 

Xo (m  1) 
a — 

ni 4a, 

(5) 

(6) 

in which m is the mode number. The mth-order mode has (in ± 1) 
extrema in the transverse cross section. The maximum angle that 
such plane-wave components can have is set by the fractional index 
difference à [defined in (2)]; any components with a larger than 

(7) 

exceed the critical angle for total internal reflection and are unguided. 
Thus eqs. (7) and (6) taken together establish a maximum modal 
index m ., with (m  1)„„x transverse extreme, controlled by a„ 
and à. 
The specific group delay is 

(8) 

where w = 27,f is the angular frequency. The range of values r can 
assume run from the value with m = 0 to rin,x which is 

T M " = rl  (M-1-1 )max*  (9) 

It is convenient to compare the specific group delay for the guided 
mode r to that for an infinite medium of index ni using 

t = ni\ . 
Ir - -

C f 
(10) 

The work of Ref. 5 related specifically to two-dimensional wave-
guides. We extend this here to three-dimensional guides in Cartesian 
coordinates. We note the relation between the propagation constants 
has the form 

.,438 = + + $2,  (11) 
where Er is the dielectric constant, 00 is the free-space phase constant, 
and 0„ $zi, and 0.2 are the longitudinal and transverse wave numbers 
respectively. In our case, 0.1 and #.2 are small compared to  The 
value of t4 depends only on the sum of the squares of the two transverse 
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wave numbers e, + e ; further, for a square guide of width 2a, we 
can write 

exi2ae = (m.  1)7, 

13.22ae = (mb  1)7r. 

Thus the total modal designation is 

(12) 

(13) 

p = (m + 1) =  (ma + 1)2 ± (mb + 1)2 (14) 

for the square guide. This replaces (m + 1) in the two-dimensional 
guide. The maximum (m  1) . can be reached with a variety of 

field distributions given by various values of m0 and mb in (14). 
To compute the impulse response we first note in solutions for 

specific group delay r from (8) that all combinations of modes having 
the same m or p in (14) have the same specific group delay. Hence 
the fiber output at a given delay associated with p will be P(p), for 
equal power into the fiber in each mode, where 

P(p) =  dp  (15) 

and p is given by (14). The fiber impulse response as a function of 
time t is 

P(P) _ irP Output = P(t) = di  — 
dl 
dp 

(16) 

The relation between t and p is obtained from (10) and (8). The range 
of t over which (16) is valid is found by inserting the minimum and 

maximum values that p may assume, 

Prn in = 

//max =  1)max• 

For many purposes the value of /min  corresponding to 
taken as zero since pina .>> prnin ; thus 

0, 

f 
t max =  rmax —   ) • 

min 

(17) 

(18) 

may be 

(19) 

(20) 

The effect on transmission system performance is approximately the 
same for various shapes of the impulse response if the rms width is 
the same ;12  this applies in the region where the fiber impulse response 
degrades the system signal-power requirements by only 1 or 2 dB. We 
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find the desired second moment using 

A = fL... P (t)dt,  (21) 

1 ftEms. 
T = —A 0  tP (t)dt,  (22) 

0.2  =  f tmax t2P (t)di —  T2.  (23) 
A o 

III. A GENERAL SOLUTION 

We now give the results for the index distribution according to 
eq. (1). The guide has width 2a. We specify that at x = a, f(s) = — à, 
leading to eq. (2) and 

a. — 
2(1 — 6)3, 

au  ' 
(24) 

25à 
ar '  (25) 

in which & may be either positive or negative but I âI « 1. Using eq. 
(4), we find ae, 

1  1 nia.  }   0.303b 4  (26) 
2/(u+2)   2arnî   

— 1 0.303b4X8 nia.   
(u -I- 2)0.303b4X8 

4  

This leads immediately to a, 
— 2rni  + 1)2 

a  
X0 m  ± 2.5 )4/ +2)16 (0.1515)21(u+2) 

2.5 

X 
a204+2)  k n1 

(1 —  5) 3,121( u+2)   

— 2.592 X 
(u + 2) (fi  + 2.5 2.5 ) (2u+4-2r) I (u+2) (1 — a)ri(.+2),22,1(u+2) 

(0.1515)ri (o+1)(m 

)(2r- u- 2)/ ("+2) 

X ( —n1  , (27) 

and to the number of propagating modes N, 

N = —4 (0.7757)2/u(nika)2.à,  (28) 

in which k = 27r/X0. The maximum modal index has two useful forms, 
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derived from (6) and (7), 

(m + 1)2 .  
(M. ±  2.5) 2 2) 

1+  — 32(0.02424)21(.4-2) (  Au/ (u-F2) 
)4  f  (29) 

mini. -'' 5.657 (0.7757)11. (nia) - pi )1/40 •  (30) 

The specific group delay from (8) is 

711 II (u 2) à(1  (5)2/ (u+2)  (m ± 1)2  (M  2.5)4C+2) 
(m 1)La. (m 2.5)41(u+2) C  (u ± 2) 

+Qà  (m  1)2  (m 2.5 )4mx   
r1r+2) 

— /5)11(u+2) (ni W ei (In + 2.5)(2.44-2,)/(u+2)  , (31) 

r 

where Q is 
Q 2.578(0.7757)rru (2r — u — 2) 

(u + 2)2 
We can simplify r for m >> 1 to   

7- = 

(32) 

ni i c 1 + (u — 2)  (u + 2) à(1 — 3)2/(u+2) ( m yui(u+2) 
mralli i 

+  QICi (1  —  8)11(1S +2) ( m max  

m  )2r/ (u+2) 1 
(33) 3   

Using (21), (22), and (23) we find the impulse response is 

,,.(u ± 2) (2u4-2) iume... 
P (t) I u 02 = Pi" { 4u(u — 2) (.1-2)/up(u+2)R4(1  _ 5)2/u 

,(u + 2)(21,1-2u)/42,374. 
_ t(H-2-u)/u {   

4n 2(n _ 2)(2-1-r+u)/u(1 _ 8) (r+2)1fià(r+2)in 

and the rms width of the impulse response is 

(34) 

1 (u + 2) \ 
u = —c à(u — 2)  (35) k 3u ± 2  (2u + 2)2) 

for the case where a,. = O. The minimum allowed value of t in (34) is 

nià (u — 2)  2   (m + 2.5)'eg42 > 
min C̀—' C (u + 2) (2.5)4/4+2) (m + 1)1,u 

Equation (29) can be used to eliminate the last factor in (36). For 
the first term of (34), representing the major response due to aux. in 
(1), the maximum value of t is 

nià (u — 2) 
tmax(u) = c (u ± 2) 

(36) 

(37) 
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For the second term of (34), representing the perturbing term a,..zr 
in (1), the maximum value of t is 

nia 8   
tmax(r) 

C  (1 — f3) ti(u+2)  

Equation (34) is not valid for u = 2; for the later case the impulse 
response is 

4096(1 — f3) rmner,i,IL   (2r-4)/r P(t) (t)  t (4-r) /* 
32*"(41.254)"-1)"(2r — 4)âà  • 

(38) 

(39) 

IV. THE NEAR-PARABOLIC INDEX DISTRIBUTION 

Letting u = 2 in the equations of the preceding section yields the 
near-parabolic index distribution. As shown by (35), the impulse 
response has zero width when a,. = 0 in the approximation made here. 
In the cylindrical fiber there is no index distribution which gives zero 
delay distortion among all the various modes. There is a distribution 
of index which minimizes the delay distortion, and we now evaluate 
this condition. We can use the above theory to evaluate the cylindrical 
waveguide by noting the two limiting conditions already known for 
low dispersion. Take the form 

n = ni(1 — 4a2R1 b4cx4R4 -I- • • .)  (40) 

in which R is the radial transverse coordinate. In two earlier papers'," 
it has been pointed out that the value of b4 must be different to produce 
no dispersion for meridional rays versus skew rays; the difference in 
b4 was found to be 4. Kawakami and Nishizawaa found that b4 must 
be 4 to give no dispersion for skew rays and must be 4 to give no dis-
persion for meridional rays. We can visualize minimizing the dis - 
persion for one ray type, and thus experiencing a maximum dispersion 
corresponding to a change in b4 of 4. We do this in the approximation 
used here by setting u = 2, r = 4, and making 

a4 = — 4cd  (41) 

corresponding to no dispersion for meridional rays. From (24), (25), 
(31), and (41) we find for this "ideal" index distribution in the round 
fiber the specific group delay 

ni {1 — 0.26  (ni + 1)2  A21  (42) T = 

and 

t. = — 0.26  A'. 
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This agrees reasonably well with the value —nià2/8c arrived at by 
Gloge and Marcatiliw using an entirely different analysis for an 
optimum index distribution defined differently. • The rms width of 
the impulse response corresponding to (41) and (42) is 

0- = 0.752 22  à2.  (44) 

In contrast with this, the simple step-index fiber [represented by 
a, = 0 and n  CO  in (1)] has an rins impulse response width of 

1  n1 
—  A.  (45) 

Thus the "ideal," corresponding to (42) and (43), is smaller by a 
factor of 0.26à. Since à •=-• 0.01 the ideal graded-index fiber has an 
impulse response narrower by a factor of about 400 than that for the 
conventional fiber. 
The fourth-order term represented by (41) corresponds to 

=  (46) 

This is very little different from the simple parabola—not enough to 
see on Fig. 1 where curve C) represents both ô = 0 and (46) for 
A  0.01. More importantly, (46) and (41) imply that the fourth-
order term decreases in size relative to the second-order term as à 
decreases. The inaccuracies of material processing are likely to prevent 
this as à becomes small. A more probable limit is a fixed value of 8 
in (25) as à changes. This results in a specific group delay 

=  f  0.3898  (m + 1)2  ,6,1 
c 11+ (1— 8) (m + 

and an rms width for the impulse response 

= 0.112 ni  à(1 8 3) (48) 
c  —  

(47) 

• If instead of minimising the delay distortion for either the skew rays or meridional 
rays we had minimized the delay distortion for an index equation (40) at the mean 
of the index values giving minimum distortion for the skew and meridional rays—i.e., 
at b = 5/12—then the maximum departure in b for any mode corresponds to a 
change in b = ±1/12. This corresponds to 04 = ±1/64, leading to 

ni 
-c { 1  0.13  (In  ± 1)2 (   ,12} rn 

in place of (42). The coefficient 0.13 corresponds almost exactly to the result of 
Gloge and Marcatili,t° but the present analysis indicates twice the total delay spread 
predicted by Gloge and Marcatili due to the ± sign. 
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Fig. 1—Normalized index of refraction versus transverse coordinate (x/a) for the 
following parameters in eqs. (1) and (25): curve ®, u = 2, 8 = O; curve O, u = 2, 
r =4,ô = 0.05; curve 0, u = 4, 8 = 0; curve 0, u = 4, r = 2, 8 = — 1; curve ®, 
u = 8, 8 = 0; curve ®, u = 00,  = O. 

0.8 0.9 10 

For (3 = 0.05, a- becomes 0.00591 nià/c which is narrower than for the 
step-index fiber by a factor of about 50 independent of L. 
We note from (39) that the impulse response for the ideal index 

distribution perturbed by a fourth-order term (r = 4) is a rectangular 
pulse, shown as curve C) in Fig. 2. However, if the perturbation were 
sixth order, r = 6, the impulse response would vary as ti. Other values 
of r give other impulse-response shapes, which we discuss further in 
the next section. 
Finally we note from (47) that the impulse response due to the 

fourth-order perturbation of the ideal distribution may either lead or 
lag the impulse at T = ni/c, depending on whether ô is positive or 
negative [see (1) and (25)]. Similar effects due to the sign of ô are 
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Fig. 2—Impulse response P(t) versus tit . where t = T  nlic and r is given by 
(31) and (33). The conditions are the same as defined under Fig. 1. 

found for perturbations of the nonideal index distributions and may 
be seen in (31). 
In Section VI there is a discussion of Fig. 8 which shows the effects 

of perturbing the parabolic index distribution in several ways. 

V. DISCUSSION OF THE INDEX DISTRIBUTION, n  ni(1-1/2 a0x") 

In this section we discuss the distributions obtained by setting 
a,. = () in (1) which mean ô = 0 in (24) and (25). 
The total spread in specific group delay for all modes t..0 is given 

by (37), which gives a null value when u = 2. As already discussed, 
this is a simplification in the vicinity of the "ideal" distribution. 
However, (37) gives a valid representation as u departs significantly 
from the value 2. Figure 3 shows the variation in t.,. versus u. 
The behavior in the vicinity of u = 2 is a form of singularity. For 
5-percent error in u from the ideal, £maz,u 0.025nek/c. This com-
pares with 0.024474à/c for the modal delay spread from (47) for 
5-percent (at x = a) fourth-order perturbation of the ideal. We con-
clude that it is not particularly important how the ideal is perturbed. 
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Fig. 3—Normalized modal group-delay spread versus u for or = O in eq. (1). 

The value of t.,. from (37) and plotted in Fig. 3 is not very 
sensitive to the value of u at values removed from u = 2. The reduction 
in rms width of the impulse response is illustrated in Fig. 4. For u = 
(the conventional step-index fiber) the value of ol(nIA/c) is 1/1.F.2 or 
0.289. This is reduced by a factor of 2 for u near 6, and by a factor 
of 4 for u near 3.5. These results are identical to those of Gloge and 
Marcatili.'° 
The shape of the impulse response, given by (39) for u = 2 and 

by (34) for u away from 2, is plotted in Fig. 2 for several cases of 
interest. 
The number of modes which can propagate, given by (28) for the 

square fiber, is plotted as a function of u— in Fig. 5. For comparison 
the corresponding quantity for the round fiber from Ref. 10 is also 
plotted. The ratio is 4/w at u = 00, and near 2 for u = 2. The approxi-
mations made here are seen to be good, though not perfect. 

VI. PERTURBATIONS OF THE GENERAL INDEX DISTRIBUTION 

We discuss now some of the results for the perturbed index distribu-
tions, eq. (1). We recall the solutions have been obtained assuming 
an «a,4 or I SI «1. 
The solutions for the specific group delay, given in (31) and (33), 

contain the quantity Q as a factor in the perturbing term. The factor 
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Fig. 4—Normalized rms width of the impulse response versus u for a„ = 0 in eq. (1). 
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Fig. 5—Total number of propagating modes versus u-1 for a, = 0 in eq. (1). 
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Q, given by (32), contains the principal effect of the exponents u and 
r on specific group delay. Figure 6 shows how Q varies with r for the 
special case u = 2. The region very near r = 2 is in question since we 
know the "ideal" index distribution differs slightly from u = 2. Else-
where, the results should be significant and may be used in (34), 
(31), and (33). 
More general curves for Q are given in Fig. 7. We observe that 

when r > 0 the maximum value of Q is not very dependent on u but 
the most sensitive region of r (giving largest Q) does depend somewhat 
on u. An intuitive feel for the changes in the index distribution which 
correspond to some of the curves in Fig. 7 can be obtained by examina-
tion of Fig. 8. Figure 8 shows the normalized index n versus transverse 
coordinate (x/a). The curve labeled r = 2 corresponds to the pure 
parabolic distribution. The other curves correspond to 5 = 0.05 with 
various values of r in the perturbing term and u always equal to 2. 
We note in Fig. 7 that, at u = 2, the value of Q at r = 10 is much 

larger than at r = 00. This may seem surprising, since a step-index 
change occurs at (x/a) = 1.0 when r = oo . Below (x/a) = 1 the 
r = co curve in Fig. 8 corresponds to a pure parabolic gradient between 
the ordinate equal zero and —0.95à. 

0.25 

0.20 

0.15 

0.10 
= 

o 
0.051-

o 

-0.05 

-0.10 

-0 15 
1 2  1.4  1.6  1.8  2.0  2.2  2.4  2.6  2.8  3.0  3.2 

Fig. 6—Q versus r for the near-parabolic index distribution. 
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Fig. 7—Q versus ir I with u as a parameter. 

We also note in Figs. 8 and 7 that dips in the index distribution 
near (x/a) equal zero (curves for r = —0.4 and —0.1) yield values of 
I Q I comparable to those for r in the range 4 to 20. 

VII. CONCLUSION 

The above analysis provides an approximate solution for the delay 
distortion to be expected in a wide variety of graded-index fibers, 
representable by (1) with Ia,I « 
In general, gradual tapering of the index between the center of the 

fiber and the outer support provides reduced delay distortion. Only 
in the vicinity of the near-parabolic distribution is the performance 
highly sensitive to the exact index distribution. The "ideal" near-
parabolic distribution provides a potential reduction in delay distortion 
of several hundred times compared to the step-index distribution of 
the conventional clad fiber. With an accuracy of the order of 5 percent 
in achieving the "ideal" distribution, the reduction in delay distortion 
is on the order of 50. 
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Fig. 8-Normalized index versus transverse coordinate (ria) for several per-
turbations of the parabolic index distribution. 
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Mode coupling is studied in a parabolic index fiber with a lossy boundary 
and square cross section. Statistical deviations of the fiber axis from perfect 
straightness and random changes of its width are considered as causing 
mode coupling. The excess loss caused by these mode coupling mechanisms 
and the loss penalty incurred for a certain degree of narrowing of the 
impulse response are estimated. 

I. INTRODUCTION 

Multimode optical fibers whose cores have parabolic distributions 
of the refractive index," 

—) 
n = no(  , (1) 

are of great practical interest for light transmission over long distances, 
since their delay distortion is much less serious than that of con-
ventional clad fibers. 
Since no optical fiber can ever be produced free of random imper-

fections, it is important to know how statistical irregularities of the 
fiber affect its performance. Random irregularities of the fiber axis 
and random changes of the effective width of the fiber cause coupling 
among its modes. The mode losses are functions of the mode number. 
Absorption losses tend to affect all modes in the same way. However, 
if we assume that the fiber boundary either consists of an absorptive 
material or is a rough surface that scatters light, we must expect that 
higher order modes, whose fields reach strongly into the neighborhood 
of the fiber boundary, suffer much higher losses than lower order 
modes that are confined to the vicinity of the fiber axis. Coupling of 
the low-order modes to the high-loss, high-order modes increases the 
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overall waveguide losses. One objective of our study of the effect of 
waveguide irregularities is thus the determination of the excess losses 
caused by mode coupling. 
The second objective of this study of waveguide irregularities con-

sists in determining the impulse response of the fiber. In the absence 
of coupling, each mode transports a fraction of the total power at its 
characteristic group velocity. Since the group velocities of different 
mode groups are not identical, pulse distortion results.2.3 Mode 
coupling has the beneficial effect of improving the impulse response of 
the fiber. It is thus of interest to determine how much reduction of 
multimode pulse distortion can be achieved by random bends and 
random width changes of the fiber. 
The effect of random bends on parabolic index fibers with circular 

cross section has been estimated in an earlier paper.' Pure diameter 
changes of a fiber with circular cross section leave modes with different 
circumferential symmetries uncoupled. Statistical irregularities are 
unlikely to result in pure diameter changes without distorting the 
circular fiber cross section. However, an analysis of more general 
distortions of a fiber with nominally circular cross section is difficult 
to perform. For this reason we discuss a fiber with parabolic index 
distribution (1) but with square cross section. It seems reasonable to 
expect that the performance of a fiber with square cross section is 
similar to that of a fiber with circular cross section. We expect to find 
the correct order of magnitude of the losses and impulse response of 
the round fiber by examining its close relative, the fiber with square 
cross section. In particular, it should be possible to assess the relative 
effect of random axis deformations as compared to random width 
changes. In a square fiber, changes of only one set of opposing walls 
leave groups of modes uncoupled from each other. This situation 
corresponds to the circular fiber with pure diameter changes that 
leave modes of different azimuthal symmetry uncoupled. By allowing 
both sets of opposing walls to change their separation randomly, we 
are sure that all modes are coupled to each other. This model corre-
sponds to a nominally round fiber whose cross section is deformed in 
an arbitrary way that does not conserve the circular symmetry. 

II. THE MODES OF THE PERFECT FIBER WITH SQUARE CROSS SECTION 

The modes of an infinitely extended medium with the distribution 

r2 
n2 --= 4(1 — 2 — Zi) 

a2 
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of the square of the refractive index have the formé 

2 (NI.tF)PYll, (,/-2--x 1 H, (,,ii  \ e-r:/w2 
\  et)  /  w /  w / 

E 5 = 

It is 
(nor29-1-gp ! q!)1w 

r2 ,—.. z2 +  y2 . 

(3) 

(4) 

The parameter a is an arbitrary constant that, in conjunction with 3, 
determines the transverse dependence of the refractive index distribu-
tion. However, in the round fiber it is convenient to associate a with 
the radius of the fiber boundary so that a is the relative difference 
between the values of the refractive index on axis and at the fiber 
boundary. 
The square of the refractive index distribution (2) does not follow 

precisely from (1). However, if one equation is regarded as the precise 
distribution of the corresponding quantity, the other holds approxi-
mately provided à" is small and we limit r to the range r a. H p and 
H « are Hermite polynomials of degree p and q, and P is the power 
carried by the mode. The parameter co is defined asé (k = cir‘r—Eoeto) 

( k .Via  y w =  (5) no -a 

and determines the radius of the field distribution with p = q = O. At 
r = w the field has decayed to 1/e of its value on axis. E „« represents 
the transverse component of the electric field vector. The longitudinal 
field components are relatively much weaker and are not being con-
sidered. The field (3) is only an approximate solution of Maxwell's 
equations. The propagation constant of the mode is given asé 

2-Nrrà i 
a = fipg = nok [1 no ka (P + q + 1)] •  (6) 

The modes of the square-law medium are mutually orthogonal and 
satisfy the relation 

P_ ,sliº f_ E" e adxdy = PS pp, 3„,. 
2k  go   

So far, the fiber boundary has been ignored. The mode field (3) is an 
(approximate) solution of the guided-wave problem if we assume that 
the distribution (2) extends to infinity. However, each mode decays 
very rapidly outside of a certain region. For a given value of p the 

(7) 
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field oscillates as a function of x passing through p zero crossings. The 
shape of the function 

H4 (-a"  e-22 /w2 

is shown in Fig. 1. At the point (see appendix) 

= x' = //nip 

(8) 

(9) 

the oscillatory behavior of the function changes to a rapid decay. 
If x' < a the presence of the wall does not interfere appreciably with 
the field distribution. However, if x' > a the field distribution is 
severely altered by the presence of the wall. Since we are assuming 
that the interaction of the field with the wall causes power dissipation 
either by absorption or by radiation, we consider those modes whose 
fields reach the vicinity of the wall with high field intensity as being 
effectively cut off. By replacing x' in (9) with a we obtain the condition 
for the maximum value of p that can be allowed for low-loss modes. 

a )2 1  \IS;  1 
pc =  —  noka  — 2-• (10) 

Since we are assuming that the boundary of the fiber has a square cross 

15 

10 

-10 

-15 
-5 -4 -3 -2 o 2 

Fig. l—Plot of the function given by eq. (8). 
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section, we also must impose the same "cutoff" condition on g, 

qc =  _ 
\w f  2 

We use the modes (3) of the infinite square-law medium (2) to 
describe the modes of the fiber with square boundary if p < pc and 
g < g,. If either p > pc and/or g > g, we regard the modes as so lossy 
that they are effectively cut off. This procedure is an approximation, 
but it allows us to obtain estimates (whose errors are unknown) to a 
complicated problem. 

III. COUPLING COEFFICIENTS 

The coupling coefficients between two modes are defined by the 
general expression6.7 

WE0 
4ip  dx  dy(71.2 — n2)E„E*,?„,.  (12) 

= 

A square-law fiber with random axis deformations can be described 
by the following distribution of the square of its refractive index. 

2 
fl2 _fl{1 —  (x  .f)2 (Y  9)2]3}  (13) 

We assume that f and g are both random functions of z and that 
f/a and g/a are small quantities. The deflection of the optical axis of 
the square-law medium has a far more important effect on the modes 
than the corresponding deviation of the fiber boundary. The deflection 
of the fiber boundary that results from the random bends of its axis 
is neglected. 
Substitution of (2), (3), and (13) into (12) results in 

nokwA \ 
KIM.1)±1.4 =  ia2  147.7-1- of f(Z)  (14) 

and 
noicw3,   —  ia2  -vg  og(z). (15) 

All other coupling coefficients vanish. The two choices (1 or 0) that 
are indicated under the square-root sign in (14) and (15) belong to 
the corresponding upper or lower sign of the subscript on the left-hand 
side. Random deformations of the fiber axis couple only neighboring 

modes. 
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For random width changes of the fiber we use the distribution 

X2 Y2  
(16) 

For small values of f/a and g/a we can write this expression approxi-
mately as follows: 

2 
712 = 4 {1 - -i [x2 (1 - 2 -f ) + y2 (1 - 2 )] 31 •  (17) 

a  a  a 

For random changes of the width of the guide we obtain from (2), 
(3), (12), and (17) 

and 

noIC W2Z    
K  p±2  =   2iaa  -‘f(p ± 1)(p ± (1)f(z) .q   

nokuP3   
= 2iaa  (q ± 1) (q  )g (z). 

(18) 

(19) 

All other coupling coefficients vanish. There are nonvanishing diagonal 
elements in this case. However, diagonal elements couple each mode 
only to itself. This self-coupling is of no importance if f (z) and g (z) 
have Fourier spectra with no zero (spatial) frequency component 

IV. COUPLED POWER THEORY 

Mode coupling in waveguides with random irregularities can be 
described by coupled power equations.8 

P y 1 aP, 
-+ - —  = a,P,  1±T h„(P „ - P,).  (20) az  u, at  p-i 

P, is the average power carried by the mode labeled y, y, is its group 
velocity, and a, its power loss coefficient. The mode label y is used as 
an abbreviation for the set of labels p, q. The power coupling coefficient 
h, is defined as follows :8 

hpe. = Lk,  - •a).  (21) 

The coefficient «k,» is the factor of the function f (z) or g (z) appearing 
in eqs. (14), (15), (18), and (19). The spatial power spectrum of the 
function f (z) [or g (z)] is defined as 

J. 
2 

f (z)e-ihdz1 ) •  (22) 
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It is assumed that L ---> co in (22). The symbol ( ) indicates an en-
semble average. 
Since the random processes considered here tend to couple each 

mode only to one of its neighbors on either side (in mode label space) 
the equation system (20) can be converted to a partial differential 
equation whose variables are not only the length coordinate z and 
time t but in addition the two mode labels p and q.9.1° If the number of 
modes below the effective cutoff value is very large, the set of discrete 
modes can be regarded as a quasicontinuum. We write 

E  ( P  P ) 

=  h pq, p+Ap.q( P  P )  h pq, p—ti p,q( P  P pq) 

h pq, p,q+Aq( P  P pçi)  h pq, p,q - 4( P p,q —Aq  P pa) 

[  api h (P)  + (4)2 al  -a—Pi• 
ap  ap  aq  aq 

The last step follows by considering the discrete mode labels as con-
tinuous variables and replacing differences by differentials. The nota-
tion h(p) and h(q) serves as a reminder that, according to (14) and 
(15), the coupling coefficients depend only on p if q is held fixed, and 
(18) and (19) show that they depend only on q if p is held fixed. We 
thus obtain the approximate partial differential equation 

-v =  (4)2--ap  [h (p) %]  ( àq)2 [h(q)—aP i• (24) 
dg  aq 

aP , aP  a 

The average mode power P 's now regarded as a continuous function 
of z, t, p, and q. The group velocity e is a function of p and q. We have 
omitted the loss term. We consider the modes as lossless if the vari-
ables p and q remain below the cutoff values (10) and (11) and as 
having infinitely high loss if cutoff is exceeded. This fact can be incor-
porated into the theory as a boundary condition by requiring 

P (P., 4.) = 0-  (25) 

It has been shown in Ref. 8 how the pulse propagation problem can be 
solved by means of a perturbation method if the solutions of (24) for 
the time-independent case are known. We thus consider the trial 
solution 

(23) 

P(z, t, p, q) = U(p)V (q)e-gz  (26) 
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and obtain by substitution into (24) 

1 a [  av 
(Lie a {h(p) —au + (4) 2 —  h(q) aq  = 0.  (27) 

ap  V aq   

We separate this equation into two ordinary differential equations by 
introducing the separation constant ic2: 

and 

C  )2 U = 0 p  dp  (3,11 
d [h(p) dU  ±  K2 

d 
e  K2 [h(q)  V  O. 

dq  ddVq  (Aq)2  — 

(28) 

(29) 

V. CALCULATION OF THE STEADY-STATE POWER LOSS 

The equation system (28) and (29) together with the boundary 
condition (25) (and an additional one to be discussed later) defines 
an eigenvalue problem. The lowest order eigenvalue ell has the 
physical meaning of the steady-state loss of the statistical power 
distribution.' This quantity is of interest since it determines the 
additional losses that are caused by the statistical irregularities of 
the fiber. 
For random deformations of the fiber axis we obtain the power 

coupling coefficient h(p) from (14) and (21). 

with 
h(p) = K(0)p  (30) 

nokwà y 
K(S1) =    F(9). (31) 

We assume that f(z) and g(z) have identical power spectra so that 
h(q) follows from h(p) by replacing p with q. According to (6) the 
difference of the propagation constants of adjacent modes can be 
approximated as 

aPg =  a (32) 

This approximation is independent of the mode numbers. This means 
that only one spatial frequency (or actually a very narrow range of 
spatial frequencies) of the power spectrum F(0) is responsible for 
mode coupling. For random axis deformations we have 

Ap = Aq = 1  (33) 
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so that we must solve the differential equation 

d r dU 
Lp  K e(2n) U  O. 

Its solution is a Bessel function of zero order, 

(34) 

U (p) = Jo (2  .K. »K " q3)  (35) 

The choice of the Bessel function instead of a Neumann function, 
that would also solve (34), is dictated by an additional boundary 
condition. Since the partial differential equation (24) can be regarded 
as a diffusion process, we must require that no power diffuses into the 
lowest order mode p = 0 from negative values of p. This requirement 
means that aP/ap = 0 at p = 0. The solution (35) satisfies this 
condition. The solution of (29) is similarly 

V (q)  Jo (2.‘trie—m K2 -Vq).  (36) 

The boundary condition (25) leads to 

= UP   2   (37) 

and 

2.\17  K2  K(l)  =  u  (38) 

The roots u, and up are defined as solutions of the equation 

Jo(up) = 0.  (39) 

Since the eigenvalues depend on the labels 3, and µ, we attach these 
labels to a and obtain from (37) and (38) (note, pc = 

K(a) 2  2 
o.,,, =  (1 4 +  up).  (40) 

The steady-state power loss, the lowest order eigenvalue gil, follows 
from (5), (10) (neglecting the term D, (31), and ui = 2.405 

axis deformation: un = 5.78  F (S2) .  (41) a 

We have thus rederived the loss formula (42) of Ref. 4, 
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For random diameter changes we obtain from (18), (21), and (31), 
considering that the spacing (in 0-space) between adjacent coupled 
modes is now twice as large, 

h(p) = 1 la K (2n)p2.  (42) 

Since the number of modes is assumed to be large, we have used the 
approximation p(p — 1) Pez, p2. With ,Cip = àq = 2 we obtain from 
(28) and (42) 

d r 2 dU 1 __,_ a2  tc2  
dp LI) dp i ' w2 K(22) U = 0'  (43) 

The solution of this differential equation is 

1 
U = —, cos (pp ln p ± 41,)  (44) 

"VP 
with 

Id  K2 1 
P'-- NI w2 K(22)  4  (45) 

The solution of (29) is correspondingly 

1 
V = Ti cos (p» ln q ± 44)  (46) 

with 

V a2 a — K2 1 
Po  w2 K (2R)  4  (47) 

These solutions have a singular behavior at p = 0 or q = 0. However, 
we must keep in mind that p and q are really discrete quantities. 
Considering them as continuous variables is an approximate procedure 
that can work only for very large values of p or q where the relative 
difference between adjacent discrete values becomes small. Since 
ln p = 0 for p = 1, we allow p and q to vary only between 1 and pc. 
The requirement that no power diffuses across the lower limit of the 
range of the variables imposes the conditions 

( dU 
— 0 

\ dp / 1, 1  — 
and  (48) 

( ddVq),i _ 0. 

These conditions lead to the determination of the phase terms via 
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the equations 

and 

1 
tan ck, = — 

1 
tan 4),, = — ip—,‘ • 

The boundary condition (25) leads to 

P.  = ln p. L ,̀̀, '"  2  '41 
1 r 1 

1) 7 — r + arctan .,.— • 

p, as well as p, are solutions of this equation with integer values of p. 
Since the values of p, are now known, we obtain the eigenvalue cr, 
from (45) and (47) 

(49) 

(50) 

1 
=  K(20) (e,  p,2,  • 

For the lowest order eigenvalue, that is, for the steady-state power 
loss coefficient, we obtain with the help of (5) and (31) 

width changes: ou = (4p; + 1) -(3174 F(20).  (53) 

The solution of (51) is not a constant. It depends on the waveguide 
parameters through its dependence on p„ = (a/w)2. A plot of pl as a 

function of p, is shown in Fig. 2. 
The forms of the steady-state power loss coefficients (41) and (53) 

are very similar. The power spectra describe the deflection of the fiber 
axis from its nominally straight position or the changes of the width 
of one of the transverse fiber dimensions. However, the excess loss 
caused by random changes of the width of the fiber depends on a 
component of the power spectrum at twice the spatial frequency com-
pared to the excess loss for random bends of the fiber axis. 

(51) 

(52) 

VI. CALCULATION OF THE PULSE WIDTH 

The width of the impulse response of a multimode fiber that is 
long enough for the steady-state distribution to establish itself is 
given by the formula:8 

At = 4 L  (Gu,  VG ")2 
— aii 

(54) 

The term with o„,, = cru is excluded from the sum. The functions 
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Fig. 2—Plot of the parameter pi as a function of /h. 

G„ are defined as 
G, = A„U,,(p)V „(q) 

400 600 1000 

(55) 

and V is by definition the difference between the inverse group velocity 
of the modes minus the inverse of the maximum group velocity.' 

1 no   à  I 
v(p, q)  c = cnok1/4 2 '1) q12.  =   

The expression in parenthesis is an abbreviated way of writing 

(G11, VG„) = f dp f dqGilVG„,.  (57) 

The integrals extend over the entire range of p and q variables from 
either 0 or 1 to the cutoff value pc = qc. Requiring the normalization 

(56) 

dp f d ep. = 1,  (58) 

we have for random axis deformations: 

W 2 JO (Uv Vi)  ) Jo (Up V-1  
1:4  go G = 
(%).11(14) 
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and for random width changes: 

G„ =  cos [p, in p  ep,.] cos [p„ In q Op] 
«VIN 

with 

A„ = 2 [In  +   In qc   1  

The integrals (57) have the following solutions. For axis deforma-
tions (Ai 0 1) : 

(Glly V al  =  (G11) V G ml) 

32 Muiu„   I 2i4 — 1 6 (Id  e  
cnok2a2 (Id — /z)2 3u  (uï — tt,)2 

and for y, g 0 1 
273,  ultur   who  2 

(G11, VG,) = cnoicke (/4 — 14)2 (14 — u)2 PC. 

For random width changes (p 0 1): 

(G11, VGig) = (Gil,  = 4  a. PiPpP2cAliA-ig cnok2a2  

2,1 (1 — 

(1 + 4,4)Ei + (pi + pj2Il + (., — ou)2] xl 

(62) 

(63) 

x [ ( 1)p  ±  1 -I- 2 (Pi ± PD    1 
Pc‘i (1 + 4p (1 + 4pe) J 

1   
A11[4 -I- (pi  P g)214 ± (Pi — Pp)2] 

X [ ( —1) e' + 2  5 + 2(P1  + e.)    li (64) 
Pc-\! (1 ± 4e) (1 ± 4p) if 

and for v,  1 

(Gil, VG„) — 8  p2A.LIA.„ cnok2a" 

X [1 ± (pi ± P,)2]El + (pi — p,)2][1 4- (PI P»)2][1 ± (Pi — P.)23 

X { ( — 1)  1 + 2 (pi -V a     1 
Pell (1 -F 4p)(1 + 4e) I 

2 PILAW» 

X I (-1)e + 1 + 2 (pi -I- p)  
Pc-V (1 -I- 4p)(1 + 4pe) j 

(65) 
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Evaluation of (54) with the help of (62) and (63) yields, for random 
deformations of the fiber axis, 

0.423 eri; a 
At =  (66) 

cnok2a2-e  (n) w 

Equation (66) determines the pulse width of an impulse after it has 
traveled a distance L (L must be large enough so that the pulse has 
settled down to steady state) in the presence of random deformations 
of the fiber axis. The pulse width for uncoupled modes is obtained 
from (56) 

L L 4U 2 
AT — , v qic, e  v(0, 0) — cn0k2a2  Pc.  (67) 

The relative improvement of the width of the impulse response caused 
by mode coupling is characterized by the ratio' 

'at R=  = 0.105  a —    
AT  -NI LK (n) w 

(68) 

Mode coupling not only shortens the width of the impulse response, 
but it also leads to excess loss. In order to find out how much excess 
loss is associated with a given improvement of the width of the impulse 
response, we form the product of (41) with the square of (68) 
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Fig. 3—Plot of the function H (AO. 
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For random axis deformations, the product of the square of the im-
provement factor with the excess loss is independent of the waveguide 
parameters and the statistics of the random axis deformations. 
For random width changes we obtain similarly 

43e,  ..\/ L  
At — cn0k2a2  K(212) 11(pc) •  (70) w 

The function H (pc) is plotted in Fig. 3. The improvement factor is 

R=  H (pc)  a 
\ILK (22) w 

Finally, we obtain the loss penalty from 

R2cr1lL = (2pi -I- 0.5)1-12(pc). 

This function is shown graphically in Fig. 4. 

(71) 

(72) 

VII. DISCUSSION AND NUMERICAL RESULTS 

We have derived expressions for the steady-state loss and the loss 
penalty of graded index fibers with square cross section for the case of 
random axis deformation and random width changes. The most 
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conspicuous difference between these two types of fiber imperfections 
is the fact that, whereas the Fourier components of the function f (z) 
(describing the fiber axis) at the spatial frequency S.2 are instrumental 
in the mode mixing process, the Fourier components at twice the 
spatial frequency, 211, determine the mode mixing process in case of 
random changes of the width of the fiber. This behavior can easily be 
understood. Consider a Gaussian beam of arbitrary width that is 
injected into the fiber off axis." The beam undulates periodically 
around the fiber axis and also changes its width periodically. The 
undulations around the fiber axis have a period" 

A = 
Jira 

-V3 
(73) 

while the width changes repeat themselves with half that period or at 
twice the spatial frequency." Random displacements of the fiber axis 
couple to the deflections of the beam from its on-axis position. This 
deflection is driven by a Fourier component at the spatial frequency 

27r  -Nrià 
= — 

a 
(74) 

The beam width changes are correspondingly driven by changes in 
the gradient (width) of the parabolic index medium. It is thus clear 
that they respond to twice the spatial frequency. 
In order to be able to associate specific rms deviations of the fiber 

axis or rms width changes with fiber loss we have to consider a par-
ticular statistical model. We choose (arbitrarily) a Gaussian correlation 
function 

( f (z) f (z  u)) =  »): (75) 

Fr is the rms deviation of the function f (z) and D its correlation length. 
The power spectrum of f (z) is known to be 

F(0) = -‘1752De—(0D12)2  (76) 

For a given value of 0- this function assumes its maximum value 

[F (0)]D mggl)„, = 

at 

lirre—°-5 _ 1.52 -2 
O   a- — O 

(77) 

Din =  (78) 

Let us consider a numerical example. We use the following fiber 
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parameters 
a = 4.85 X 10-3 cm 
no -- 1.56  • 
= 0.014 

(79) 

At X = 1 pm wavelength we have a/w = 6.3 or p, = 39.7. The 
difference between the propagation constant of adjacent modes is, 
according to (32), St ---- 34.5 cm—'. With O = we calculate the excess 
loss values at the peak of the power spectrum at the value of the 
correlation length given by (78), Dm = 0.041 cm. For random devia-
tions of the waveguide axis we obtain from (41), (77), and (79) 
(0 in cm) 

• = 6.44 X 10602 (cm -1) . (80) 

In order to keep the excess loss below 10 dB/km = 2.3 10-5 cm—' we 
must keep the rms deviation of the fiber axis below o -- 2 X 10—' cm. 
However, this stringent tolerance requirement results from our as-
sumption that the correlation length of the random irregularities of 
the fiber axis assumes its worst possible value (78). If, for example, 
the correlation length happens to be D = 0.5 cm we obtain instead 
of (80) 

-• = 6.4 X 10-25 02 (cm—')  (81) 

so that we can now tolerate e = 6 X 10° cm in order to keep the excess 
loss below 10 dB/km. This example shows that it is impossible to 
predict the excess loss to be expected from a practical square-law fiber 
unless the statistics of its irregularities are known precisely. 
For reasons of comparison we state the corresponding value for 

random width changes. In this case the spatial frequency that is 
instrumental in providing mode coupling is 2S2 = 69 cm—'. The worst 
possible correlation length is now D„ = 0.02 cm. From (53) and Fig. 2 
with p, = 40 we obtain (o in cm) 

• = 1.39 X 10602 (em-1).  (82) 

The tolerance requirements of random width changes appear a little 
less stringent than those of random axis deformations. However, we 
have already pointed out that the excess loss value depends critically 
on the actual statistics of the fiber. Since the excess loss caused by 
random axis deviations depends on a different spatial frequency than 
the excess loss caused by random width changes, a loss comparison 
of the two effects is not possible. 
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Next we discuss the loss penalty that is incurred for a given im-
provement of the width of the impulse response of coupled mode 
operation compared to uncoupled mode operation. The equations (69) 
and (72) show that the loss penalty is independent of the statistics of 
the fiber irregularities. This feature makes the loss penalty a useful 
quantity. In case of random variations of the fiber axis, the loss penalty 
is even independent of the fiber parameters and is simply a dimension-
less number. Let us assume that we want to achieve a ten-fold improve-
ment of the width of the impulse response compared to the impulse 
response of uncoupled multimode operation. In this case we have 
R = 0.1 and obtain from (69) for random deviations of the fiber axis 

= 3.2 = 14 dB.  (83) 

The length L needed to incur this loss and at the same time to achieve 
R = 0.1 depends on the statistics of the irregularities. However, eq. 
(83) tells us that it costs 14 dB in excess loss to achieve a ten-fold 
relative pulse width improvement. 
For random width changes, the situation is slightly different. Here 

the loss penalty depends somewhat on the fiber parameters. For the 
values used earlier we find from Fig. 4 with pc = 40, 

R2cr11L = 10-2 .  (84) 

The loss penalty for R = 0.1 is more favorable in this case, 
0.11L = 4.34 dB. 
Fiber irregularities can be introduced intentionally in order to 

improve the impulse response. In the conventional fiber with a round 
core of constant refractive index that is surrounded by a cladding 
with constant index, the loss penalty for pulse distortion improvement 
can be reduced (in principle avoided) by tailoring the shape of the 
power spectrum carefully.' The reason that the shape of the power 
spectrum has an influence on the loss penalty is explained by the 
observation that the spacing (in (3-space) between adjacent modes of 
the conventional fiber is dependent on the mode number, so that a 
band of spatial frequencies of the power spectrum takes part in the 
mode coupling process. 
In case of the parabolic index fiber, only one spatial frequency 

(or actually a narrow range of spatial frequencies) is responsible for 
mode coupling. The shape of the power spectrum is thus immaterial, 
only its value at the spatial frequency l enters into the picture. The 
expressions (69) and (72) show that the loss penalty of the parabolic 
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index fiber is independent of the power spectrum. No loss advantage 
is to be gained by using especially shaped power spectra. One might 
think that an advantage could be gained by departing from the 
square-law index profile in order to change the mode spacing and 
sample more of the power spectrum. But as soon as the index distribu-
tion deviates slightly from the parabolic profile the uncoupled impulse 
response becomes much broader. The mode coupling mechanism would 
now have to work against a far less favorable (uncoupled) impulse re-
sponse so that it seems unlikely that an advantage can be gained 

in this way. 
Finally, we consider an example of pulse width reduction by random 

irregularities. We can introduce intentional deviations of the fiber 
axis from perfect straightness in order to cause mode coupling. Since 
the coupling process must be random, we could use deformation func-
tions f(s) and g (z) that are sinusoidal in shape but have a random 
phase. This introduces a power spectrum centered around the spatial 
frequency of the sinusoidal process having a finite width. Instead of 
pursuing this idea further, we assume that we have somehow created 
an axis deformation whose power spectrum reaches beyond the fre-
quency 7 of (32). For simplicity, and to have a definite case in mind, 

we choose 

I 0  < 21/ 
F(0) = 1 2n  (85) 

IOI > 2fl. 

This power spectrum is flat from zero spatial frequencies to a cutoff 
value of O = 20 and zero for O > 2U. The rms deviation a• of the fiber 
axis from a straight line appears in (85). Using the fiber parameters 
(79) we obtain from (68) (5-, L in cm) 

6.9 X 10-5 R  (86) 
ervi, 

A ten-fold improvement of the width of the impulse response 
(compared to the uncoupled case), R = 0.1, over a length of 
L = 1 km = 106 cm requires an rms deviation of the fiber axis of 
cr = 2.2 X 10-8 cm. We already know that we pay for this improve-
ment of the impulse response with a loss penalty of 14 dB. Very slight 
random deviations from perfect straightness are already very effective 
in providing mode coupling and improving the width of the impulse 

response. 
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For random width changes we have to allow for a wider power 
spectrum. Letting the power spectrum again extend twice as far as 
the effective spatial frequency, 2S2 in this case, forces us to divide 
(85) by 2. We thus find from Fig. 3 and (71) 

8.37 X 10-6  
R =  (87) 

R = 0.1 and L =- 10' cm requires Er = 2.6 X 10-6 C m. 

APPENDIX 

The function 

H p (_d x ) e—x, l le e— ietpz 

W 

describes the modes of a square-law medium defined by 

x2 _ 
n(x) ---- no (1 —  

(88) 

(89) 

The associated ray problem can be described by a paraxial Hamiltonian 
of the form" 

H = — 1) — n(x). 
2no 

(90) 

The quantum mechanical treatment of this problem leads to an ex-
pression for the "energy" E of the ray that has the form" 

ep E = — —k -  (91) 

We define the "turning point" of the light rays associated with the 
wave field (88) by the condition that p., which is proportional to the 
slope of the light ray, must vanish. That means that the ray trajectory 
is tangential to the optical axis as the rays turn back in their path 
leading them away from the axis. Using p. .-- 0 and equating (90) 
and (91) we find the following condition for the turning point: 

13 p 
11(x')  =  

(92) 

The propagation constant of this two-dimensional mode field is6 

Iiià  1) r 
1„ 3 = nok [1 — 2  ( ,ricca  p + §  • 
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Substitution of (89) and (93) into (92) leads with the help of (5) to 
the formula (9) for the turning point. 
The physical argument advanced here serves the purpose of defining 

the range in which the Hermite polynomial has an oscillatory behavior. 

This range is given by 
—x'  x  x'.  (94) 

Outside of this range the Hermite polynomial grows monotonically to 
infinite values. However, since the Hermite polynomial enters the 
mode field (88) only as a product with a Gaussian function, the mode 
field decays rapidly without oscillation outside of the range given 

by (94). 
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Transverse Coupling in Fiber Optics 
Part I: Coupling Between Trapped Modes 

By J. A. ARNAUD 

(Manuscript received August 3, 1973) 

Two perturbation formulas have been proposed to evaluate the coupling 
between parallel optical waveguides, one involving a line integral and the 
other a surface integral. They are shown to be identical. The former 
expression is preferred because of its greater simplicity. The case of two 
parallel lossy dielectric slabs is discussed as an example. 

I. INTRODUCTION 

There has been a renewed interest during the last few years in the 
evaluation of the transverse* coupling between two parallel open wave-
guides in connection with integrated optics circuitry2.' and long-
distance optical communication by bundles of glass fibers. 
The coupling between two open waveguides can be obtained by 

replacing the field of one waveguide by an equivalent current and 
evaluating the perturbation caused by this current on the other 
waveguide.4 A more direct and slightly more general (but essentially 
equivalent) derivation, based on Lorentz's reciprocity theorem, is given 
in this paper. A related result, applicable only to lossless fibers, has 
been used to evaluate the coupling between dielectric rods with circular 
cross section.' The perturbation formula derived in this paper involves 
an integral along a contour located between the two waveguides. A 
seemingly different perturbation formula has been recently proposed 
that involves a surface integral over the cross section.' The two 
formulas are shown to be in fact identical. We will not discuss in 
detail other coupling formulas such as the ones proposed in Refs. 7 
or 3. In Ref. 7, the coupling is obtained by applying the Rayleigh-Ritz 

The word "transverse" is used here to distinguish the problem of two dielectric 
waveguides lying side by side, where the transfer of power takes place in transverse 
directions, and the axial coupling between two waveguides placed end to end, where 
the transfer of power takes place along the z axis (the later arrangement is discussed, 
for instance, in Ref. 1). 
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optimization technique to a variational expression. The formula ob-
tained by this method involves surface integrals and is rather com-
plicated. In Ref. 3, analytic expressions were obtained for the coupling 
between two identical rectangular fibers that agree well with numerical 
calculations based on the exact field equations. The approach, how-
ever, is restricted to fibers with a particular geometry. 

II. GENERAL EXPRESSION OF THE COUPLING 

Let the time dependence of the sources be denoted exp (—Kt). 
Maxwell's equations are, in a source-free region with scalar permit-
tivity E and permeability g 0, 

✓ X E = KiL.H,  (1a) 

✓ X H = —KEE.  (lb) 

Any two solutions (E, H) and (E., H.) of eq. (1) satisfy the relation 

V •3 ..--- 0,  (2a) 
where 

J = Ea X H— E X H..  (2b) 

Integrating over a volume V, Lorentz reciprocity theorem is obtained 

Is (E,, X H — EXIL).(18 = 0, (2c) 

where S denotes the surface enclosing V, and dS a vector normal to 
S pointing outward with magnitude c1S. Let the medium be uniform 
along z, that is, E be independent of z. If 

(E, II) =-=- (E,, Et, H,, Ht) exp (yz)  (3) 

denotes a solution of Maxwell's equations, then 

(E+, H+) =---- (—E,, Et, H,,, —11t) exp (--yz)  (4) 

is also a solution of Maxwell's equations. The arguments x, y have 
been omitted in the above expressions, and the subscripts t stand for 
"transverse." The field (E+, H+) is the field adjoint to (E, H) ; it 
describes a wave propagating in an opposite direction in the same 
medium and at the same frequency. A more general definition of the 
adjoint field, applicable to nonreciprocal media, can be found in Ref. 8. 
Let us now consider two open waveguides a and b uniform along 

the z-axis, and let S be the surface S. + S:,± Cadz shown in Fig. 1. 
The field (E., H.) in eq. (2) is taken as the field of a trapped mode on 
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Fig. 1—Coupled dielectric waveguides. 

waveguide a in the absence of waveguide b. The dependence of (E., H.) 
on z is denoted exp (-yaz). The field (E+, H+) is the adjoint field of a 
trapped mode of the two coupled waveguides, with an exp (— rz) 
dependence on z. Letting the spacing dz between S.' and Sa tend to 

zero, eq. (2) becomes 

(7. — r) f (E. X H+ — E+ X H.)•dS. 
sa 

= - f(Eo X II+ — E+ X H.)•de.,  (5a) 
c. 

where de0 is a vector perpendicular to the contour C., pointing out-
ward. Proceeding similarly for waveguide b we obtain 

(7, — r) f  (E, x H+ — E+ x H,)•ctsb 
Sb 

--- — 1 (Ea X H+ — E+ X Hb) • dCb.  (5b) 
Cb 

Because the coupling between the two waveguides is small, we can 
assume that the field E, H at plane z = 0 is the sum of the fields of 

the two waveguides, that is, 

E= E. + Eby  (6) 
H = H. + L. 
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Substituting these expressions, eqs. (6), in eqs. (5a) and (5b) we 
observe that the cross terms can be neglected on the left-hand sides 
(1.h.s.) because (Eb, Hb) is small when (Ea, Ha) is large, and vice 
versa. On the right-hand sides (r.h.s.), on the contrary, only the 
cross terms remain, as we can verify by applying Lorentz reciprocity 
theorem to each waveguide. Multiplying together the 1.h.s. and r.h.s. 
of eq. (5a) and (5b) the desired equation for r is obtained. 

(r — 'Ya)(r — -ye) = cace/PaPe,  (6a) 
where 

ea,b = L  (Ea ,b X  11 — Et. X .,b).dCci,b,  (6b) 
a,   

P 0.,, = (Ea,b x 11,15, — Eeb x Ha,b)  (6c) 
, b 

Because the coupling takes place only if 7.  -ye, the coupling c. 
(reap. cb) is independent of the choice of the contour C. (resp. Ce) as 
long as it surrounds only one waveguide. By choosing the two contours 
as coincident in the region where the fields of the two trapped modes 
have a significant intensity and using eq. (4), we find that C. is equal 
to cb. It is shown in the appendix that our result, eq. (6), can be 
expressed in the form given in Ref. 6. The expression, eq. (6), however, 
is simpler to evaluate. 
Let us now assume that the contours C., Cb coincide with the y 

axis and are closed at infinity where the fields vanish. The general 
expression, eq. (6), becomes 

(r — -ro)(T — 7b) = c2/P0Pb,  (7) 
where 

C  re. (E.,Hh —  — Eu1-1.04, 
2 _a, 

and 

= f+ 00 (Ea X H.)•zdxdy, 

Pb =If +00  (Eb X Hb)•zdxdy, 

where z denotes the unit vector directed along the z axis. 
Let us specialize eq. (7) to symmetrical stratified dielectric wave-

guides such as the slabs shown in Fig. 2. The fields are assumed to 
be independent of y. For TE waves the electric field has only one 
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component E„  E. We have, from Maxwell's equations, eq. (1) 

= Ez = H„ = 0,  (8a) 

H. = (Kg.)-'dE/dx,  (8b) 

Hz = — (y/Kii.)E.  (8c) 

Equation (7) thus reduces to the simpler form 

(r - 7.) or - -yr,) = (1 - o/-y”Ee:/(1 eclx  nix) , (9) 
-00 

the fields E. and Eb of the uncoupled waveguides being evaluated at the 
same point between the two waveguides. 

III. COUPLING BETWEEN LOSSY DIELECTRIC SLABS 

If the waveguides are homogeneous dielectric slabs of thickness 2d 
and complex permittivity e we have 

E = exP (F e)  (10a) 

above or below the slabs and, for even modes, 

E = cosh (y.x)/cosh (74)  (10b) 

within the slabs (obvious changes in the origin of the x axis were 
made). In eqs. (10a) and (10b) we have defined 

— -y2,  Real (7.0) > 0,  (11a) 

en — •y2,  (11b) 

(11c) 

The propagation constant y is known to satisfy 

tanh (74)  Yzo = 0.  (12) 

(See, for instance, Ref. 6.) Substituting E from eqs. (10a) and (10b) 
in eq. (9) we obtain, using eq. (12), 

r - ---- ±y-̀7M0(1 +  — 11)-1 exP (- 7.0D),  (13) 

where D denotes the spacing between the slabs. This expression 
coincides with the result given in Ref. 6 when appropriate changes of 
notation are made. 
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Fig. 2—Coupled dielectric slabs. 

Let us now make a general comment. The coupling formula, eq. 
(6), rests on the existence of a divergenceless quantity, the vector J 
in eq. (2a). Coupling formulas similar to eq. (6) can be derived from 
other wave equations. For the case of the scalar parabolic wave 
equation' applicable to the propagation of radio waves in atmospheric 
ducts, • the vector J has components 

J,  21c0e E  eaE/ az — EaE/ az, 

jt = EtVtE — Ev0E, 

where the adjoint field is 

(x, y, z) = Eci(x, y, —z). 

The above expression for J can be obtained by analogy with the 
equivalent quantum mechanical problem.' 
In conclusion, we have derived a simple coupling formula which is 

more general than previous similar expressions4,5  because it is appli-
cable to lossy fibers. In order to evaluate explicitly the coupling, one 
needs to know the normalized field of each waveguide, in the absence 
of the other, along some line located between the two waveguides. 
For slabs and rods with circular cross section, exact solutions are 
available. In general, however, we have to resort to numerical tech-
niques or to measurements made at a convenient wavelength on a 
scaled version of the open waveguide. In a second part of this ap per, io 
we will apply eq. (6) to mode-selecting systems. 

* A similar equation is applicable to anisotropie fibers that have small transverse 
variation of permittivity.' Note that, in this approximation, a curvature of the fiber 
axis is equivalent to a constant gradient of refractive index. 

222  THE BELL SYSTEM TECHNICAL JOURNAL, FEBRUARY 1974 



APPENDIX 

The purpose of this appendix is to show that for lossless fibers the 
coupling formulas given in Refs. 4 and 6 coincide. 
Let (E, H) denote a field in free space 

17 X E = 
✓ X H 

and (Eb, HO a field in a dielectric with permittivity e(r) 

✓ X Eb = KM.lib, 
✓ X Hb = —KeE0. 

It is easy to show that these fields satisfy the relation 

Is 

(14) 

(1.5) 

(E X Hb — Eb X H) •dS  (e — E0)E • EbdV  (16) 

in any source-free volume V bounded by S. Let now the surface S 
be the surface Sb -1- 5; + cbdz shown in Fig. 1, (Eb, Ho) be the field 
of a trapped mode of waveguide b with an exp (ybz) dependence on z, 
and (E, H) be the adjoint field (Et, Ht) of a trapped mode of wave-
guide a, with an exp (—yaz) dependence on z. The field (Et, eh 
satisfies eq. (14) inside the surface S that we have just defined. If the 
two trapped modes are degenerate, that is, if -y. = 7b, the contribu-
tions of the two surfaces Sb and  on the 1.h.s. of eq. (16) cancel out. 
Therefore, letting dz tend to zero, eq. (16) becomes 

JOb (Et X Hb — Eb X lit) •cleb = tc f (e — e.,)Et EbdSb.  (17) 
A similar relation can be obtained for waveguide a. Our coupling 
equation, eq. (6), can therefore be written in the form given in Ref. 6, 
except for the fact that in eq. (6) Et and Eb represent fields at the 
same frequency. In Ref. 6 the field Et is defined at the opposite 
angular frequency —K, that is, Et is replaced by Et', where the asterisk 
denotes complex conjugation. For lossless fibers this difference is 
unimportant because Be can be assumed real. 
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Performance Models of an Experimental 
Computer Communication Network 

By J. F. HAYES 

(Manuscript received March 12, 1973) 

This paper reports the results of a performance study of an experimental 
computer communication network. The network is currently being designed 
and built in order to test concepts and techniques that may find future 

application. The network consists of synchronous digital transmission 
lines connected in loops to a Central Switch. User traffic enters the system 
through multiplexers connected to the synchronous lines. The Central 
Switch has the two-fold function of routing and controlling traffic. 
Two multiplexing techniques were examined, Demand Multiplexing 

(DM) and Synchronous Time Division Multiplexing (ST DM). In both 
techniques, user messages are blocked into fixed size packets, prior to 
multiplexing on the line. The synchronous line can carry these packets at a 
maximum rate of 4000 packet slots per second. In ST D M each terminal 

is assigned a packet slot which recurs periodically. In contrast, for DM, 
packets are multiplexed on the line asynchronously into unoccupied packet 
slots. Alternative implementations of the DM technique were studied, one 
where each terminal transmits and receives at a maximum rate of 4000 
packets per second and another where the maximum rate is 2000 packets 
per second. 
As part of its message-handling function, the Central Switch buffers 

messages in transit. This allows User Terminals to transmit and receive 
messages with a degree of independence from one another. However, the 
terminals' strategy affects the amount of storage required in the Central 
Switch. In order to prevent the loss of information when there is insufficient 
buffering, there is a mechanism to inhibit traffic from User Terminals 
when the Central Switch buffer is near overflow. Due to this control of 
traffic, there is a relationship between the amount of data that flows through 
the switch and the amount of buffering in the switch. 
Simulation results showed that there was little difference in delay 

performance between the two implementations of DM. However, an analysis 
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comparing DM and STDM showed a great difference in performance for 
all but the very heaviest line loadings. This difference increases as the 
number of terminals sharing the Ti line increases. 
Our study concentrated on two aspects of buffering in the Central Switch. 

We examined the relationship between throughput and the amount of 
storage available in the switch. The results of a simulation study showed 
that throughput can be quite high for all but minimal storage in the switch. 
Moreover, a strategy that dedicates buffers does quite well compared to 
common buffering. The second aspect of the study concentrated upon the 
User Terminal's strategy. Since each terminal acts independently, there 
may be strategies that make particularly high demands upon storage 
capacity in the Central Switch. An analysis showed that at the loadings 
where the system would be expected to operate, the user strategy in trans-
mitting and receiving messages has little effect. 

I. INTRODUCTION 

An experimental computer communication network is currently 
being designed and built. The function of this network is to provide a 
flexible communication medium between computers, users, and pe-
ripheral devices. The network can accommodate sources with varying 
input-output rates and varying activity. Many of the components of 
the system employ techniques that are new. In order to gain insight 
into the operation of these components and thereby aid in design 
decisions, mathematical models were developed. The study of these 
models involved both analysis and simulation. The results are pre-
sented in the form of sets of curves. 
The system under study consists of several Ti carrier lines,' con-

figured as loops, connected to a Central Switch (see Fig. 1). The 
system is accessed through Terminal Interface Units (TIU) connected 
between User Terminals and the Ti line. In addition to forming an 
interface between the user and the Ti line, the TIU also does signaling. 
This signaling plays a role in switching calls and controlling the 
traffic flow. 
There may be a wide variation of users accessing the system, ranging 

from Teletypest to high-speed computer systems. The switch receives 
messages from all terminals and delivers messages to all addressed 
terminals so that any terminal in the system may communicate with 

'The Ti carrier line is a digital synchronous short-haul transmission system 
operating at 1.544-Mb/s rate. 
t Registered trademark of the Teletype Corporation. 
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Fig. 1—Computer communication network. 

any other terminal. All data pass through the switch even when two 
terminals are on the same Ti line. 
The Ti line operates at a rate of 1.544 X 106 b/s. For purposes of 

synchronization and timing, the bit flow is divided into frames of 193 
bits, with a flow of 8000 frames per second. The multiplexing arrange-
ment in the system under study is such that a "network frame" 
consists of two adjacent Ti frames. Figure 2 indicates schematically 
how the 386 bits of the pair of Ti frames are allocated. The 50 bits 
required for framing and timing are part of the operation of the Ti 
carrier system. The assignment of the remaining 336 bits in the net-
work frame is peculiar to the system under study. 
User data are blocked into 256-bit packets and multiplexed on the 

line. Twenty-four bits of header information are attached to these 
information packets. (In the sequel we shall use the term "packet slot" 
in referring to this 280-bit block assigned to data and header.) 
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Fig. 2—Bit allocation of Ti frame pair. 

Twenty-four of the 336 bits are used to carry signal packets. Signal 
packets convey control and routing information between the TIU and 
the switch. The remaining 32 bits of the frame pair are used for error 
detection in order to insure the integrity of the information in the 
signal and data packets. 
From the foregoing we see that the information-carrying capability 

of the Ti loop is 4000 packets per second, each packet bearing 256 
data bits, yielding a total information capacity of 1.024 Mb/s. There 
are many strategies that can be used to divide this capacity among 
the terminals connected to the loop. We shall evaluate the performance 
of two strategies, Synchronous Time Division Multiplexing and 
Demand Multiplexing. In Synchronous Time Division Multiplexing 
(STDM), each User Terminal is assigned a particular packet slot 
which recurs periodically. The terminal may multiplex data into its 
slot and receive data only in this same slot. For example, if there are 
ten terminals on the Ti loop and each terminal receives the same 
service, a particular terminal may multiplex packets on the line at a 
maximum rate of 400 packets per second. The time between packet 
multiplexing for these terminals is a constant 1/400 second. 
In Demand Multiplexing (DM), packet slots are not assigned to a 

particular terminal. If a terminal has a packet to transmit to the 
switch, it inserts the packet into the first slot that is empty. Thus, 
unlike the STDM system, the flow of packets into the switch has no 
particular ordering as to originating terminal. So that the switch can 
sort packets according to their originating terminal, each packet has 
an address label in its 24-bit header. Similarly, information packets 
going from the switch to the terminal are not ordered and a header 
is required for each packet. Furthermore, each TIU must be able to 
recognize packets addressed to it. As we shall see, the number of bits 
required for addressing is relatively small. 
Once a packet has been multiplexed on the loop either from the 

switch or from a terminal, it has priority over incoming traffic until 
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it reaches its destination. A terminal must wait for an empty data 
packet slot before it can place a waiting packet onto the line. As in 
the STDM, the implementation also allows a terminal to place an 
outgoing packet into a slot from which it is removing an incoming 
packet. 
We consider two implementations of the DM system, which corre-

spond to the maximum speed at which terminals can transmit or 
receive. In the adjacent slot seizure implementation, terminals can 
transmit and receive at a 4000-packet-per-second rate. We consider 
an alternate implementation where the terminal is constrained to 
operate at a 2000-packet-per-second rate. In this case, a terminal can 
only write into or read from alternate packet slots. 
A major component of the system is the Central Switch. The function 

of the switch is to route and control the flow of information. All 
messages generated at User Terminals pass through the switch where 
they are passed on to their destination terminals. Now the operation 
of the system (see Section V) is such that, as it may not be possible to 
deliver a message to its destination immediately, messages are tempo-
rarily stored in the switch. Also, destination terminals have some 
control over the way that these stored messages are read out of the 
switch's buffer. 
The storage capability of the switch is not unlimited; therefore, 

the flow of information packets into the switch must be controlled. 
The switch does this by informing terminal TIU of the amount of 
storage currently available in the switch. The terminal does not 
transmit information packets when there is no room in the switch, 
but holds them until storage is available. 
As mentioned earlier, models of the system were studied in order to 

gain insight into performance and thereby guide design decisions. The 
models studied are approximations to actual system operation. We 
felt that the study of more exact, hence more complicated, models 
would have involved far more time and effort, without a corresponding 
increase in insight. 
We study the performance of multiplexing techniques on the loop 

as measured by message delay. In the switch we study packet storage 
requirements from two points of view, throughput and user strategy. 
Since the switch inhibits the flow of information when the storage in 
the switch is used up, there is a relationship between throughput and 
storage capacity. We also study the effect of different user readout 
strategies on switch storage requirements. 
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II. SUMMARY 

As a guide to the reader, we pause to summarize the main body of 
the paper before plunging into details. In Section III, analytical and 
simulation approaches to the loop multiplexing problem are presented. 
Section IV is devoted to a discussion of our results on loop multiplexing. 
The relationship between storage capacity in the switch and through-
put is considered in Section V. The results of a simulation study of 
capacity and throughput are presented in Section VI. In Section VII 
we consider the effect of a user's strategy on storage requirements in 
the switch. The results of this study are presented in Section VIII. 
Although the analytical and simulation techniques used in our study 

are not restricted to a particular message distribution, we concentrated 
on the case where 30 percent of the messages are 32 packets long 
(8192 bits) and the remaining messages are one packet in duration 
(256 bits). This message distribution was our best guess at the actual 
distribution of messages in the system and reflects the fact that most 
terminals will, in fact, be computers. In the sequel we use the term 
variable message length to designate this distribution. The case where 
all messages are one packet in duration was also studied to some 
extent. In referring to this latter distribution we use the term constant 
message length. 
The results of our studies of loop multiplexing are presented in 

Section IV. Simulation results for Demand Multiplexing indicate 
little difference in performance between alternate and adjacent slot 
seizure (see Figs. 6 and 7). The simulation was carried out for the 
variable message length distribution which consists of a large propor-
tion of long messages. One would expect this distribution to be es-
pecially sensitive to the minimum time required to transmit and 
receive these long messages. In contrast, for the constant message 
length distribution, these maximum speeds, 2000 packets per second 
(alternate slot seizure) or 4000 packets per second (adjacent slot 
seizure), should have much less effect since the time to transmit a 
single packet is the same for both. 
Analytical results show, not unexpectedly, that Demand Multi-

plexing yields better performance than Synchronous Time Division 
Multiplexing (see Fig. 8). Further, as the number of terminals served 
by a loop increases so also does the advantage of Demand Multiplexing 
(see Fig. 9). However, as the loading for a particular loop configuration 
increases, the difference in performance between DM and STDM 
decreases (see Fig. 8). 
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Results on information storage in the switch are presented in 
Sections VI and VIII. Our results indicate that, for all but minimum 
storage allocation, storage in the switch does not markedly affect 
throughput (see Figs. 12 and 13). The study also showed that, for the 
message distributions we considered, little is gained by dynamically 
allocating storage in the switch, as it is needed, holding nothing in 
reserve. Indeed, in certain circumstances, a static storage assignment 
does better simply because a static assignment insures reserves in 
the switch. 
Our study showed that, for the loadings under which the system 

may be expected to operate, the effect of user strategy on switch 
storage requirements is not pronounced (see Figs. 14 and 15). 

III. LOOP MULTIPLEXING 

Two techniques for multiplexing data on the line are under con-
sideration, Synchronous Time Division Multiplexing and Demand 
Multiplexing. In this section we shall present models designed to 
evaluate the performance of each of these techniques. These models 

are studied using both mathematical analysis and simulation. Simula-
tion is necessary in situations where mathematical analysis is not 

possible. 

XX XX 

CENTRAL 
SWITCH 

Fig. 3—Loop configuration. 
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A basic consideration in the design of the system is the response 
time to interactive users. An important component in this response 
time is message delay. We define message delay to be the time elapsing 
between the arrival of a message at a User Terminal and the departure 
of the last packet of the message from the terminal. Message delay is 
the criterion that we use to evaluate the multiplexing techniques 
under study. 
We assumed that messages arrive at the User Terminals at a Poisson 

rate, and that the entire message arrives instantaneously. One would 
encounter this sort of behavior when a computer outputs directly 
from its memory to the loop, since the operation of the computer is 
at a much higher speed than the operation of the loop. 
In both of the system configurations under study, the message delay 

may be broken up into two components, queuing delay and multi-
plexing delay. Recall that messages arrive at the station at a Poisson 
rate. Since it takes a nonzero amount of time to multiplex each message, 
there is a nonzero probability that when a message arrives at the 
station it must wait until previously arrived messages have been 
multiplexed onto the line. Once all prior messages have been multi-
plexed it takes additional time to multiplex the newly arrived message. 
The problem of determining message delay for Synchronous Time 

Division Multiplexing and Demand Multiplexing with adjacent slot 
seizure is mathematically tractable. In order to study message delay 
in the DM case with alternate slot seizure, simulation is required. 
A sketch of the loop model is shown in Fig. 3. N terminals are 

connected to the loop. The flow of data is unidirectional around the 
loop and is shown as counterclockwise in Fig. 3. The first terminal 
after the switch is labeled terminal number 1, the second terminal 
number 2, and so on. Messages arrive for multiplexing at a terminal 
at a rate of X messages per second. We also assume that messages 
flow from the switch to each terminal at a rate of X messages per 
second. The result is that the volume of traffic flow around the loop 
is symmetric. The total traffic flow from the switch to the terminals 
on the loop is NX messages per second. In the case of Demand Multi-
plexing this flow of return messages affects the operation of the loop. 
We shall ignore the interaction between the loop and the rest of the 
system by assuming that return message flow is Poisson. This assump-
tion makes analysis possible and considerably simplifies simulation. We 
shall return to a consideration of this assumption after we present 
our models. 
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3.1 Synchronous time division multiplexing 

As we have seen, the bit flow on the Ti loop is formated so that 
slots, into which information packets can be inserted, flow at a rate of 
4000 per second. For Synchronous Time Division Multiplexing, each 
of these packet slots are assigned to particular terminals on a periodic 
basis. If there are N terminals connected to the Ti loop and each 
terminal is accorded equal treatment, then a packet slot is available 
every T = NT, seconds, where T, is the duration of a packet slot. 
In the sequel we shall refer to T, as the cycle time. For each terminal, 
we take the end of one cycle and the beginning of the next to be the 
end of the packet slot assigned to that terminal. We assume that a 
terminal may always write into its assigned slot even if it is simul-
taneously reading from the slot. 
In order to develop an expression for the delay encountered by a 

message, let us assume that a message consisting of mL+1 packets 
arrives at a terminal whose buffer is empty, i.e., all previously arriving 
messages have been transmitted. If the message arrives w seconds 
before the end of a cycle, then a total of w  (mL+1 — 1)T, seconds 
elapse before the entire message is transmitted. Now if previous 
messages have not been transmitted, a newly arrived message suffers 
queuing delay as well as this multiplexing delay. For the purposes of 
analysis we categorize the packets of previously arrived messages into 
two classes: packets held over from previous cycles and packets that 
have arrived during the present cycle in the time interval T — w. 
We may write the total delay queuing and multiplexing as: 

qT c± Tc Em + w + (mL+1 - 1)T,.  (1) 

In eq. (1), q is the number of packets remaining from previous cycles, 
L is the number of messages arriving in the interval Tc — w, and m, 
is the number of packets in the ith of these L messages. The mean 

value of d1 is shown in the appendix to be 

X rom2  
d 1 = T (riz, — )  (2) ' 

where ei is the average message length in packets. Higher moments of 
d1 can be found since, in eq. (1), the terms qT c, Tc mi w, and 
(mL+1 — 1)T, are independent random variables whose moment-
generating functions can be calculated (see the appendix). Expressions 
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for the moment-generating function of d1 and for the mean-square 
value of d1 are given in the appendix." 

3.2 Demand multiplexing 

We now consider two implementations of Demand Multiplexing, 
adjacent slot seizure and alternate slot seizure. With adjacent slot 
seizure, a typical sequence of information slots leaving the switch 
might look as shown in Fig. 4. For purposes of explanation in Fig. 4 
we assume messages are either three packets long or one packet long. 
The numbers in the slots correspond to the destination of the packet. 
No number in a slot indicates that it is empty. When the first three 
slots shown in Fig.. 4 pass terminal 1, it is blocked. Terminal 1 may 
insert an information packet into slot 4 and into successive slots up to 
slot 10 when it is again blocked until slot 11. Terminal 1 also removes 
packets from slots 7 and 9. Terminal 2 removes the packets from slots 
1, 2, and 3 and may insert information packets into these slots. 
Terminal 2 will be blocked when slots 10, 13, 15, 16, and 17 pass. 
Terminal 2 will also be blocked by terminal 1, if terminal 1 multiplexes 
packets onto the lines. The same rules apply to all of the other termi-
nals on the loop. A terminal is free to insert data into empty slots and 
slots from which it removes data. Once an information packet has 
been inserted into an empty slot, it has priority over any other incom-
ing packets. 
Alternate slot seizure is similar except in one important respect. 

Since the terminal cannot receive nor transmit on adjacent information 
slots, it is limited to a maximum rate of 2000 packets per second. A 
typical flow of information is indicated in Fig. 5. Terminal 1 is blocked 
in slots 1, 3, and .5 but may transmit in slots 2 and 4. If terminal 1 
begins by inserting a packet in slot 8, the next slot that is available to 
it is slot 11. These same rules apply to all of the other terminals in 
the loop. 
The problem of message delay for Demand Multiplexing with 

adjacent slot seizure has received considerable attention recently. " 
Expressions for message delay that are relevant to our study can be 
found in Ref. 5. In order to make clear the assumptions that led to 
these expressions we shall sketch the analysis. 
Basic assumptions of our study are that each terminal on the 

loop receives as much traffic as it transmits (see Fig. 3) and may 
write into slots containing packets addressed to it. Therefore, each 

* A general analysis for which STDM is a special case is given in Ref. 1. 
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Fig. 4—Flow of data slots, adjacent slot seizure. 
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terminal "sees" the same traffic volume, (N — 1)X messages per 
second. The flow of traffic past each terminal consists of alternate 
busy and idle periods. Messages are multiplexed into line idle periods 
and are blocked by busy periods. 
The probability distribution of message delay depends upon the 

distributions of the line busy and idle periods. In order to find these 
distributions, a basic assumption about the nature of the traffic flow 
out of the switch is necessary. We assume that the line busy and idle 
periods out of the switch are caused by the Poisson arrival of messages 
at the switch. This is not difficult to justify when there is light loading 
on the loops connected to the switch. Under light loading, messages 
arriving at User Terminals encounter little blocking and are conveyed 
immediately to the switch. Message arrival at the terminals is Poisson. 
For the message lengths and loadings we shall consider, the time 
between message arrivals is large compared to a slot time so that the 
discretization of message flow on the loop has little effect. As loading 
increases, the situation is less clear. However, messages arrive from all 
of the loops connected to the switch, tending to randomize 
message flow. 
A line busy period at the output of the switch is initiated by a 

message arrival, which under the Poisson assumption is instantaneous. 
The busy period is lengthened if another message arrives while the 
previous message is being transmitted. The duration of a busy period 
is the same as the duration of the busy period of an M/G/1 queue 
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Fig. 5—Flow of data slots, alternate slot seizure. 
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for which results are well known.' Furthermore, under the Poisson 
assumption, the interval between message arrivals has a negative 
exponential distribution. Since each terminal sees (N — 1)X messages 
per second, the duration of a line idle period, as seen by a TIU, is 
negative exponential with mean [(N — 1)X]-1. 
We assume that the statistics of line busy and idle periods are the 

same for all terminals on the loop. The removal of messages from the 
data stream may affect this assumption. Also, strictly speaking, these 
statistics also depend upon the multiplexing strategy of the switch. 
Further work involving simulation must be done to verify this 
assumption. 
Messages are multiplexed packet-by-packet into empty slots. The 

multiplexing is interrupted by the advent of a busy period and is 
resumed when the busy period is over. Armed with the statistics of 
the line busy and idle periods, the message delay can be found. In 
the language of Queuing Theory, the model is that of a server that 
suffers periodic breakdowns. The results of the analysis appear as sets 
of curves that will be discussed presently. 
From the foregoing we have an analytical approach for the calcu-

lation of delay in the case of Demand Multiplexing with adjacent 
slot seizure. There are inherent difficulties that preclude an analytical 
solution in the case of alternate slot seizure. The basic difficulty lies in 
calculating the durations of line busy and idle periods. For alternate 
slot seizure a terminal is blocked only if there are two or more inter-
fering terminals. Thus a line idle period is terminated when a terminal 
begins transmitting, if there is at least one other terminal already 
transmitting. 
Message delay in the case of alternate slot seizure was studied by 

means of simulation. The simulation program also could be used to 
study adjacent slot seizure. Although adjacent slot seizure can be 
analyzed, it was simulated primarily as a check. 
In order to insure that the basic assumptions that underlie our 

model are understood, we outline the basic structure of the simulation 
program. The number of terminals on the loop is an input variable 
to the program. Input variables also determine the rate of message 
arrival, the length of long messages in packets, and the mixture of 
long and short messages. The simulation was carried out for the 
variable length message distribution. The basic time unit of the 
program corresponds to the duration of a packet slot, 1/4000 second. 
During each time unit a message may arrive to be multiplexed on the 
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line. The random message arrival is simulated by comparing the 
output of a pseudorandom number generator to a threshold. If the 
test indicates that a message has arrived, the length of the message 
and the terminal to which it arrived are chosen randomly. A basic 
assumption here is that during a packet slot time no more than one 
message arrives at all N terminals. For the loadings of interest, this is 
not a restrictive assumption. 
For each of the N terminals in the loop simulation, numbers are 

stored indicating the current number of packets and messages in the 
terminal buffer. In each basic time unit, terminal buffers 1, 2, • • • , N 
are examined in succession until a nonempty buffer is found. If adjacent 
slot seizure is being simulated, a packet is removed from the first 
nonempty buffer. In the simulation of alternate slot seizure, a packet 
is removed from the first nonempty buffer from which a packet was 
not removed in the previous time unit. After either a packet has 
been removed from a buffer or all buffers have been examined, the 
program shifts to the next basic time unit and the cycle repeats 
beginning with message arrival. 
Our interest is in the Nth terminal as it sees traffic from N — 1 

other terminals. The line busy and idle periods seen by this terminal 
are measured. The program also measures the number of messages 
remaining in terminal N's buffer immediately after an entire message 
has been removed from the buffer. This measurement was not made 
every time a message departs, but periodically. The length of the 
period between measurements was varied from run to run. The reason 
for this is to guard against high correlation between measurements, 
thereby insuring independent samples. 
The measurement of buffer contents upon message departure can 

be related to message delay. All of these messages remaining have 
arrived while the departing message was in the buffer. Since we know 
the rate of message arrival, we can estimate the delay or the length 
of time the departing message resided in the buffer. Estimates of the 
mean and the standard deviation of delay so derived will be shown 
in the next section of this paper. 

W. RESULTS OF LOOP STUDY 

Results of the simulation and the analysis of the previous section 
are shown as curves which show the mean and the standard deviation 
of delay as a function of loading. From these curves we draw con-
clusions about the relative merits of the systems under study. 
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4.1 Demand multiplexing 

On Fig. 6 are shown plots of average delay measured in the simula-
tion as a function of loading for 5- and 20-terminal loops. The line 
loading is the portion of the time that the line is occupied. For com-
parison the results of the theoretical calculation of average delay is 
also shown in Fig. 6. 
The simulation also yielded estimates of the standard deviation of 

message delay. Results are shown on Fig. 7, where the standard devia-
tion of delay is shown as a function of loading. As in Fig. 6, the results 
of analysis for adjacent slot seizure calculations are shown. 
In all of the curves the message distribution is the variable length 

message distribution defined earlier. The resulting average message 
length is 10.3 packets per message. The message arrival rate at each 
station in the loop in terms of loading, p, is p/ (10.3N) messages per 
slot time. (Each slot time is 1/4000 second.) Thus for 0.103 loading 
on a 20-terminal loop, messages arrive at a rate of 0.0005 message 
per slot time or 2 messages per second at each terminal. 
For each of the simulations care was taken to insure that statistical 
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equilibrium had been reached. The duration of runs and the random 
sequences used in the simulation were varied. The standard deviation 
of the estimates of the mean values of delay shown on Fig. 6 can be 
estimated. We assume that the measured standard deviations are the 
true standard deviations. The standard deviation of the mean is then 
the measured standard deviation divided by the square root of the 
number of samples. The results indicate that the standard deviation 
of the mean is small compared to the mean value. The standard 
deviation is largest relative to the mean at light loadings on the 
20-terminal loop where it is approximately 5 percent of the mean. 
There is a basic difficulty in making measurements at light loadings 

on a 20-terminal loop. Due to the relatively low departure rate, fewer 
independent samples can be gathered. Except for the lighter values 
of line loading on the 20-terminal loop there is good correspondence 
between the results of simulation and theory. Even at these lighter 
loadings the results of simulation are not so far from theory as to cast 
doubt on the simulation. 
The simulation results show that adjacent slot seizure yields some-

what better delay performance than alternate slot seizure. For almost 
all values of line loading, adjacent slot seizure gives lower values of 
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mean delay and standard deviation of delay. Moreover, measurements 
made on loops with 2, 10, and 64 terminals, not shown here, yield much 
the same result. 
The reader will notice, however, that for most values of line loading, 

the difference between alternate and adjacent slot seizure is not large. 
The difference is small enough so that ease of implementation should 
probably determine the choice between the two. 
Because of pressures of time we did not compute message delay 

distributions. However, estimates of the distribution of message delay 
can be calculated from the simulation values of mean and standard 
deviation. From the Tchebychev inequality we have 

Pr[delay ka] 1/10, 

where iz is the mean and o- the standard deviation of the delay. On a 
20-terminal loop with alternate slot seizure this inequality shows that 
at 0.515 loading 90 percent of the messages suffer delays of less than 
83 milliseconds. However, the Tchebychev inequality often gives a 
rather loose bound. Under a rather tenuous assumption about the 
distribution of delay, one obtains a more optimistic result. If we 
compare means and standard deviations of delay we see that, for the 
same line loadings, the means and the standard deviations are roughly 
the same. For an exponentially distributed random variable the mean 
and the standard deviation are equal. If we assume that delay is 
exponentially distributed we find 

Pr[delay k x] =  

where 1/a is the standard deviation. For 0.515 loading on a 20-terminal 
loop, 90 percent of the messages have delay less than 50.5 milliseconds. 

4.2 Comparison of multiplexing techniques 

A second phase of our work on loop multiplexing was devoted to a 
comparison of Synchronous Time Division Multiplexing and Demand 
Multiplexing. In order to simplify analysis we have ignored the fact 
that for DM information packets must contain the address of the 
transmitting terminal. No such addressing is required for STDM. 
However, such addressing information is a negligible part of an 
information packet. For example, for a 64-terminal loop, only 6 bits 
are necessary to specify the address of a terminal. We feel that the 
small improvement in accuracy that could be attained by considering 
addressing did not justify the complications introduced into the 
analysis. 
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Fig. 8—Average delay versus loading in DM and STDM (30 percent of messages 
are 32 packets long). 

Typical results are shown on Fig. 8 where delay in both packet 
times and milliseconds is shown as a function of line loading for the 

variable length message case. As the curves show, DM is clearly 
superior to STDM. This superiority is more pronounced at the lighter 
loading, where the multiplexing time is the strongest component of 
delay. In the absence of interfering traffic, the time required to multi-
plex a message in DM is an average of 10.3 slot times. In contrast, 
for an STDM system with N terminals, the average time required to 
multiplex a message is 10.3 X N slot times. As the loading increases, 
the difference between the two systems decreases. Line traffic in the 
DM system interferes with message multiplexing and as the load 

increases so does the interference. 
Similar results have been obtained for the constant length message 

distribution. Computations of the standard deviation of delay for 

both constant and variable length message distributions also show the 
same basic pattern. 
Another view of the performance is indicated on Fig. 9 where average 

delay is shown as a function of the number of terminals in the loop 
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Fig. 9—Message delay versus number of stations (30 percent of messages are 
32 packets long). 

for fixed values of loading. In Fig. 9 the dependence of delay in the 
STDM system on the number of terminals in the loop is marked. 
There is little of this dependence in the case of DM. However, DM 
is more sensitive to changes in load than STDM. Notice the large 
jump in delay from 0.5 loading to 0.9 loading in the case of DM. 
Although we have not shown them, similar results obtain for the 
constant length message distribution. 

V. SWITCH THROUGHPUT 

The second phase of our work involved a study of buffering in the 
switch. Streams of data enter the switch from the loops connected to 
it. In the DM implementation entering packets are labeled as to 
originating terminal. In the STDM implementation each terminal has 
an assigned packet slot recurring periodically. System operation is 
such that, at any given time, each terminal in the system transmits to 
and receives from only one other terminal in the system. Information 
on which pairs of terminals are linked together is stored in the switch. 
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Therefore, given the origin of an information packet, the switch 
determines its destination by looking in a table. 
A terminal can rapidly change the destination of the packets that 

it transmits. Stored in the Central Switch is a list of up to 64 possible 
correspondent terminals for each terminal. A terminal that is trans-
mitting to terminal A, for example, may select a new destination, say 
terminal B. By means of signal packets (see Section I) the Central 
Switch is notified of this change in destination. After the change all 
information packets transmitted from the originating terminal are 
routed to terminal B. A terminal can select only from the list of its 
64 correspondent terminals stored in the switch. However, this list 
can be altered by the originating terminal when it wishes to make 
connection with a new terminal or drop connection with an old. Again, 
signal packets are used to communicate between the terminal and 
the switch. The process of altering the list requires much more time 
then switching between terminals already on the list. 
At a given instant of time, a terminal transmits to and receives from 

the same terminal. Further, each terminal in the system acts indepen-
dently in selecting the correspondent terminal that is the destination 
of its packets. Thus a. terminal may select a destination terminal that 
is, at that point in time, corresponding with a third terminal. In this 
event the packets that are transmitted are stored temporarily in the 
Central Switch. The Central Switch, again using signal packets, 
notifies the destination terminal that packets from a particular originat-
ing terminal are waiting to be delivered. It may happen that, for a 
particularly busy terminal, there may be messages from several 
different originating terminals stored in the switch waiting to be 
delivered. The receiving terminal is free to choose the order in which 
these messages are read out of the switch buffer. 
In connection with this routing and selection procedure we use the 

term virtual channel as a notational shorthand. As we have seen, each 
User Terminal has stored in the switch a list of as many as 64 corre-
spondent terminals. When a terminal selects the ith correspondent on 
this list, we say that the terminal selects the ith virtual channel. 
When we say that a terminal transmits and receives over virtual 
channel i we mean that the terminal transmits to and receives from 
the ith correspondent terminal on the list stored in the Central Switch. 
As we have indicated, it may be necessary to store information 

packets in the switch before they can be delivered. As a practical 
necessity, the amount of storage in the switch is finite and under 
heavy loading conditions storage may be used up. In this situation the 

COMPUTER COMMUNICATION NETWORK  243 



switch sends signal packets to User Terminals which inhibit transmis-
sion until storage is available in the switch. 
Our study of packet storage capacity in the switch focused on two 

aspects of the problem, throughput and user strategy. Given the 
random nature of the message flow in the system, there will be occa-
sions when all of the storage assigned to a channel is used up and the 
transmitting terminal is inhibited. If this condition occurs often 
enough, there will be a significant effect on the total throughput of 
data. Secondly, the user through his virtual channel selection strategy 
can affect the amount of storage that is required in the Central Switch. 
As we have noted earlier, a certain amount of time is required for a 
User Terminal to switch from one virtual channel to another. During 
this switching time, the terminal cannot read packets out of the 
switch. If User Terminals pursue a strategy calling for frequent 
switches, demands on switch storage may be too large. 
In order to study throughput and the effect of user strategy on 

buffer requirements, a simplified model was constructed. The model is 
shown in Fig. 10. N independent data streams carrying X messages per 
second flow into N buffers. These data streams represent traffic from 
correspondent terminals flowing over different virtual channels to the 
same destination terminal. The destination terminal's changing of 
virtual channels is represented by the switch in Fig. 10 moving from 
buffer to buffer. In the model the time required to switch buffers is 
taken to be either zero or eight packet times (1/4000 second). 
In our study of switch throughput, two kinds of buffering were 

considered, dedicated and common. For dedicated buffering, each of 
the N buffers is a fixed size. When a buffer is filled, the transmitting 
terminal is informed and information packets are held at the User 
Terminal until there is room. In the case of common buffering, a fixed 
amount of storage is allocated for all N buffers. Each input line uses 
as much input capacity as it needs. Thus one input line can use up 
all of the common storage. Again, when there is no more room in the 
buffer, data flow is inhibited. In our study of throughput, we assume 
that the entire contents of a buffer are removed before moving on to 
a new buffer. The order in which buffers are examined is fixed and 
empty buffers skipped. In a later section we compare this to a strategy 
where switching takes place after a single message has been read out 
of a buffer. 
A good deal of previous work on buffer occupancy has been based 

on a Poisson arrival model for messages in the input data stream. In 
the Poisson model, messages arrive instantaneously with an ex-
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Fig. 10—Model of Central Switch. 

ponentially distributed interval of time between messages. A more 
realistic model, for our study of throughput, is one in which messages 
arrive over a time interval proportional to the message length with 
the time between the beginning of one message and the end of the 
previous message being exponentially distributed. This latter model is 
more appropriate to buffering in the switch where the arrival and 
departure of messages is over Tl lines and the read-in and write-out 
rate of messages is the same. In Section VIII, results based on the 
continuous arrival model will be compared with the Poisson arrival 
model. 
The model used in our study is indeed something of a simplification. 

Because terminals share the same Ti loop, messages are likely, 
especially in heavy loading, to be broken up when they are multiplexed. 
In our model we do not take this effect into account. For example, in 
our model a message with 32 packets would occupy 32 successive 
packet slots on the input line. In the actual system, there may well 
be gaps in these messages. Similarly, we assume that messages going to 
a particular destination terminal have sole access to the Ti line, when 
in fact the line is shared. Thus we assume that messages can be read 
out of buffers at will. Fortunately, these two effects tend to cancel out. 
In our model we read in faster and read out faster than reality. Also, 
we are not looking at absolute measures of performance, but are 
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comparing different implementations. We felt that a more complicated 
input output model would not improve this comparison significantly. 
Even this simplified model was not amenable to analysis and a 

Monte Carlo simulation program was written. The basic functions of 
the program is to measure the throughput as a function of storage 
capacity and to measure the average occupancy of the buffers. Input 
variables to the program determine the amount of storage available, 
the number of input lines and buffers, the time required to switch 
between buffers, and the probability of message arrival. 
As in the program for loop multiplexing, each cycle of the program 

represents a packet slot time (1/4000 second). In each cycle, the 
program runs through three distinct parts of the program: input, 
output, and measurement. In the input portion, each input line is 
examined in turn. If the line is free, i.e., no message currently being 
delivered, a random test is performed. This test corresponds to the 
arrival of a message at a User Terminal in the system under study. If 
a message has arrived, another test determines its length. If either a 
new message has arrived or a message is already on the line, the 
contents of the line's buffer is checked. A packet is inserted in the 
buffer only if there is room. This packet insertion in the simulation 
program corresponds to a User Terminal transmitting a packet to the 
switch. If a line's buffer is full, the input process is suspended. This 
corresponds to storing a message or part of a message at a User Termi-
nal. Until all of a previously generated message is fed into a buffer, 
no new messages can arrive. 
The program is easily changed to handle either common or dedicated 

buffering. For common buffering, an input variable is the total storage 
available. When a packet is inserted in a buffer, this number is reduced 
by one. For dedicated storage, the storage for each line's buffer is an 
input variable. As a packet is inserted in a buffer, the amount of 
storage available for that buffer is reduced by one. 
There is a simple relationship between the probability of message 

arrival and load. Let p be the probability that a message is generated 
in a slot. It can be shown that the portion of the slots on each input 
line that are busy is given by the expression 

Pet   t — 
+ 1 — p ' 

where e is the mean length of a message in packets. The assumption 
here is that there is no limitation on the content of the buffer into 
which the input line feeds. N input lines feed into the buffers, conse-

246  THE BELL SYSTEM TECHNICAL JOURNAL, FEBRUARY 1974 



o 0.02  0.04  0.08  0.08 
PROBABILITY OF MESSAGE ARRIVAL 

0.1 

Fig. 11—Line load as a function of the probability of message arrival (30 percent 
of messages are 32 packets long). 

quently the maximum occupancy of the line carrying messages out of 
the buffers is 

L=  pNe 
pin ± 1 — p 

The output line will attain this maximum occupancy if no time is 
required to switch between buffers. The relationship between loading, 
L, and the quantity pN, which we designate as the probability of 
message arrival, given in eq. (3) is plotted in Fig. 11. 
In the output portion of the program, packets are removed from 

buffers and placed on the output line. This corresponds to a User 
Terminal receiving packets that have been stored in the switch. The 
program examines each of the N buffers in fixed order. Empty buffers 

are skipped and all of the contents of nonempty buffers are removed. 
One of the input variables to the program is the time required to 
switch between nonempty buffers. This corresponds to the time 

(3) 
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required by a User Terminal to select a new virtual channel. When a 
packet is removed from a buffer, the amount of storage available is 
increased by one up to some fixed amount. 
In successive simulation runs the amount of packet storage available 

was varied with all other parameters held constant. For very large 
amounts of storage, there is always room in the buffers. As the amount 
of storage is decreased, it is increasingly likely that packet flow from 
an input line is inhibited. For relatively low amounts of storage, it will 
often happen that there is no room in the buffer. In this case, the flow 
of messages will be halted frequently and the number of packets flow-
ing into the buffers per unit time will be reduced. 
In the measurement portion of the program, the main focus was on 

throughput. Programs were run for 20,000 cycles, and the total number 
of packets that were fed into buffers were measured. By varying the 
total amount of storage available, with all other parameters fixed, one 
obtains the relationship between throughput and storage. Simulation 
runs were made for the constant and variable length message dis-
tributions. Measurements were also made of the total number of 
messages in the buffers. The results of these latter measurements will 
be considered in a later section dealing with user strategy. 

VI. RESULTS OF SWITCH THROUGHPUT STUDY 

Typical results of simulation are shown on Figs. 12 and 13 for 5 
and 20 input lines, respectively. In obtaining the results shown on both 
figures the variable length message distribution was used. The switch-
ing time is 8 packet slots. If the line rate is 4000 packets per second, 
the time required to switch is 2 milliseconds. The curves show nor-
malized throughput as a function of the total packet storage with 
message arrival probability as a parameter. For each loading the 
throughput is normalized to the throughput measured at very large 
storage capacity. 
The basic configuration of the curves is as one might expect. As the 

storage capacity decreases, the throughput decreases. Further, the 
normalized throughput decreases faster for the larger values of loading. 
The results show that, even for a limited amount of storage, the 

throughput is high. For example, if there are two packet slots for each 
buffer, the throughput is over 70 percent even for high loading. Results 
(not shown) for the case of zero switching time show that for this 
same amount of storage the throughput is over 90 percent. 
A surprising result shown on Figs. 12 and 13 is that dedicated 

storage shows better performance than common storage when there is 
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Fig. 12—Throughput versus packet storage for 5 input lines (switching time is 
equal to 8 slot times). 

a limited amount of buffering available. A combination of factors 
produces this result. First of all, even though storage may be held in 
common, it is committed to input lines (virtual channels) in a specific 
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way that may be far from optimum. The preponderance of traffic 
is contained in messages that are 32 packets long. If the amount of 
storage held in common is limited, one channel may absorb all of the 
storage that is available in the switch. We have also simulated models 
where all messages are one packet long. In this case common storage 
is superior to dedicated. However, even in this case the difference 
between common and dedicated storage is not great. 
In the foregoing, messages are generated regardless of whether there 

is room in the switch or not. We have also examined an implementation 
where messages are not generated until there is buffer space available. 
The results of a simulation study of this implementation are essentially 
the same as the results presented here. 
Before concluding this section let us consider the reliability of the 

foregoing results. First of all, a good many simulation runs were made 
whose results are not shown here. In these runs, the number of chan-
nels, the starting points of the random sequence used in the Monte 
Carlo technique, and the running time of the simulation were varied. 
All of the results were in conformity with the results presented in 
this paper. 
Recall that an input parameter to the program was the probability 

of message arrival. In Fig. 11 the theoretical relationship between 
loading and this quantity is shown. Also shown on Fig. 11 is the 
loading obtained in the simulation. As seen on Fig. 11, the results of 
simulation are within 5 percent of the theoretical values. This is 
additional indication that the simulation runs were long enough to 
obtain representative data sequences. 
Estimates of the standard deviation of the throughput were made. 

This was done on each simulation run by measuring the throughput 
every 1000 cycles, obtaining a sequence of 20 points. (Recall that the 
simulation runs were 20,000 cycles long.) The mean, g, and the vari-
ance, o-2, of these points was calculated, giving an estimate of the 
mean and standard deviation of the throughput in 1000-cycle intervals. 
The sum of these points is the total throughput for the simulation 
run. If we assume that the throughputs for successive 1000-cycle 
intervals form a sequence of independent, identically distributed 
random variables, the variance of the throughput for a 20,000-cycle 
run is 200-2. The coefficient of variation or the ratio of the standard 
deviation to the mean for a 20,000-cycle run is 

201.i  
CV — 
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Our measurements show that in all cases the coefficient of variation is 
less than 0.1 and in many cases it is less than 0.05. This result means 
that with different starting points in the random sequences we would 
expect a relatively small variation around the points we have plotted 
on Fie.. 12 and 13. 

VII. BUFFER STORAGE REQUIREMENTS 

At any given point in time, a User Terminal knows which virtual 
channels have messages waiting to be delivered. A terminal is free to 
select these virtual channels in any order. We assume that a terminal 
will not interrupt the reading out of a message in order to switch to a 
new channel. Since the channel selection procedure is entirely in the 
hands of the User Terminal, we studied the effect of different strategies 
on system storage requirements. Accordingly, a calculation of buffer 
occupancy statistics for different user strategies was performed. 
As in the study of throughput we use the model shown on Fig. 10. 

Again, input lines correspond to virtual channels and switching 
between buffers corresponds to the selection of new virtual channels. 
In order to make the analysis tractable, we assume that messages 
arrive at a Poisson rate of X messages per second over each input line. 
Further, we assume that eight packet slot times are required to switch 
buffers. In order to calculate bounds, we also consider the case where 
no time is required to switch. 
Now if it is known which of the buffers are not empty, the worst 

strategy, in terms of buffer occupancy, is to always switch after reading 
a message out of a buffer. Thus, even if messages remain in a buffer, 
time is wasted in switching to a new buffer. In the sequel we shall 
refer to this strategy as "1-by-1." In contrast, the most efficient 
strategy is to cycle' through the N buffers skipping empties and reading 
out the entire contents of nonempty buffers. This latter strategy is the 
one considered in the previous section on throughput. We shall refer 
to it as "empty before switch." An intermediate strategy involves 
switching at random. In this case, after a message has been read out 
of a buffer, one selects the next buffer at random from those having 
messages. It can be shown that, if there are N buffers, the probability 
of switching to a new buffer is 1-1/N. Thus with probability 1/N, two 
messages are read from the same buffer in succession. 
We analyze the buffer occupancy of the 1-by-1 and the random 

strategies by using the theory of the M/G/1 queue. Messages arrive 
at all buffers at a Poisson rate NA messages per second. If the time 
required to switch between buffers is zero, we can take the service 
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time in both strategies to be either 1 slot time or 32 slot times, depend-
ing on whether a message is long or short. An upper bound on storage 
requirement for the 1-by-1 strategy can be found by assuming that 
after each message is read out one always switches to a nonempty 
buffer. We can analyze this situation by adding the switch time to the 
time required to read out each message. Thus we have read out times 
of 9 slot times for short messages and 40 slot times for long messages. 
This is an upper bound because there is a nonzero probability that 
all of the messages are in the same buffer and there is no reason for 
the station to select a new virtual channel. 
For the random strategy the service time is slightly different than 

1-by-1. With probability 1/N no switching takes place and the service 
time is simply the time required to multiplex a message. 
Let b be a random variable denoting the number of slots required 

to read a message out of a buffer, including switching time. We write 
b = (m + w)T,, where w is the time required to switch in slot times. 
The random variable w is independent of m. If, in the case of random 
switching, 8 slot times are required to switch between buffers, the 
probability that w = 8 is 1-1/N and the probability that w = 0 is 
1/N. From the analysis of the M/G/1 queue,5 it can be shown that 
the mean number of messages in all N buffers is 

(NX)2F2  
ii1 = NX6 + (4) 

2(1 — XN6) ' 

where P is the ith moment of b and X is the average message arrival 
rate in messages per second. The mean-square number of messages in 
the buffer is 

ii? = (NX)2 —bil + 3711(NX)2b2 -H (NX)317 -H 71,1.  (5) 31 — XN6) 

Our primary interest is in the number of data packets in switch 
buffers rather than in the number of messages. It can be shown that 
the mean and the mean-square number of packets in all N buffers is 
given respectively by 

f i = eifii  (6) 
and 

- 2  ( 22  -  - 
P1 =  nie) + niEm2 —  (7) 

The foregoing considers packet storage requirements in all of the 
buffers in the switch. We shall focus our attention on the number of 
packets in individual buffers assigned to virtual channels. The mean 
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number of packets in each buffer is simply pi given by eq. (6) divided 
by the number of buffers N. In order to calculate the variance of the 
number of packets in individual buffers, it is necessary to assume that 
the contents of a buffer are independent of the contents of any other 
buffer. Under this assumption the variance of the number of packets 

in any buffer is given by 

Vi = [ii — (751)2]/N.  (8) 

7.1 "Empty before switch" strategy 

We now consider the strategy in which the User Terminal goes 
cyclically from buffer to buffer emptying the entire contents of each 
buffer. The User Terminal will not select a virtual channel which has 
no messages in its buffer. The analysis of the number of packets in a 
buffer under this strategy is mathematically difficult. However, we can 
obtain an upper bound by considering a strategy in which each of 
the N buffers is examined in turn (even empty buffers). Since time is 
wasted examining buffers which are known to be empty, the upper 
bound follows. 
The analysis of the cyclic system is contained in Ref. 6. Since the 

contents of each buffer is random, the time required to cycle through 
all buffers is a random variable. It can be shown that the mean and the 
mean-square values of this quantity are 

NWT,   
iG —  (9) 

1 — NA T, 

-2 — N (N — 1)(ID + i,Xiii)2712c + (w2 + 21Dicxe + f-,,Xm2)71 
re 1 — N(Xfft,778)2 (10) 

In the sequel we shall consider the time to switch between buffers, 
w, as fixed; therefore, tp = w and w2 = w2. The quantities ?YT, and 
m271 denote the first two moments of the time required to read a 
message out of a buffer. The mean number of messages in the buffer is 

71 2 =  W ei ±  e (1+ Xi-T.). 
The mean number of packets is 

P2 =  lini2.  (12) 

An expression for the mean-square number of packets in each buffer 
can be derived from the work presented in Ref. 6. This expression is 
rather lengthy and provides little insight; therefore, we shall omit it. 
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Results of computation using this expression will be presented in 
the sequel. 

VIII. RESULTS OF BUFFER STORAGE REQUIREMENTS STUDY 

The results of computations using the formula derived in the fore-
going are shown in Figs. 14 and 15 for 5 and 20 buffers, respectively. 
In these figures the average occupancy of each buffer is shown as a 
function of load, which is the product of the message arrival rate and 
the average time required to read out a message, n ei. As expected, 
the lowest buffer occupancy occurs in the case where no time is re-
quired to select a new virtual channel. When an 8-slot-time channel 
select time is required, the technique with the lower occupancy 
depends upon the loading. At light loading, the "empty before switch" 
strategy shows poorer performance because time is wasted stopping at 
empty buffers. It must of course be remembered that this is only an 
upper bound for the "empty before switch" that selects only nonempty 
buffers. As the loading increases, there are fewer empty buffers and 
the performance of the "empty before switch" strategy improves 
relative to the 1-by-1 strategy. 
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Fig. 14—Average number of packets in each buffer for 5 buffers (30 percent of 
messages are 32 packets long). 
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Fig. 15—Average number of packets in each buffer for 20 buffers (30 percent of 
messages are 32 packets long). 

In the previous section we considered an "empty before switch" 
strategy that skipped empty buffers. As we have mentioned, the 
problem of calculating occupancy statistics for this technique is 
intractable. However, the results shown on Figs. 14 and 15 form 
bounds on the skipping empty technique. The shaded areas in the 
figures indicate the areas in which the statistics for this method lie. 
If the system is operated below 0.5 loading, the difference between 

the different channel switching strategies is not very large. For example, 
for 20 channels and 0.4 loading (see Fig. 15) the average occupancy for 
1-by-1 rotating strategy is 1.1 packets. For the "empty before switch" 
strategy skipping empties, the average occupancy is between 0.4 and 
1.0 packet. As the load increases beyond 0.5 loading, the 1-by-1 
strategy leads to saturation and the cyclic system is clearly superior. 
Results for the standard deviations of buffer occupancy have been 

obtained. These results support the foregoing conclusions. 
The simulation program discussed in the previous section computed 

means and standard deviations of buffer occupancy for an "empty 
before switch" strategy with skipping of empty buffers. The results 
are shown on Figs. 14 and 15. A comparison of analysis and simulation 
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indicates that for the most part the analysis gives upper bounds to 
the simulation. This is not unexpected since, in the simulation pro-
gram, messages arrive over an interval of time, whereas for the Poisson 
arrival model used in the analysis, messages arrive instantaneously. 
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APPENDIX 

Delay in synchronous lime division multiplexing 

Equation (1) of the text is the following expression for the delay 
in Synchronous Time Division Multiplexing: 

= qT  T0 E 7n3 + w + (mL+1 — 1)Tc. 
1-1 

(1) 

The definitions for each of the terms on the RHS of (1) are given 
in the text. 
The delay, d1, is the sum of the three mutually independent random 

variables qT c, T0 E=  mi w, and (mL+1 — 1)Tc. Thus the moment-
generating function for dl is the product of the moment-generating 
function for these three variables. In this appendix we shall calculate 
the moment-generating functions of each of these. 
Recall that in STDM dedicated packet slots are available to each 

terminal cyclically every T. seconds. We take the end of one cycle 
and the beginning of the next to be the end of a dedicated packet slot. 
Let q, be the number of packets remaining at the end of the jth 

cycle and let a, be the number of packets arriving during the jth 
cycle. We can write 

qi+1 = q; — 1 + a1+1  for D  ai+i > 0 
= O  for D  ct,4.1 = 0.  (13) 

Writing this in a more compact form, we have 

= q,  .54.0 — U(q, -1-- a5+1),  (14) 
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where U(x) is such that U(x) = 1 for x > 0 and U(x) = 0 for x  O. 
Taking expectation on both sides of (14) and assuming equilibrium 
(i.e., Eqi+i  = Eq,) we find that 

E[u(qi  a.,+1)] = E[a5+ 2]. 

E[u(q,  a3+ 2)] = Pai + a1+ 1 > 01. 

P r[u(q; ai = 0)] = 1 — XlitTc.  (15) 

But 

Therefore, 

We now find the moment-generating function. From (14) we have 

E[e-lqi+1] =  )] 

= E PrEqi  ai+i  = oie-ark-uck)i 
k 

00 

= PrEq.,  = CI]  e° tEt PrEq  eti+1 = (16) 

If we assume equilibrium has been reached, we may define 

Q(s) = E[e-101] 

for all j. From (16) after some manipulation we have 

_ (1 — XT c)(e-8 — 1) 
Q(s)  (17) 

e-' — A (s)  ' 

where A (s)  E[e-g71]. Since messages arrive at a Poisson rate X, 

it can be shown that 
A (s)  = e-xrdi-m(.)),  (18) 

where M (s) is the generating function of the messages. 
By successive differentiation it can be shown that the first two 

moments of q are 
- a2 — a 

2(1 — a) ' 
(19) 

31,(a2 —  _  (20) e   
2(1 — a) 

where a, T12, and a' are the first three moments respectively of the 
number of packets arriving in a cycle T0. By successive differentiation 
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of (18) we find that 

= XT A,  (21a) 

= (Xn)2Fn.  (Ten)2,  (21b) 

= Xnm,3 + 3 (X T„)27Tz2 (Xnrib)3,  (21c) 

where e, m2, and ma are respectively the first three moments of the 
number of packets in a message. 

- A 
We turn now to the second term in (1), f = w+ Tc E  mi. A 

message arrives at random during a cycle, w seconds before the end 
of a cycle. In the time interval T - w, L messages arrive, all of which 
have priority over the newly arrived message. Since message arrival 
is random, the quantities L and w are mutually dependent random 
variables. Conditioned on w, the probability that L messages arrive 
in the interval T - w is 

XL (T c - w)L 
P r[L messages in T - w] =  L! 

The random variable w is uniformly distributed in the interval (0, T,). 
Let r(t) be the density function of the random variable nmi. We may 
write 

P[r <  dr] 

1 dw  XL(T, - w)L 
e-x(r,-w)r(L)( r - w), 

Tc (I L=o L! 
(22) 

where rL)(t) is the L-fold convolution of r(t). The Laplace-Stieltjes 
transform of this can be shown to be 

e-XTd1.-Rti)1  e-erc 
F (s) =   (23) 

Tcls - XE1 - R(s)11 

where R(s) is the L-S transform of r(t). It can be shown that 
R(s) = M (T cs). 
The first two moments of f can be found by successive differentiation 

of (23) : 

T  Xrce 
(24) 

2  2 ' 

T2 TW(e1)3 3X2r7h7Y-1,2 3XT2cf  712, 
(25) 

3(1 - nxe) 

The final term to be evaluated in (1) is (m i - 1)n. Since the 
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generating function of the message is M(s), the generating function of 
this term is easily shown to be 

G(s) = eiT.M(sTc).  (26) 

The first two moments of g are easily shown to be 

g = 11.(e — 1),  (27) 

71(m2 —  + 1).  (28) 

The mean value of delay is the sum of the terms qn, J, and g. The 
variance of the delay can be calculated by summing the variances of 
gTc, f, and g. 
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A procedure is proposed for estimating the main-station capacity of an 
SLM* (Subscriber Loop Multiplexer) system by observing the traffic load 
when the system is partially filled. The procedure is intended to be usable 
in unattended offices, and requires only one measurement per week and 
very few calculations. In contrast to the usual practice of measuring load 
in a time-consistent busy-hour, we work with weekly peak loads, and so 
our method is based upon the statistical theory of extreme values. The 
validity and precision of the procedure have been investigated by applying 
it to data from a study of rural traffic and by a Monte Carlo study of its 
behavior. Use of this administrative procedure should give the average 
SLM system a capacity of about 120 rural residential customers, in 
contrast to the limit of 80 that would be necessary in the absence of traffic 

measurements. 
The technique described in this paper was developed for the SLM system 

and could be used, with suitable changes of numerical values, to handle any 
subscriber system with concentration. We also hope that, with some 
modification, the method will be applicable to the administration of other 

traffic-carrying systems. 
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I. INTRODUCTION 

The SLM (Subscriber Loop Multiplexer) system is a digital carrier 
and switching system that was developed to provide economically for 
main-station growth and upgraded service on long rural cable routes. 
It is capable of serving 80 lines, all sharing 24 channels. Each of the 
80 lines can be used for single- or multi-party service. (For a detailed 
description of the SLM system see Ref. 1.) For the purposes of this 
paper, which is concerned with traffic, the SLM system may be viewed 
as a remote line-concentrator serving 80 lines on 24 full-access channels. 
The quality of service given to SLM subscribers should be kept 

well above levels that might lead to complaints, and to the need for 
hasty rearrangements that would interfere with the orderly growth of 
subscriber plant. Hence, service for these subscribers should not be 
noticeably different from that for customers served by physical pairs 
to the central office. This service objective will be met if blocking 
exceeds one-half percent in no more than a few hours per year. (It is 
possible to imagine a distinct service, for sparsely populated rural 
areas, in which a less stringent service objective would be appropriate.) 
The Rural Line Study,2.8 a study of subscriber line usage in rural 

areas, has confirmed that rural residential subscribers like those studied 
in the territory of South Central Bell can almost always be served on 
one SLM system with essentially no blocking in groups of 80 main 
stations or more. (In fact, as shown below, most rural systems should be 
able to serve many more than 80 main stations.) However, the load per 
main station does vary greatly from place to place and from customer 
to customer. Thus even 80 main stations will in a few cases generate 
enough load to cause undesirably frequent blocking in excess of one-
half percent. Some means of monitoring the traffic performance of 
SLM systems are therefore necessary. 
One such means is a register which records the total amount of a 

system's all-channels-busy time since the register was last read and 
reset to zero. But such a register, which can indicate by its readings 
when a system is overloaded, cannot be used to foresee an overloaded 
condition until too many lines have already been assigned to the 
system. When the register's readings exceed a specified threshold, the 
administrator's response must be to remove lines from the system and 
to serve them on other facilities.* Because of the long lead-times 
involved in cable planning and installation, a major goal of the work 
reported here was to avoid this situation. 

• Administrative use of this register is described elsewhere. 
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Since some additional traffic-monitoring capability was necessary, 
it seemed best to provide a measurement which could be used to 
predict the ultimate main-station capacity of a system, and thus to 
guide the loading of the system and the planning of relief facilities. 
The natural quantity to measure is carried load; and the system's 
second traffic register, which was also chosen to minimize the volume 
of data to be taken and processed, records peak hourly carried load— 
that is, the highest hourly carried load that has occurred since this 
register was last read and reset to zero. As shown below, it is sufficient 
to take readings once a week. This frequency is compatible with a 
normal schedule of visits to unattended offices. Note that the time 
that this peak traffic occurred is neither recorded nor of importance 
to the procedure to be described, so that the usual time-consistent 
busy-hour is not identified. 
This paper describes a simple system-loading procedure, requiring 

few measurements and calculations, which should assure that the 
fraction of calls blocked exceeds 0.5 percent in no more than a few 
hours during a year. Load measurements are taken on a partially 
filled system, and from these an estimate is made of the total number 
of main stations, in the same locale, that the SLM system can safely 

serve. 
This method could be used to administer any subscriber concen-

trator for which peak-load traffic data can be obtained. Changes in 
the numbers of lines served or voice channels, in the access afforded 
by the switching network, or in the handling of intra-system calls 
would of course require modification of the numerical values used. 
(And additional problems can arise: For example, partial access may 
give rise to a need for load-balancing procedures.) 

II. THE BASIC PROCEDURE 

Weekly peak load measurements can be used whenever 40 or more 
main stations are assigned to an SLM system. We begin with N weekly 
peaks, x1,• • • , xN. (N is normally equal to 4.) We simply calculate 
the mean, 

=  E Xi, 
i=N 1 

and the variance, 

(1) 

1  N 
V -=   E 1 (x, - ±)2,  (2) 

/V —  =1 

of these peaks. On a chart (see Fig. 1) corresponding to the number of 
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Fig. 1—Estimated main-station capacity as determined by mean and variance 
of weekly peak loads. 

currently working main stations, we find the point defined by the 
coordinates t and v. This point will fall in one of the regions labeled 
40, 45, • • • , 160. The label of that region is the estimated main-station 
capacity of the SLM system. 
For example, let us say we have 80 working main stations. We 

observe four weekly peaks and calculate a mean of 260 CCS and a 
variance of 1400 (005)2. Figure 1 is the chart corresponding to 80 
working main stations. The point (260, 1400) falls in the region 
labeled 120. This is the estimated main-station capacity for the system 
in question. Repeating this estimation procedure four times (using 
data from 16 weeks of operation) and calculating the weighted mean 
of the estimates, using the respective numbers of working main 
stations as weights, we obtain the predicted capacity of the system in 
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main stations. Some precautions which must be observed in drawing 
conclusions from this process are summarized below. 

III. THE DISTRIBUTION OF WEEKLY PEAK TRAFFIC LOADS 

Maynard' showed that weekly peak traffic loads of potential SLM 
subscribers seemed to behave as if they came from an extreme-value 
distribution of the form 

G(x) = exp (_ e-Œ(z_)),  (3) 

which is sometimes referred to as "Gumbel's first asymptotic distribu-
tion." It has been shown4 that, for the so-called "exponential" class 
of distributions, the largest value of a random sample of size n will be 
asymptotically distributed (as n --> ) according to (3). The exponen-
tial class includes most well-known distributions with an infinite tail 
to the right, such as the normal, lognormal, and gamma. 
The mean of the distribution (3) is 

E(x) = u ± -y/a,  (4) 

where 7( =0.5772. • • ) is Euler's constant, and the variance is 

7r2 
V(x) = — •  (5) 

6a2 

Gumbel suggests that u and a be estimated by replacing E(x) and 
V(x) by their sample values, (1) and (2) respectively, and solving 
(5) and then (4) for a and u:4 

7r =  , 
-V6v 

(6) 

û — 2 — y/ei.  (7) 

IV. THE MATHEMATICAL MODEL 

With J main stations served by an SLM system, the weekly peaks 
will have an extreme-value distribution with parameters uf and ar. 
If we increase the number of main stations from J to K, the weekly 
peaks will have a new extreme-value distribution with parameters ux 
and ax. In this section we describe a method for estimating uic and 
aK when J and K are known and u, and af have been estimated from 
measurements. That is, we want to know what the distribution of 
weekly peaks will look like for K main stations when we have observed 
this distribution with only J main stations being served. 
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Suppose that, during any week, there are n hours in which the 
weekly peak traffic load may occur. We know from experience that 
the weekly peak can occur during almost any waking hour.3 However, 
for any given week, n will be much smaller than the number of waking 
hours. (In Appendix A we show that n = 10 seems to be an appropriate 
choice for our purposes.) We call these n hours (whose actual times of 
occurrence are not specified) the candidate busy-hours. 
We now assume that each main station generates a load with mean 

ià and standard deviation cr during each of the candidate busy-hours. 
If customers behave independently, the load distribution in candidate 
busy-hours must have mean Jg and standard deviation (re. Let this 
distribution be F, with density f = F'. The weekly peak will then be 
the maximum value in a random sample of size n from the distribution 
F. If F is in the exponential class of distributions, the distribution of 
this maximum can be approximated by the extreme-value distribution 
(3). Gumbe14 shows that the parameters u and a are given approxi-
mately by 

(8) 

and 
a = nf(u). (9) 

Since the candidate-busy-hour loads are the sums of the loads from 
J main stations, it seems reasonable to assume that F is normal,* as 
suggested by the central-limit theorem. (As mentioned above, we 
take J and K to be at least 40.) 
Let (I) be the standard unit-normal distribution function and q5 = c13' 

the corresponding density. Define 1) by the relation 

43(v) = 1 — —1.  (10) 

Then y is the 1 — (1/n) quantile of the unit-normal distribution, for 
which tables and computer subroutines are available. Then from (8) 
and (9) it is readily seen that 

uj = Jg  vcr e  (11) 
and 

cci — 
nçb ( v) 

ff e 
(12) 

• The gamma distribution was also considered. A study which led to the choice of 
the form of the candidate-busy-hour load distribution, and to the number n of 
candidate busy-hours in a week, is described in Appendix A. 
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If the K — J subscribers to be added come from the same population 
as the J subscribers already being served, the candidate-busy-hour 
load distribution for K main stations will be normal with mean Kg 
and standard deviation 0 4 K. The weekly-peak-load distribution will 
have parameters defined by (11) and (12) with J replaced by K. From 
the four equations (11), (12), and the corresponding equations for K 
main stations, the variables p and a can be algebraically eliminated to 
yield these expressions for uK and ax in terms of U. and aj: 

[ K 
ic u = J J — — —  J — 1 a,  (13) 

«lc =  a.r. (14) 

Here C„ = nycp (re), a function of n only. Hence, for a given n, we 
can estimate the parameters of the weekly-peak-load distribution for 
K main stations by observing the weekly peaks generated by J(<1() 
main stations. 
We can choose K 80 that the weekly-peak-load distribution defined 

by uK and aK is such that the system satisfies the service criterion 
(which is described below). This entire calculation can be incorporated 
in a series of charts, each corresponding to a different value of J. An 
example is that given in Fig. 1 for J = 80. 

V. THE SERVICE CRITERION 

To introduce the service criterion, we define a heavy-load hour as 
an hour in which the offered load is such that the probability of block-
ing is 0.005 or greater. We first attempted to limit the frequency of 
such hours to no more than four times a year, but found, as shown 
below, that the statistical characteristics of our administrative pro-
cedure lead to a different formulation of the service criterion. 
Jones proposed a model for relating the probability of blocking in a 

concentrator to the number of channels, the number of customer lines, 
the percentage of intra-system traffic, and the total source load.' 
Johnson has written a computer program which calculates load-
service relations based on Jones's model.' Although Jones's model 
assumes blocked calls cleared, whereas waiting and retrials occur in a 
real system, we believe that these effects are compensated by the 
lopsided distribution of load per line,' so that this model is appropriate. 
Laue showed from the Rural Line Study that, for 80 main stations, 
the expected intra-system traffic (IST) should be about 18 percent, 
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but because of temporal and customer variation we used the more 
conservative value 30 percent.' (In subscriber concentrators which are 
not arranged for remote switching of intra-system calls,' such calls 
occupy two channels. Thus for a given offered load, IST increases the 
variability of the traffic and hence the blocking also.) It is known that 
the percentage of IST increases with the number of main stations; but 
the value 30 percent is used throughout because the smoothing effect 
of party-line interference, which we neglect, grows with the number 
of main stations.' Omission of party-line interference from the model 
is equivalent to treating a main station as a "traffic source." For 24 
channels and an IST of 30 percent, the finite-source effect makes that 
load which results in a 0.005 probability of blocking a decreasing 
function of the number of main stations. This load varies from 526 CCS 
for 40 main stations to 471 CCS for 160 main stations; we call it 
L(K), the load that causes a heavy-load hour. 
From our model we have an estimate of UK and air. The probability 

of a heavy-load hour in any week for an SLM system with K main 
stations assigned is then estimated as 

P(K) = 1 — exp (15) 

Our goal is to let heavy-load hours occur about once every quarter 
of a year (13 weeks). We now invoke Gumbel's definition of return 
period as the mean time (in weeks) between heavy-load hours, which is 

R(K) = [P(K)]-'.  (16) 

If we choose K so that the estimated return period is exactly 13 weeks, 
the temporal variation in the observed weekly peak loads will cause 
a distribution of return periods, among systems, centered around 
13 weeks. 
(Note that the expected number of heavy-load hours per year—in 

other words, the frequency of heavy-load hours—is 52/[R (K)] or 
52. P(K), so that a 13-week return-period is equivalent to 4 heavy-
load hours per year.) 
If this distribution—the distribution of return periods that would 

be realized if K were chosen as just described, based on measured 
values of it./ and ou, for each of many systems—were very narrow, so 
that most systems would turn out to have return periods not far from 
13 weeks, then it would be appropriate to choose K in such a way as 

• In the SLM system, as in many such systems, the cost of this capability would 
not be justified; and it would have the further disadvantage of preventing operator 
access to such calls. 
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to satisfy the equation 

1 — exp (-13e-t.K[L(1)-ex1) = 0.5.  

This would produce an even chance of having a heavy-load hour in 
any 13-week period. But as shown in the next section, this situation 
only occurs when ur and ar are estimated from more weeks' peak-load 
data than are conveniently obtainable in practice. 
Furthermore, the scaling procedure described above makes K de-

pendent on the value of J at which u., and aj were measured; that is, 
the charts corresponding to J main stations, of which Fig. 1 is the 
example for J = 80, differ considerably from each other. And this 
method of determining K is appreciably affected by using the chart 
for J working main stations (MS) when the actual number of MS 
served has varied widely during the measurement period, even with 
the correct mean of J. Thus the number of working main stations 
must be held nearly constant (actually within 10 percent) during the 
N weeks of peak-load measurements that yield t and y from eqs. (1) 
and (2). Yet we do not think it practical to impose limits on the 
growth of an SLM system's fill over periods exceeding four weeks in 
length, merely so as to obtain usable data, so long as the actual MS fill 
is not too high. 
We resolve this difficulty by setting N = 4. This results in a very 

broad distribution of actual return-periods. We then locate this 
distribution so that its right-hand tail (in terma of MS capacities) is 
not too large: In particular, we limit the probability of a return period 
less than four weeks to a few percent. This is equivalent to setting the 
mean return-period for all systems equal to 37 weeks, and to having 
at least one heavy-load hour occur in any 13-week period with prob-
ability 0.3. Thus we choose K (to the nearest multiple of 5) so as to 
satisfy the equation 

1 — exp (-13e-ax ÉL(K)-euct) = 0.3.  (17) 

This is the basis for the charts such as that shown in Fig. 1. 
The following section shows that this way of estimating K must be 

repeated four times, and the results averaged, in order to make the 
resulting distribution of return periods acceptably narrow. When this 
is done (to obtain what we call the predicted capacities), practically no 
systems should end up with return periods less than four weeks—that 
is, with more than 1 heavy-load hour per month. This, then, is the 
service criterion: No system should have more than 1 heavy-load hour in 
the average month. This criterion is extremely conservative: First, it 
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means that the average system has less than 2 heavy-load hours per 
year (return period, 37 weeks). Second, it typically implies about one 
originating call with dial-tone delay and one blocked incoming call per 
month for the worst systems. Systems with more frequent heavy-load 
hours (return periods less than four weeks) would be called overloaded 
and would have to have main stations removed. Detection of over-
loaded systems by means of all-channels-busy readings is covered 
elsewhere. (Two heavy-load hours can, of course, occur in one month 
without implying an overloaded condition.) Proper use of the adminis-
trative procedure should make the occurrence of overloads ex-
tremely rare. 

VI. THE MONTE CARLO STUDY 

In order to evaluate the statistical variability of the main-station 
capacities that would be predicted by the recommended procedure, 
we simulated its performance in a Monte Carlo study. For each of 
five samples of weekly peak loads actually observed in the Rural 
Line Study, we estimated the parameters of their distribution from 
(6) and (7) and converted these, by means of (13) and (14), to esti-
mates of the values uj and ai that would have existed with J = 40 
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Fig. 2—Monte Carlo results: 40 working main stations; 1000 runs of 4 weeks each. 
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and J = 80 main stations working. Using these as the parameters of 
the extreme-value distribution (3), we repeatedly generated random 
samples of size four from that distribution. We calculated the mean 
and variance of each such sample and estimated the main-station 
capacity. This process was repeated 100 times for each of the five 
samples and for both 40 and 80 working main stations, yielding a 
sample distribution of the estimated main-station capacity. The spread 
of this distribution is attributable to the variability of the weekly 
peaks drawn from the distribution (3). 
Figure 2 shows an example representing 1000 runs based on the 

1FR* data from McComb, Mississippi, described in Ref. 3. Alongside 
the estimated-main-station-capacity scale is a scale which gives the 
mean return-period of heavy-load hours for the indicated number of 
main stations. Note that if the procedure were followed with only four 
weeks' data, some systems would be overloaded (with return periods 
of heavy-load hours as short as three weeks) and others, with much 
spare capacity, would be greatly underloaded. Table IA summarizes the 
Monte Carlo results for the five samples. The statistics listed are: 

(i) The percentage of cases that would have a return period of 
less than the desired 13 weeks. 

(ii) The percentage of cases that would have a return period of less 
than 4 weeks. These systems would be considered overloaded. 

(iii) The percentage of cases that would be underloaded by more 
than 20 main stations. A system is considered underloaded if 
it has a return period greater than the central value of 37 weeks. 

We see from Table IA that the percentage of systems that would be 
overloaded ranges from 2 to 14 and the percentage of systems that 
would be seriously underloaded ranges from 3 to 12. On the basis of 
these results it was decided that four weeks' data (one measurement 
month) are not enough for a final determination of main-station 
capacity. We therefore recommend the use of the mean of the main-
station-capacity estimates of four samples of four weeks each. (This 
should be a weighted mean, the weights being the average numbers of 
working MS in the four measurement months. This weighting accounts 
for the greater predictive value of an estimate that is based on the 
traffic of a larger fraction of the stations that will ultimately be 
served.) A Monte Carlo study was carried out for this procedure and 
the results are shown in Table IB. Note that an overloaded or badly 

*Single-party, flat-rate, residential service. 
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Table I —Percentage of systems that would have particularly 
high or low loads —summary of Monte Carlo results 

Return Return Underloaded 
Period Period by More Than 

<13 Weeks <4 Weeks 20 MS 

Working Main Stations: 40 80 40 80 40 1 80 

A: ESTIMATED 
(100 Runs of 4 Weeks Each) 

Study Area 
Hanceville 
Benton-1FR 
Cleveland 
Copper Hill 
McComb-1FR 

28% 
21 
28 
29 
19 

39% 
37 
38 
43 
27 

3% 
2 
2 
3 
3 

5% 
4 
14 
10 
5 

7% 
7 
9 
3 
8 

12% 
7 
7 
4 
10 

B: PREDICTED 
(1000 Runs of 4 Groups of 4 Weeks) 

Hanceville 
Benton-1FR 
Cleveland 
Copper Hill 
McComb-1FR 

11.2% 
8.8 
10.3 
11.3 
4.1 

11.4% 
19.7 
22.6 
24.1 
13.3 

0.0% 
0.0 
0.0 
0.0 
0.0 

0.0% 
0.0 
0.3 
0.0 
0.2 

0.3% 
0.1 
0.1 
0.0 
0.1 

0.6% 
0.5 
0.1 
0.0 
0.1 

underloaded system would result very infrequently. Figure 3 shows a 
histogram of the sample distribution based on the McComb data. We 
distinguish the result of the modified procedure, using the mean of 
four estimated capacities, by calling it the predicted main-station 
capacity; and Fig. 3 is so labeled. 
The last two pairs of columns in Table I relate to cases in which 

the administrative system may be said to have performed inadequately. 
The criterion for this is more stringent on the overload side, as neces-
sitated by the inherent variability of the predicted capacities. This 
difficulty could be cured by taking many more measurements—a solu-
tion whose cost, in our judgment, would not be justified. 
An alternative to the averaging procedure would be to calculate 

the mean and variance of 16 weekly peaks and to use the main-
station-capacity charts only once. The precision of this approach was 
shown by a Monte Carlo study to be comparable to that resulting 
from averaging the four estimates from groups of four weekly peaks. 
But, as mentioned above, if a system is being filled during the measure-
ment period, there is a much better chance of the number of working 
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Fig. 3—Monte Carlo results: 40 working main stations; 1000 runs of 4 groups 
of 4 weeks. 

main stations remaining nearly constant for four weeks than for 16 
weeks. 
The spread of the capacity estimates, as indicated by Table I, 

was slightly larger with 80 main stations working than it was with 40. 
We have found no convincing explanation for this unexpected result. 

VII. DISCUSSION OF ASSUMPTIONS 

Several assumptions used in the foregoing argument are known to 
be invalid. Nevertheless, the procedure we recommend worked well 
when applied to the Rural Line Study data. [Some confirmation of its 
efficacy comes from weekly peak loads observed in an SLM system trial 
in Brandon, Mississippi, which closely fit the Gumbel distribution (3).] 
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But in order to distinguish the realistic from the idealized features of 
our mathematical model, we summarize the latter in this section. 
The concept of a candidate busy-hour is fictitious. However, we 

know of no better means of projecting the distribution of weekly peaks 
from the current number of working main stations to a larger number 
of main stations; and it seems intuitively reasonable that not all 
waking hours of the week should be equally likely to contain the 
week's highest load. Furthermore, as shown in Appendix A, the pro-
cedure does seem to be quite insensitive to the form of the assumed 
distribution of candidate-busy-hour loads and to the number n. of 
candidate busy-hours. We do not believe that this aspect of our 
model will cause problems in practice. 
It is also assumed that the loads generated during a candidate 

busy-hour by each of the (existing or future) working main stations 
are statistically independent and identically distributed. In fact, sub-
scribers in an area do not behave independently, since they are subject 
to similar influences from events in their shared environment. More 
important is the critical assumption that the load parameters are 
identical for all customers. Departures from this assumption among 
customers already served may actually offset other errors in the 
model, as noted in Section V; but the possibility of adding to an SLM 
system a group of subscribers whose traffic characteristics differ 
considerably from those of the ones already being served constitutes 
the greatest danger in using the predictive method of administration 
here proposed. One way of guarding against this danger is to limit the 
number of main stations that may be added to a system before addi-
tional measurements are taken; and a precaution of this kind is 
included among the rules of administration given in Appendix B. New 
subscribers should be added to a system even more cautiously if they 
are thought to differ sociologically from those whose loads have been 
measured, especially if those to be added have higher incomes. Business 
telephones, in particular, may generate several times the loads typical 
of residential service. 
The problem of seasonal variation has not been mentioned. No 

seasonal effects were observed in the Rural Line Study, but some 
SLM systems, especially in resort areas, will have highly seasonal 
loads. Our administrative procedure contains no internal safeguards 
against this source of error. Local knowledge will have to ensure that 
only weekly peak loads recorded in the busy season are used as inputs 
to the computations, and in some cases this may force planning to be 
based on fewer than four 4-week estimates of MS capacity. 
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In the discussion above, it has been assumed that the number of 
working main stations remains constant during a measurement month. 
The case in which inward or outward movement occurs during or 
between measurement months is covered by some of the rules in 
Appendix B. 
It is not known whether any error is introduced by applying to 

peak loads the load-service relations deduced from Jones's model. 

VIII. SUMMARY AND CONCLUSIONS 

In this paper we describe a procedure for forecasting the main-
station capacity of an SLM system when it is partially filled. The pro-
cedure is simple to use, requiring little data and few calculations. Its 
validity and precision have been shown to be adequate by applying 
it to the Rural Line Study data (as described in Appendix A) and 
through a Monte Carlo study of its statistical variability. An SLM 
system filled in the recommended way should be essentially 
nonblocldng. 
In fact, most rural systems will be able to serve many more than 

the nominal 80 MS. Application of our procedure to the data from the 
Rural Line Study led to a sample of predicted capacities whose mean 
slightly exceeds 120 MS, but this figure must be viewed with caution 
for three reasons: First, this is the mean of the limits imposed by 
traffic considerations alone; geographical constraints associated with 
transmission criteria may keep it from being attained in practice. 
(Lack of demand for multiparty service could also act to limit main-
station fills.) Second, the Rural Line Study was conducted in eight 
rural areas in the territory of South Central Bell; loads would cer-
tainly be larger in some suburban applications, and as yet we have no 
assurance that our data are representative even of rural areas in other 
parts of the country. And third, the predicted capacities have a very 
wide spread; a small but significant fraction of systems are predicted 
to have a capacity of only 80 MS, confirming the early choice of that 
number as appropriate for rural use. Studies of suburban traffic that 
are now in progress should lead to an evaluation of SLM main-station 
capacities in the suburban environment. 
In this study we have viewed the capacity of a telephone system in 

terms of its behavior in the presence of peak rather than average 
demand. (In this general sense our work has many forerunners, in the 
Bell System and elsewhere.) Instead of measuring the load in a time-
consistent busy-hour, we record only the load carried during the 
busiest hour of the week. This reduces the measurements required to 
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only one observation per week by focusing on the hour that is most 
important to the quality of service, regardless of when that hour 
occurs. It has the corresponding disadvantage of working with a 
traffic statistic that is volatile (as compared to the more stable mean, 
for example) and therefore difficult to predict with accuracy. 
Although our procedure was developed for subscriber multiplexers 

with concentration, we hope that modified versions of it will prove 
applicable to other traffic-handling systems. 
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APPENDIX A 

Number of Candidate Busy-Hours and Their Load Distribution 

In the body of this paper we assume that the candidate-busy-hour 
loads are normally distributed. Although the central-limit theorem 
supports this assumption, the gamma distribution has in some situa-
tions been found to be more descriptive of offered loads; and unlike 
the normal, it does not imply the existence of negative loads. This 
appendix summarizes a study comparing the normal and gamma 
distributions as bases for scaling peak loads, and also leading to the 
choice of n = 10 as the number of candidate busy-hours. 
The gamma distribution function, also a member of the exponential 

class, takes the form 
1  

r (n)Pn fo 

for x > 0; G (x) = 0 otherwise. The scale of G is determined by the 
parameter 0 and the shape by n; the mean and variance are On and 
0277 respectively. The distribution G is asymptotically (as ti —> co) 
normal. It is considerably more difficult to manipulate algebraically 
than is the normal: For example, such expressions as (13) and (14), 
which are simple for the normal, are not available for the gamma. 
With a change of variable in (18), eqs. (8) and (9) become 

1  j IB 
= 1 — - 1 (19) 

r(n) 
and 

G (x) = sly—le—a/ Ms 

(u/$)ne—u/0 
ua = n 

r(n) 
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The procedure requires that given n, u, and a we solve (19) and (20) 
for n and e. This was done by using a modified regula-falsi method of 
iteration. Solving for u and a when n and 0 are given is somewhat 
easier: Given n, the value of u/0 can be found from a subroutine for 
the inverse incomplete gamma function, and from WO the product 
ua is easily calculated from (20). 
It is well-known that the sum of independent, identically distributed 

gamma variables is also gamma. Hence, if the candidate-busy-hour 
load distribution for J main stations is gamma with parameters e 
and n, the individual main-station mean load m = finlf with variance 
0.2 = en/J. Thus the candidate-busy-hour load distribution for K 
main stations is also gamma with scale parameter fi and shape param-
eter KnIJ. 
We now have all that is necessary to arrive at uK and aK, for both 

the gamma and normal distributions, if we are given uj and aj and 
any value of n. 
In choosing the form of the candidate-busy-hour distribution F and 

the number n of candidate busy-hours, we used the Rural Line Study 
data to evaluate the precision and bias of the estimation procedure. 
We chose 13 groups of lines, varying in size from 54 to 254 main 
stations, on which we had peak-load data in series whose lengths 
varied from 14 to 51 weeks. We divided each group in two in such a 
way that the two subgroups were approximately equal in the numbers 
of main stations for each class of service. We found the weekly peaks 
for each subgroup and, combining the two subgroups, for each whole 
group as well. From the subgroups' weekly peaks we predicted the 
distribution of the weekly peaks for each whole group and then com-
pared these predictions with the observed whole-group weekly peaks. 
This was done with both normal and gamma candidate-busy-hour 
load distributions, for numbers of candidate busy-hours ranging from 

6 to 18. 
To determine the best model two measures were used: the root-

mean-square deviations of the subgroup predicted values from the 
total-group estimated values of the mean peak load and of the 37-week-
return-period load. Table II shows the results of these calculations. 
Since the gamma and normal assumptions perform about equally 
well, and since calculation of the charts (such as that shown in Fig. 1) 
is many times easier, faster, and cheaper with the normal, we chose 
it as a model for the distribution of candidate-busy-hour loads. The 
results of our procedure are not very sensitive to the value of n; and 
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Table Il —Variability of predicted peak loads — square-root 
of the mean-squared deviation (in CCS) 

Number of 
Candidate 
Busy-Hours 

Mean Weekly Peak 37-Week-Return-Period Load 

Gamma Normal Gamma Normal 

4 
6 

10 
12 
14 
16 
18 

22 
17 
14 
13 
13 
13 
14 
15 

21 
16 
14 
13 
14 
15 
17 
18 

24 
23 
24 
25 
27 
29 
31 
32 

24 
23 
23 
25 
26 
28 
29 
31 

we took n = 10 because this value gave optimal performance in 
predicting the mean weekly peak load (the more stable statistic) and 
nearly optimal for the 37-week-return-period load. 
Table II also gives us an evaluation of the procedure; and in par-

ticular, it tests the assumption of homogeneity within the groups of 
customers represented. The rms error for the predicted mean weekly 
peak is 13 CCS, or about four to six main stations. This means that 
most such predictions should be accurate to within 10 main stations. 
(Since these results come from 14 to 51 weeks' data, the statistical 
variability that would result from using only four weekly peaks is not 
represented here; it was investigated in the Monte Carlo study dis-
cussed in the body of this paper.) 
Table III shows the predicted means and the whole-group sample 

means for the weekly peaks of the 13 groups, using the normal model 
with n = 10. There appears to be no bias in the prediction procedure. 
The last column in Table III shows the predicted main-station ca-
pacities for SLM systems if installed in the 13 study areas. These 
capacities range from 100 to well over 160 main stations. Excluding 
the five groups that are predominantly four- and eight-party sub-
scribers, the mean main-station capacity is 124. 

APPENDIX B 

Rules for Traffic Administration * 

In order to ensure that the conditions for validity of our mathe-
matical model are satisfied, or nearly so, and to guard against erroneous 

* The proposed procedure, together with these operational rules, is now being 
tested in field use. This appendix is included here only to illustrate problems that 
arise in reducing the peak-load approach to practice. 
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predicted capacities when they are not, we give the following rules and 
guidelines for the use of the administrative procedure. 

Data and definitions 

Readings should be taken (and the WPL register reset to zero) at 
the same time every week. When this is not possible, each measure-
ment week must contain no more than six weekdays and no less than 
four weekdays. When this condition is violated, the data should be 
discarded. 
Measurement weeks need not be contiguous. Studies have shown 

that there is no serial correlation among weekly peaks. A missing 
week should therefore not affect the results, so long as there are four 
weekly peaks in each measurement month. 
The number J of main stations associated with a measurement 

month should be the mean of the numbers of main stations being 
served at the times the four weekly peak loads were recorded. This 
mean should be rounded to the nearest multiple of ten when one of 
the charts such as Fig. 1 is to be chosen. 
Inward or outward movement of main stations served by an SLM 

system will tend to increase the variance of the weekly peak loads and 
so to decrease the accuracy of capacity estimates. A study has shown 
that if the number of main stations varies more than 10 percent during 
a measurement month, the peak-load data should not be used to 
estimate a main-station capacity. 
The MS capacity predicted from several measurement months is 

the weighted mean of the monthly estimates. The weights are the 
numbers of working main stations for each measurement month. 
No measurements should be used when fewer than 40 main stations 

are being served. For this reason, the first of the charts for estimating 
main-station capacities is for J = 40 working main stations. 

Restrictions on allowed fill 

No system should be loaded beyond 60 main stations until the 
available data (used in accordance with the rules in this appendix, and 
consisting of at least an estimate based upon one measurement-
month) indicate that it is safe to do so. (The Rural Line Study shows 
that even some rural systems may suffer excessive blocking with 80 
main stations.) 
No system may serve more than 160 main stations, with this 

exception: Unusual configurations in which no concentrator-blocking 
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is possible, such as 24 lines with 8 MS on each, are perfectly acceptable 
with respect to the considerations treated here. 
Except for the initial fill, no more than 40 main stations may be 

added to an SLM system on the basis of a single predicted capacity. If 
a predicted capacity exceeds the present fill by more than 40 MS, the 
system should be allowed to grow by 40 MS and a new series of mea-
surements taken. This rule embodies a compromise between the 
value of predicting main-station capacities and the danger of adding 
customers unlike those already served. 
If the current main-station capacity estimate was calculated from 

fewer than four measurement months, the number of main stations 
may be increased to the lesser of 

(i) the current main-station-capacity estimate minus 20, and 
(ii) the mean of the current main-station-capacity estimate and 

the current number of working main stations. 

These restrictions are necessary because of the statistical variability 
of such estimates. 

REFERENCES 

1. I. M. McNair, Jr., "Digital Multiplexer for Expanded Rural Service," Bell 
Laboratories Record, 50, No. 3 (March 1972), pp. 80-86. 

2. R. V. Laue, unpublished reports, 1970 and 1972. 
3. J. M. Maynard, unpublished reports, 1971. 
4. E. J. Gumbel, Statistics of Extremes, New York: Columbia University Press, 1958. 
5. A. W. Jones, "Measurement of Non-Random Telephone Traffic with Special 

Reference to Line Concentrators," Third International Teletraffic Congress, 
Paper No. 21, Paris, 1961. 

6. E. M. Johnson, unpublished report, 1970. 
7. W. S. Hayward, Jr., "Traffic Engineering and Administration of Line Concen-

trators," Second International Teletraffic Congress, The Hague, 1958. 

PEAK-LOAD TRAFFIC ADMINISTRATION  281 



Étlà.4, 1-4  -, A 4 



Copyright  1974 American Telephone and Telegraph Company 
THE BELL SYEITEM TECHNICAL JOURNAL 

Vol. 53, No. 2, February 1974 
Printed in U.S.A. 

Time Domain Analysis and Synthesis 
of Notch Filters 

By H. ZUCKER 

(Manuscript received July 25, 1973) 

The response of notch filters to sudden excitations is analyzed. Unit 
step and stepped trigonometric inputs are considered for the class of 
filters derived from low-pass networks by a frequency transformation. 
It is possible in some cases to approximate the transient solutions in terms 
of La guerre functions and deduce general properties of notch filters from 
these solutions. The use of phasing sections to modify the transient response 
is also examined. It is shown that this method can be used to effectively 
reduce the overshoot in the response to a stepped trigonometric excitation. 

I. INTRODUCTION 

In order to accurately measure noise levels in compandored com-
munication systems, it is necessary to set the compandor charac-
teristics at approximately the values associated with signal trans-
mission. This is done by applying a so-called "holding tone" which is 
subsequently removed by a notch filter incorporated into the measuring 
set. This investigation originated in connection with the design of such 
a notch filter for an impulse noise counter.' The filter has to meet 
both frequency and time domain requirements. The frequency response 
requirements could be readily met with existing filter design pro-
cedures. However, the time domain characteristics of notch filters 
needed investigation with regard to the suitability for the present 
application. The time domain requirement is that the filter when 
combined with a C-message weighting filter2 and excited with a stepped 
trigonometric time function at the notch frequency should, in the 
transient state, have only a specified overshoot level. This requirement 
is imposed by the necessity to distinguish in the measuring set between 
sudden gain and phase variations and impulse noise. 
To examine the transient response of notch filters, a class of such 

filters derived from low-pass filters by a frequency transformation is 
283 



considered. The transient response to a unit step function, and to a 
stepped trigonometric function with the notch frequency, is expressed 
in terms of the low-pass impulse response. It is shown that the low-
pass and notch filter response are for both excitations related by a 
Hankel transform. Some general properties of the transient response 
are deduced by considering notch filters for which the response can 
be obtained approximately in terms of generalized Laguerre functions. 
This investigation shows that notch filters would distort narrow 

time pulses of duration less than one-half the notch frequency period. 
The amount of distortion is related to the notch depth. The response 
of a notch filter to a stepped trigonometric function can be kept to a 
low level only after a certain time duration, which depends on the 
filter parameters. The transient response of a notch filter followed by 
a low-pass filter may still assume large values at relatively short times 
from the beginning of the response. A method of decreasing the 
transient response at such times by the use of phasing sections is also 
presented. The use of phasing sections is of particular importance 
where it is necessary to modify the transient response without affecting 
the frequency response. 
Although this work is primarily concerned with notch filters, the 

methods used may also be applied to determine the transient response 
of high-pass and bandpass filters, when derived from low-pass filters 
by a frequency transformation. 

II. TRANSIENT RESPONSE OF NOTCH FILTERS TO A UNIT STEP FUNCTION 

A class of notch filters derived from low-pass filters by a frequency 
transformation' is considered. The transformation corresponds to re-
placing the inductances and capacitances in the low-pass filters with 
parallel and series resonant circuits, respectively. Let TL(s) be the 
low-pass transfer function in the complex frequency domain s. The 
transformation is given by 

ez  s = e + 0, ' (1) 

where ca. -= 2.wf0, fa = notch frequency, and 0 is a constant. (For 
low-pass filters normalized such that for s = jw the 3-dB bandwidth 
is at (..) = 1, 0 is the 3-dB circular bandwidth of the notch filter.) The 
transfer function of the notch filter in the complex frequency domain 
z, TN (z) , is related to the low-pass transfer function TL (s) by 

Oz  \ 
TN(z) = TL (z' ± 0 (2) , j  
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To investigate the transient response of notch filters, that response 
is related to the impulse response of the low-pass filter. Such a rela-
tionship is obtained by first expressing the transfer function of the 
low-pass filter in terms of the Laplace transform of the impulse re-
sponse, f L(0 , 

T L(s) =  0-8 ' h (Odt ;  (3) 

then from (2) the transfer function of the notch filter by 

¡9z1T fN(z) =  exp — Jo  [ z2 ±  j  (t)dt. (4) 

The time response, .413(0, of the notch filter to a unit step function 
can now be obtained by inversion of the Laplace transformation, 
through integration in the complex plane over the contour r, as follows: 

1 j' j'e TN (Z) 
W /NS  = 9—  7,  ex'  dz,  (5) 

Aorj  7—ja, 

where y is a positive constant. The relationship between step response 
of the notch filter and the impulse response of the low-pass filter is 
obtained by the substitution of (4) into (5) yielding 

/Ns — i7",—..; Jr f —z o exP  ( 0 ft+zute,  ) f L(u)du dz.  (6) 

1 r ex, 44 In Appendix A it is shown that (6) can be expressed as follows: 

fN3 (t) = [ foic fz,(u)dtt] • 1 (t) 

— fog [ f: fL(u)• e-i-74 Ji(2 )du] J.(2wo )dx, (7) 

where 1(t) is the unit step function and J,, (y) is a Bessel function of 
order n. 
In (7) the first term is the undistorted unit step response and the 

second term expresses the distortion introduced by the notch filter. 
The first term can be simplified by observing that from (3) 

(t)dt = T L(0).  (8) 

Without loss of generality, T  (z) can be normalized to be equal to 
unity at zero frequency. The expression in the brackets of the second 
term contains a Hankel transform,4 of order one, hence (7) can be 
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written 

biz(t) = 1(t) — 2 foi ei(2-sre) .\1- J 0(2ci.)0-‘ 1 xt — x2)dx, 

where 1,1/1 is the Hankel transform. 
The integration in (9) can be performed approximately by using 

the method of stationary phase. This is a good approximation when 
the Hankel transform is a slowly varying function in comparison to 
the Bessel function. It is also shown in Appendix A that with the 
stationary phase approximation (9) can be approximated by 

fNs(t) = 11.0 

(9) 

sin coot f°  er.‘ ,L(u) _.,,(,a)dul.,(,). (10) 
coo o  t 

An example considered subsequently shows that (10) is indeed a good 
approximation for a « coo, i.e., for narrowband notch filters. 
III. TRANSIENT RESPONSE OF NOTCH FILTERS TO A UNIT STEPPED SINE 

FUNCTION 

The transient response to this function is obtained in a manner 
similar to the response to a unit step function. However, a more 
general response function, fNm(t), is considered, 

2w r (22 -1-z2  w±:  ciz 

) 

inw+°1  ' 

T L ( - -1 2m+i l 
wo 

fNm(1) —    I  en'   (11) 

providing for the possibility of a low-pass notch combination. The 
time response of a notch filter to a stepped sine function with the 
notch frequency is obtained as a special case, by setting m = 0. 
Proceeding in a manner similar to Appendix A, it can be readily 
shown that (11) can be expressed as follows: 

fr.r m(t) =- c. o o fog { j: f L (u) IL — e) 1 Ou j 

m 12 
J .(24;i1Fx)dui 

• J .[20. ori(F— ]dx.  (12) 

Equation (12) also contains a Hankel transform but of order m. 
Similarly as before, (12) can be approximated by using the method 
of stationary phase. It can also be readily shown, from the results in 
Appendix A, that with this approximation (12) is given by 

from(t) ekl sin (co° o t — me.  ) f e. 
fL(u)  ( 2T3ii 

co:t )n/2 
J . (12iii.tt)du • 1 (t). (13) 
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It is shown below that, for m = 0, (13) is a good approximation 

for $ « wo. 

IV. APPLICATION TO PARTICULAR TYPES OF NOTCH FILTERS 

4.1 introduction 

To gain some insight into the behavior of the transient response, a 
low-pass transfer function is chosen for which the integrals (10) and 
(13) can be evaluated. As mentioned before, these integrals are Hankel 
transforms. A class of functions for which Hankel transforms can be 
evaluated in closed form are the generalized Laguerre functions.5•6 In 
fact, for these functions the Hankel transforms are self-reciprocal.5 
These functions form orthogonal sets so that, in principle, any passive 
filter impulse response can be expanded in terms of these functions. 
However, the impulse response of some low-pass filters may be ap-
proximated closely by a single Laguerre function. Such a response can 
be used to obtain an estimate of the notch filter response. 
The low-pass transfer functions considered are of the following form: 

(s/a2 ± 1) 
TL (s) — (S/al ± 1) n+m+1 

with ni and n integers, n, m  0, and ai > 0. 
The transfer function (14) is normalized such that TL (0) = 1.0. This 

function can be considered as consisting of (m + 1) cascaded low-pass 
filter sections and, for a2 = —al, of n phasing sections. For physical 
realizability of the n cascaded sections, it is necessary and sufficient7,8 
that Iasi  a. 

The impulse response corresponding to the transfer function (14) is9 

(t) —   ai )n 
(n n ! m) al ( CTI2 410  e V me-a "n at — a2)t],  (15) 

where L,T(x) are generalized Laguerre polynomials given byl° 

(x) = 
(-1)„ (n  m \ xic 

kf k!  (16) 

These polynomials are oscillatory for positive arguments and mono-
tonically increasing for negative arguments. 

(14) 

4.2 Unit step response 

The integral (10) with fL(u) given by (15) can be reduced to a 
tabulated integral for the special case n = 0. The applicable integral 
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is of the form" 

n 
foe e—z2 X2n+e-" J ,(2xli f)dx = —2 e-Y 1 ne 14(Y) .  (17) 

For this special case the low-pass transfer function is 

1   
TL (s) =  (18) 

(8 +1)m+1 

where without loss of generality al is set equal to one. 
The transient response of the notch filter is obtained by using (10), 

(15), and (17) and is approximately 

fN3 (i)  [1.0 — — e-(8/2)tL;,.  e I) sin (dot] • 1 (t).  (19) 
2 

It is of interest to determine the accuracy of (19) for different 
values of m. This is done in Appendix B for m = 0, 1, and 2 where 
(19) is compared with the exact solutions. It is shown that the accuracy 
of (19) is of order 13/w0 when expressions multiplied by both sin cot 
and cos cot are considered. However, expressions multiplied by sin cot 
only are of order (0/c00)2, so that near the maximum amplitudes of 
the second term in (19), expected near cos coot 7:-.2) 0, the approximation 
can be said to be of order (a/ 42. Equation (19) is therefore a very 

E 

..I.v 

2.5 
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o 05 1.0 15 

Fig. 1—Laguerre functions, e-eLL(x). 
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good approximation for f3/w0 « 1, i.e., for notch filters in which the 

3-dB bandwidth is much smaller than the notch frequency. 
In Fig. 1 the function e-zUn(x) is shown for m = 0, 1, 2. It follows 

from this figure, in conjunction with (19), that the distortion of the 
unit step function will be particularly pronounced in the time vicinity 
T = racao. In Fig. 2 the values of the second term in (19) are plotted 
as a function of T/2 for m = 0, 1, 2. This graph gives an estimate of 
the distortion of the unit step function, and is of particular significance 

when considering the transient response of notch filters to pulses of 
short time duration. This investigation shows that pulses of duration 
less than one-half notch frequency period will be considerably dis-
torted by notch filters. 
To obtain a numerical estimate of the distortion, a notch filter with 

the following requirements is considered: (i) Notch frequency-1010  
Hz. (ii) Notch depth at least - 30 dB in the frequency range 995-1025  
Hz. A notch filter with these requirements is derived from the low-pass 
transfer function (18) for in = 0, 1, 2, 3. 
It readily follows from the transformation (1) that 3 can be deter-

mined from the following equations. 

e = wA2r(f. — fl) (1 + Ji (20) 

where f. = notch frequency, fl is the lower frequency where a notch 
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depth A [dB] is required, and, from (18), 

WA =  V exp  w(n ji+ 1) ln 10) — 1.  (21) 

The 3-dB bandwidth B of the notch, also obtained from (1), is 

ji B = (22) 
271-coB ' 

where (.0B is given by (21) with A = —3.0. 
Table I lists the filter parameters, including the maximum value, 

a., of the second term in (19). 
It is evident from, Table I that the 3-dB bandwidth and the distor-

tion term am decrease as the number of sections increases. The differ-
ence is particularly pronounced between m = 0 and m = 1. A further 
decrease in the distortion term can be obtained by decreasing #; how-
ever, this also reduces the depth of the notch. 
The listed values of am seem to be representative of what is obtain-

able with notch filters of specified notch depth and 3-dB bandwidth. 
For example, computation of a two-section notch filter derived from 
a Tschebyscheff low-pass filter with 0.5-dB ripple gave a value for 
a. of 0.18. The notch depth of this filter was also —30 dB and the 
3-dB bandwidth 170 Hz. The lower value obtained with this filter can 
be attributed to the more oscillatory behavior" of the low-pass impulse 
response. Equation (10) suggests such an interpretation. 

4.3 Transient response to a stepped sine function 

The low-pass transfer function (14) and the corresponding impulse 
response (15) are again considered. With that impulse response the 
integral (13) is given by 

fiv.(t) = aili+m+1  
n!   coot\m12 nor) 

(n  m)!  2e  sin  — 2 

. f  e-ct uten /21,7TE (al  — 
0  a2)14.1",,,( #.7a)du.  (23) 

The integral (23) can be evaluated in closed form, again yielding 
Laguerre functions' 

fNm (t)   n   coot )n. (n  m ) ( 2 e-ent2aIL: [ at  al)  1 
2 ae2  J 

num. 
•sin (.00t — —2 ) • (24) 
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Table I—Notch filter parameters 

M. W A CO g S [ k HZ ] BEIlz] a. 

0 31.61 1 6.00 955 0.527* 

1 5.53 0.64 1.05 260 0.273 

2 3.00 0.51 0.57 178 0.234 

3 2.15 0.43 0.41 149 0.227 

* Computed from the exact expression, and occurs at a time, t = 0.12 11113. 

It is noted that with the condition for physical realizability of the 
n cascaded sections in (14), 421  al, that the argument of the 
Laguerre functions is always positive, and hence the functions are 
oscillatory. 
From (11), (14), and (1), (24) corresponds to the inverse of the 

following Laplace transform: 

2m 

T(z) = [ z2 + 
44  we   
,Lc, ][ (22 + 4 ± /3/aien ] 

r  e + 4   111 22 + ..,?, + 0/022 V' 
z2 + 0, + eialz _IL\ z2 + 0, + 13 / aiz ) • (25) I_   

The terms in the brackets in (25) can be interpreted as transforms 
of (i) a stepped sine function, (ii) an m-section low-pass filter, (iii) 
a notch filter section, (iv) n phasing sections for ai = —ai or n addi-

tional notch sections for ai —+ co • 
The transient response of a notch filter followed by a low-pass 

filter is of interest. However, (25) is restricted to a particular low-pass 
filter with a high-frequency cutoff in the vicinity of the notch fre-
quency, and will not be considered further. 
Setting in ..--- 0, (24) simplifies to 

fNo(t) = e-(0 /2«o'L2 [ —et (1 — )] sin wot.  (26) 2al cz2 

The special case a2 —, co , treated previously for the unit step re-
sponse, can be obtained from (26) and is in agreement with the result 
obtained by performing the integration directly by using (17). 
For OL2 --> 00 and m = 0, 1, 2, a comparison was made between the 

exact solutions and the approximate solution (26). The comparison 
showed the same accuracies as for the unit step response. 
The time response due to a stepped cosine excitation can be ob-

tained by differentiating (26) and dividing by wo. It readily follows 
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that, within the accuracy of (26), the same expression is obtained but 
with sin coot replaced by cos coot. 
It is noted that (26) gives the correct value for t = O. This value 

can be obtained by using the initial value theorem of Laplace 
transforms." 

hm sF (s) = fim f(t).  (27) 

Graphs of e—x.14),(x) are shown in Fig. 3 for n = 0, 1, 2. These graphs 
give the envelope of the transient response (26) for az —› œ . The 
effect of finite values of az can be deduced from the graphs. For 
example, for a 2 negative the arguments of the Laguerre functions 
increase reaching maximum values of (00/al for al = —az. Therefore, 
for the same fit the spacing between the zeros would decrease and 
the maximum values increase. For positive az the opposite would be 
the case. 

o 2 3 
X 

4 

Fig. 3—Laguerre functions, e--'1,;,' (z). 
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It has been shown above that the transient response of notch filters 
can be obtained from the Hankel transform of the low-pass impulse 
response. This property can be used to deduce the qualitative charac-
teristics of notch filters derived from conventional low-pass filters of 
the Bessel, Butterworth, and Tschebyscheff type. The impulse re-
sponse of conventional filters, with transfer function polynomials of 
the same order and approximately the same bandwidth, has similarities 
to the impulse response considered. Therefore, the graphs shown in 
Fig. 3 are also representative of the transient response of notch filters 
derived from conventional filters. 
The transient response of notch filters can be kept arbitrarily low 

at large times, such times being defined after the first zero of the 
envelope, t.. The time t0 can be kept small by the choice of the number 
of sections m, and/or by choosing fi/ai large. However, for the interval 
0  t 5 to these methods are not effective. In fact, it has been shown 
above from the initial value theorem (27) that, at t = 0, the envelope 
of the response is unity independent of the filter parameters. A low-
pass filter combined with a notch filter would cause the transient 
response to be zero at t = 0, and behave, for small t, as tk-' if k is the 
order with which the transfer function goes to zero as s —> œ. However, 
with a given low-pass filter the transient response may not be reduced 
to a desired level at small t. An additional method of reducing the 
response by the use of phasing sections is discussed subsequently. 

4.4 Numerical computations 

To illustrate some of the properties of notch filters, numerical 
computations for a three-section filter (m = 2), with the parameters 
given in Table I, have been performed. Figure 4 shows the filter 
response to a step function and Fig. 5 the response to a stepped cosine 
function. The computed results are essentially in agreement with 
those obtained based on the approximate method. Figure 6 shows the 
transient response of this filter followed by a C-message weighting 
filter, when excited with a stepped cosine function. A comparison of 
Figs. 5 and 6 shows that the C-message filter reduced, as expected, 
the first lobe of the response, affected only slightly the second lobe 
and increased the subsequent lobes. Increasing 0 and hence the 3-dB 
bandwidth of the notch is not very effective in reducing the second 
lobe. This led to the investigation of phasing sections as a means of 
reducing the transient response. 
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V. TRANSIENT RESPONSE OF PHASING SECTIONS 

The transient response of a phasing section is considered when 
excited by a damped sine function representing the output of the 
notched low-pass filter combination. Let the transfer function of the 

phasing section, T p(s), be given by 

s2 =  — cs  d2 
p(s)  52 + cs + d2 (28) 

and the Laplace transform of the damped sine function, Fd(s), by 

d   
F d (S) =  (29) e + as + b2 

with wd = -NÍV--- (a/2)2. The Laplace transform of the response, F (s), is 

cod   
F (s)  s2 + as + b2 

Equation (30) can also be written 

F(s) = 

(e — Cs + d2) 
82 ± Cs d2 (30) 

wd   
e + as + b2 

— 2ccod[A (s +  + B  C (s +  + Di , (31) 

s2 ± as + b2 ▪  s2 + cs + d2 

where the constants A, B, C, and D are obtained by comparing (30) 
and (31). 
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It can be readily shown that the time response corresponding to 
(31), f (t), is 

f (t) = e—(a12)1 [ sin te  2cb at - —r sin (coat + 00)] 

2cd cod e-(02)t  sin (wit  ..F 00, (32) — 
T  Cal 

where 

r = (d2 - b2)2 (c - a)[b2c - d2a],  (33) 

(d2 - b2)wa   
tan 00 -  (34) 

b2 (c - a) - a/2(d2 - b2) ' 

(d2 - b2)wi   
tan 01 -  (35) 

d2(c - a) - c/2(d2 - b2) ' 
and 

wi = Vd2 -  )2.  (36) 

The first term in (32) is the damped sine function and the other two 
terms are introduced by the phasing section. In order that the last 
two terms be of significance, it is necessary that these terms be com-
parable to the first term. This will be the case for d = b, for which 
(32) reduces to 

c ± a .  2c  w d f (t)  e—('12)' a - c sin coat a - c wi e--(cm' sin wit.  (37) 

If, in addition, (a/2)2 « b2 and (c/2)2 «d2, (37) simplifies further 
and, for (a/2 - c/2)t « 1, (37) is approximately given by 

f (t)  e-ang sin bt(1 - ct).  (38) 

Equation (38) contains the damped sine function but modified by 
the term (1 - ct). This term can be used to introduce a zero in the 
time vicinity where the damped sine function assumes a maximum 
value. 
To illustrate the above, a phasing section is introduced to modify 

the impulse response of a C-message weighting filter. The computed 
impulse response of the filter is shown in Fig. 7 and has relatively 
large values in the time vicinity of 0.4 ms. The impulse response 
modified by a phasing section is shown in Fig. 8. The phasing section 
parameters are c = 2.102 and d = 108. These parameters have been 
chosen on the basis of the above analysis. It is evident the large values 
of the response have been reduced, but the modified response has 
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Fig. 7—Impulse response of C-message weighting filter. 

appreciable values for a much longer time duration than the initial 
response. This behavior can be explained on the basis of Parseval's 
theorem,'4 since the absolute value of the Fourier transform of the 
response is the same with and without the phasing section. 

AMPLITUDE 

3000 

2000 

1000 

o 

-1000 

-2000 

-3000 

-4000 
0  0.5  1.0  1.5  2.0  2.5  3.0 

TIME IN ms 

3.5  4.0 4.5  50 

Fig. 8—Impulse response of C-message weighting filter with phasing section. 
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Table Il—Two-section filter with phasing section 
(3-dB bandwidth 390 Hz, 30-dB bandwidth 80 Hz) 

Parameters in kHz Units 

«di 

1 
2 
3 

0.09 
0.09 
—1.8 

40.27 
40.27 
100.00 

1.35 
1.94 
1.8 

27.91 
51.10 
100.00 

Phasing sections can be used to reduce the overshoot of the response 
of a notch filter followed by a low or bandpass filter and excited with 
a stepped trigonometric function at the notch frequency. Such sections 
are of particular importance where the transient response has to be 
modified without affecting the amplitude of the frequency response or 
where a modification is needed at times shortly after the beginning of 
the response. However, such sections may also introduce considerable 
distortions of the unit step response. 
As an example, the performance of a 1010-Hz notch filter with 

and without a phasing section is considered. The transfer function, 
T(z), of the filter and phasing section can be written as 

3 22 + uniz +  T (z) =  ,  (39) 
i =1 z- -r craiz  cdi 

The parameters in (39) are listed in Table II. 
This filter was derived from a Tschebyseheff low-pass filter, and 

an operational amplifier version was synthesized and built. Figures 9a 
and 9b show the computed response to a stepped cosine of the filter 
combined with a C-message weighting filter without and with the 
phasing section. Figures 9c and 9d show photos of the corresponding 
oscilloscope displays obtained with the actual filters. Good agreement 
was obtained between the computed and measured response. The 
effect of the phasing section on the response is evident in this figure. 
About a 4-dB reduction in the overshoot was obtained with the 
phasing section. 

VI. CONCLUSIONS 

The transient response of a class of notch filters which are derived 
from low-pass filters by a frequency transformation was investigated. 
General expressions for the transient response due to a unit step 
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Fig. 9—Computed and measured response of notch filter with C-message weighting 
filter to a stepped cosine: (a) and (c) without phasing section, (b) and (d) with 
phasing section. 

function and a stepped trigonometric function have been obtained in 
terms of the low-pass impulse response. 
The transient response of certain types of notch filters can be formu-

lated approximately in terms of Laguerre functions. These filters have 
been examined in detail and some general properties of the notch 
filter response have been deduced from this formulation. 
Notch filters may considerably distort short time pulses (time 

duration less than one-half notch frequency period). The amount of 
distortion depends on the notch depth. 
The response of notch filters to stepped trigonometric functions can 

be kept at low levels only after a certain time interval from the begin-
ning of the response. The length of the time interval depends on the 
filter parameters. 
A method of reducing the transient response at short time intervals 

by the use of phasing sections was presented. This method may prove 
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particularly useful in applications where it is necessary to modify the 
transient response without affecting the frequency response. 
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APPENDIX A 

Transient integrals 

A.1 Unit step response 

The relationship between the step response of the notch filter and 
the impulse response of the low-pass filter from which the notch filter 
is derived is given by (6) of the text, 

1  ezi 
fies(t) =  f — f  exp e  e, u) fi,(u)du dz.  (40) en-3  p Z  o 

After interchanging the order of the integrations and expanding the 
exponential function, (40) can be written 

fArs (t) —     z  1 (u) f ezzt z dz du.  (41)2  ce 2a 2r/ o  

Equation (41) contains a sum of inverse Laplace transforms of a 
tabulated form 15." 

2 
1  f 

 G (z  dz 
rj Jr Z2v+1  

t — u )V [ f  

u21(u)du,  (42) 2 

where g (u) is the inverse Laplace transform of G (z). 
Equation (42) is of its own interest, since it may be used to obtain 

the step response of a bandpass filter derived from a low-pass filter by 
a frequency transformation. A direct derivation of (42) follows. 
Using the definition of G[z  (a/z], (42) can be written 

dz fr z2v-I-1 "  Z z 

1  ezt  2 

f o exp  [—(z  —z ) u g(u)du.  (43) z2v-I-1 
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After interchanging the order of integration and expanding the 
exponential function in a power series, (43) can be written 

1  ezi  (0 2 

27r j  (z  -z2) dt 

1 
f g(u) 

2.71-3 o 

(-cdu)̂'  
ez(t-u) .E=0  m  zm+21 +i  dz du.  (44) 

The inverse of each term in (44) is zero for a negative exponential 
argument. For a positive argument u < t, the inverse is readily ob-

tained; hence, 
1  e.'  (.02. 

— 273  r z2v+1  ( z  

É  (-1)m(cdu)ni (t - u)m+2o 
= f g(u) E du.  (45) 
Jo  m =0  711  (m + 2v) ! 

The summation of the terms in (45) gives a Bessel function " of order 
2v, and hence (42). Using (42), (41) can be written 

e  n 

/N O) = f f(u)du  f fL(u) f E (_ ou) x n-1  

0  n=1  n!  (n - 1) ! 

• J ,,(2coo-Nixt - edx du.  (46) 

The series in (46) can be summed yielding a Bessel function of 

order one; hence, 
t 'X 

M  \IT37—tol 
fiVS(1)  f  fL(2 014 — f  U)  —x Ji(2- x7u)du 

JO 
• Jo(2wolitx - edx.  (47) 

The integration with respect to u can be interpreted as a Hankel 
transform of the low-pass impulse response. For an impulse response 
which is not very oscillatory, and for 13  w,,, the Hankel transform 
will be a slowly varying function in comparison to the Bessel function. 
Under these conditions an approximation to (47) can be obtained by 
using the method of stationary phase. 

A.2 The stationary phase approximation 

The stationary phase metho e approximates integrals, I, of the 

following type: 

I = f g(x)eik#(')dx,  (48) 

where k is large and g(x) is a slowly varying function. The approxi-
mation considers only contributions from the vicinity of stationary 
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points where (dtP) 1 dx = 0, and is of order (1/k). The approximate 
value of the integral (48) is 

I R-2, E g(xi) Nik ek'P(zo  (49) 
1,1.„ (xi) 

To bring (47) to a form suitable for evaluation with the stationary 
phase method, the Bessel function is expressed in terms of modulus 
and phase.° 

J 0(z) = M 0(z) cos 00(z)  (50) 
with 

O(z)  z —  5.(z),  (51) 

where 60(z) and M o(z) are slowly varying functions for large z with 

lims_.. So(z) = 0 and lim,i,, M 0(z) = 

With z = looltx — x2, the integral in (47) has a stationary point at 
x = 1/2. The approximate value of (47), obtained by using (49), is 

rt 
fvs(f)  f f L(u)dt — V-2wo M 0(coot) cos [o(wt) — 

fL(u)  ..\120u 
J (1i2eut) du.  (52) 

g 

For large values of t such that M o(z) and 00(0 can be approximated 
with their asymptotic values, 

.  r 
(g)  fee f L(u)de sin: e .1 h(u) V -2" JI( *ut)du.  (53) 

It is of interest to note that the stationary phase method gives the 
correct value for the integral 

jt o 
J (2co •Nlut — u2)du = 

sin ()ot 
W 

(54) 

This integral can be evaluated exactly by using (42) with e = 0 and 
g (u) = 1.0. The left-hand side of (42) is readily inverted yielding (54). 

APPENDIX B 

Comparison of Exact and Approximate Solutions 

Consider a notch filter transfer function 

(  Z2 +  W20 "'+1  
T N (Z) =    e + oz +\ 
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The Laplace transform of the time response due to a unit step 

function is 
1  m+1 

Figs (x) = (1  o oz ) 

For in = 0, the time response is 

(56) 

fifs(t) = (1 - - e-(012 “ sin cot) • 1(0,  (57) 

where 

=  - (g. )2.  (58) 

A comparison of (57) with (19) shows that both are of the same 
form but w is replaced by wo. Hence, the approximation is of order 

03/wor• 
For m = 1, using tables of Laplace transforms, 

fNs(t)  1 -  [2 -I- ( 2110, - t]e-(812)4 sin Ca 

A )2 
(1j12)  g cos wt.  (59) 

Neglecting terms of order (P M' against one, (59) can be written 

f3 (t) = 1 -  e--(012) iLl (It) sin wot 

\ 2ate-(012) ‘ cos coot, (60) 

where from (16) 
/ex) = 2 - x.  (61) 

The terms multiplied by sin wot are up to order (3/w.)2 the same 
as in (19). 
For m = 2, 

fNs (t) = 1- ‘7,13 e—(0/2)e [3 +  +  )4 

— ( 3 + 2 +  — ) sin cut 

e-(12)ist [  cos  wt.  (62) 
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Neglecting terms of order (0/co0)2 and higher against one yields 

fists(t) = 1 — — e—(4112) 1̀,1 (11 t) sin coot coo 2 

+ -52 e--(012), [7 — elt] cos coot, (63) 
co' 

where from (16) 

.1.4(x) = 3 — 3x ± x2 (64) 
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The purpose of this paper is to make comparisons between optimum, 
linear phase, finite impulse response (FIR) digital filters and infinite 
impulse response (IIR) digital filters which meet equivalent frequency 
domain specifications. The basis of comparison is, for the most part, 
the number of multiplications per sample required in the usual realiza-
tions of these filters—i.e., the cascade form for IIR filters, and the direct 
form for FIR filters. Comparisons are also made between group-delay 
equalized filters and linear phase FIR filters. Considerations dealing 
with finite word-length effects are discussed for both these filter types. A 
set of design charts is also presented for determining the minimum filter 
order required to meet given low-pass filter specifications for both digital 
and analog filters. 

I. INTRODUCTION 

Although a great deal is known about the properties of different 
types of digital filters, very little has been done to relate the various 
designs as to performance and complexity of realization. Thus the 
filter designer must learn the details of several design procedures 
before being able to make a wise decision on a suitable filter for his 
specific application. It is the purpose of this paper to add insight into 
some of the problems that have been encountered by filter designers 
by: (i) presenting new and useful design curves for digital and analog 
low-pass filters, and (ii) making several comparisons between optimum 
(quasi-equiripple), linear phase, FIR low-pass filters and equiripple 
(elliptic) IIR filters which meet equivalent frequency domain specifica-
tions. Although these results are presented for low-pass filter designs, 
they are easily extended to the case of bandpass, bandstop, and high-
pass filters by the well-known frequency band transformations. 
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Fig. 1—Terminology used to describe low-pass filter characteristics. 

The organization of the paper is as follows. After defining the 
terminology to be used, the design relationships between the FIR 
filter parameters are reviewed. The design relationships for the IIR 
filter parameters are developed and a novel graphical interpretation 
of these relations is presented in the form of useful filter design charts 
(applicable to both digital and analog filters). Using the design rela-
tionships, the filter orders required to achieve equivalent performance 
are compared for different ranges of filter parameters. 

II. TERMINOLOGY 

The design procedures for the two general classes of digital filters, 
FIR and IIR, have essentially progressed along independent paths. As 
a result, the terminology used in specifying the filter performance is 
generally not quite the same. Thus it is instructive to define the most 
commonly accepted definitions of the filter parameters for these two 
classes of filters. The relations between these parameter sets for 
equivalence are then established. Figure la shows the amplitude 
response of a typical optimum FIR low-pass filter and Fig. lb shows 
the magnitude response of a typical elliptic low-pass filter. For the 
FIR case the amplitude response in the passband (0 S f 5 F„)* 
generally oscillates between 1 -I- 81 and 1 — Bi, where 81 is the passband 
ripple. In the stopband (F. 5 f -5 0.5) the amplitude response oscil-
lates between +82 and —82 where 82 is the stopband ripple. For the 
elliptic case the magnitude response is constrained to always be less 

• Throughout this paper the frequency scale has been normalized with respect to 
the sampling frequency. Thus the normalized sampling frequency is 1.0 and the 
frequency range graphed is 0 S f 5 0.5 or, equivalently, 0 S  
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than 1.0. Thus, in the passband (0  f  F„) the magnitude response 
oscillates between 1 and 1 — Si. In the stopband the magnitude re-
sponse oscillates between 82 and 0. It is straightforward to relate SI, 
d2, 81, and 82 so the resulting magnitude characteristics are equivalent. 
If the FIR amplitude characteristic is scaled by 1/ (1 -F SI) and the 
magnitude of the resulting amplitude response is taken, then the 
following relationships are obtained: 

e, =  "1 1 + 8, 
62  82 =   

1+ 

81  
81= 

2- 8f 

282 82 -= 
2 — 81 

Thus, given either (81, 52) or (81, 82), eqs. (1) through (4) can be used 
to find the equivalent specifications for the other type of filter. 
Although the notation of Fig. lb is acceptable for the magnitude 

response of an elliptic filter, it is not the most widely used form for 
these filters. Figure lc shows the same magnitude response described 
in terms of passband parameter E and stopband parameter A. Com-
paring Figs. lb and lc it is easy to relate E and A to Si and 82 as 

(1) 

(2) 

(3) 

(4) 

(5) 

(6) 

At this point it is convenient to define the additional filter terms E, 
ATT, and n as 

E = (in-band) ripple = 20 logia ê)  (7) 

ATT = stopband attenuation = 20 logio A  (8) 

E 821[i-1112 — Si _  282('‘i)   

-‘/A2  1  (1 —  — 4 - (1 - 5,)1/(1 + 51)2 - (52 2 
(9) 

Thus, parameters E and ATT are a third set of parameters which 
describe the characteristics of the magnitude response of the elliptic 
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filter. The parameter n has been shown to be a basic analog filter 
parameter' which will be used in the filter design curves given in a 
later section. 

III. FIR DESIGN RELATIONS 

The five basic FIR filter parameters are F, F., Si, 62, and N, the 
duration of the filter impulse response in samples. For the general 
case of optimum, linear phase, low-pass FIR filters, there exist no 
simple analytical relationships between these five filter parameters, 
except in special cases, e.g., one passband or one stopband ripple. 
However, an approximate empirical relationship between the filter 
parameters has recently been obtained2 which accurately satisfies 
known design results for a wide range of values of the filter parameters. 
The relationship is of the form: 

D.(Si 452)  
N = 1 +  '  f(S1,62),e1F,  (10) 

,AF 
where 

AF = F. — F, = relative transition width,  (11) 

D,,(,, 62) = [0.005309 (logio sl)' + 0.07114 logo Si — 0.4761] logio 62 
— [0.00266 (logio 61)2 -1- 0.5941 logia Si + 0.4278],  (12) 

and 
f (Si, S2) = 0.51244 logy:, (51/62) ± 11.01.  (13) 

Equation (10) can generally predict the value of N required to meet 
specifications on 31, 52, F„, and F. to within ±2. In the cases where 
F,, is very close to 0, or F. is very close to 0.5, eq. (10) tends to over-
estimate the required N. It should be noted that eq. (10) shows the 
estimate of N to be independent of specific values of F. or F„, but 
instead is dependent only on the transition width, (F. — F,,). 
A simpler expression giving a less accurate estimate of N is 

= —10 log,, (61.52) — 15 
N   

143,F 

This expression is a modification of the design relationship for FIR 
filters designed by windowing techniques (where Si = 62). See Ref. 3, 
pp. 237-238. 

IV. IIR DESIGN RELATIONS 

One of the most general procedures for designing IIR digital filters 
is through the bilinear transformation of an appropriate continuous 

308  THE BELL SYSTEM TECHNICAL JOURNAL FEBRUARY 1974 



filter. There are two equivalent techniques for obtaining the desired 
digital filter using the bilinear transformation and these are illustrated 
in Fig. 2. The technique of Fig. 2a begins with an analog low-pass 
filter with normalized passband cutoff frequency of 1 radian per second, 
and analog stopband cutoff frequency of 0, radians per second. This 
filter is bilinearly transformed4 to give a "normalized" digital filter 
with passband cutoff frequency ar/2 radians per second (or f = 0.25 on 
the normalized scale) and stopband cutoff frequency A,. The relation 
between the frequency variables O and e is given by 

= tan (A/2).  (15) 

Thus 2, and A, are simply related by eq. (15) with O = 11,, and  =  
Finally, a digital all-pass transformation' is used to give the desired 
digital low-pass filter with passband cutoff frequency 04 and stopband 
cutoff frequency to.. The relation between the frequency variables (,) 
and A is given by 

(1 — a2) sin   
tan co —  (16) 

(1 + a2) cos  — 2a' 

sin (co „/2) — cos (w,,/2) 
a — . (17) 

sm (04/2) -I- cos (w,,/2) 

The second technique (shown in Fig. 2b) begins with the identical 
analog low-pass filter as in the first technique and immediately per-
forms a low-pass—to—low-pass transformation to give an analog filter 
with passband cutoff frequency û, and stopband cutoff frequency û,. 
The relation between the frequency variables O and ei is 

o =  (18) 

The resulting low-pass filter is then transformed to a digital filter using 
the bilinear transformation, giving the same end result as in the first 
technique (Fig. 2a). The relation between frequency variables w and û is 

û = tan (w/2).  (19) 

In the case where the prototype normalized analog filter is an elliptic 
filter, it is relatively easy to derive a design formula relating the various 
filter parameters, both in the analog and digital cases. For either the 
analog or digital case the order, n, of the elliptic filter is related to 
the remaining filter parameters by the equation 

(k)If (1,11 — 14) 
n =  (20) 

K(Ic1)le(V1 — le) 

where 
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eo 
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where K(.) is the complete elliptic integral of the first kind and 

1 tan (£o„/2)  
k = transition ratio —  —  (21) St  tan (£.4/2) 

and 
2821i  

ki rg —   (22) 
-012 — 1  (1 — th)11(1  Sir — 

Thus eq. (20) relates filter order, n, to the parameters F,,, F. [through 
eq. (21)] and &i and 452 [through eq. (22)]. 
For the case when the prototype filter is a Chebyshev filter (either 

type I—equiripple passband, monotone stopband, or type II—maxi-
mally flat passband, equiripple stopband) the design equation becomes 

cosh-1 (1/Ti)  n —  (23) 
ln ' 

where 

a = 1 ± l —  (24) 

and n and k are defined as eqs. (21) and (22). Finally for a prototype 
Butterworth filter (maximally-flat magnitude, all pole) the design 
equation is 

in n 
n = —• ln k 

(25) 

Although eqs. (20) through (25) completely describe the design 
curves for both analog and digital filters, it is generally quite helpful 
to see the relationships between filter parameters displayed in a 
meaningful way. Since, in general, there are five filter parameters 
there is no simple way of presenting these relationships on a single 
plot, even in terms of well-known nomograph procedures.6 There is, 
however, a simple and straightforward way of including all design 
relations for both digital and analog filters, for any prototype filter, 
using a sequence of three charts. 
The first chart (s) relates the filter design parameter n to the pass-

band and stopband ripple specifications $52 and 52 or their equivalents. 
The second chart (s) graphs the filter design equation relating filter 
order n, design parameter n, and transition ratio k. The third chart (s) 
relates transition ratio k to passband cutoff frequency F, and transition 
bandwidth v. 
Figures 3a through 3d show four possibilities for Chart No. 1. The 

graphs of Figs. 3a and 3b correspond to digital filters with Si as a param-
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Fig. 3—Plots of n versus stopband specification, with parameter passband specifi-
cation for low-pass filters. 
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eter (Fig. 3a) or 20 logio (1 ± SI) (dB) as a parameter (Fig. 3b). The 
graphs of Figs. 3c and 3d correspond to analog filters with absolute rip-
ple Si as a parameter (Fig. 3c) or total ripple 20 logio [17(1 — Si)](dB) 
as a parameter (Fig. 3d). 
Chart No. 2 represents the design relations particular to the proto-

type filters, i.e., eq. (20) for elliptic filters, eq. (23) for Chebyshev 
filters, and eq. (25) for Butterworth filters. For these graphs the param-
eter n is plotted versus transition ratio, k, with filter order, n, as the 
parameter. Figures 4a through 4e show the resulting graphs for elliptic 
filters, Chebyshev filters, and Butterworth filters, respectively. The 
horizontal scale on each of these graphs is a nonuniform scale which 
was chosen to provide a reasonably good spacing of the curves for the 
various values of n. The actual nonlinear scale used is represented by 
the equation 

k 
X-

2 ' 
(26) 

where x is the x-axis coordinate (0  x  1) and k is the transition 
width. Thus, the scale is linear for small values of k and highly non-
linear near k = 1.0. 
Chart No. 3 represents the relation between the transition ratio and 

the filter cutoff frequencies [eq. (21)]. For these graphs the passband 
cutoff frequency, F„, is plotted versus transition ratio, k, for various 
values of normalized transition width, 1,, defined as 

cog — cop 
2r 

(27) 

Figures 5a and 5b show the resulting graphs for digital and analog 

filters. The scale for transition ratio is identical to the scale used for 
Chart No. 2. 

V. USE OF CHARTS 

To illustrate how to use the set of charts of Figs. 3 through 5, con-
sider the determination of filter order n required to meet the following 
specifications: 

Si = 0.01 (r--.2, ±0.086-dB passband ripple) 
f52 = 0.0001 (80-dB stopband loss) 
passband cutoff frequency = 480 Hz 
stopband edge frequency = 520 Hz 
sampling frequency = 8000 Hz. 
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Normalizing the band-edge frequencies gives 

480 
F„ = 8000  = 0.06 

520  
F =  8000 = 0.065. 
'   

For the determination of filter order n for a digital filter of the 
elliptic type, the charts of Figs. 3a, 4a, and 5a are used (Fig. 4a special-
izes the design to the elliptic type). To obtain the value of n on Fig. 
3a, we use the curve Si = 0.01 and find its intersection with the line 
32 = 0.0001 which yields a value of n approximately equal to 2 X 10-e. 
To obtain the transition ratio, we use Fig. 5a by finding the intersection 
of the curve y = F, — F„ = 0.005 with line F, = 0.06; this yields a 
value of 0.923 for the transition ratio (this agrees nicely with 
F,,/FS = 0.06/0.065 = 0.923, an alternate way of arriving at the same 
result). Finally, the filter order, n, can now be determined from Fig. 4a 
by finding the intersection of the lines n = 2 X 10-5  and transition 
ratio = 0.923; thus the required theoretical elliptic filter order is 
11.5. In order to meet specifications on all four parameters, a 

12th-order filter must be used. 
However, there are several tradeoffs possible for the final filter 

specifications. For example, if n is held fixed at 2 X 10-5 and the 
transition ratio is changed to approximately 0.94 to lie on the n = 12 
curve, then either F, or F„ can be varied to match this new value of 
transition ratio. The tradeoffs here are obtained from Fig. 5a. If the 
transition ratio is held fixed, then for n = 12 we find n is ,r•-:-.', 1.0 X 10-5 ; 
from Chart No. 1 (Fig. 3a) we can observe the tradeoff as â 1 and S2 are 
varied for this new value of n. Finally, both transition ratio and n 
can be varied, e.g., to 0.93 for transition ratio and 1.5 X 10-5 for n, 
so as to make their intersection remain on the n = 12 curve; now all 
four filter parameters can be varied to match the new values of n 
and transition ratio. 
It is interesting to note that if a Chebyshev or Butterworth filter 

type is specified in place of the elliptic, the designer need only substi-
tute Figs. 4b or 4e for Fig. 4a as Chart No. 2 and proceed as before. 
In both cases of the example given, the required filter order consider-
ably exceeds the maximum limit of 20 of the curves; thus the "effi-
ciency" of the elliptic design is clearly seen. 
Clearly, this design procedure presents a tremendous amount of 

flexibility to the designer—more so than is generally available in most 
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programs for filter order determination. Furthermore, the insight into 
the design problem afforded by this graphical technique allows the designer 
to get a feeling for the way in which small changes in filter specification 
affect the required filter order. Quite often the designer is willing to 
changes his ideas on "required" specifications, especially if it reduces 

the filter order necessary to meet his specifications. 

VI. COMPARISONS BETWEEN OPTIMUM FIR AND ELLIPTIC DIGITAL FILTERS 

Based on the design formulas of the preceding sections, it is possible 
to make some comparisons between optimum FIR low-pass filters and 
equivalent elliptic filters. The main basis of comparison will be the 
number of multiplications per input sample• required in the most 
standard realization of each filter type, i.e., the direct form for the 
FIR case and the cascade form for the elliptic case.' Direct realization 
of an N-point impulse response filter with linear phase requires 

• The number of multiplications per input sample is a useful measure of the com-
putational complexity of the filtering operations as it represents the number of 
multiply-add operations required for a software implementation of the algorithm as 
well as for a general hardware implementation. 
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[(N  1)/2] multiplications per sample, whereas cascade realization 
of an nth-order elliptic filter (all zeros on the unit circle) requires 
[(3n  3)/2:* multiplications per sample where [• ] denotes "integer 
part of." 
Thus, one basis of comparison between equivalent filter designs (i.e., 

both meeting the same specifications on 81, 82, F„, and Fs) is in terms 
of the efficiency of the respective realizations, i.e., which structure 
requires fewer multiplications per sample. Equivalence between struc-
tures is attained when the condition 

[3n + 3 1 = r (N + 1) 2  L L 2 
or equivalently 

N 1 
—n  + n—• 

(28) 

(29) 

Using the appropriate filter design formulas, we have measured the 
quantity N/n as a function of n for a large range of values of F,,, 81, 
and 82. Figure 6 shows two typical sets of curves which were obtained. 
Figure 6a shows data for the case F„ = 0.15, /5 = 0.1, 82 = 0.1, 0.01, 
0.001, 0.0001, and Fig. 6b shows data for F„ = 0.35, Si = 0.00001, and 
the same range of 82 as in Fig. 6a. Also shown in these plots is the line 
N/n = 3 for showing where the data lie with respect to the fixed 
portion of eq. (29). As seen in this figure, for certain values of F„, Si, 
and 82, the ratio of N/n falls below the equivalence level of eq. (29), 
i.e., the FIR filter is more efficient than the elliptic filter. However, in 
general, the elliptic filter is more efficient than the optimum FIR 
filter, and, in the case of high-order elliptic designs, the ratio of N/n 
is often in the hundreds or thousands. 
Based on our examination of large amounts of data, the following 

general observation can be made: the most favorable conditions for 
the FIR design are large values of 81, small values of 82, and large 
transition widths (i.e., small transition ratios). One also observes the 
following behavior: 

(i) For values of F„ k 0.3, the ratio N/n always exceeded 3 ± 1/n 
for all values of SI, 82, and n. 

(ii) For values of n  7, the ratio N/n always exceeded 3 ± 1/n 
for all values of 51, 82, and F„. 

*This number of multiplications per sample for the IIR filter assumes that any 
scaling between sections is an integer power of 2 and is performed entirely by shifts 
of the data. If finer scaling multipliers are included between each cascade section, 
the realization requires [(4n + 3)/2] multiplications per sample. 
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(iii) The smaller the value of F,„ the larger the range of SI, 52, and 
n for which NIn was less than 3 ± 1/n. 

Since the design formula for N for the optimum FIR case is not 
exact but only an estimate, measurements were also made of the 
required theoretical value of n (elliptical filter order) to meet the 
specifications of optimum FIR filters which had already been designed. 
Typical results of these measurements are shown in Fig. 7. Figure 7a 
shows the theoretical order n (n need not be an integer) required to 
match specifications on F,„ F„ for Si = 0.1, 52 = 0.1, 0.01, 0.001, 
0.0001, and 0.00001, as a function of F, for a set of optimum FIR 
filters with N = 21. (It should be noted that as F, varies, F, also 
varies so as to achieve the desired specifications on 82 and 82.) Figure 
7b shows similar measurements for N = 41. In Fig. 7a the theoretical 
point of equivalence is n = 6.3, whereas in Fig. 7b it is n = 13. From 
this figure it is seen that for these cases the elliptic filter is always 
more efficient than the equivalent FIR filter, as anticipated by the 
discussion in the preceding paragraphs. 
In summary, elliptic filters are generally more efficient in achieving 

given specifications on the frequency response than optimum FIR 
filters. However, the FIR filters have the additional useful property 
that their phase is exactly linear, i.e., there is no group delay distortion. 
For the elliptic filter, however, there is generally a large amount of 
group delay distortion (concentrated primarily near the band edge). A 
question of both theoretical and practical importance is whether, in 
cases when the additional requirement of a flat delay is specified, it is 
more desirable to equalize the delay of an elliptic filter or to use the 
equivalent optimum FIR filter (with its constant group delay). In the 
next section we discuss various aspects of this question. It should be 
noted that the above alternatives are not the only possibilities for 
obtaining a digital filter which meets frequency domain specifications 
on both magnitude and group delay responses. For example, a filter 
can be designed, using modern optimization procedures, where the 
number of poles and zeros are unequal. In such cases, the comparisons 
between FIR and IIR filters are quite distinct from those to be dis-
cussed in the next section. 

VII. COMPARISONS OF OPTIMUM FIR FILTERS AND DELAY-EQUALIZED 
ELLIPTIC FILTERS 

Recently developed optimization proceduresa make it possible to 
design an all-pass equalizer which can equalize the group delay of any 
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digital filter to any desired accuracy over a restricted band of fre-
quencies. As an example of the use of this procedure, Fig. 8 shows 
plots of the group delay of a 6th-order (unequalized) elliptic filter 
(with parameters ö --- 0.01, 152 = 0.0001, F„ = 0.24163, F. = 0.34842) 
and the equalized group delay using a 10th-order all-pass filter. The 
relative error in the equalized delay curve is 3.6 percent of the average 
delay in the passband. In this case the equalized elliptic filter requires 
20 multiplications per sample, whereas an optimum FIR filter which 
achieves the same specifications requires only 11 multiplications per 

sample. 
The difficulty with trying to equalize the group delay of a filter 

lies in the fact that the equalized filter must have a total delay greater 
than the largest delay in the unequalized filter which always occurs 
near the passband cutoff frequency. Thus, in the example of Fig. 8, 
even though the delay throughout most of the passband is between 
2 and 6 samples, the delay at the edge of the band is about 15 samples. 
It can be shown that an all-pass equalizer of degree ne has the 
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82  0.0001 
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0.1  0.2  Fp 0.3  F,  0.4 
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05 

Fig. 8—The group delay of an unequalized and an equalized elliptic filter. The 
equalizer is of 10th degree and the elliptic filter is of 6th degree. 
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property 

1-
1 fr r 0 rg(co)dco = 0.50„  (30) 

where i•o(co) is the equalizer group delay and the integral is taken over 
half the sampling interval (0 5 w  7). Since rg(w)  0, i.e., group 
delays add, to justify eq. (30) it is sufficient to show that a first-degree 
all-pass equalizer has the required property. The z-transform of a first-
degree all-pass equalizer is 

z—Va H (z) — 1 —   
1 — az-1 ' (31) 

where a is the pole position and 1/a is the zero position in the z-plane. 
The group delay is commonly defined as 

d[.CH (ejw)] 
ro(w) = d  (32) ue  ' 

where .:11 (ea) is the phase of the transfer function. Using eqs. (31) 
and (32) we obtain 

TO(Ó)) =  1  a2 — 2a cos w 
1 — a2 

(33) 

for the first-degree equalizer. Integrating eq. (33) from 0 to ir and 
normalizing by 2r gives 

1   1 — a'   
2r Jo 1 +  — 2a cos w dw  

1   =  [ (1 — a') tan (w/2) 11  0.5.  
- 
ir  (1—a)2 j I o 

The significance of eq. (30) is that one can estimate the minimum-
order equalizer required to equalize a given group delay characteristic 
by determining the area between the line r = T. and the curve 
r0(w) and dividing by 7C, where T . is the maximum value of r g(w) 
in the passband. Thus in the example of Fig. 8, the estimated order of 
the equalizer is approximately (13 X ir/2)/ir = 6.5. Of course, the 
required order of the equalizer must be greater than the estimate given 
above, since this estimate assumes the delay of the equalizer exactly 
compensates the delay of the unequalized filter. As the degree of the 
equalizer is increased over the estimate, the peak error of approxima-
tion decreases monotonically. 
We have used the above algorithm, along with initial estimates of 

equalizer order, to equalize three sets of elliptic filters. The data for 
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Table I - Comparisons between optimum FIR and equalized 
elliptic digital filters 

(Set 1: 8 = 0.01, 82 = 0.0001) 

F„ F. n N n. io r N 1* N2* 

0.0502 0.13999 5 21 2 28.7 12.1 11 11 
4 42.7 3.4 13 

0.09846 0.24111 5 21 2 14.5 11.6 11 11 
4 223 4.1 13 
6 29.4 0.8 15 

0.14722 0.25297 6 21 4 17.6 13.1 11 14 
6 23.0 6.3 16 
8 28.5 2.6 18 

0.19507 0.30647 6 21 4 13.8 16.0 11 14 
6 17.8 8.7 16 
8 22.0 4.2 18 

0.24163 0.34842 6 21 6 14.5 11.1 11 16 
8 18.3 7.0 18 
10 21.8 3.6 20 

0.28664 0.41668 5 21 6 11.6 8.4 11 15 
8 14.5 3.8 17 
10 17.3 1.6 19 

0.33014 0.43727 5 21 6 10.7 14.7 11 15 
8 13.1 8.3 17 
10 15.7 4.5 19 

0.37254 0.47479 4 21 6 8.7 19.1 11 13 
8 11.1 6.5 15 
10 13.4 3.2 17 

0.41665 0.49417 3 21 8 9.6 6.3 11 14 
10 11.8 3.2 16 

* NI is the number of multiplications per sample for the optimum FIR filter; N2 
is the number of multiplications per sample for the equalized elliptic filter. 

these three sets of filters are given in Tables I through III. Included 
in the table are the filter specifications (81, 82, F„, F,); the required 
elliptic order n; the required FIR filter duration N; the equalizer 
order n.; the average passband delay, .?„ (in samples), of the equalized 
filter; the percentage ripple, r, in the passband group delay of the 
equalized filter; and a comparison between the number of multiplica-
tions per sample required in both the optimum FIR filter and the 
equalized elliptic filters. The data in these tables indicate that to 
achieve equalization to within about a 3-percent error requires on the 
order of 30 percent more multiplications per sample for the equalized 
filter than for the optimum FIR design, although in most cases the 
unequalized elliptic filter was more efficient than the optimum FIR 
designs. Thus it would appear that, at least for these restricted results, 
if constant group delay is required in addition to the equiripple magni-
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Table II-Comparisons between optimum FIR and equalized 
elliptic digital filters 

(Set 2: F, = 0.25, Si = 0.02, 82 =  0.001) 

F, n N n, ig r N1* Ne 

0.4893 2 11 2 3.3 1.2 8 6 
4 5.6 0.1 8 

0.44816 3 13 2 4.5 9.4 7 8 
4 7.3 1.0 10 

0.39146 4 19 2 5.9 25.1 10 9 
4 8.8 8.0 11 
6 11.9 2.2 13 

0.34153 5 29 2 8.4 37.4 15 11 
4 10.6 21.6 13 
6 13.7 11.6 15 
8 16.9 5.6 17 
10 20.3 2.4 19 

0.30639 6 45 4 13.8 34.7 23 14 
6 16.0 25.0 16 
8 18.7 16.9 18 
10 22.0 11.7 20 
12 25.5 7.9 22 
14 29.4 5.2 24 
16 32.8 3.2 26 
18 36.3 1.8 28 

• N1 is the number of multiplications per sample for the optimum FIR filter; Ny 
is the number of multiplications per sample for the equalized elliptic filter. 

tude characteristics, then the optimum FIR filter is always more 
efficient than an equalized elliptic filter. It should also be noted that 
the delay of the optimum FIR filter [(N - 1)/2 samples] was always 
less than the delay of the equalized elliptic filter. 
The examples of Tables I through III considered filters where the 

order of the unequalized elliptic filter was six or less. It can be argued 
that, for higher-order elliptic designs, the relative efficiency of the 
elliptic filter over the optimum FIR filter is far greater than for lower-
order designs; hence in these cases perhaps the equalized filter may 
still be more efficient than the optimum FIR design. This conjecture 
turns out to be untestable because high-order elliptic filters have a 
peak passband delay Tin «  which is much larger than for low-order 
filters, hence the order required for the equalizer becomes extremely 
large and thus is not even practical to consider if equalization over 
the entire passband is required. To illustrate this point, Fig. 9 shows 
the group delay of a 10th-order elliptic low-pass filter with F,, = 0.25. 
Using eq. (30) to get an estimate of n, we arrive at a value of n, = 45. 
Since this value of n, is only an underbound on the actual order of the 
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Table Ill - Comparisons between optimum FIR and equalized 
elliptic digital filters 

(Set 3: F„ = 0.25, 81 = 0.02, 82 = 0.0001) 

F. 

0.49661 

0.47564 

0.43591 

0.38983 

0.34878 

2 

3 

4 

5 

6 

N ne 

11 

11 

17 

21 

31 

2 
4 
2 
4 
2 
4 
6 
2 
4 
6 
8 
10 
4 
6 
8 
10 
12 
14 

3.3 
5.6 
4.5 
7.3 
5.8 
8.8 
11.8 
8.0 
10.3 
13.5 
16.7 
20.0 
12.8 
15.5 
18.2 
22.0 
25.3 
28.8 

1.2 
0.1 
9.1 
1.0 
23.3 
7.0 
1.7 
33.4 
18.0 
8.7 
3.7 
1.4 
28.9 
19.2 
11.8 
7.7 
4.3 
2.2 

Ni*  N2* 

6  6 
8 

6  8 
10 

9  9 
11 
13 

11  11 
13 
15 
17 
19 

16  14 
16 
18 
20 
22 
24 

* N1 is the number of multiplications per sample for the opt-mum FIR filter; N2 
is the number of multiplications per sample for the equalized elliptic filter. 

equalizer, it is clear that it is not practical to try to obtain such a 

high-degree equalizer. 
Another interesting question which arises when one considers the 

idea of equalizing an 1IR filter is how does the cascade combination 
of an elliptic filter and an all-pass equalizer compare to the optimum 
IIR filter which best approximates both the desired magnitude and 
group delay characteristics? It is clear that the optimum IIR filter can 
be no worse than the cascade; the question remains as to how much 
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Fig. 9-The group delay of a 10th-order elliptic filter with F., = 0.25. 
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better it can be. There is no clear-cut answer to this question. However, 
based on our experience with equalized elliptic filters, several observa-
tions can be made. (We shall use the z-plane pole-zero plot of a typical 
equalizer filter, shown in Fig. 10, to aid in understanding the nature of 
the equalized filter.) 

(i) The zeros of the elliptic filter lie on the unit circle to give 
good stopband attenuation. 

(ii) The zeros of the equalizer lie outside the unit circle to give 
positive delay. 

(iii) The poles of the elliptic filter are constrained by the transition 
width requirements of the low-pass filter. 

(iv) The poles of the equalizer lie approximately on a circle of fixed 
radius, and are approximately equally spaced in the passband. 

If the zeros of the optimum filter are not constrained to lie on the 
unit circle, then each second-order section will require four multipli-
cations per sample, rather than the three multiplications for each 
second-order section of the elliptic design and the two multiplications 
for each second-order section of the all-pass equalizer. Based on the 

ELLIPTIC FILTER 

ALLPASS 
„." EQUALIZER 

n = 6 
ne = 12 

= 0.25 

F. = 0.30639 

81= 0.02 

82 = 0.001 

Fig. 10—The pole-zero positions of an equalized elliptic filter. 
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above observations, it seems unlikely that there is much to gain by 
using the optimum IIR filter over the equalized filter. 

VIII. GENERAL DISCUSSION 

In this paper we have considered only one basis for comparison 
between optimum FIR filters and equivalent IIR designs, that mea-
sure being the number of multiplications per sample required in the 
standard method of realization for each of these filter types. The 
justification for this measure is that in hardware (and generally in 
software) the number of multiplications per sample is an excellent 
measure of the complexity required in the implementation as well as 
the factor which determines the maximum throughput rate of the 
system? However, there are many other ways for comparing these 
filter types when one takes into consideration the various finite word-
length effects which occur in a practical design situation. In this section 
we review several of these design issues. 
Among the various finite word-length effects are roundoff noise, 

both uncorrelated and correlated (e.g., limit cycles), and coefficient 
quantization sensitivity. For direct-form FIR realization, the peak 
roundoff noise can easily be made to be less than ¡ of the least signifi-
cant bit by accumulating partial sums in an extended length register 
and then rounding the final result. For cascade IIR filters realized 
with fixed-point arithmetic, the roundoff noise problem is inherently 
related to the dynamic range problem,' and involves the concepts of 
pole-zero pairing and section ordering. Jackson" has shown that with 
reasonable pairing and ordering the uncorrelated roundoff noise vari-
ance can be minimized. However, even in the best of situations, the 
roundoff noise is equivalent to several bits. In terms of correlated 
roundoff noise, i.e., limit cycles, the direct-form FIR realization has no 
zero-input limit cycles (because no feedback is present), whereas the 
cascade IIR realization will generally exhibit zero-input limit cycles. 
Kaiser" has extensively studied these limit cycles and has developed 
bounds and estimates for their amplitude and frequency. 
The coefficient quantization problem is one of the most difficult 

finite word length effects to treat analytically. Rounding of infinite 
precision filter coefficients to a fixed number of bits alters the overall 
frequency response of the filter in a complicated manner. Avenhaus" 
has shown that straight rounding of the infinite precision filter co-
efficients is generally inferior to optimizing the filter performance over 
the finite set of fixed precision filter coefficients. However, there are 
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no general procedures for performing this optimization, nor are there 
any guarantees of convergence of the existing methods. Furthermore, 
in many cases the advantage of optimizing finite precision coefficients 
over straight rounding of the infinite precision coefficients is small. 
Thus for the case of coefficient quantization neither direct-form 
realization of FIR filters nor cascade realization of IIR filters seems 
to offer a relative advantage here. 
Thus it is difficult, if not impossible, to be quantitative in comparing 

FIR and IIR filters based on anything other than number of multipli-
cations per sample. This is why we have used this measure throughout 
this paper. 

IX. SUMMARY 

In this paper some comparisons were made between equivalent FIR 
and IIR digital filters based on the number of multiplications per 
sample required to realize these filters. In the case of low-pass filters 
with quasi-equiripple magnitude characteristics, IIR elliptic filters 
could generally be realized more efficiently than equivalent linear phase 
FIR filters. When the additional requirement of constant group delay 
in the passband was added to the specifications, comparisons showed 
the linear phase FIR filters to be more efficient than group-delay-
equalized elliptic IIR filters. 
Additionally, a novel set of design charts for determining the 

minimum filter order required to meet given filter specifications for 
both digital and analog elliptic, Chebyshev, and Butterworth low-
pass filters was presented. Explanation of how to use these charts to 
gain insight into the various filter parameter tradeoffs was also given. 
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Optimum (in a minimax relative error sense) linear phase FIR digit il 
differentiators can be designed in an efficient manner using a Remes opti-
mization procedure. This paper presents data on wideband differentiators 
designed with even and odd values of N, the filter impulse response dura-
tion in samples. Based on these data, several interesting observations can 
be made, including: 

(i) Differentiators with even values of N have peak relative errors which 
are approximately one to two orders of magnitude smaller than identical 
bandwidth differentiators with odd values of N, and with the same number 
of multiplications per sample in a direct convolution realization. 
(ii) The smaller the bandwidth of the differentiator, the faster the de-

crease of the peak relative error with increasing N. 
The larger the value of N, the faster the decrease of the peak relative 

error with decreasing bandwidth. 

These observations lead to the conclusions that the bandwidth of a 
differentiator should be made as small as possible, and that even values 
of N should be used whenever possible. Complete tables of values of the 
impulse response coefficients are included for several wideband differ-
entiators for even and odd values of N. 

I. INTRODUCTION 

In the past few years a great deal of work has been done in devising 
filter design techniques capable of obtaining optimum approximations 
(in the Chebyshev or minimax sense) to a prescribed frequency 
response characteristic. A general-purpose algorithm now exists' for 
the design of such optimum linear phase finite-duration impulse 
response (FIR) approximations to any desired multiband filter, differ-
entiator, or Hilbert transformer. Since differentiators are an integral 
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part of many practical systems,2-4  it is the purpose of this paper to 
present new data on the characteristics of optimum FIR differentiators, 
as an aid in making informed decisions concerning their use. 

II. DISCRETE-TIME DIFFERENTIATORS 

A differentiator is a system whose output is the derivative of its 
input. The frequency response of a differentiator is purely imaginary 
and is proportional to frequency. A sequence of samples of the deriva-
tive of a band-limited signal can be obtained by filtering a sequence 
of samples of the signal with a digital filter that approximates the 
ideal frequency response of a differentiator over the bandwidth of the 
signal. Therefore, digital filters having this type of frequency response 
are also called differentiators. 
The frequency response of the ideal digital differentiator with a 

delay of r samples is 

H d(ejw) = jwe 1 0 5 0)  T 

=  i(W  27r)e—i(c '-2T)r  r < co 5 2r.  (1) 

The impulse response corresponding to eq. (1) is obtained as the 
inverse Fourier transform of eq. (1) and is given by 

2fr 

hd(n) = —1 [ o jcoe-j'lejwficice  f  - 2r)e-i4'-2*)Teiwndw],  (2) 
2r   

which can be written as 

hd(n) = — 1 f jcdei.(n--7)dcd 
2w , 

cos [r (n - r)] sin [r(n - r)] 
- r)  r (n - r)2 

For r = 0, eq. (4) gives 

hd(n) = 

cos (rn) 

n = 0 

(3) 

(4) 

n  0,  (5) 

whereas for r = -1 (i.e., a half-sample advance) eq. (4) gives 

-cos (rrn) -4  cos (in)  
hd (n) -  (6) r(n  .¡)2 - 7r (2n  1)2 

The impulse response of eq. (5), which corresponds to an ideal differ-
entiator with zero delay, is of infinite duration and obeys the symmetry 
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condition 
hd(n) = — hd(—n)  n = 1, 2, • • • . (7) 

The impulse response of eq. (6), which corresponds to an ideal differ-
entiator with one-half-sample advance, is of infinite duration and obeys 
the symmetry condition 

hd(n) = —hd(—n — 1)  n = 0,1, • • • . (8) 

In Ref. 2 it was shown that the frequency response of an ideal 
differentiator with zero delay had a discontinuity at half the sampling 
frequency [i.e., C 0  =  7r in eq. (1) with T =  0 ] , whereas the frequency 
response of an ideal differentiator with a one-half-sample advance had 
no discontinuity at ( . . 1  =  ir. The frequency response of a half-sample-
advance differentiator has a slope discontinuity at co = Ir but, as we 
will see, slope discontinuities are much easier to approximate than 
function discontinuities. It should be noted that the output of a one-
half-sample-advance differentiator is the derivative of the input signal 
evaluated midway between input samples. For numerical analysis appli-
cations where one desires the derivative at the sample point rather 
than midway between samples, the use of differentiators with zero 
delay is required. For most signal processing applications, either type 
of differentiator is generally appropriate. 
We have only considered T =  0 and T =  -  i as possible delays for 

the ideal differentiator. It can be seen from eq. (4) that these are the 
only values of ( — 1 <r 5 0) such that the impulse response has desir-
able symmetry properties. 
In order to obtain a causal approximation to the ideal differentiator 

which has no phase distortion (other than that corresponding to 
delay), it can be shown that an FIR approximation is required.' 
Therefore, consider a causal FIR filter with impulse response h(n), 
OSns N — 1, and frequency response 

N-1 
H (eiw) = E h(n)e ". (9) 

For this system to have exactly linear phase, the impulse response 
sequence must satisfy the condition 

h(n) = —h(N — 1 — n)  n = 0, 1, • • • , N — 1.  (10) 

For N an odd integer, this means that h(n) has odd symmetry about 
the sample at n = (N — 1)/2. [This case corresponds to the T =- 0 

case above with an additional delay of (N — 1)/2 samples.] For N 
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even, h(n) has odd symmetry about a point halfway between the 
samples at n = N/2 and n = (N/2) -I- 1. (This case corresponds to 
the r=  case above with an additional delay of N/2 samples.) 
This implies that the frequency response of a filter satisfying eq. (10) 
can be expressed as 

H (eiw) =  e-- w  N— ')I2 [j H* (ejw )],  (11) 

where H * (ejw ) is a purely real function of co. In particular, for N  odd, 
H * (Ow) is 

(N-1)/2 

H * (el') =  E a(n) sin (wn),  (12a) 
n=1 

where 
( N 

a(n) =  2h I  N  1 2  n)  n - 1,2,  •  1 \ ,  (12b) 
k   

Also, from eq. (10), 

h    ) = o.  (12c) 
N  - 1 2  

For N  even, the expression for II * (ei') is 

N/2 

H * (Ow)  E b(n) sin [w(n - i)], (13a) 

where 

b(n) = 2h (i 
n) 

n = 1,2, • • • ,N/2.  (13b) 

The factor e-1'i.N-1)12 in eq. (11) represents a delay of ( N —  1)/2 
samples, which may be accounted for when necessary. Therefore, in 
approximating the differentiator, the coefficients a( n) and b(n) must 
be chosen so that j H* (el')  approximates the ideal differentiator 
frequency response of eq. (1) (with r either 0 or --1). In many cases 
it is not required, and often it is not desirable, that the approximation 
be carried out over the entire band 0  w  r. Thus, in general, the 
real function II * (ejw) must approximate 

D (e ") = w  0 S. co s  27 F 

=  (w —  2r)  271-(1 — F ) s  w S  27,  (14) 

where F , is the highest frequency where a good approximation to a 
differentiator is desired. In the interval 271-F„ < w < 271-(1 - ,), the 
frequency response of the differentiator is generally left unconstrained 
—although it certainly could be constrained to approximate zero over 
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Fig. 1—The frequency response and error curves of an N = 16 wideband 
differentiator. 

this interval. The frequency F is called the bandwidth of the differen-
tiator. When F = 0.5, eqs. (1) and (14) are identical (to within the 
delay r). This case is called a full-band differentiator. 
The iterative Remez algorithm of McClellan, Parks, and Rabiner can 

be used to choose the values of a (n) or b(n) that minimize the peak rela-
tive error of approximation 

=  max  [ 
0  .21rFp 

D (el') —   
D (es') 

(15) 

Our present concern is the general properties of the resulting approxi-
mations rather than the details of the approximation algorithm which 
are available in Ref. 1. The general properties of differentiators de-
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signed by the optimization procedure are illustrated by examples given 
in the next section. 

III. CHARACTERISTICS OF OPTIMUM DIFFERENTIATORS 

The approximation to the ideal differentiator is characterized by 
a relative error function that is equiripple over the approximation 
band 0 5 co .5 2rFp. This is illustrated by Figs. 1 through 4 which 
are plots of the frequency responses of several wideband differen-
tiators. Figure 1 shows the magnitude response, the approximation 
error [D(ej') — H*(ei')], and the relative approximation error 
[D(e3) — H*(e3")]/[D(0.)] as a function of frequency for N = 16 
and F„ = 0.5. The relative error curve can be seen to be equiripple 

77 
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(c) 
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Fig. 2—The frequency response and error curves of an N = 32 wideband 
differentiator. 
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Fig. 3—The frequency response of an N = 31 wideband differentiator. 

with a peak relative error of 0.0136. That is, the maximum error is 
1.36 percent of the desired frequency response over the entire band 
S co S 7r. Figure 2 shows the same curves for N = 32 and F, = 0.5. 

By doubling N, the peak relative error is reduced to 0.0062. Figure 3 
shows the magnitude response for N = 31 and F, = 0.5. In this case, 
the relative error at f = 0.5 is 1.0 since the desired value is 7r and the 
approximation is zero. The reason for the undesirable behavior of the 
approximation in this case is apparent from eqs. (12a) and (13a). 
When N is odd, H*(ei.i) is exactly zero at CO -= 0 and co = 7r, inde-
pendent of the choice of a (n) in eq. (12a). When N is even, H*(ejw) is 
exactly zero only at 47 = 0, independent of the choice of b(n) in eq. 
(13a). It is quite desirable to have a zero of H*(ejw) at w = 0 since 
this is the desired response; however, a zero of H*  (e) at co = r is at 
odds with the desired response at to = ir. Thus, the inherent zero at 
= ir for N odd is a fundamental limitation to the design of extremely 

wideband differentiators.2 However, if F, is less than 0.5, the resulting 
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Fig. 4—The frequency response and error curve of an N = 31, F„ = 0.4 wideband 
differentiator. 

approximation can be quite acceptable as seen in Fig. 4a for the case 
N = 31 and F, = 0.4. Figure 4b shows the magnitude response 
plotted from f = 0 to f = 0.4, the cutoff frequency, and Fig. 4c 
shows the error function over this same range. The peak relative error 
is 0.000088 over the approximation interval. 
As is clear from these examples, the basic parameters that charac-

terize these differentiator approximations are N, Fp, and (5, the peak 
relative error of approximation. The examples suggest that b can be 
reduced by increasing N, and by decreasing F. Also, there seems to 
be a distinct advantage in choosing even values of N provided the 
half-sample delay is not undesirable. To substantiate these observa-
tions, a large set of measurements of S as a function of Fp and N were 
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Fig. 5—The curves of 20 logro á versus N for F,, = 0.5, 0.45, 0.40 for even and odd 
values of N. 

made. The results are shown in Figs. 5 through 8* and in Tables I 
through VIII. Figure 5 shows the dependence of 20 log  io upon N for 
F„ equal to 0.5, 0.45, and 0.40 and for even and odd values of N in 
the range 3  N  128. The curve for N odd, F„ = 0.5, is not in-
cluded since ô = 1.0 independent of N. Figure 6 shows the same data 
as Fig. 5 with a logarithmic horizontal scale. From Figs. 5 and 6 it 
is seen that for the same value of F„, the values of 3 for even values 
of N are approximately 1 to 2 orders of magnitude (20-40 dB) smaller 
than the values of ô for comparable odd values of N. This difference 
between even and odd values of N is due to the frequency response 

discontinuity for odd N, which is considerably more difficult to approxi-
mate than the slope discontinuity in the frequency response for even 
N. To substantiate this claim, the curve for F„ = 0.5, N even, was 
subtracted (on a log scale) from the F„ = 0.45, N even, and the 

The curves in Figs. 5 through 8 are straight-line connections of measured data 
points and do not represent any smoothing or fitting of the data. 
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Fig. 6—The curves of 20 logia ô versus log10 N for F, = 0.5, 0.45, and 0.40 for 
even and odd values of N. 

F, = 0.40, N even, curves and the resulting curves were replotted on 
the same scales as Fig. 5. It was then seen that the difference between 
the N even and N odd curves for fixed values of F0 was small (on. the 
order of 2 dB) and essentially independent of N. Thus the 1 to 2 order-
of-magnitude difference in the deltas is almost entirely accounted for 
by the frequency response discontinuity for odd values of N. 
Another observation from Figs. 5 and 6 is that the smaller the 

bandwidth (F0) of the differentiator, the faster the peak relative error 
decreases with increasing N. Thus for F, = 0.5, the value of 20 logic, & 
decreases by only about 30 dB as N varies from 4 to 128; whereas for 
F, = 0.45, the value of 20 logio 3 decreases by about 98 dB as N 
varies from 4 to 52. For the cases when N is odd, the relation 

(N — 1)(0.5 — F  a logio 3  (16) 

appears to work for (3 smaller than approximately 0.01, where a  0.5. 
Thus, for F, = 0.45, a value of N = 41 gives a (3 of 0.000764, whereas 
for F0 = 0.40, a value of N = 21 gives a value of (5 of 0.000878. This 
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Fig. 7—The curves of 20 log,.  versus F,, for N = 4, 8, 16, 32, and 64. 

inverse proportionality between transition bandwidth and filter order 
for fixed value of â was originally noted by Kaiser.6 
Figures 7 and 8 show the dependence of 20 logio â upon F,, for even 

values of N (N = 4, 8, 16, 32, 64) and odd values of N (N = 5, 9, 
17, 33, 65) respectively. Note that since h((N — 1)/2) --- 0 when N is 
odd, there are the same number of nonzero impulse response coefficients 
for differentiators of length 4 and 5, 8 and 9, etc. The data for even 
and odd values of N are presented on different figures because of 
the different nature of the solution in the two cases. As seen in Fig. 8, 
where N is odd, as F„ approaches 0.5, 20 logio â approaches 0, inde-
pendent of N. As previously discussed, this is because of the con-
strained zero of H*(ejw) at w ir when N is odd. For even values of 
N, the curves are spaced apart for all values of F,,. The main observa-
tion from these figures is that the larger the value of N, the faster the 
peak relative error decreases with decreasing differentiator bandwidth. 
The curves in Figs. 5 through 8 can be used to determine the length 

of impulse response required to meet a given specification of approxi-

0.45 0.5 
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Fig. 8—The curves of 20 logio & versus F, for N = 5, 9, 17, 33, and 65. 

0.45 05 

mation error. For example, to obtain a peak relative error less than 
1 percent ( —40 dB) requires the following values of N (as a function 
of Fr): 

F„  N (odd)  N (even) 

0.5  impossible  22 
0.45  27  10 
0.40  15  6 

Similarly, to obtain a peak relative error less than 0.1 percent requires 

F„  N (odd)  N (even) 

0.5  impossible  >128 
0.45  41  18 
0.40  21  12 

These examples indicate the substantial reductions in N that result 
when F„ is reduced and when N is changed from odd to even. 
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IV. APPLICATION OF FIR DIFFERENTIATORS 

The data presented above indicate that the most efficient FIR 
differentiators (i.e., having the smallest value of N for a given value 
of peak relative approximation error) are obtained when the band-
width, F„, is as small as possible and when N is even. These design 
considerations must be viewed in the light of the intended application. 
In processing sequences obtained by sampling an analog signal, it is 

generally true that a fullband differentiator is not required, since the 
sampling rate is generally set somewhat higher than twice the Nyquist 
frequency of the analog signal. Thus, differentiator bandwidths on the 
order of 0.40 to 0.49 are quite reasonable for most applications. 
Since even values of N result in better approximations than com-

parable odd values, it is generally desirable to choose N even. However, 
even values of N are sometimes undesirable because the delay is a 
nonintegral number of samples. In situations when the differentiator 
is part of a larger signal processing system it may be important to 
be able to equalize signal delays in different parts of the system. This 
may be more difficult to accomplish when the delay of the differen-
tiator is not an integral number of samples. When N is large and the 
differentiator is to be realized as a general-purpose computer program, 
it may be desirable to use an FFT realization instead of a direct 
discrete convolution realization. In such cases, the odd symmetry of 
the impulse response about (N — 1)/2 permits the frequency response 
of the differentiator to be purely imaginary only when N is odd, thus 
reducing the storage requirements for the transform of the impulse 
response and the number of intermediate multiplications by a factor 

of two. 
These two practical limitations, however, are often of little conse-

quence in digital signal processing applications, where the overriding 
concern is often simply the reduction of system complexity while 
maintaining a prescribed performance. In such cases, it is clear from 
previous discussion that even values of N provide the most efficient 
approximations to the differentiator. 
A subset of the differentiators designed in this study is given in 

Tables I through VIII. Included in these tables are wideband differen-
tiators (F, = 0.5, 0.49, 0.48, 0.45, and 0.40) for both even and odd 
values from N = 3 to N = 50.* The value of peak relative error, 

• Only those differentiators for which 3 < 0.1 are included in these tables. 
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denoted D, is given for each case as well as the impulse response 
coefficients for the filter. Note that only the first half of the impulse 
response is given in the table; i.e., h(n) for n •••=. 0, 1, • • • , (N/2) — 1. 
The remainder of the impulse response can be obtained using eq. (10). 
These data should be adequate for most design applications. 
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10 
11 
12 
13 
14 
15 
16 

Table I-Wideband differentiators 

(F, = 0.5, N even) 

0 
1 
2 
3 
4 

N = 4 
D = 0.0831040 

-0.1310637 
1.3091933 

N = 6 
D = 0.0470970 

0.0508099 
-0.1630958 
1.2829105 

N = 8  N = 10 
D = 0.0320840  D = 0.0240945 

-0.0289328  0.0196350 
0.0668126  -0.0386111 
-0.1471745  0.0549917 
1.2774790  -0.1441674 

1.2755435 

N = 12 
D = 0.0192165 

0  -0.0146791 
1  0.0261968 
2  -0.0291034 
3  0.0528837 
4  -0.1430612 
5  1.2746868 
6 
7 
8 

N = 
D = 

14  N --
0.0159235  D = 

0.0118236 
-0.0194562 
0.0182665 
-0.0275156 
0.0521278 
-0.1425363 
1.2742573 

16  N = 18 
0.0135730  D = 0.0118460 

-0.0095995 
0.0153294 
-0.0126660 
0.0169834 
-0.0269451 
0.0517493 
-0.1422334 
1.2739692 

0.0081685 
-0.0125786 
0.0093698 
-0.0115683 
0.0165044 
-0.0266517 
0.0515315 
-0.1420377 
1.2737782 

N = 20 
D = 0.0104985 

0  -0.0071000 
1  0.0106302 
2  -0.0072703 
3  0.0084292 
4  -0.0111803 
5  0.0162637 
6  -0.0264660 
7  0.0513867 
8  -0.1419117 
9  1.2736673 
10 
11 
12 

N = 
D = 

22 
0.0094195 

0.0062722 
-0.0091800 
0.0058390 
-0.0064393 
0.0081015 
-0.0109978 
0.0161349 
-0.0263595 
0.0512852 
-0.1418134 
1.2735768 

N = 24 
D = 0.0085365 

-0.0056118 
0.0080620 
-0.0048205 
0.0051079 
-0.0061625 
0.0079432 
-0.0108840 
0.0160438 
-0.0262854 
0.0512146 
-0.1417438 
1.2735077 

N = 26 
D = 0.0078050 

0.0050796 
-0.0071883 
0.0040624 
-0.0041422 
0.0048485 
-0.0060188 
0.0078424 
-0.0108017 
0.0159807 
-0.0262332 
0.0511684 
-0.1417041 
1.2734707 

N - 28 
D - 0.0071890 

0  -0.0046291 
1  0.0064623 
2  -0.0034847 
3  0.0034495 
4  -0.0039226 
5  0.0047240 
6  -0.0059332 
7  0.0077802 
8  -0.0107505 
9  0.0159345 

-0.0261921 
0.0511322 
-0.1416711 
1.2734383 

N = 
D = 

30  N = 32 
0.0066600  D = 0.0062025 

0.0042600 
-0.0058789 
0.0030260 
-0.0029082 
0.0032396 
-0.0038139 
0.0046549 
-0.0058820 
0.0077387 
-0.0107147 
0.0159024 
-0.0261619 
0.0511027 
-0.1416415 
1.2734088 

-0.0039405 
0.0053806 
-0.0026653 
0.0025070 
-0.0027291 
0.0031397 
-0.0037470 
0.0046040 
-0.0058437 
0.0077095 
-0.0106896 
0.0158792 
-0.0261387 
0.0510788 
-0.1416173 
1.2733839 

N = 34 
D = 0.0058025 

0.0036653 
-0.0049612 
0.0023703 
-0.0021782 
0.0023323 
-0.0026485 
0.0030907 
-0.0037036 
0.0045698 
-0.0058145 
0.0076837 
-0.0106654 
0.0158559 
-0.0261186 
0.0510609 
-0.1416001 
1.2733680 
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4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 
21 
22 
23 
24 

10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 

Table l-continued 

N = 36 
D = 0.0054505 

-0.0034253 
1  0.0046009 
2  -0.0021287 
3  0.0019148 
4  -0.0020200 
5  0.0022528 
6  -0.0025912 
7  0.0030565 
8  -0.0036810 
9  0.0045437 

-0.0057900 
0.0076598 

-0.0106443 
0.0158387 

-0.0261035 
0.0510459 
-0.1415850 
1.2733532 

N - 
D = 

38  N = 
0.0051375  D = 

0.0032145 
-0.0042886 
0.0019267 

-0.0017005 
0.0017690 

-0.0019478 
0.0022079 

-0.0025573 
0.0030238 

-0.0036587 
0.0045295 

-0.0057714 
0.0076422 

-0.0106280 
0.0158233 

-0.0260878 
0.0510323 

-0.1415734 
1.2733444 

40  N = 42 
0.0048585  D = 0.0046080 

-0.0030272 
0.0040140 

-0.0017546 
0.0015212 

-0.0015623 
0.0017009 

-0.0019054 
0.0021778 
-0.0025346 
0.0030046 

-0.0036367 
0.0045142 

-0.0057629 
0.0076300 

-0.0106158 
0.0158104 

-0.0260762 
0.0510217 

-0.1415624 
1.2733312 

0.0028607 
-0.0037721 
0.0016072 

-0.0013694 
0.0013908 
-0.0014989 
0.0016619 
-0.0018777 
0.0021567 

-0.0025174 
0.0029902 

-0.0036235 
0.0044975 
-0.0057519 
0.0076262 

-0.0106082 
0.0158013 

-0.0260652 
0.0510100 

-0.1415514 
1.2733199 

N = 44 
D = 0.0043825 

-0.0027118 
1  0.0035572 
2  -0.0014794 
3  0.0012416 

-0.0012475 
0.0013308 

-0.0014615 
0.0016346 
-0.0018561 
0.0021391 
-0.0025029 
0.0029785 
-0.0036153 
0.0044897 
-0.0057381 
0.0076162 
-0.0106048 
0.0157953 
-0.0260586 
0.0510019 

-0.1415416 
1.2733098 

N = 46 
D = 0.0041785 

0.0025770 
-0.0033646 
0.0013682 

-0.0011307 
0.0011244 

-0.0011900 
0.0012959 

-0.0014370 
0.0016167 

-0.0018419 
0.0021275 

-0.0024922 
0.0029682 

-0.0036056 
0.0044821 

-0.0057321 
0.0076042 

-0.0105953 
0.0157918 
-0.0260529 
0.0509959 
-0.1415357 
1.2733032 

N = 
D = 

48  N = 50 
0.0039920  D = 0.0038215 

-0.0024552 
0.0031912 

-0.0012698 
0.0010345 

-0.0010198 
0.0010713 

-0.0011583 
0.0012745 

-0.0014213 
0.0016028 

-0.0018293 
0.0021165 

-0.0024834 
0.0029610 

-0.0035984 
0.0044752 

-0.0057262 
0.0075986 

-0.0105840 
0.0157830 
-0.0260495 
0.0509909 
-0.1415313 
1.2732988 

0.0023443 
-0.0030348 
0.0011841 
-0.0009519 
0.0009299 

-0.0009698 
0.0010418 

-0.0011376 
0.0012579 
-0.0014081 
0.0015925 
-0.0018212 
0.0021086 

-0.0024759 
0.0029537 

-0.0035915 
0.0044686 
-0.0057202 
0.0075939 
-0.0105799 
0.0157733 

-0.0260416 
0.0509884 

-0.1415278 
1.2732960 
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Table II-Wideband differentiators 
(F, = 0.49, N even) 

0 
1 
2 
3 
4 

N = 4 
D = 0.0756235 

-0.1249465 
1.2992160 

N = 6  N =8  N = 10 
D = 0.0402290  D = 

0.0458333 
-0.1556062 
1.2778984 

0.0255765  D = 0.0178930 

-0.0244765 
0.0604056 

-0.1435042 
1.2742206 

0.0155119 
-0.0328369 
0.0519839 

-0.1416396 
1.2731675 

0 
1 
2 
3 
4 
5 
6 
7 
8 

N = 12 =14  N = 16 
D = 0.0132725  D = 

-0.0108071 
0.0208881 

-0.0265471 
0.0507873 

-0.1411075 
1.2727987 

0.0102355  D = 0.0081120 

0.0079847 
-0.0145299 
0.0159989 

-0.0256995 
0.0504637 

-0.1409274 
1.2726648 

-0.0061368 
0.0107000 
-0.0106296 
0.0153658 

-0.0254815 
0.0503597 

-0.1408696 
1.2726240 

N = 18 
D = 0.0065675 

0.0048544 
-0.0081958 
0.0075254 

-0.0101326 
0.0152063 

-0.0254177 
0.0503343 

-0.1408602 
1.2726199 

N = 20 
D = 0.0054065 

0  -0.0039242 
1  0.0064632 
2  -0.0055757 
3  0.0071314 
4  -0.0100173 
5  0.0151654 
6  -0.0254039 
7  0.0503330 
8  -0.1408656 
9  1.2726300 
10 
11 
12 

N = 22  N = 24  N 
D = 0.0045055  D = 0.0037945  D 

0.0032252  -0.0026848 
-0.0052075  0.0042657 
0.0042694  -0.0033533 

-0.0052518  0.0040021 
0.0070397  -0.0051824 

-0.0099887  0.0070237 
0.0151620  -0.0099918 

-0.0254130  0.0151745 
0.0503509  -0.0254312 

-0.1408860  0.0503717 
1.2726507  -0.1409083 

1.2726749 

= 26 
= 0.0032230 

0.0022597 
-0.0035440 
0.0026892 

-0.0031297 
0.0039440 
-0.0051698 
0.0070290 

-0.0100057 
0.0151940 
-0.0254529 
0.0503940 

-0.1409325 
1.2726997 

0 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 

N = 28 
D = 0.0027515 

-0.0019148 
0.0029716 
-0.0021894 
0.0024976 

-0.0030847 
0.0039389 

-0.0051770 
0.0070419 

-0.0100233 
0.0152150 

-0.0254777 
0.0504213 
-0.1409620 
1.2727299 

N = 30  N = 32 
D = 0.0023760  D = 0.0020535 

0.0016418  -0.0014118 
-0.0025230  0.0021529 
0.0018089  -0.0015120 

-0.0020279  0.0016726 
0.0024627  -0.0020003 

-0.0030810  0.0024618 
0.0039458  -0.0030894 

-0.0051893  0.0039581 
0.0070579  -0.0052056 
-0.0100424  0.0070768 
0.0152355  -0.0100622 
-0.0254978  0.0152556 
0.0504402  -0.0255185 

-0.1409799  0.0504625 
1.2727475  -0.1410032 

1.2727717 

N = 34 
D = 0.0017890 

0.0012240 
-0.0018542 
0.0012767 
-0.0013946 
0.0016484 
-0.0019999 
0.0024683 
-0.0031014 
0.0039744 

-0.0052210 
0.0070931 

-0.0100801 
0.0152744 

-0.0255380 
0.0504816 

-0.1410217 
1.2727889 
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2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 
21 
22 
23 
24 

9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 

Table Il-continued 

N = 36 
D = 0.0015625 

-0.0010650 
1  0.0016041 
2  -0.0010867 
3  0.0011746 
4  -0.0013744 
5  0.0016487 
6  -0.0020081 
7  0.0024812 
8  -0.0031146 

0.0039898 
-0.0052395 
0.0071107 
-0.0100974 
0.0152926 
-0.0255565 
0.0504998 
-0.1410399 
1.2728072 

N= 
D = 

38  N 
0.0013680  D = 

0.0009290 
-0.0013927 
0.0009299 
-0.0009968 
0.0011567 
-0.0013748 
0.0016562 
-0.0020191 
0.0024941 
-0.0031300 
0.0040046 
-0.0052559 
0.0071289 
-0.0101144 
0.0153093 
-0.0255738 
0.0505181 
-0.1410588 
1.2728270 

=40 
0.0012035 

-0.0008146 
0.0012161 
-0.0008017 
0.0008520 
-0.0009814 
0.0011577 
-0.0013820 
0.0016666 
-0.0020314 
0.0025076 
-0.0031441 
0.0040200 
-0.0052706 
0.0071443 
-0.0101310 
0.0153250 
-0.0255892 
0.0505341 
-0.1410757 
1.2728442 

N = 42 
D = 0.0010655 

0.0007191 
-0.0010685 
0.0006955 
-0.0007339 
0.0008401 
-0.0009836 
0.0011649 
-0.0013917 
0.0016776 
-0.0020436 
0.0025208 
-0.0031576 
0.0040335 
-0.0052845 
0.0071569 
-0.0101445 
0.0153398 
-0.0256034 
0.0505482 
-0.1410899 
1.2728587 

N = 44 
D = 0.0009435 

-0.0006352 
1  0.0009408 

-0.0006060 
0.0006355 
-0.0007235 
0.0008423 
-0.0009909 
0.0011743 
-0.0014027 
0.0016892 
-0.0020555 
0.0025331 
-0.0031702 
0.0040464 
-0.0052977 
0.0071710 
-0.0101577 
0.0153533 
-0.0256184 
0.0505624 
-0.1411034 
1.2728719 

N = 46  N 
D = 0.0008355  D = 

0.0005614 
-0.0008294 
0.0005300 
-0.0005529 
0.0006264 
-0.0007260 
0.0008492 
-0.0009997 
0.0011844 
-0.0014134 
0.0017009 
-0.0020675 
0.0025453 
-0.0031824 
0.0040593 
-0.0053102 
0.0071839 
-0.0101712 
0.0153665 
-0.0256316 
0.0505765 
-0.1411169 
1.2728844 

=48  N = 50 
0.0007420  D = 0.0006635 

-0.0004979 
0.0007336 
-0.0004653 
0.0004835 
-0.0005457 
0.0006293 
-0.0007323 
0.0008573 
-0.0010091 
0.0011947 
-0.0014241 
0.0017119 
-0.0020788 
0.0025566 
-0.0031941 
0.0040709 
-0.0053222 
0.0071961 
-0.0101838 
0.0153794 
-0.0256436 
0.0505881 
-0.1411291 
1.2728967 

0.0004439 
-0.0006528 
0.0004109 
-0.0004247 
0.0004778 
-0.0005488 
0.0006359 
-0.0007405 
0.0008665 
-0.0010188 
0.0012045 

-0.0014341 
0.0017219 
-0.0020892 
0.0025670 
-0.0032047 
0.0040816 
-0.0053332 
0.0072068 
-0.0101945 
0.0153900 
-0.0256542 
0.0505982 
-0.1411395 
1.2729083 
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Table III-Wideband differentiators 
(Fp = 0.48, N even) 

N =4 
D = 0.0685890 

0  -0.1194462 
1  1.2897494 
2 
3 
4 

N =6 
D = 0.0342610 

0.0415099 
-0.1488110 
1.2731593 

N = 8 
D = 0.0203665 

-0.0208464 
0.0549279 
-0.1400594 
1.2710796 

N = 10 
D = 0.0132955 

0.0123838 
-0.0282322 
0.0492614 
-0.1392143 
1.2708226 

N = 12 
D = 0.0091960 

0  -0.0080758 
1  0.0169344 
2  -0.0243059 
3  0.0488103 
4  -0.1392103 
5  1.2700280 
6 
7 
8 

N= 
D = 

14  N= 
0.0066075  D = 

0.0055801 
-0.0110911 
0.0141089 
-0.0240382 
0.0488703 
-0.1393617 
1.2711088 

16  N = 18 
0.0048850  D = 0.0036880 

-0.0040121 
0.0076843 
-0.0090057 
0.0139418 
-0.0241146 
0.0490132 
-0.1395291 
1.2712857 

0.0029697 
-0.0055383 
0.0061179 
-0.0088998 
0.0140184 
-0.0242418 
0.0491596 
-0.1396846 
1.2714456 

0 
1 
2 
3 
4 
5 
8 

N = 20 
D = 0.0028315 

-0.0022456 
0.0041061 

-0.0043398 
0.0060476 

-0.0089705 
0.0141281 
-0.0243671 

7  0.0402047 
8  -0.1398254 
9  1.2715885 
10 
11 
12 

N = 
D = 

22 
0.0022025 

0.0017272 
-0.0031111 
0.0031799 
-0.0042958 
0.0061132 
-0.0090663 
0.0142374 
-0.0244843 
0.0494151 
-0.1399466 
1.2717111 

N = 
D = 

24 
0.0017315 

-0.0013462 
0.0023970 
-0.0023882 
0.0031532 

-0.0043558 
0.0061971 
-0.0091603 
0.0143370 

-0.0245867 
0.0495200 
-0.1400541 
1.2718185 

N = 26 
D = 0.0013725 

0.0010612 
-0.0018733 
0.0018287 
-0.0023725 
0.0032063 
-0.0044281 
0.0062788 
-0.0092466 
0.0144256 
-0.0246775 
0.0496127 

-0.1401477 
1.2719131 

N = 28 
D = 0.0010945 

0  -0.0008419 
0.0014784 
-0.0014238 
0.0018215 
-0.0024200 

5  0.0032688 
6  -0.0044975 
7  0.0063517 

-0.0093227 
0.0145047 
-0.0247589 
0.0496959 
-0.1402316 
1.2719969 

1 
2 
3 
4 

8 
o 
10 
11 
12 
13 
14 
15 
16 

N = 30 
D = 0.0008810 

0.0006751 
-0.0011790 
0.0011215 

-0.0014209 
0.0018636 
-0.0024753 
0.0033307 
-0.0045625 
0.0064189 
-0.0093921 
0.0145754 

-0.0248305 
0.0497675 

-0.1403032 
1.2720686 

N = 32 
D = 0.0007135 

-0.0005457 
0.0009488 

-0.0008944 
0.0011234 

-0.0014586 
0.0019117 
-0.0025277 
0.0033857 

-0.0046203 
0.0064786 
-0.0094534 
0.0146379 

-0.0248937 
0.0498316 

-0.1403686 
1.2721348 

N = 34 
D = 0.0005780 

0.0004414 
-0.0007659 
0.0007185 
-0.0008972 
0.0011558 
-0.0014998 
0.0019575 
-0.0025767 
0.0034366 
-0.0046731 
0.0065333 
-0.0095087 
0.0146945 
-0.0249515 
0.0498901 
-0.1404270 
1.2721930 
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Table Ill-continued 

N = 36 
D = 0.0004745 

N = 38 
D = 0.0003865 

N = 40 
D = 0.0003195 

N = 42 
D = 0.0002630 

0  -0.0003616  0.0002947  -0.0002435  0.0002004 
1  0.0006258  -0.0005102  0.0004213  -0.0003471 
2  -0.0005831  0.0004750  -0.0003908  0.0003220 
3  0.0007241  -0.0005881  0.0004825  -0.0003971 
4  -0.0009268  0.0007493  -0.0006120  0.0005023 
5  0.0011925  -0.0009582  0.0007785  -0.0006362 
6  -0.0015400  0.0012274  -0.0009902  0.0008052 
7  0.0019999  -0.0015771  0.0012610  -0.0010185 
8  -0.0026210  0.0020389  -0.0016123  0.0012909 
9  0.0034828  -0.0026616  0.0020753  -0.0016434 
10  -0.0047202  0.0035246  -0.0026993  0.0021077 
11  0.0065816  -0.0047636  0.0035632  -0.0027329 
12  -0.0095586  0.0066259  -0.0048032  0.0035981 
13  0.0147451  -0.0096042  0.0066668  -0.0048390 
14  -0.0250027  0.0147916  -0.0096453  0.0067035 
15  0.0499419  -0.0250492  0.0148333  -0.0096830 
16  -0.1404791  0.0499890  -0.0250919  0.0148714 
17  1.2722451  -0.1405266  0.0500314  -0.0251305 
18  1.2722929  -0.1405696  0.0500707 
19  1.2723365  -0.1406089 
20  1.2723761 

N = 44 
D = 0.0002185 

N = 46 
D = 0.0001810 

N = 48 
D = 0.0001510 

N = 50 
D = 0.0001260 

0  -0.0001665  0.0001382  -0.0001153  0.0000961 
1  0.0002884  -0.0002394  0.0002001  -0.0001671 
2  -0.0002673  0.0002224  -0.0001860  0.0001561 
3  0.0003292  -0.0002736  0.0002287  -0.0001920 
4  -0.0004153  0.0003449  -0.0002881  0.0002416 
5  0.0005243  -0.0004342  0.0003619  -0.0003032 
6  -0.0006607  0.0005454  -0.0004530  0.0003786 
7  0.0008310  -0.0006830  0.0005652  -0.0004709 
8  -0.0010458  0.0008545  -0.0007040  0.0005843 
9  0.0013195  -0.0010707  0.0008768  -0.0007241 
10  -0.0016732  0.0013455  -0.0010939  0.0008979 
11  0.0021385  -0.0017002  0.0013697  -0.0011156 
12  -0.0027646  0.0021664  -0.0017254  0.0013924 
13  0.0036307  -0.0027935  0.0021925  -0.0017489 
14  -0.0048726  0.0036606  -0.0028205  0.0022170 
15  0.0067378  -0.0049031  0.0036879  -0.0028453 
16  -0.0097176  0.0067686  -0.0049314  0.0037137 
17  0.0149065  -0.0097490  0.0067975  -0.0049574 
18  -0.0251657  0.0149386  -0.0097785  0.0068242 
19  0.0501065  -0.0251984  0.0149684  -0.0098059 
20  -0.1406450  0.0501395  -0.0252289  0.0149961 
21  1.2724119  -0.1406780  0.0501700  -0.0252568 
22  1.2724452  -0.1407088  0.0501979 
23  1.2724760  -0.1407371 
24  1.2725043 
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Table IV -Wideband differentiators 

(F, =- 0.45, N even) 

0 
1 
2 
3 
4 

N = 4 
D = 0.0507220 

-0.1049330 
1.2640770 

N = 
D = 

6  N= 
0.0209865  D = 

0.0313204 
-0.1318473 
1.2599360 

8 
0.0102350 

-0.0132691 
0.0425774 
-0.1307889 
1.2621213 

N = 10 
D = 0.0054640 

0.0066049 
-0.0188979 
0.0423179 
-0.1324320 
1.2640211 

0 
1 
2 
3 
4 
5 
6 
7 
8 

N = 12 
D = 0.0030870 

-0.0036000 
0.0097311 
-0.0189385 
0.0434812 
-0.1337806 
1.2654301 

N = 
D = 

14  N --
0.0018135  D = 

0.0020785 
-0.0054557 
0.0098781 
-0.0197685 
0.0444447 

-0.1348054 
1.2664828 

16  N = 18 
0.0010970  D = 0.0006780 

-0.0012494 
0.0032324 

-0.0056282 
0.0104785 
-0.0204678 
0.0452000 
-0.1355959 
1.2672905 

0.0007731 
-0.0019893 
0.0033951 

-0.0060664 
0.0109918 

-0.0210311 
0.0458000 
-0.1362207 
1.2679283 

0 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 

N = 20 
D = 0.0004255 

-0.0004882 
0.0012579 
-0.0021291 
0.0037159 
-0.0064459 
0.0114147 
-0.0214891 
0.0462857 
-0.1367253 
1.2684422 

N = 
D = 

22  N =-
0.00 02715  D --

0.0003148 
-0.0008143 
0.0013757 
-0.0023684 
0.0040014 
-0.0067686 
0.0117693 
-0.0218711 
0.0466885 
-0.1371425 
1.2688667 

24  N = 26 
0.0001750  D = 0.0001140 

-0.0002055 
0.0005353 
-0.0009079 
0.0015526 
-0.0025818 
0.0042459 

-0.0070416 
0.0120681 
-0.0221913 
0.0470259 
-0.1374915 
1.2692216 

0.0001357 
-0.0003569 
0.0006095 
-0.0010402 
0.0017137 
-0.0027693 
0.0044582 
-0.0072772 
0.0123242 

-0.0224649 
0.0473133 
-0.1377887 
1.2695236 

0 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 

N = 28 
D = 0.0000750 

-0.0000905 
0.0002406 
-0.0004147 
0.0007084 
-0.0011618 
0.0018573 
-0.0029342 
0.0046439 
-0.0074817 
0.0125460 
-0.0227011 
0.0475609 
-0.1380441 
1.2697831 

N = 30 
D = 0.0000495 

0.0000609 
-0.0001637 
0.0002853 
-0.0004888 
0.0008008 
-0.0012723 
0.0019861 
-0.0030806 
0.0048076 
-0.0076617 
0.0127401 
-0.0229076 
0.0477767 
-0.1382662 
1.2700086 

N = 32  N = 34 
D = 0.0000330  D = 0.0000220 

-0.0000412  0.0000280 
0.0001122  -0.0000776 
-0.0001979  0.0001385 
0.0003409  - 0.0002400 
-0.0005589  0.0003943 
0.0008856  -0.0006245 
-0.0013722  0.0009638 
0.0021014  -0.0014640 

-0.0032113  0.0022063 
0.0049527  -0.0033295 

-0.0078204  0.0050837 
0.0129110  -0.0079627 
-0.0230885  0.0130637 
0.0479655  -0.0232500 
-0.1384607  0.0481336 
1.2702059  -0.1386335 

1.2703809 
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2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 
21 
22 
23 
24 

9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 

Table IV-continued 

N = 36 
D = 0.0000145 

0  -0.0000192 
1  0.0000537 
2  -0.0000974 
3  0.0001700 
4  -0.0002805 
5  0.0004448 
6  -0.0006855 
7  0.0010361 
8  -0.0015475 

0.0023015 
-0.0034360 
0.0052009 

-0.0080899 
0.0131997 

-0.0233932 
0.0482831 

-0.1387868 
1.2705364 

N = 38  N = 40  N = 42 
D = 0.0000100  D = 0.0000065  D = 0.0000045 

0.0000132  -0.0000091  0.0000063 
-0.0000377  0.0000264  -0.0000185 
0.0000691  -0.0000490  0.0000352 
-0.0001213  0.0000870  -0.0000628 
0.0002014  -0.0001451  0.0001052 

-0.0003198  0.0002312  -0.0001684 
0.0004929  -0.0003569  0.0002608 

-0.0007430  0.0005378  -0.0003927 
0.0011033  -0.0007961  0.0005809 

-0.0016248  0.0011652  -0.0008467 
0.0023892  -0.0016958  0.0012237 

-0.0035337  0.0024690  -0.0017621 
0.0053080  -0.0036223  0.0025431 

-0.0082058  0.0054048  -0.0037043 
0.0133232  -0.0083101  0.0054940 
-0.0235233  0.0134344  -0.0084063 
0.0484182  -0.0236399  0.0135362 

-0.1389253  0.0485392  -0.0237470 
1.2706765  -0.1390494  0.0486498 

1.2708019  -0.1391628 
1.2709168 

N =44 
D = 0.0000030 

0  -0.0000044 
1  0.0000132 

-0.0000251 
0.0000452 

-0.0000767 
0.0001232 

-0.0001910 
0.0002887 

-0.0004266 
0.0006211 

-0.0008938 
0.0012777 

-0.0018231 
0.0026113 

-0.0037787 
0.0055751 

-0.0084933 
0.0136282 

-0.0238434 
0.0487497 

-0.1392649 
1.2710199 

N = 46  N =48  N = 50 
D = 0.0000020  D = 0.0000015  D = 0.0000010 

0.0000031 
-0.0000094 
0.0000182 

-0.0000330 
0.0000559 

-0.0000905 
0.0001411 
-0.0002133 
0.0003157 

-0.0004593 
0.0006594 

-0.0009381 
0.0013283 

-0.0018802 
0.0026748 

-0.0038485 
0.0056505 

-0.0085737 
0.0137137 

-0.0239323 
0.0488417 

-0.1393589 
1.2711151 

-0.0000022 
0.0000066 

-0.0000132 
0.0000239 

-0.0000412 
0.0000666 

-0.0001043 
0.0001587 

-0.0002350 
0.0003421 

-0.0004904 
0.0006959 

-0.0009802 
0.0013760 

-0.0019337 
0.0027338 

-0.0039129 
0.0057202 

-0.0086482 
0.0137919 

-0.0240143 
0.0489262 

-0.1394452 
1.2712024 

0.0000016 
-0.0000047 
0.0000094 
-0.0000176 
0.0000302 

-0.0000493 
0.0000776 

-0.0001181 
0.0001756 

-0.0002560 
0.0003673 

-0.0005202 
0.0007304 

-0.0010198 
0.0014209 

-0.0019836 
0.0027888 

-0.0039732 
0.0057849 

-0.0087170 
0.0138645 

-0.0240897 
0.0490041 

-0.1395247 
1.2712825 
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7 
8 
9 
10 
11 
12 
13 
14 

2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 

Table V-Wideband differentiators 
(F, = 0.40, N even) 

O 
1 
2 
a 
4 

N = 4 
D = 0.0296405 

-0.0861745 
1.2288833 

N = 6  N =8  N= 10 
D = 0.0089245  D =-

0.0205935 
-0.1115391 
1.2405798 

0.0031370  D = 0.0012040 

-0.0068427 
0.0300431 
-0.1179778 
1.2484761 

0.0026524 
-0.0109331 
0.0335962 

-0.1225086 
1.2534103 

N = 12  N= 
D = 0.0004890  D 

0  -0.0011231 
1  0.0045751 
2  -0.0129299 
3  0.0362512 
4  -0,1255952 
5  1.2587278 
6 
7 
8 

14  N= 
= 0.0002065  D = 

0.0005036 
-0.0020735 
0.0057108 
-0.0145085 
0.0381971 
-0.1278179 
1.2590998 

16  N = 18 
0.0000900  D = 0.0000400 

-0.0002350 
0.0009893 
-0.0027250 
0.0066583 

-0.0157403 
0.0396824 
-0.1294942 
1.2608785 

0.0001128 
-0.0004888 
0.0013644 
-0.0032958 
0.0074380 

-0.0167274 
0.0408526 
-0.1308018 
1.2622592 

N = 20  N 
D = 0.0000180  D = 

0  -0,0000553 
1  0.0002476 

-0.0007056 
0.0017093 

-0.0037888 
0.0080905 
-0.0175364 
0.0417986 
-0.1318492 
1.2633610 

= 22 
0,0000085 

0.0000276 
-0.0001279 
0.0003738 
-0.0009151 
0.0020219 

-0.0042201 
0.0086475 

-0.0182150 
0.0425824 
-0.1327106 
1.2642636 

N = 
D = 

24 
0.0000040 

-0.0000141 
0.0000672 
-0.0002014 
0.0005008 
-0.0011121 
0.0023044 
-0.0045990 
0.0091270 
-0.0187905 
0.0432403 
-0.1334294 
1.2650144 

N = 26 
D = 0.0000020 

0.0000072 
-0.0000358 
0.0001100 
-0.0002787 
0.0006255 
-0.0012978 
0.0025623 

-0.0049367 
0.0095470 
-0.0192881 
0.0438045 
-0.1340417 
1.2656525 

N = 28 
D = 0.0000010 

0  -0.0000038 
1  0.0000192 
2  -0.0000606 
3  0.0001568 
4  -0.0003569 
5  0.0007458 
6  -0.0014706 

0.0027963 
-0.0052373 
0.0099149 
-0.0197195 
0.0442895 

-0.1345657 
1.2661969 

N = 30 
D = 0.0000005 

0.0000019 
-0.0000104 
0.0000336 

-0.0000889 
0.0002058 
-0.0004345 
0.0008608 
-0.0016311 
0.0030087 

-0.0055056 
0.0102394 

-0.0200961 
0.0447099 
-0.1350178 
1.2666657 
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Table VI-Wideband differentiators 
(F„ = 0.48, N odd) 

N = 31  N = 33  N = 35  N = 37 
D = 0.0904880  D = 0.0775765  D = 0.0669570  D = 0.0574865 

0  0.0608611  -0.0522909  0.0452050  -0.0389237 
1  -0.0899683  0.0775166  -0.0671563  0.0580516 
2  0.0575832  -0.0499780  0.0435425  -0.0380356 
3  -0.0599504  0.0521363  -0.0454862  0.0398662 
4  0.0676325  -0.0587798  0.0512472  -0.0449414 
5  -0.0779065  0.0675169  -0.0587481  0.0514649 
6  0.0906186  -0.0781443  0.0677554  -0.0591983 
7  -0.1063470  0.0910075  -0.0784716  0.0682828 
8  0.1262399  -0.1068305  0.0913845  -0.0790428 
9  -0.1522623  0.1267944  -0.1072511  0.0919846 
10  0.1878138  -0.1527018  0.1270991  -0.1077415 
11  -0.2401009  0.1881949  -0.1529673  0.1275383 
12  0.3258611  -0.2405147  0.1884984  -0.1534175 
13  -0.4949906  0.3261771  -0.2407258  0.1888647 
14  0.9974893  -0.4951904  0.3263414  -0.2410280 
15  0.  0.9975854  -0.4953164  0.3265623 
16  0.  0.9976379  -0.4954722 
17  0.  0.9977334 
18  0. 

N = 39 
D = 0.0496845 

N = 41 
D = 0.0427980 

N = 43 
D = 0.0370790 

N = 45 
D = 0.0319585 

0  0.0337241  -0.0291326  0.0252974  -0.0218781 
1  -0.0504549  0.0437514  -0.0381107  0.0331074 
2  0.0333314  -0.0292008  0.0256448  -0.0225406 
3  -0.0350300  0.0308071  -0.0271405  0.0239650 
4  0.0395115  -0.0347953  0.0307025  -0.0271669 
5  -0.0452125  0.0398250  -0.0351626  0.0311429 
6  0.0519079  -0.0456920  0.0403302  -0.0357293 
7  -0.0596859  0.0524473  -0.0462408  0.0409394 
8  0.0687827  -0.0602598  0.0530210  -0.0468694 
9  -0.0795659  0.0694016  -0.0608706  0.0536820 
10  0.0924131  -0.0801166  0.0699494  -0.0614800 
11  -0.1081069  0.0929299  -0.0806174  0.0705137 
12  0.1279109  -0.1086479  0.0934269  -0.0811778 
13  -0.1537285  0.1283931  -0.1090871  0.0939352 
14  0.1891258  -0.1541598  0.1287811  -0.1095404 
15  -0.2412344  0.1894996  -0.1544809  0.1291782 
16  0.3267197  -0.2415476  0.1897616  -0.1548211 
17  -0.4955762  0.3269657  -0.2417578  0.1900419 
18  0.9977978  -0.4957493  0.3271268  -0.2419859 
19  0.  0.9978660  -0.4958426  0.3272880 
20  0.  0.9979125  -0.4959485 
21  0.  0.9979703 
22  0. 
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Table VI-continued 

N = 47  N = 49 
D = 0.0277365  D = 0.0239425 

0  0.0190371  -0.0164918 
1  -0.0289080  0.0251594 
2  0.0198593  -0.0174902 
3  -0.0211875  0.0187459 
4  0.0240589  -0.0213377 
5  -0.0276055  0.0245186 
6  0.0316820  -0.0281603 
7  -0.0362942  0.0322648 
8  0.0415174  -0.0368924 
9  -0.0474776  0.0421467 
10  0.0542475  -0.0480777 
11  -0.0620081  0.0548148 
12  0.0710446  -0.0625739 
13  -0.0816707  0.0715793 
14  0.0943907  -0.0821746 
15  -0.1099542  0.0948557 
16  0.1295429  -0.1103751 
17  -0.1551425  0.1299234 
18  0.1903205  -0.1554828 
19  -0.2421995  0.1906061 
20  0.3274491  -0.2424311 
21  -0.4960631  0.3276270 
22  0.9980259  -0.4961835 
23  0.  0.9980887 
24  0. 
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10 
11 
12 
13 
14 
15 
16 
17 
18 

10 
11 
12 
13 
14 

2 
3 
4 
5 
6 
7 
8 
9 
10 

Table VII -Wideband differentiators 
(F, = 0.45, N odd) 

N = 15 
D = 0.0735575 

0  0.0621149 
1  -0.1208630 

0.1395483 
-0.1970413 
0.2916922 
-0.4713966 
0.9854400 
0. 

N 
D 
= 17 
= 0.0507440 

-0.0435352 
0.0858820 

-0.1005756 
0.1402768 
-0.1997274 
0.2942249 

-0.4732577 
0.9864199 
0. 

N = 19 
D = 0.0351550 

0.0307251 
-0.0616198 
0.0736612 
-0.1025906 
0.1436066 

-0.2029221 
0.2968538 
-0.4751178 
0.9873796 
0. 

N = 21 
D = 0.0245205 

-0.0218457 
0.0445927 

-0.0545490 
0.0762772 

-0.1061155 
0.1470256 
-0.2059085 
0.2992430 
-0.4767810 
0.9882420 
0. 

N = 23 
D = 0.0171585 

0  0.0155952 
1  -0.0324316 
2  0.0406871 
3  -0.0573479 
4  0.0797751 
5  -0.1095875 
6  0.1502102 
7  -0.2086526 
8  0.3014107 
9  -0.4782695 

0.9889982 
0. 

N = 25  N - 
D = 0.0120320  D 

-0.0111731 
0.0236892 
-0.0305049 
0.0434319 
-0.0606437 
0.0831228 
-0.1127769 
0.1530955 
-0.2111147 
0.3033453 

-0.4796075 
0.9896812 
0. 

27  N - 29 
= 0.0084550  D = 0.0059730 

0.0080321 
-0.0173702 
0.0229594 

-0.0330574 
0.0464403 
-0.0637571 
0.0861795 
-0.1156518 
0.1556885 
-0.2133255 
0.3050898 
-0.4808120 
0.9902957 
0. 

-0.0058000 
0.0127850 

-0.0173278 
0.0252509 
-0.0357494 
0.0492781 
-0.0666162 
0.0889542 
-0.1182549 
0.1580256 
-0.2153078 
0.3066433 
-0.4818795 
0.9908395 
0. 

N = 31 
D = 0.0042255 

0  0.0041972 
1  -0.0094342 
2  0.0131118 
3  -0.0193447 
4  0.0276221 
5  -0.0382866 
6  0.0518947 
7  -0.0692328 
8  0.0914895 
9  -0.1206189 

0.1601348 
-0.2170932 
0.3080442 

-0.4828449 
0.9913327 
0. 

N= 
D = 

33 
0.0029835 

-0.0030316 
0.0069542 

-0.0099202 
0.0148315 
-0.0213785 
0.0298388 
-0.0406255 
0.0542892 
-0.0716110 
0.0937794 
-0.1227515 
0.1620418 

-0.2187083 
0.3093083 

-0.4837123 
0.9917735 
0. 

N = 35 
D = 0.0021205 

0.0022041 
-0.0051557 
0.0075348 
-0.0114071 
0.0.165958 

-0.0233329 
0.0319384 
-0.0428193 
0.0565198 
-0.0738174 
0.0958981 
-0.1247175 
0.1637913 
-0.2201835 
0.3104607 
-0.4845030 
0.9921756 
0. 

N =37 
D = 0.0015065 

-0.0016019 
0.0038195 
-0.0057161 
0.0087679 
-0.0128862 
0.0182658 
-0.0251623 
0.0338874 
-0.0448418 
0.0585671 
-0.0758355 
0.0978301 
-0.1265044 
0.1653775 
-0.2215197 
0.3115043 
-0.4852199 
0.9925410 
0. 
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9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 
21 
22 
23 
24 

Table Vil-continued 

N= 
D = 

2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 
21 
22 

39  N =-
0.0010700  D = 

0.0011652 
-0.0028328 
0.004341)4 
-0.0067453 
0.0100145 
-0.0143150 
0.0198555 
-0.0268851 
0.0357108 
-0.0467274 
0.0604684 
-0.0777016 
0.0996092 
-0.1281462 
0.1668343 
-0.2227461 
0.3124603 
-0.4858737 
0.9928727 
0. 

41  N = 
0.0007635  D = 

-0.0008504 
0.0021064 
-0.0033002 
0.0051953 
-0.0077927 
0.0112340 
-0.0156929 
0.0213726 
-0.0285178 
0.0374289 
-0.0484943 
0.0622422 
-0.0794383 
0.1012620 

-0.1296683 
0.1681805 
-0.2238759 
0.3133399 
-0.4864766 
0.9931793 
0. 

43  N = 45 
0.0005430  D = 0.0003895 

0.0006202 
-0.0015651 
0.0025070 

-0.0039977 
0.0060586 

-0.0088112 
0.0124011 

-0.0169985 
0.0228014 

-0.0300468 
0.0390296 
-0.0501326 
0.0638811 

-0.0810377 
0.1027800 
-0.1310632 
0.1694129 

-0.2249101 
0.3141448 

-0.4870273 
0.9934589 
0. 

-0.0004546 
0.0011677 
-0.0019091 
0.0030822 
-0.0047187 
0.0069219 
-0.0098156 
0.0135415 
-0.0182649 
0.0241771 

-0.0315102 
0.0405542 
-0.0516874 
0.0654312 
-0.0825450 
0.1042063 
-0.1323710 
0.1705665 

-0.2258767 
0.3148957 
-0.4875406 
0.9937194 
0. 

N = 
D = 

47  N = 49 
0.0002770  D ---- 0.0001985 

0.0003314 
1  -0.0008674 
2  0.0014489 
3  -0.0023700 
4  0.0036666 
5  -0.0054274 
6  0.0077575 
7  -0.0107775 
8  0.0146251 

-0.0194593 
0.0254670 

-0.0328758 
0.0419704 
-0.0531259 
0.0668603 
-0.0839314 
0.1055160 
-0.1335695 
0.1716214 
-0.2267589 
0.3155805 
-0.4880090 
0.9939572 
0. 

-0.0002432 
0.0006481 

-0.0011040 
0.0018278 
-0.0028563 
0.0042647 
-0.0061421 
0.0085916 

-0.0117291 
0.0156885 

-0.0206239 
0.0267183 

-0.0341940 
0.0433323 
-0.0545041 
0.0682257 

-0.0852521 
0.1067601 
-0.1347058 
0.1726205 
-0.2275936 
0.3162280 

-0.4884507 
0.9941812 
0. 
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10 
11 
12 
13 
14 
15 

Table VIII -Wideband differentiators 
(F, --= 0.40, N odd) 

0 
1 
2 
3 
4 
5 
6 
7 

N = 9 
D = 0.0609450 

-0.0756455 
0.2086718 

-0.4002986 
0.9466429 
O. 

N - 11 
D = 0.0292625 

0.0391813 
-0.1121159 
0.2123949 

-0.4116991 
0.9534363 
0. 

N = 13 
D = 0.0142550 

-0.0207637 
0.0622962 
-0.1213132 
0.2254262 
-0.4221135 
0.9591518 
0. 

N = 15 
D = 0.0070280 

0.0111819 
-0.0352879 
0.0715702 

-0.1332217 
0.2364777 

-0.4305757 
0.9637379 
0. 

0 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 

N = 17 
D = 0.0034905 

-0.0060893 
0.0202278 

-0.0429142 
0.0813764 
-0.1433229 
0.2455792 
-0.4374621 
0.9674450 
0. 

N = 
D= 

19 
0.0017425 

0.0033408 
-0.0116764 
0.0259414 
-0.0504920 
0.0898511 
-0.1518244 
0.2531345 

-0.4431314 
0.9704860 
0. 

N = 21 
D = 0.0008780 

-0.0018491 
0.0087871 
-0.0157683 
0.0315941 
-0.0572637 
0.0972194 

-0.1590934 
0.2595207 
-0.4478868 
0.9730241 
O. 

N' = 23 
D = 0.0004415 

0.0010251 
-0.0039493 
0.0095916 
-0.0198219 
0.0367532 

-0.0632651 
0.1036232 

-0.1653232 
0.2649402 
-0.4518964 
0.9751570 
0. 

N = 25 
D = 0.0002235 

0  -0.0005721 
I  0.0023072 
2  -0.0058456 
3  0.0124605 
4  -0.0236760 
5  0.0414998 
6  -0.0686617 
7  0.1092853 
8  -0.1707635 
9  0.2696310 

-0.4553459 
0.9769854 
0. 

N= 
D = 

27  N 
0.0001140  D = 

0.0003211 
-0.0013534 
0.0035688 

-0.0078430 
0.0152804 

-0.0273300 
0.0458852 

-0.0735522 
0.1143420 

-0.1755688 
0.2737411 
-0.4583518 
0.9785734 
0. 

=29  N = 31 
0.0000580  D = 0.0000295 

-0.0001808 
0.0007945 

-0.0021774 
0.0049320 
-0.0098561 
0.0180098 

-0.0307650 
0.0499183 

-0.0779740 
0.1188552 
-0.1798160 
0.2773477 

-0.4609763 
0.9799561 
0. 

0.0001015 
-0.0004659 
0.0013261 
-0.0030942 
0.0063438 
-0.0118517 
0.0206299 

-0.0339823 
0.0536245 

-0.0819780 
0.1228947 

-0.1835837 
0.2805263 
-0.4632794 
0.9811659 
0. 
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Table V Ill-continued 

N = 33  N = 35  N = 37  N = 39 
D = 0.0000150  D = 0.0000075  D = 0.0000040  D = 0.0000020 

0  -0.0000572  0.0000324  -0.0000182  0.0000104 
1  0.0002730  -0.0001602  0.0000946  -0.0000556 
2  -0.0008061  0.0004901  -0.0002985  0.0001813 
3  0.0019374  -0.0012117  0.0007581  -0.0004734 
4  -0.0040743  0.0026122  -0.0016742  0.0010703 
5  0.0077839  -0.0051026  0.0033417  -0.0021825 
6  -0.0138180  0.0092391  -0.0061707  0.0041092 
7  0.0231441  -0.0157479  0.0107053  -0.0072577 
8  -0.0370061  0.0255562  -0.0176463  0.0121583 
9  0.0570510  -0.0398558  0.0278845  -0.0194879 
10  -0.0856320  0.0602338  -0.0425629  0.0301031 
11  0.1265440  -0.0889869  0.0632195  -0.0451067 
12  -0.1869606  0.1298634  -0.0921018  0.0659923 
13  0.2833588  -0.1900104  0.1329205  -0.0949672 
14  -0.4653230  0.2859028  -0.1928014  0.1357111 
15  0.9822372  -0.4671520  0.2882201  -0.1953339 
16  0.  0.9831935  -0.4688120  0.2903130 
17  0.  0.9840602  -0.4703068 
18  0.  0.9848390 
19  0. 

N = 41 
D = 0.0000010 

N =43 
D = 0.0000005 

N = 45 
D = 0.0000005 

0  -0.0000060  0.0000035  -0.0000019 
1  0.0000330  -0.0000195  0.0000113 
2  -0.0001106  0.0000672  -0.0000408 
3  0.0002959  -0.0001844  0.0001147 
4  -0.0006846  0.0004364  -0.0002774 
5  0.0014247  -0.0009274  0.0006013 
6  -0.0027341  0.0018140  -0.0011982 
7  0.0049144  -0.0033182  0.0022305 
8  -0.0083667  0.0057416  -0.0039235 
9  0.0136084  -0.0094801  0.0065776 
10  -0.0212934  0.0150360  -0.0105809 
11  0.0322462  -0.0230414  0.0164220 
12  -0.0475332  0.0342936  -0.0247140 
13  0.0686105  -0.0498257  0.0362270 
14  -0.0976501  0.0710606  -0.0519676 
15  0.1383067  -0.1001420  0.0733295 
16  -0.1976766  0.1407019  -0.1024316 
17  0.2922413  -0.1998276  0.1428897 
18  -0.4716800  0.2940053  -0.2017829 
19  0.9855531  -0.4729332  0.2956031 
20  0.  0.9862041  -0.4740651 
21  0.  0.9867909 
22  0. 
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Digital Hilbert Transformers 
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Optimum (in a minimax sense) linear phase FIR Hilbert transformers 
can be designed efficiently using a Remez optimization procedure. This 
paper presents useful design data on wideband Hilbert transformers with 
even and odd values of N, the impulse response duration (in samples) of 
the filter. Based on these data, the following observations can be made: 

(i) In the case of equal lower and upper transition regions, Hilbert 
transformers with odd values of N can be realized more efficiently than 
those with even values of N, assuming the same peak errors of approxima-
tion for both cases. This is because every other impulse response sample is 
exactly zero for odd values of N. 
(ii) The peak approximation error for Hilbert transformers with odd 

values of N is determined primarily by the minimum of the values of the 
lower and upper transition widths. 
(iii) The peak approximation error for Hübert transformers with even 

values of N is determined primarily by the lower transition width of the 
filter. 
(iv) The smaller the bandwidth of the Hilbert transformer, the faster 

the decrease of peak error of approximation with decreasing bandwidth of 
the Hilbert transformer. 
(v) The larger the value of N, the faster the decrease of peak approxima-

tion error with decreasing bandwidth of the Hilbert transformer. 

These observations lead to the conclusion that the bandwidth of the 
Hilbert transformer should be made as small as possible, and that odd 
values of N should be used, whenever possible, for efficient direct form. 
realizations. A set of tables of values of the impulse response coefficients 
is included for several different bandwidth Hilbert transformers and for 
both even and odd values of N. 

363 



I. INTRODUCTION 

Hilbert transformers have been used in a variety of applications 
including radar systems, speech processing systems, modulation 
systems, and schemes for efficient sampling of a real bandpass signal.1.2 
Although the theory of discrete Hilbert transformer systems is well 
understood, it is only recently that design techniques have become 
available for obtaining optimum (in a minimax or Chebyshev sense) 
finite-duration impulse response (FIR) approximations to the ideal 
Hilbert transformer.3,4 It is the purpose of this paper to present new 
design data on minimax FIR Hilbert transformers to aid in selecting 
the most efficient network to meet given design specifications. Herr-
mann3 has already given a small table of data on FIR Hilbert trans-
formers; however, the generality and widespread applicability of the 
data presented here justify this more complete elaboration of the 
properties of the minimax Hilbert transformer approximations. 

II. DISCRETE-TIME HILBERT TRANSFORMERS 

Most applications of Hilbert transformers involve the representation 
of a real bandpass signal in terms of a complex signal. For continuous-
time signals, such complex signals are analytic functions of time and 
thus are called analytic signals. Although the concept of analyticity is 
meaningless for discrete-time signals, complex representation of real, 
discrete-time, bandpass signals can be used in a similar manner to 
analytic signals. Therefore, consider a real sequence x(n) with Fourier 
transform X (ejw). Corresponding to this sequence, we can construct 
the complex sequence 

x(n) = x(n)  j(n) 

whose Fourier transform, .?? (eiw), is 

(ei.) = 2X (el.')  Ø <  
=0  r  Cal <  27r. 

From eq. (1), the Fourier transform of Yc(n) is 

(el') = X (ejw) + j(ej) 

and from eq. (2) it follows that 

X(ejw)  (e1") = O  rSw < 2ir 
and 

(eju) = 2X (e1')  < 

These relationships are satisfied if 

(eiw) =  
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where 
Hd(ei') = — j  0 <  < 7r 

=+i  7r <  < 27r. (4) 

Thus 1(n) can be obtained by linear filtering the sequence x(n) with 
a system having a frequency response, Hd(ei'), as in eq. (4). Such a 
system is called an ideal Hilbert transformer and t(n) is the Hilbert 
transform of x(n). If one allows the addition of a linear phase term in 
the definition of the frequency response of the "ideal" Hilbert trans-
former, eq. (4) becomes 

Hd(ele) = — j e i T 0 <  < 
7r <  < 27r, (5) 

where 7- is the delay in samples. The impulse response of the ideal 
Hilbert transformer of eq. (5) can be shown to be 

2  2 
[ (n — r) 

hd(n) — 

For r = 0, eq. (6) gives 

7r  (n — r) 

ir n 

=0  n = 0,  (7) 

1 
hd (n) =    (8) 

7r(n 

The frequency response [eq. (5)] corresponding to r = 0 has dis-
continuities at both co = 0 and w = 7r, whereas the frequency response 
corresponding to 7 =  only has a discontinuity at w = 0. The 
impulse response of eq. (7), corresponding to 7 =  0, has odd symmetry, 
is noncausal, and is of infinite duration. In addition, all even-numbered 
samples of the impulse response are exactly zero—i.e., hd(2n) = 0, 
n = 0, ±1, ±2, • • • . The impulse response of eq. (8), corresponding 
to T =  is also noncausal, is of infinite duration, and obeys the 
symmetry condition 

h(n) = —h(—n — 1)  n = 0,1, • • • . 

n  0 

(6) 

2  en 2 
lid (n) — 

whereas for T =  (i.e., a half-sample advance) eq. (6) gives 

(9) 

This impulse response does not have the property that even-numbered 
(or odd-numbered) impulse response samples are zero. 

FIR HILBERT TRANSFORMERS  385 



We have only considered T =  0 and r = —1 for determining the 
impulse response of the ideal Hilbert transformer. All other values of 
(-1 < T  0) can be shown to yield impulse responses without de-
sirable symmetry properties and hence are not suitable candidates for 
approximation or implementation. 
To obtain a causal approximation to the ideal Hilbert transformers 

with no phase distortion (except for a delay), it can be shown that 
an FIR approximation is required.' Since there are a number of subtle 
distinctions between FIR systems of even-length and of odd-length, 
the next section deals with some of the general properties of FIR 
Hilbert transformer approximations. 

III. PROPERTIES OF FIR HILBERT TRANSFORMERS 

Consider a causal FIR system with impulse response h(n), 
OSn S N — 1, and frequency response 

N-1 

H (eiw) = E h(n)e- lt .  (10) 
n 

Since the desired frequency response H d(el') is purely imaginary and 
h(n) is real, a linear phase approximation to the ideal frequency 
response is obtained only when h(n) satisfies the symmetry condition 

h(n) = — h(N — 1 — n)  n = 0, 1, • • • , N — 1.  (11) 

For N an odd integer, this means that h(n) has odd symmetry about 
the sample at n = (N — 1)/2. (This case corresponds to the T = 

case above with an additional delay of (N — 1)/2 samples.) For N 
even, h(n) has odd symmetry about a point halfway between the 
samples at n = N/2 and n = (N/2)  1. (This case corresponds to 
the r = — case above with an additional delay of N/2 samples.) 
This implies that the frequency response of a filter satisfying eq. (11) 
can be expressed as 

H (ei.) = e-iw(N-1)12DH* (12) 

where H* (el.) is a purely real function of co. In particular, for N odd, 
H* (ei'') is 

where 

(N-1)/2 

H* (e;') =  E a (n) sin (con),  (13a) 
n-1 

2 
a (n) = 2h (N 2— 1 n)  n = 1, 2 • • • (N — 1 ) (13b) 
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Also, from eq. (11), 

h (A r 1 ) - O. 

For N even, the expression for H* (e10) is 

where 

N/2 

11* (e1w ) =  E b(n) sin [w(n - ¡)], 
n••1 

(13e) 

(14a) 

N b (n) = 2h - - n)  n = 1, 2, • • • , N/2.  (14b) 
2 

The factor e-5w(N-1)12  in eq. (12) represents a delay of (N - 1)/2 
samples. When N is odd, this delay is an integer number of sample 
intervals, but when N is even, it is an integer plus one-half of a sample 
interval. In approximating the Hilbert transformer, the coefficients 
a (n) and b(n) must be chosen so that jH* (ea) approximates the ideal 
frequency response of eq. (5). In many cases it is not required, and 
often it is not desirable, that the approximation be carried out over 
the entire band 0 5 w  2/r. Thus, in general, the real function 
H* (eiw) must approximate 

D(0) = -1  21.FL w  2TF 

=+1  2r(1 - FH) co  2rFL,  (15) 

where Fr.. and FR define the lower and upper cutoff frequencies respec-
tively. Alternatively, FL and 0.5 - FR define the lower and upper 
transition bandwidths respectively. It can be seen from eqs. (13a) 
and (14a) that H* (eiw) is constrained to be zero at 0.3 = 0, and r when 
N is odd, and when N is even, H* (Ow) is constrained to be zero at 
= O. Thus, fullband approximations are impossible since FL cannot 

be zero, and FR can be 0.5 only when N is even. In the transition 
regions the desired frequency response is left undefined; hence, in 
these regions, H* (eiw) is unconstrained except at the end points. In 
the next section it will be shown by examples that leaving these 
regions unconstrained can lead to unsatisfactory FIR approximations. 
The impulse response of the ideal Hilbert transformer (with r = 0) 

has the property 

hd(n) = O  n = 0, ±2, ±4, • • • . 

This can be shown to be a direct result of the fact that hd(n) is real 
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0.633 
HILBERT TRANSFORMER 
N = 31, FL = 0.04, FH = 0.46 

o 

(a) IMPULSE RESPONSE 

-0.633 
o 

0.008094 

-0.008094 

5 10  15  20 

SAMPLE NUMBER 

0.1  0.2  0.3 

NORMALIZED FREQUENCY 

0.4 

25 30 

05 

(C) ERAI ROR FUNCTION 

I 
0.04  0.10  0.16  0.22  0.28  0.34  0.40  0.46 

NORMALIZED FREQUENCY 

Fig. 1—The impulse response, magnitude response, and error function of an N = 31 
Hilbert transformer with FL = 0.04 and Fli = 0.46. 

and the frequency response is an imaginary, odd, periodic function and 

Hd(eiw) = I d(ejor-co).  (16) 

Similar properties can be achieved for the FIR Hilbert transformers 
if N is odd and FL = 0.5 — FH. To see this, assume that 

11*(ei.1)  (17) 

Clearly this requires that FL = 0.5 — FM. Substituting eq. (13a) into 
eq. (17), it follows that 
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0.627 
HILBERT TRANSFORMER 

N = 32, FL = 0.04, FH = 0.46 

1 1 1 I I .  .  .  
O 

-0.627 
o 

(a) IMPULSE RESPONSE 

1.007 

5 10  15  20 
SAMPLE NUMBER 

25 31 

0 o  0.1  0.2  0.3  0.4  05 

NORMALIZED FREQUENCY 

0.007175 

o 

-0.007175 
0.04 0.10  0.16  0.22  0.28 

NORMALIZED FREQUENCY 

AI 
(C) ERROR FUNCTION 

I   
0.34  0.40  0.46 

Fig. 2—The impulse response, magnitude response, and error function of an N = 32 
Hilbert transformer with FL = 0.04 and FH = 0.46. 

or 

(N-11/2  (N-11/2 
E a(n) sin (con) = E a(n) sin [en- — ce)n] 
n=1  n=1 

(N-11/2 
= E a (n) ( —1).+I sin (con) 

n=1 

IN-1112 
E a(n) sin 4/0[1 —  = 
n=1 
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1.267 

o 
2.466 

o 
2.466 

o 
o 0.1  0.2  0.3 

NORMALIZED FREQUENCY 

0.4 0.5 

Fig. 3—The magnitude responses of three N = 15 Hilbert transformers with 
different upper and lower cutoff frequencies. 

which implies 
a(n) = O  n even 

= unconstrained  n odd. 

Therefore, from eqs. (11), (13b), and (13c), it can be shown that when 
(N — 1)/2 is even, h(n) = 0 for n = 0, 2, 4, • • • and when (N — 1)/2 
is odd, h(n) = 0 for n = 1, 3, 5, • • • . When N is odd and (N — 1)/2 
is even, h(0) and h(N — 1) are both zero so that the actual length of 
the impulse response is N — 2 samples. Thus, for symmetrical approxi-
mations [i.e., satisfying eq. (17)], it is only necessary to consider 
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1 1248 

o 
13.7 

o 
1 249 

O 
o 0.1  0.2  0.3 

NORMALIZED FREQUENCY 

0.4 05 

Fig. 4—The magnitude responses of three N = 16 Hilbert transformers with 
different upper and lower cutoff frequencies. 

values of N such that (N — 1)/2 is odd, since the FIR approximations 
to be discussed in the next section are unique. 
In a manner similar to above, it can be shown that when N is even, 

alternate coefficients are not zero even if FL --- 0.5 — FH. 
This distinction between even- and odd-length impulse responses is 

important in direct convolutional realizations of such systems. For 
this realization, the convolution summation 

ef-1 
y(n) = £(n) = E h(k)x(n — k) 

k=0 
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20 LOGio 5 IN
 DECIBELS 

o 

—10 

—20 

—30 

—40 

—so 

—60 

—70 

—80 

—90 

—100 

—110 

—120 
0  10  20  30  40 50  60  70  80 

N IN SAMPLES 

90  100  110  120  130 

Fig. 5—The curves of 20 log10 i3 versus N for àF = 0.01, 0.02, 0.05, and 0.10 for 
even and odd values of N. 

requires N/2 multiplications per output sample for N even, whereas 
only (N ± 1)/4 multiplications per output sample are required for N 
odd when alternate samples of h(n) are exactly zero. Thus an odd-
length filter requires about half the computation required by an even-
length filter one sample shorter. 

IV. PROPERTIES OF OPTIMUM FIR HILBERT TRANSFORMERS 

The iterative Remez algorithm of McClellan, Parks, and Rabiner4 
can be used to choose the values of a(n) or b (n) that minimize the 
peak approximation error. 

=  max  [D(ei') — H*  (18) 
2.-FL Sc., F H 

The resulting approximation is the unique best approximation (in the 
minimax sense) to D (eh') for a given choice of N, Vi., and F ff.  The 
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20 LODI° 
h 
IN DECIBELS 

-10 

21) 

-30 

-40 

-50 

-60 

-70 

-80 

-90 

-100 

-110 

-120 
o 0.02  0.04  0.06 

TRANSITION WIDTH (SF) 

0.08 0.10 

Fig. 0—The curvee of 20 logio 6 versus AF for N = 3, 4, 7, 8, 15, 10, 31, 32, 03, 
and 64. 

details of the approximation algorithm are given in Ref. 4. Our present 
concern is the general properties of the minimax FIR Hilbert trans-
former approximations obtained using the McClellan, et al., algorithm. 
The minimax approximation to the ideal Hilbert transformer is 

characterized by an error function that is equiripple over the approxi-
mation band 27rFL 5 to 5 2rF H. This is illustrated in Figs. 1 through 
4 which show the responses of several optimum Hilbert transformer 
approximations. Figure 1 shows the impulse response, magnitude 
response, and the error function of an optimum Hilbert transformer 
having N = 31, FL = 0.04, and Fy = 0.46. The peak approximation 
error is 0.008094 and the error curve is seen to be equiripple. It can be 
seen that 11(e') has the symmetry property of eq. (17) and therefore 
alternate samples of the impulse response are zero. To see that the 
minimax solution must satisfy eq. (17), assume that 

H* (eica) # H*(ei(r—.)); 
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Fig. 7—The curves of 20 logia 45 versus N for three sets of upper and lower cutoff 
frequencies with N odd. 

then because H* (0) = —H*(e-jw) and because FL = 0.5 — FH, both 
H*(ejw) and H*(ej(r-w)) would satisfy the conditions for optimality, 
thus contradicting the uniqueness of the optimum approximation. 
Figure 2 shows the same responses as in Fig. 1 for the case N = 32, 

FL = 0.04, and FH = 0.46. As previously noted, even though the 
upper and lower transition widths are equal, all the impulse response 
coefficients are nonzero because the frequency response cannot have 
the required symmetry when N is even. As seen in Fig. 2b, the magni-
tude response is not constrained to be zero at f = 0.5. Figure 2e 
shows the error curve to again be equiripple over the band of approxi-
mation. The peak approximation error for this case is 0.007175. 
Figures 3 and 4 show the effects of making the upper and lower 

transition bandwidths unequal. Figure 3 shows three sets of conditions 
for N = 15 ; i.e., FL = 0.02, FH = 0.48 in Fig. 3a, FL = 0.10, FH = 0.48 
in Fig. 3b, and FL = 0.02, FH = 0.40 in Fig. 3e. The peak approxi-
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Fig. 8—The curves of 20 logio a versus N for three sets of upper and lower cutoff 
frequencies with N even. 

mation errors are 0.267 for 3a, 0.261 for 3b, and 0.261 for 3e. Thus, 
even though one of the transition widths changes by a factor of 5:1 
(i.e., from 0.02 to 0.10), the change in peak error is on the order of 
2 percent. Furthermore, as seen in Figs. 2b and 2e, the magnitude 
response of the filter peaks up significantly in the wide transition 
band—a generally undesirable result. Also, when the transition band-
widths are unequal, the symmetry property of the frequency response 
no longer holds and all the impulse response coefficients are nonzero. 
In conclusion, the negligible decrease in peak error obtained by using 
unequal transition bandwidths is more than offset by the undesirable 
effects in the magnitude and impulse responses. Furthermore, based 
on this and other similar examples, it is seen that the peak error of 
approximation is determined primarily by the smaller of the two 
transition widths when the filter impulse response duration is odd. 
Figure 4 shows similar examples of unequal transition widths for 
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Table I-Wideband Hilbert transformers 
(FL= 0.01, N odd) 

o 
2 
4 
6 
8 
10 
12 
14 
16 
18 
20 
22 
24 
26 
28 
30 
32 

N = 55 
D = 0.0954980 

-0.0555675 
-0.0167258 
-0.0194725 
-0.0226148 
-0.0264560 
-0.0310395 
-0.0366783 
-0.0439134 
-0.0535532 
-0.0671782 
-0.0881528 
-0.1253143 
-0.2109951 
-0.6362148 

N = 59  N = 63  N = 67 
D = 0.0819670  D = 0.0704360  D = 0.0606110 

-0.0477809  -0.0411397 
-0.0145478  -0.0126851 
-0.0169056  -0.0147109 
-0.0196199  -0.0171191 
-0.0228180  -0.0197933 
-0.0266103  -0.0229817 
-0.0311604  -0.0267924 
-0.0368259  -0.0313469 
-0.0440473  -0.0369689 
-0.0536627  -0.0441620 
-0.0672589  -0.0537578 
-0.0882199  -0.0673427 
-0.1253639  -0.0882996 
-0.2110201  -0.1254324 
-0.6362213  -0.2110732 

-0.6362430 

-0.0354857 
-0.0110945 
-0.0129141 
-0.0149160 
-0.0173168 
-0.0200179 
-0.0231739 
-0.0269273 
-0.0314908 
-0.0371318 
-0.0443213 
-0.0538996 
-0.0674568 
-0.0883853 
-0.1254904 
-0.2111059 
-0.6362516 

o 
2 
4 
6 
8 
10 
12 
14 
16 
18 
20 
22 
24 
26 
28 
30 
32 
34 
36 
38 
40 

N = 71 
D = 0.0522480 

-0.0306629 
-0.0097354 
-0.0113179 
-0.0131328 
-0.0151642 
-0.0175162 
-0.0202240 
-0.0233958 
-0.0271460 
-0.0316681 
-0.0372851 
-0.0444587 
-0.0540183 
-0.0675540 
-0.0884541 
-0.1255376 
-0.2111303 
-0.6362585 

N 
D = 

75  N = 
0.0450690  D - 

-0.0265190 
-0.0085562 
-0.0099546 
-0.0115623 
-0.0133373 
-0.0153870 
-0.0177321 
-0.0204320 
-0.0235782 
-0.0273088 
-0.0318335 
-0.0374340 
-0.0445843 
-0.0541292 
-0.0676461 
-0.0885235 
-0.1255838 
-0.2111601 
-0.6362709 

79  N = 83 
0.0388830  D = 0.0336160 

-0.0229388 
-0.0075151 
-0.0087784 
-0.0101565 
-0.0117808 
-0.0135612 
-0.0155902 
-0.0179182 
-0.0206260 
-0.0237742 
-0.0274953 
-0.0319865 
-0.0375627 
-0.0447012 
-0.0542333 
-0.0677331 
-0.0885965 
-0.1256401 
-0.2111964 
-0.6362830 

-0.0198861 
-0.0066273 
-0.0077367 
-0.0090091 
-0.0103953 
-0.0119879 
-0.0137883 
-0.0158166 
-0.0181339 
-0.0208124 
-0.0239473 
-0.0276626 
-0.0321489 
-0.0377091 
-0.0448244 
-0.0543328 
-0.0678187 
-0.0886665 
-0.1256905 
-0.2112252 
-0.6362926 

N = 16. The lower and upper cutoff frequencies for these examples 
are: FL = 0.02, FH = 0.48 for Fig. 4a, FL = 0.02, FH = 0.40 for Fig. 
4b, and FL = 0.02, FE = 0.50 for Fig. 4e. The resulting peak approxi-
mation errors are 0.247920 for 4a, 0.232594 for 4b, and 0.248561 for 
4e. For the data of Fig. 4b (where the upper transition width is 5 
times the lower transition width) the magnitude response becomes 
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Table l-continued 

N = 87  N = 91  N = 95 
D = 0.0290440  D = 0.0251650  D = 0.0217910 

0  -0.0172371  -0.0149759  -0.0130099 
2  -0.0058530  -0.0051648  -0.0045718 
4  -0.0068525  -0.0060643  -0.0053689 
6  -0.0079733  -0.0070506  -0.0062800 
8  -0.0092241  -0.0081894  -0.0072616 
10  -0.0106323  -0.0094332  -0.0083873 
12  -0.0122073  -0.0108306  -0.0096455 
14  -0.0139949  -0.0124102  -0.0110350 
16  -0.0160152  -0.0141947  -0.0126022 
18  -0.0183265  -0.0162129  -0.0143770 
20  -0.0210006  -0.0185127  -0.0163895 
22  -0.0241199  -0.0211705  -0.0186922 
24  -0.0278194  -0.0242786  -0.0213465 
26  -0.0322920  -0.0279699  -0.0244424 
28  -0.0378402  -0.0324331  -0.0281175 
30  -0.0449441  -0.0379675  -0.0325665 
32  -0.0544359  -0.0450542  -0.0380864 
34  -0.0679017  -0.0545312  -0.0451608 
36  -0.0887289  -0.0679795  -0.0546233 
38  -0.1257349  -0.0887891  -0.0680547 
40  -0.2112513  -0.1257759  -0.0888468 
42  -0.6363005  -0.2112740  -0.1258168 
44  -0.6363082  -0.2112989 
46  -0.6363167 

very large in the upper transition band. For this case, the peak approxi-
mation error is about 6 percent smaller than the peak error for equal 
transition widths. Thus the slight decrease in peak error does not 
compensate for the undesirable peaking in the transition region of the 
frequency response. On the other hand, Fig. 4e shows that setting 
the upper transition width to 0, i.e., letting FN = 0.50 produces a 
negligible change in the peak error. Based on these and other examples, 
it has been found that for even values of N, the peak approximation 
error depends almost entirely on the lower transition width (because 
of the zero at (,) = 0). Thus the upper transition width should be 
made less than or equal to the lower transition width to minimize the 
peaking in the upper transition band. 

V. DESIGN DATA FOR OPTIMUM HILBERT TRANSFORMERS 

The basic Hilbert transformer parameters are N, FL, FN, and S, the 
peak approximation error (or the ripple) of the filter. It is assumed 
that FE = 0.5 - FL, i.e., the upper and lower transition widths are 
equal, for the data to be presented in this section. Thus there are only 
three parameters: N, S, and AF = FL = 0.5 - FH. A large set of 
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Table Il-Wideband Hilbert transformers 
(FL --= 0.02, N odd) 

N = 31 
D= 0.0750950 

0  -0.0510610 
2  -0.0315637 
4  -0.0425110 
6  -0.0577251 
8  -0.0805394 

-0.1196632 
-0.2075778 
-0.6350674 

N = 
D = 

35  N 
0.0554920  D = 

-0.0380993 
-0.0241883 
-0.0324289 
-0.0433438 
-0.0584460 
-0.0811443 
-0.1201457 
-0.2078690 
-0.6351797 

=39  N = 43 
0.0413090  D = 0.0308560 

-0.0286598 
-0.0187406 
-0.0250998 
-0.0332813 
-0.0441044 
-0.0591324 
-0.0816868 
-0.1206017 
-0.2081174 
-0.6352463 

-0.0216528 
-0.0146215 
-0.0196329 
-0.0259590 
-0.0340917 
-0.0448233 
-0.0597557 
-0.0821807 
-0.1209598 
-0.2083547 
-0.6353344 

N = 47 
D = 0.0231120 

0  -0.0164094 
2  -0.0114516 
4  -0.0154645 
6  -0.0204740 
8  -0.0267802 

-0.0348570 
-0.0455267 
-0.0603428 
-0.0826818 
-0.1213191 
-0.2085553 
-0.6353986 

N= 
D= 

51  N 
0.0172930  D = 

-0.0124427 
-0.0090077 
-0.0122483 
-0.0162677 
-0.0212626 
-0.0275401 
-0.0355514 
-0.0461607 
-0.0608791 
-0.0831083 
-0.1216348 
-0.2087518 
-0.6354638 

=55  N = 59 
0.0130540  D = 0.0098300 

-0.0095117 
-0.0071168 
-0.0097423 
-0.0129935 
-0.0170107 
-0.0219890 
-0.0282298 
-0.0361989 
-0.0467260 
-0.0613745 
-0.0835102 
-0.1219297 
-0.2089363 
-0.6355268 

-0.0072606 
-0.0056269 
-0.0077659 
-0.0104170 
-0.0136817 
-0.0176945 
-0.0226586 
-0.0288540 
-0.0367817 
-0.0472445 
-0.0618163 
-0.0838702 
-0.1221934 
-0.2090940 
-0.6355770 

N = 63 
D = 0.0074430 

0  -0.0055706 
2  -0.0044618 
4  -0.0062078 
6  -0.0083775 
8  -0.0110475 

-0.0143195 
-0.0183266 
-0.0232716 
-0.0294397 
-0.0373177 
-0.0477262 
-0.0622273 
-0.0841979 
-0.1224340 
-0.2092445 
-0.6356280 

N = 67 
D = 0.0056250 

-0.0042726 
-0.0035440 
-0.0049725 
-0.0067529 
-0.0089470 
-0.0116331 
-0.0149084 
-0.0189147 
-0.0238353 
-0.0299778 
-0.0378112 
-0.0481616 
-0.0626016 
-0.0845011 
-0.1226550 
-0.2093771 
-0.6356716 

N = 71 
D = 0.0042570 

-0.0032801 
-0.0028140 
-0.0039850 
-0.0054510 
-0.0072626 
-0.0094805 
-0.0121819 
-0.0154612 
-0.0194595 
-0.0243626 
-0.0304737 
-0.0382687 
-0.0485700 
-0.0629480 
-0.0847785 
-0.1228583 
-0.2095022 
-0.6357140 

N = 75 
D = 0.0032330 

-0.0025265 
-0.0022373 
-0.0031981 
-0.0044073 
-0.0059065 
-0.0077446 
-0.0099820 
-0.0126922 
-0.0159751 
-0.0199615 
-0.0248494 
-0.0309326 
-0.0386871 
-0.0489418 
-0.0632654 
-0.0850334 
-0.1230441 
-0.2096158 
-0.6357524 
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Table Il-continued 

N = 79 
D = 0.0024390 

0  -0.0019358 
2  -0.0017746 
4  -0.0025624 
6  -0.0035600 
8  -0.0048021 
10  -0.0063300 
12  -0.0081910 
14  -0.0104453 
16  -0.0131630 
18  -0.0164470 
20  -0.0204251 
22  -0.0252943 
24  -0.0313515 
26  -0.0390711 
28  -0.0492818 
30  -0.0635544 
32  -0.0852651 
34  -0.1232135 
36  -0.2097186 
38  -0.6357869 
40 
42 
44 

N = 
D = 

83 
0.0018650 

-0.0015010 
-0.0014164 
-0.0020630 
-0.0028866 
-0.0039174 
-0.0051899 
-0.0067435 
-0.0086254 
-0.0108928 
-0.0136187 
-0.0168997 
-0.0208693 
-0.0257215 
-0.0317515 
-0.0394368 
-0.0496063 
-0.0638299 
-0.0854855 
-0.1233750 
-0.2098177 
-0.6358204 

N = 87 
D = 0.0014170 

-0.0011577 
-0.0011264 
-0.0016565 
-0.0023363 
-0.0031921 
-0.0042528 
-0.0055519 
-0.0071273 
-0.0090270 
-0.0113048 
-0.0140366 
-0.0173154 
-0.0212753 
-0.0261107 
-0.0321163 
-0.0397698 
-0.0499010 
-0.0640805 
-0.0856865 
-0.1235215 
-0.2099064 
-0.6358499 

N = 91 
D = 0.0010810 

-0.0008961 
-0.0008980 
-0.0013331 
-0.0018946 
-0.0026054 
-0.0034906 
-0.0045785 
-0.0059016 
-0.0074976 
-0.0094123 
-0.0117008 
-0.0144355 
-0.0177116 
-0.0216618 
-0.0264799 
-0.0324618 
-0.0400852 
-0.0501796 
-0.0643163 
-0.0858747 
-0.1236593 
-0.2099905 
-0.6358782 

N = 95 
D = 0.0008240 

0  -0.0006935 
2  -0.0007156 
4  -0.0010724 
6  -0.0015362 
8  -0.0021265 
10  -0.0028655 
12  -0.0037775 
14  -0.0048903 
16  -0.0062348 
18  -0.0078492 
20  -0.0097764 
22  -0.0120734 
24  -0.0148104 
26  -0.0180826 
28  -0.0220234 
30  -0.0268256 
32  -0.0327847 
34  -0.0403791 
36  -0.0504390 
38  -0.0645363 
40  -0.0860506 
42  -0.1237874 
44  -0.2100684 
46  -0.6359043 
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Table Ill -Wideband Hilbert transformers 
(FL = 0.05, N odd) 

o 
2 
4 
6 
8 
10 
12 

N = 15 
D = 0.0475550 

-0.0529897 
-0.0882059 
-0.1868274 
-0.6278288 

N = 19  N 
D = 0.0227350  D = 

-0.0272752 
-0.0478756 
-0.0931810 
-0.1902395 
-0.6290423 

=23  N = 27 
0.0110710  D = 0.0054480 

-0.0144218 
-0.0272241 
-0.0525858 
-0.0971984 
-0.1929460 
-0.6299931 

-0.0077528 
-0.0158203 
-0.0311403 
-0.0564206 
-0.1004278 
-0.1950992 
-0.6307509 

o 
2 
4 
6 
8 
10 
12 
14 
16 
18 
20 

N = 31 
D = 0.0026800 

-0.0041956 
-0.0092821 
-0.0188358 
-0.0344010 
-0.0595516 
-0.1030376 
-0.1968315 
-0.6313536 

N = 35 
D = 0.0013490 

-0.0023116 
-0.0054978 
-0.0115383 
-0.0214763 
-0.0371891 
-0.0621930 
-0.1052127 
-0.1982643 
-0.6318550 

N = 39 
D = 0.0006790 

-0.0012787 
-0.0032636 
-0.0071031 
-0.0135513 
-0.0237704 
-0.0395684 
-0.0644154 
-0.1070280 
-0.1994533 
-0.6322687 

N = 43 
D = 0.0003430 

-0.0007098 
-0.0019390 
-0.0043804 
-0.0085912 
-0.0153599 
-0.0257859 
-0.0416246 
-0.0663138 
-0.1085658 
-0.2004560 
-0.6326171 

O 
2 
4 
6 
8 
10 
12 
14 
16 
18 
20 
22 
24 
26 
28 

N = 47 
D = 0.0001730 

-0.0003957 
-0.0011534 
-0.0027042 
-0.0054585 
-0.0099769 
-0.0170000 
-0.0275785 
-0.0434280 
-0.0679619 
-0.1098913 
-0.2013159 
-0.6329151 

N = 51 
D = 0.0000880 

-0.0002206 
-0.0006843 
-0.0016654 
-0.0034627 
-0.0064829 
-0.0112537 
-0.0184771 
-0.0291657 
-0.0450039 
-0.0693880 
-0.1110305 
-0.2020517 
-0.6331695 

N = 55 
D =0.0000450 

-0.0001243 
-0.0004080 
-0.0010288 
-0.0022014 
-0.0042215 
-0.0074746 
-0.0124599 
-0.0198467 
-0.0306162 
-0.0464284 
-0.0706666 
-0.1120458 
-0.2027050 
-0.6333949 

N = 59 
D = 0.0000230 

-0.0000703 
-0.0002435 
-0.0006354 
-0.0013985 
-0.0027472 
-0.0049655 
-0.0084200 
-0.0135851 
-0.0211031 
-0.0319297 
-0.0477053 
-0.0718040 
-0.1129440 
-0.2032809 
-0.6335934 

measurements of (3 as a function of AP and N were made, and the 

results are shown in Figs. 5 and 6. Figure 5 shows a plot of 20 logio 
as a function of N for values of ,C,F of 0.01, 0.02, 0.05, and 0.10, and for 
even and odd values of N in the range 3 S N 5 128. The curves for 

even and odd values of N, for fixed transition widths, are almost 
indistinguishable on the scales of Fig. 5, and hence a single curve is 
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Table Ill-continued 

N = 63 
D = 0.0000120 

0  -0.0000396 
2  -0.0001447 
4  -0.0003910 
6  -0.0008853 
8  -0.0017821 
10  -0.0032906 
12  -0.0056838 
14  -0.0093111 
16  -0.0146260 
18  -0.0222481 
20  -0.0331126 
22  -0.0488448 
24  -0.0728120 
26  -0.1137361 
28  -0.2037871 
30  -0.6337675 
32 
34 
36 

N= 
D = 

67 
0.0000060 

-0.0000224 
-0.0000860 
-0.0002402 
-0.0005592 
-0.0011533 
-0.0021759 
-0.0038306 
-0.0063793 
-0.0101567 
-0.0155978 
-0.0233034 
-0.0341916 
-0.0498758 
-0.0737183 
-0.1144451 
-0.2042389 
-0.6339227 

N 
D = 
=71  N = 75 
0.0000030  D = 0.0000020 

-0.0000127 
-0.0000512 
-0.0001478 
-0.0003531 
-0.0007456 
-0.0014366 
-0.0025777 
-0.0043663 
-0.0070545 
-0.0109630 
-0.0165113 
-0.0242838 
-0.0351847 
-0.0508178 
-0.0745415 
-0.1150864 
-0.2046464 
-0.6340625 

-0.0000072 
-0.0000305 
-0.0000907 
-0.0002226 
-0.0004811 
-0.0009467 
-0.0017311 
-0.0029833 
-0.0048946 
-0.0077079 
-0.0117315 
-0.0173711 
-0.0251972 
-0.0361023 
-0.0516821 
-0.0752934 
-0.1156699 
-0.2050163 
-0.6341892 

N = 
D = 

0 
2 
4 
6 
8 
10 
12 
14 
16 
18 
20 
22 
24 
26 
28 
30 
32 
34 
38 
38 

79 
0.0000010 

-0.0000041 
-0.0000179 
-0.0000550 
-0.0001389 
-0.0003074 
-0.0006182 
-0.0011532 
-0.0020239 
-0.0033761 
-0.0053956 
-0.0083167 
-0.0124372 
-0.0181511 
-0.0260178 
-0.0369200 
-0.0524475 
-0.0759556 
-0.1161821 
-0.2053402 
-0.6343000 

given for both.' Based on these curves, it is seen that the larger the 
transition bandwidth of the Hilbert transformer, the faster the de-
crease of peak error with increasing N. Thus for àF = 0.01, the value of 
20 logio 5 decreases by only about 42 dB as N varies from 3 to 128; 

' Points on each curve are connected for convenience in plotting. 
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Table IV -Wideband Hilbert transformers 
(FL, = 0.10, N odd) 

o 
2 
4 
6 

N = 7 
D = 0.0515030 

-0.1270413 
-0.6012845 

N = 11 
D = 0.0111870 

-0.0379718 
-0.1426690 
-0.6102909 

N = 15 
D = 0.0025460 

-0.0125869 
-0.0517464 
-0.1563345 
-0.6159002 

N = 19 
D = 0.0005960 

-0.0043760 
-0.0203793 
-0.0622833 
-0.1655747 
-0.6195928 

O 
2 
4 
6 
8 
10 
12 
14 
16 

N = 23  N = 27  N 
D = 0.0001420  D = 0.0000340  D = 

-0.0015643 
-0.0082383 
-0.0269557 
-0.0702312 
-0.1722057 
-0.6221851 

-0.0005691 
-0.0033614 
-0.0119241 
-0.0324676 
-0.0764431 
-0.1771894 
-0.6240992 

=31  N = 35 
0.0000080  D = 0.0000020 

-0.0002098 
-0.0013764 
-0.0052972 
-0.0153339 
-0.0371398 
-0.0814346 
-0.1810706 
-0.6255683 

-0.0000778 
-0.0005826 
-0.0023445 
-0.0072495 
-0.0184388 
-0.0411255 
-0.0855177 
-0.1841662 
-0.6267261 

N = 39 
D = 0.0000010 

0  -0.0000292 
2  -0.0002304 
4  -0.0010348 
6  -0.0034149 
8  -0.0091741 
10  -0.0212775 
12  -0.0445889 
14  -0.0889475 
16  -0.1867128 
18  -0.8276691 

whereas for tiF = 0.05, the value of 20 logio S decreases by about 
112 dB as N varies from 3 to 76. 
Figure 6 shows plots of 20 logio (3 as a function of àF for even and 

odd values of N. The actual values used were N = 3, 4, 7, 8, 15, 16, 
31, 32, 63, and 64.t As seen in this figure, as AF tends to 0, 20 logic, 
tends to 0 dB or a peak error of 1.0, independent of N. It is also seen 
from Fig. 6 that the larger the value of N, the faster the decrease of 
peak error with increasing transition width. 
From Figs. 5 and 6 it is seen that for a fixed value of S the product 

of N and AP' is approximately a constant. Thus a simple relation of 

The values N = 3, 7, 15, 31, 63 were chosen since they satisfy the condition that 
(N - 1)/2 be an even integer. 
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10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 

9 
10 
11 
12 
13 
14 
15 
16 

Table V-Wideband Hilbert transformers 
(FL -=-- 0.02, N even) 

N = 28 
D = 0.0951180 

O  -0.0583712 
1  -0.0113151 
2  -0.0250915 
3  -0.0167301 
4  -0.0325317 
5  -0.0247101 
6  -0.0431589 
7  -0.0372340 
8  -0.0603244 

-0.0602139 
-0.0952250 
-0.1181848 
-0.2181622 
-0.6290021 

N = 30  N = 32  N = 34 
D - 0.0814020  D -- 0.0701460  D - 0.0602910 

-0.0503043  -0.0435848 
-0.0095838  -0.0080700 
-0.0221816  -0.0196145 
-0.0141454  -0.0119484 
-0.0285499  -0.0251301 
-0.0206725  -0.0174096 
-0.0372953  -0.0325172 
-0.0305387  -0.0254134 
-0.0504644  -0.0431125 
-0.0470364  -0.0378782 
-0.0740018  -0.0601857 
-0.0814343  -0.0608355 
-0.1322336  -0.0948931 
-0.2041128  -0.1187316 
-0.6431801  -0.2177788 

-0.6295038 

-0.0376976 
-0.0068443 
-0.0174179 
-0.0102336 
-0.0222922 
-0.0148471 
-0.0285854 
-0.0213430 
-0.0372679 
-0.0311972 
-0.0503464 
-0.0476850 
-0.0737466 
-0.0819751 
-0.1319350 
-0.2045900 
-0.6427692 

N = 36 
D = 0.0519110 

O  -0.0326595 
1  -0.0058524 
2  -0.0154507 
3  -0.0087342 
4  -0.0197750 
5  -0.0126789 
6  -0.0252849 
7  -0.0181526 
8  -0.0325485 
9  -0.0260945 

-0.0430437 
-0.0385775 
-0.0600130 
-0.0614526 
-0.0946252 
-0.1192901 
-0.2174115 
-0.6299570 

N = 38 
D = 0.0446700 

-0.0282952 
-0.0050023 
-0.0137594 
-0.0075285 
-0.0176078 
-0.0109166 
-0.0224120 
-0.0155645 
-0.0286715 
-0.0220630 
-0.0372556 
-0.0318807 
-0.0502752 
-0.0483355 
-0.0735543 
-0.0825735 
-0.1316258 
-0.2051058 
-0.6423602 

N = 40 
D = 0.0385670 

-0.0245988 
-0.0042702 
-0.0122671 
-0.0064963 
-0.0157127 
-0.0094489 
-0.0199636 
-0.0133761 
-0.0253906 
-0.0188546 
-0.0325934 
-0.0267466 
-0.0429692 
-0.0391895 
-0.0598556 
-0.0620113 
-0.0943740 
-0.1197944 
-0.2170604 
-0.6303873 

N = 42 
D = 0.0333770 

-0.0214323 
-0.0036896 
-0.0109456 
-0.0055936 
-0.0140321 
-0.0081451 
-0.0178443 
-0.0115729 
-0.0225664 
-0.0161964 
-0.0287451 
-0.0227040 
-0.0372458 
-0.0324747 
-0.0501784 
-0.0488826 
-0.0733751 
-0.0830622 
-0.1313650 
-0.2055264 
-0.6420162 

the form 

has been suggested 
cases of interest in 
tween filter order N 
Kaiser.6 

N AF ez-,' - 0.61 logio 8  (19) 

by Kaiser as a reasonable approximation to most 
Figs. 5 and 6. Similar inverse proportionality be-
and transition with AF was originally noted by 
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Table V-continued 

N = 44  N = 46  N = 48  N = 50 
D = 0.0289000  D = 0.0249860  D = 0.0216400  D = 0.0187460 

0  -0.0186686  -0.0162707  -0.0141858  -0.0123663 
1  -0.0031491  -0.0027127  -0.0023498  -0.0020288 
2  -0.0097718  -0.0087416  -0.0078077  -0.0069733 
3  -0.0048431  -0.0042104  -0.0036580  -0.0031894 
4  -0.0125771  -0.0112581  -0.0100901  -0.0090601 
5  -0.0070753  -0.0061883  -0.0053834  -0.0047149 
6  -0.0159563  -0.0143100  -0.0128560  -0.0115401 
7  -0.0100472  -0.0087497  -0.0076664  -0.0067136 
8  -0.0201647  -0.0180530  -0.0161867  -0.0145598 
9  -0.0139985  -0.0121846  -0.0106353  -0.0093153 
10  -0.0254980  -0.0227293  -0.0203292  -0.0182394 
11  -0.0194634  -0.0168032  -0.0145949  -0.0127501 
12  -0.0326375  -0.0288154  -0.0256046  -0.0228635 
13  -0.0273381  -0.0232943  -0.0200391  -0.0173661 
14  -0.0429264  -0.0372432  -0.0326723  -0.0288867 
15  -0.0397492  -0.0330275  -0.0278909  -0.0238409 
16  -0.0597342  -0.0500908  -0.0428880  -0.0372447 
17  -0.0625157  -0.0493928  -0.0402628  -0.0335462 
18  -0.0941798  -0.0731977  -0.0596122  -0.0500194 
19  -0.1202296  -0.0835088  -0.0629931  -0.0498713 
20  -0.2167857  -0.1311139  -0.0939759  -0.0730461 
21  -0.6307415  -0.2059084  -0.1206478  -0.0839375 
22  -0.6416971  -0.2165035  -0.1308803 
23  -0.6311019  -0.2062839 
24  -0.6413871 

As discussed earlier, it has been found that for odd values of N, 
the peak error is determined primarily by the smaller transition width 
of the filter; whereas for even values of N, the peak error is determined 
primarily by the lower transition width. Figures 7 and 8 present data 
which essentially verify these claims. Figure 7 shows curves of 20 logio & 
as a function of N for three sets of conditions: (j) FL = 0.02, Fri = 0.48, 
(ii) FL -- 0.10, FH = 0.48, (iii) FL = 0.02, FE = 0.40 for filters where 
N is odd. The curves for cases (ii) and (iii) are indistinguishable on 
these scales. This figure shows that the maximum differences between 
the peak errors for these cases is about 3.4 dB for N = 127, 1.5 dB for 
N = 63, and 0.7 dB for N = 31. Figure 8 shows similar results for 
even values of N. For this figure the three cases were: (i) FL = 0.02, 
FH = 0.48, (ii) FL = 0.02, FR = 0.50, (iii) FL = 0.02, FH = 0.40. In 
this case the curves for cases (i) and (ii) are indistinguishable. The 
maximum differences between peak errors are almost identical to the 
errors for comparable cases when N is odd. These figures substantiate 
the conclusions stated previously-that the peak ripple is determined 
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primarily by the smaller transition width for N odd, and by the lower 
transition width for N even. 

VI. APPLICATION OF FIR HILBERT TRANSFORMERS 

The above discussion suggests that, for direct realizations, the most 
efficient FIR Hilbert transformer (i.e., using the smallest number of 
multiplications per sample to obtain a desired value of peak approxi-
mation error) has as large a transition bandwidth as possible, and an 
odd number of impulse response samples. As an example, ta obtain a 
peak error of less than 1 percent (S  0.01) requires the following 
values of N (as a function of /F) : 

Number of  Number of 
Multipli-  Multipli-
cations  cations 

N (odd)  per Sample  N (even)  per Sample 

0.01  119  30  118  59 
0.02  59  15  60  30 
0.05  27  7  24  12 
0.10  11  3  12  6 

whereas to obtain a peak error of less than 0.1 percent (8  0.001) 
requires: 

Number of  Number of 
Multipli-  Multipli-
cations  cations 

AP  N (odd)  per Sample  N (even)  per Sample 

0.01  >127  >128 
0.02  95  24  94  47 
0.05  39  10  38  19 
0.10  19  5  18  9 

The above tables indicate the substantial processing advantages of 
odd-length Hilbert transformers with symmetrical frequency responses. 
Further discussion of the relative merits of even and odd values 

of N for signal processing applications is given in Ref. 7. 
A subset of the Hilbert transformers designed in this study is given 

in Tables I through VII. These are symmetrical approximations 
(FL = 0.5 — FH), with FL = 0.01, 0.02, 0.05, and 0.10 and both even 
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11 
12 
13 
14 
15 
16 

Table VI -Wideband Hilbert transformers 

(FL =- 0.05, N even) 

0 
1 
2 
3 
4 
5 
6 
7 
8 

N = 12 
D = 0.0877240 

-0.0736839 
-0.0363534 
-0.0903566 
-0.0984140 
-0.2224184 
-0.6161179 

N = 14 
D = 0.0597790 

-0.0521805 
-0.0241948 
-0.0652477 
-0.0611815 
-0.1316266 
-0.1891560 
-0.6508407 

N = 16 
D = 0.0410810 

-0.0373724 
-0.0165007 
-0.0485333 
-0.0408488 
-0.0902308 
-0.1026126 
-0.2207546 
-0.6192659 

N = 18 
D = 0.0283820 

-0.0269588 
-0.0114666 
-0.0367081 
-0.0284029 
-0.0658999 
-0.0652968 
-0.1308795 
-0.1925465 
-0.6486609 

N = 20  N 
D = 0.0196660  D = 

O  -0.0195468 
1  -0.0080974 
2  -0.0280261 
3  -0.0202798 
4  -0.0496954 
5  -0.0447385 
6  -0.0902215 
7  -0.1060595 
8  -0.2194255 
9  -0.6218219 
10 
11 
12 

=22  N 
0.0136990  D = 

-0.0142530 
-0.0057586 
-0.0215342 
-0.0147091 
-0.0381941 
-0.0319145 
-0.0664464 
-0.0686265 
-0.1302985 
-0.1952413 
-0.6469252 

=24  N = 26 
0.0095770  D = 0.0067230 

-0.0104407 
-0.0041350 
-0.0166115 
-0.0107983 
-0.0296899 
-0.0233406 
-0.0506653 
-0.0478081 
-0.0902502 
-0.1087422 
-0.2184181 
-0.6237772 

-0.0076828 
-0.0029765 
-0.0128555 
-0.0079913 
-0.0232496 
-0.0173478 
-0.0394210 
-0.0346831 
-0.0669352 
-0.0712032 
-0.1298971 
-0.1973125 
-0.6456253 

N = 28 
D = 0.0047080 

O  -0.0056474 
1  -0.0021606 
2  -0.0099450 
3  -0.0059617 
4  -0.0182731 
5  -0.0130602 
6  -0.0310326 
7  -0.0258302 
8  -0.0514404 
9  -0.0502551 

-0.0902847 
-0.1108639 
-0.2176401 
-0.6253137 

N = 
D = 

30  N 
0.0033280  D = 

-0.0041824 
-0.0015760 
-0.0077198 
-0.0044628 
-0.0144233 
-0.0098963 
-0.0246460 
-0.0195324 
-0.0404127 
-0.0369370 
-0.0673263 
-0.0732746 
-0.1295790 
-0.1989583 
-0.6445903 

=32  N = 
0 . 0 0 2 3 3 5 0  D - 

-0.0030839 
-0.0011563 
-0.0059708 
-0.0033653 
-0.0113703 
-0.0075683 
-0.0196285 
-0.0149782 
-0.0321135 
-0.0278948 
-0.0520567 
-0.0522566 
-0.0903025 
-0.1125885 
-0.2170031 
-0.6265553 

34 
0.0016500 

-0.0022879 
-0.0008479 
-0.0046343 
-0.0025388 
-0.0089951 
-0.0058006 
-0.0157095 
-0.0115559 
-0.0257649 
-0.0213933 
-0.0411844 
-0.0388270 
-0.0676060 
-0.0750001 
-0.1292842 
-0.2003315 
-0.6437163 
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Table VI -continued 

o 
1 
2 
3 
4 
5 
6 

8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 

N = 36 
D = 0.0011710 

-0.0017032 
-0.0006244 
-0.0036007 
-0.0019213 
-0.0071254 
-0.0044616 
-0.0126059 
-0.0089661 
-0.0207937 
-0.0165912 
-0.0330465 
-0.0295922 
-0.0526097 
-0.0538732 
-0.0903686 
-0.1139494 
-0.2165425 
-0.6275161 

= 
D= 

38  N = 
0.0008310  D = 

-0.0012691 
-0.0004591 
-0.0027975 
-0.0014545 
-0.0056461 
-0.0034385 
-0.0101283 
-0.0069853 
-0.0168426 
-0.0129692 
-0.0267559 
-0.0229337 
-0.0418905 
-0.0403563 
-0.0679104 
-0.0763652 
-0.1291214 
-0.2013870 
-0.6430778 

40  N = 42 
0.0005910  D = 0.0004190 

-0.0009465 
-0.0003397 
-0.0021716 
-0.0011051 
-0.0044715 
-0.0026575 
-0.0081395 
-0.0054622 
-0.0136681 
-0.0102003 
-0.0217832 
-0.0179839 
-0.0338324 
-0.0310313 
-0.0530752 
-0.0552251 
-0.0904306 
-0.1150770 
-0.2161671 
-0.6283058 

-0.0007052 
-0.0002522 
-0.0016832 
-0.0008426 
-0.0035365 
-0.0020612 
-0.0065367 
-0.0042881 
-0.0110982 
-0.0080657 
-0.0177909 
-0.0142292 
-0.0275664 
-0.0242859 
-0.0424512 
-0.0416870 
-0.0681302 
-0.0775488 
-0.1289480 
-0.2023087 
-0.6425071 

o 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 
14 
15 
16 
17 
18 
19 
20 
21 
22 
23 
24 

N = 44 
D = 0.0002970 

-0.0005261 
-0.0001872 
-0.0013044 
-0.0006418 
-0.0027965 
-0.0015986 
-0.0052500 
-0.0033696 
-0.0090193 
-0.0063942 
-0.0145676 
-0.0113197 
-0.0226020 
-0.0192248 
-0.0344657 
-0.0323002 
-0.0534295 
-0.0564114 
-0.0904417 
-0.1160705 
-0.2158094 
-0.6290120 

N= 
D = 

46  N = 
0.0002110  D - 

-0.0003931 
-0.0001391 
-0.0010110 
-0.0004892 
-0.0022113 
-0.0012405 
-0.0042167 
-0.0026507 
-0.0073334 
-0.0050794 
-0.0119479 
-0.0090412 
-0.0186095 
-0.0153413 
-0.0282591 
-0.0254597 
-0.0429264 
-0.0428283 
-0.0683159 
-0.0785556 
-0.1288020 
-0.2030878 
-0.6420267 

48  N= 
0.0001500  D = 

-0.0002935 
-0.0001037 
-0.0007823 
-0.0003738 
-0.0017457 
-0.0009647 
-0.0033821 
-0.0020894 
-0.0059575 
-0.0040451 
-0.0098009 
-0.0072487 
-0.0153542 
-0.0123211 
-0.0233103 
-0.0203150 
-0.0350095 
-0.0333997 
-0.0537337 
-0.0574287 
-0.0904537 
-0.1169158 
-0.2155088 
-0.6296096 

50 
0.0001070 

-0.0002189 
-0.0000773 
-0.0006044 
-0.0002860 
-0.0013761 
-0.0007512 
-0.0027090 
-0.0016495 
-0.0048348 
-0.0032278 
-0.0080374 
-0.0058283 
-0.0126823 
-0.0099429 
-0.0193023 
-0.0163525 
-0.0288317 
-0.0265154 
-0.0433047 
-0.0438482 
-0.0684414 
-0.0794554 
-0.1286420 
-0.2037902 
-0.6415800 
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Table VII -Wideband Hilbert transformers 
(FL = 0.10, N even) 

o 
1 
2 
3 
4 
5 

N = 6 
D = 0.0908340 

-0.1291026 
-0.1482639 
-0.6651173 

N = 8 
D = 0.0409350 

-0.0685959 
-0.0642207 
-0.2171077 
-0.5959958 

N = 
D = 

10  N = 12 
0.0188980  D = 0.0088710 

-0.0381031 
-0.0320979 
-0.1158537 
-0.1657805 
-0.6563900 

-0.0217187 
-0.0171366 
-0.0691363 
-0.0792088 
-0.2154404 
-0.6069062 

O 
1 
2 
3 
4 
5 
6 
7 
8 
9 

N = 14 
D = 0.0042080 

-0.0125849 
-0.0095049 
-0.0429910 
-0.0436051 
-0.1183342 
-0.1765512 
-0.6513727 

N = 
D = 

16  N = 18 
0.0020170  D = 0.0009720 

-0.0073860 
-0.0053963 
-0.0272417 
-0.0254919 
-0.0735061 
-0.0886565 
-0.2145760 
-0.6134417 

-0.0043698 
-0.0031146 
-0.0174135 
-0.0153794 
-0.0478330 
-0.0513442 
-0.1200051 
-0.1833481 
-0.6483398 

N = 20 
D = 0.0004710 

-0.0026042 
-0.0018192 
-0.0111820 
-0.0094478 
-0.0317741 
-0.0315749 
-0.0764602 
-0.0950101 
-0.2140796 
-0.6176569 

O 
1 
2 
3 
4 
5 
6 
7 
8 
9 
10 
11 
12 
13 

N = 22 
D = 0.0002300 

-0.0015625 
-0.0010738 
-0.0072008 
-0.0058736 
-0.0213129 
-0.0200200 
-0.0512512 
-0.0569012 
-0.1211777 
-0.1879880 
-0.6463321 

N = 24 
D = 0.0001120 

-0.0009411 
-0.0006373 
-0.0046408 
-0.0036749 
-0.0143562 
-0.0129010 
-0.0351492 
-0.0362082 
-0.0785910 
-0.0995599 
-0.2137791 
-0.6205691 

N = 26 
D = 0.0000550 

-0.0005678 
-0.0003815 
-0.0029868 
-0.0023155 
-0.0096696 
-0.0084074 
-0.0243353 
-0.0237777 
-0.0537606 
-0.0611011 
-0.1220080 
-0.1913704 
-0.6448821 

N = 28 
D = 0.0000270 

-0.0003437 
-0.0002288 
-0.0019225 
-0.0014609 
-0.0065138 
-0.0055027 
-0.0169296 
-0.0158604 
-0.0377068 
-0.0398850 
_0.0801285 
-0.1030239 
-0.2135097 
-0.6227594 

and odd values of N from 3 to 95.* The peak approximation error in 
the band 27r-FL  21rFH, denoted D, is given for each case as well 
as the impulse response of the filter. Note that only the first half of 
the impulse response is given in the table; the last half can be obtained 
using eq. (11). When N is odd, only the even-indexed samples are 
given. 

Only those Hilbert transformers for which  < 0.1 are given in these tables. 
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9 
10 
11 
12 
13 
14 
15 
16 
17 

Table VII -continued 

= 30 
D = 0.0000130 

•  -0.0002100 
1  -0.0001373 
2  -0.0012437 
3  -0.0009210 
4  -0.0044021 
5  -0.0036033 
6  -0.0118308 
7  -0.0106521 
•  -0.0268217 

-0.0268094 
-0.0557869 
-0.0642873 
-0.1227568 
-0.1938141 
-0.6439281 

N = 32  N = 34 
D = 0.0000070  D = 0.0000030 

-0.0001278  -0.0000778 
-0.0000832  -0.0000508 
-0.0007997  -0.0005133 
-0.0005851  -0.0003730 
-0.0029567  -0.0019805 
-0.0023756  -0.0015700 
-0.0082330  -0.0057153 
-0.0072175  -0.0049095 
-0.0191244  -0.0136464 
-0.0183719  -0.0127195 
-0.0398133  -0.0287628 
-0.0428072  -0.0294506 
-0.0814133  -0.0572528 
-0.1056496  -0.0669934 
-0.2134097  -0.1131647 
-0.6243396  -0.1959100 

-0.6429969 

N = 36 
D = 0.0000020 

-0.0000474 
-0.0000309 
-0.0003291 
-0.0002375 
-0.0013237 
-0.0010367 
-0.0039588 
-0.0033408 
-0.0097328 
-0.0088460 
-0.0209019 
-0.0206098 
-0.0414122 
-0.0453215 
-0.0822898 
-0.1078912 
-0.2131694 
-0.6257461 

N = 38 
D = 0.0000010 

•  -0.0000291 
1  -0.0000187 
2  -0.0002118 
3  -0.0001500 
4  -0.0008867 
5  -0.0006795 
6  -0.0027458 
7  -0.0022607 
8  -0.0069528 
9  -0.0061396 
10  -0.0152613 
11  -0.0145127 
12  -0.0304415 
13  -0.0316100 
14  -0.0585324 
15  -0.0691050 
16  -0.1236067 
17  -0.1974694 
18  -0.6423832 
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Interframe Picturephone® Coding Using 
Unconditional Vertical and Temporal 

Subsampling Techniques 

By R. T. BOBILIN 

(Manuscript received November 8, 1973) 

I. INTRODUCTION 

A number of articles'-4 have described the use of horizontal re-
dundancy removal techniques to reduce the transmission rate required 

for coded Picturephone® signals to 6.312 Mb/s. Here an extension of 
this work is given which uses unconditional vertical and temporal 
subsampling techniques to reduce the required transmission capacity 
to 3 Mb/s. This type of processing is unique in that it does not employ 
the complex conditional replenishment techniques which typically have 
been used to reduce the digital transmission rate to either 2 Mb/s6 
or 1.5 Mb/s.6 

II. SYSTEM DESCRIPTION 

The analog Picturephone signal has an interlaced frame format' 
as illustrated in Fig. 1. Two adjacent fields, each containing 1254 
alternating lines, combine to form a complete 251-line frame of video 
information. In the experimental system being described, two adjacent 
fields are "averaged" together at the coder; this averaged 1254 line 
field is processed using variable-length coding technique& and sent 
to the decoder at a 30-Hz rate. The decoder processes the received 
averaged field to form a two-field, 251-line frame for transmission to 

the station set receiver. Hence, unconditional vertical and temporal 
subsampling is being used to reduce the digital transmission rate from 
6 Mb/s to 3 Mb/s; vertical subsampling because only 12n. lines per 
frame are transmitted and temporal subsampling because averaged 
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FIELD NUMBER 

0  1  2  3  4 

0—  •  •  • 

— • 

4—  • 

•  • 

•  • 

•  • 

•  • 

Fig. 1—Interlaced frame format. 

fields are only transmitted at a 30-Hz rate instead of the original 60-Hz 
rate. The basis for this unconditional vertical subsampling is that 
the vertical spatial dimension of a Picture phone signal does not con-
tain 251 lines of detail. There is no vertical aperture correction cir-
cuitry in the station set and the actual resolution is much closer to 
the 125-1 lines contained in one field of the interlace pattern; the 
vertical amplitude response of the station set transmitter varies from 
8 to 27 dB down at half the field sampling rate (125-1 video lines/2), 
depending on the control unit settings at the transmitter. This is not 
a station set design failure but a requirement to prevent objectionable 
vertical aliasing effects in the displayed scene. In the temporal dimen-
sion the required signal properties are harder to define because the 
postfiltering action of the human eye dominates system parameters. 
It is known that a 60-Hz field repetition rate was chosen on the basis 
of flicker sensitivity, not on the basis of motion rendition, but the 
application of general eye temporal sensitivity studies to the present 
Picture phone format is of questionable value and leads to inconclusive 
results. Therefore, an experimental 3-Mb/s codee was built both to 
verify the vertical processing predictions and to see if 30-Hz trans-
mission is subjectively acceptable in the present Picturephone system. 
A block diagram of the experimental system is given in Fig. 2. 

Prior to A/D conversion the analog video signal is deemphasized, 
equalized, clamped, and filtered with a crispened Gaussian filter that 
is 20 dB down at 1 MHz. The A/D converter uses a synchronized 
1.536-MHz clock to produce an 8-bit PCM word at each sample time. 
The input to the variable-length coder (VLC) is either the unfiltered 
(no vertical or temporal filtering) output of the A/D converter or a 
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filtered version of the same signal. This is done so that an easy AB 
test can be made to determine the effects of additional vertical and 
temporal prefiltering. In the unfiltered case the input to the VLC 
during time jis field i (fi) ; in the filtered case the input is the average 
of field i (f,) and an estimate of field i based on the information con-
tained in field i — 1 (AA. If line jis in field i, then the estimate of 
line j from field i — lis given by: 

/;_s — 3/J-3 ± 104-1 ± 104+1 — 31 3+3 ± ii+5 —  (1) 
16 

1, is an estimate of even fields from odd fields and vice versa. This 
particular estimator gives adequate filtering performance and is easy 
to implement. The variable-length coder and decoder are the same as 
described in Ref. 3 and process either every other field or every other 
average field. The vertical and temporal postfilter uses the received 
30-Hz fields to reconstruct the proper 60-Hz even-odd field pattern 
for the station set receiver. Again two options were designed for the 
postfilter. In the vertical dimension both postfilters are the same and 
estimate an adjacent field using the relationship given in (1); in the 
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time domain the postfilter using the estimate ji is a sample-and-hold 
postfilter, whereas the one using the estimate (f; + 11+2)/2 is an 
interpolating postfilter. The DIA converter turns the 8-bit 1.536-MHz 
PCM samples into an analog format. 

III. SUBJECTIVE RESULTS 

When the station set transmitter is operating in its highest resolution 
condition, with no zoom, and when the coder prefilter is not used, then 
vertical aliasing is easily seen on eyeglass rims and around the lips. 
This aliasing can be eliminated either by using the coder vertical 
prefilter or by placing the station set in a partial-zoom mode. Both 
changes have the effect of introducing additional vertical prefiltering; 
the coder vertical prefilter adds 6 dB of vertical filtering at half the 
sampling rate or 62-1 lines per frame and the use of the zoom mode adds 
filtering proportional to the setting, somewhere between 8 and 27 dB 
at 621 lines per frame. The effect of the temporal prefiltering associated 
with the coder field filtering is insignificant. 
The use of the sample-and-hold postfilter (3 dB down at 15 Hz) 

results in a slight jerkiness of motion (temporal aliasing) which is 
completely removed by using the interpolating postfilter which is 6 dB 
down at 15 Hz. 
In order to evaluate this 3-Mb/s codee a series of subjective tests 

were developed. Fifteen people were given an AB test between the 
analog and the coded video (using field filtering at the coder and the 
interpolating postfilter at the decoder) and were asked if the impair-
ment added by the codee was: 

1. Not noticeable 
2. Just noticeable 
3. Noticeable but not objectionable 
4. Objectionable 
5. Extremely objectionable. 

In this test each observer was given 15 seconds of analog followed by 
15 seconds of the coded scene shown in Fig. 3. During each 15-second 
interval, Bonnie carried on a normal conversation for the first 5 seconds, 
moved from side to side for the next 5 seconds, and again carried on a 
normal conversation for the last 5 seconds. With the station set in its 
high-resolution mode, no zoom, the average scale rating was 2.8 in-
dicating that for this scene the impairment added by the 3-Mb/s 
codeo was noticeable but not objectionable; with the station set in a 
partial-zoom mode the average scale rating was 2.3 indicating an 
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Fig. 3—Bonnie. 

impairment that is just noticeable. These comment scale ratings can 
be compared with a more complete series of tests carried out using the 
same horizontal processing without any vertical or temporal processing 
on three different scenes. This resulted in an overall average scale 
rating of 2.1 for the corresponding 6-Mb/s codec.4 

IV. CONCLUSIONS 

An experimental system has been built showing that unconditional 
vertical and temporal subsampling techniques can be used on a 6-Mb/s 
intraframe codee to result in a 3-Mb/s interframe codee. The impair-
ment resulting from this 3-Mb/s codee is rated as being between just 
noticeable and noticeable but not objectionable. This unconditional 
alternate field transmission technique can also be used as a higher 
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activity mode in a conditional replenishment type codee as shown in 
Ref. 6. 
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Simultaneous Measurements of Depolarization by Rain 
Using Linear and Circular Polarizations at 18 GHz 

By R. A. SEMPLAK 

(Manuscript received August 3, 1973) 

I. INTRODUCTION 

Limitations imposed by attenuation during heavy rain on the reli-
ability of microwave systems are well known' and a recent paper' 
discussed observations of depolarization of circular polarization by 
rain at 18 GHz; it was concluded that depolarization by oblate rain-
drops poses a serious problem for the use of circular polarization. 
However, it is desirable that a direct comparison be made by simul-
taneous measurements of linear and circular polarizations on the same 
propagation path. Continuous measurements have been made during 
the period June 1972 through April 1973 (a total of 35 rain showers) ; 
a discussion of these follows a few remarks on the experimental system. 
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activity mode in a conditional replenishment type codec as shown in 
Ref. 6. 
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By R. A. SEMPLAK 

(Manuscript received August 3, 1973) 

I. INTRODUCTION 

Limitations imposed by attenuation during heavy rain on the reli-
ability of microwave systems are well known' and a recent paper2 
discussed observations of depolarization of circular polarization by 
rain at 18 GHz; it was concluded that depolarization by oblate rain-
drops poses a serious problem for the use of circular polarization. 
However, it is desirable that a direct comparison be made by simul-
taneous measurements of linear and circular polarizations on the same 
propagation path. Continuous measurements have been made during 
the period June 1972 through April 1973 (a total of 35 rain showers) ; 
a discussion of these follows a few remarks on the experimental system. 
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Fig. 1—The 2.6-km propagation path is indicated by the dashed line. 

II. EXPERIMENTAL SYSTEM 

The 2.6-km propagation path used in the experiment is shown by the 
dashed line in Fig. 1. Two frequency-swept solid-state transmitters 

(with separate antennas) are located at the lower right of the path. 
The circularly polarized transmitter operates at a frequency of 18.65 
GHz while the linear horizontally polarized transmitter is at a fre-
quency of 18.35 GHz. 
The two receivers (with separate antennas) share a common building 

at Crawford Hill, Holmdel, New Jersey (upper left of propagation 
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path, Fig. 1). Each system has a ferrite switch which looks sequentially 
at the received fields; e.g., in the circularly polarized system, the de-
sired circular polarization and then at the depolarized component. 
Switching rates are of the order of 17 Hz and occur much faster than 
the changes in attenuation produced by rain. Strip-chart recordings 
are made of all four components. 
The clear-day discrimination for both the circular and linear systems 

is more than 32 dB, but none of the depolarization data below —32 
dB are included. 

III. DISCUSSION OF DATA 

The extremes of attenuation in linear (horizontal) and circular 
polarizations are shown in Fig. 2 for the fades induced by the 35 rain 
showers that occurred during the period of June 1972 through April 
1973; they have similar magnitudes but the attenuation in linear 
(horizontal) polarization is slightly higher than that for circular polari-
zation.* This is as it should be, for it is known4 that most storms 
consist of oblate drops whose major axes are predominantly hori-
zontally aligned, resulting in less attenuation for vertical than for 
horizontal polarization, whereas in circular polarization the attenua-
tion is something like the average of vertical and horizontal. 
Comparison of the linear cross-polarization discrimination (XPD) 

with the simultaneously measured circular polarization discrimination 
(CPD) is made in Fig. 3; the curve is the median of the data. The 
depolarization is much stronger in circular than in linear polarization; 
for example, the former is —15 dB when the latter is —25 dB. 
We pursue the comparison further by examining a particular fade 

associated with a rain shower that occurred April 1, 1973, as presented 
in Fig. 4. The set of two curves on the left pertains to circular polari-
zation, the set of two curves on the right to linear polarization. The 
upper curve in each set is a plot of the rain-induced attenuations. As 
in Fig. 2 the circular polarization shows a slightly smaller attenuation 
than that for horizontal linear polarization. For example, the maximum 
attenuation for circular polarizations was 36 dB while that for linear 
was 38.5 dB. At the same time, from the lower curve of each set, we 
see that the circular polarization discrimination was only 8 dB while 
the cross-polarization discrimination for the linear case was 13.5 dB. 
Let us examine the measurements at time 19 :57 ; for the circular case, 

• The sparseness of attenuations greater than 20 dB is, of course, due to the limited 
number of heavy rain fades that occur during a year. Figure 3 of Ref. 3 shows that 
this path has ram-induced attenuations that exceed 20 dB about 20 minutes a year. 
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Fig. 2—Data on linear and circular rain-induced attenuation from June 1972 
through April 1973. 
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Fig. 3—Comparison of simultaneous measurements of linear polarization dis-
crimination (XPD) and circular polarization discrimination (CPD). 
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Fig. 4—Rain shower of April 1, 1973. Upper curves are rain-induced attenuation. 
The lower curves show the level of the depolarized component. 

the desired signal was attenuated to a level of —18.5 dB and the de-
polarized component was only 18.5 dB below that (-37 dB). In the 
linear case at this same point in time, the rain-induced fade was 19 dB 
and the XPD was 28 dB. The linear polarization is depolarized signifi-
cantly less than the circular polarization; therefore, in radio relay sys-
tems at frequencies of the order 20 GHz, linear (vertical or horizontal) 
polarization is believed to be preferable in systems relying on polari-
zation discrimination. 
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