
Some	  Notes	  
	  about	  AR	  and	  MA	  filters	  



AR(1)
<latexit sha1_base64="n+2FD9XGW4wjBDvkgmmpdc/Gsvc=">AAACAXicbVDLSsNAFJ3UV42vqBvBzWApVMSSVEE3QtWNyyr2AWkok+nEDp1MwsxELKFu/BU3LhRx61+482+ctllo64F7OZxzLzP3+DGjUtn2t5Gbm19YXMovmyura+sb1uZWQ0aJwKSOIxaJlo8kYZSTuqKKkVYsCAp9Rpp+/3LkN++JkDTit2oQEy9Ed5wGFCOlpY61c35TcvbN4sDl3hnS/dDxDh5c5XWsgl22x4CzxMlIAWSodayvdjfCSUi4wgxJ6Tp2rLwUCUUxI0OznUgSI9xHd8TVlKOQSC8dXzCERa10YRAJXVzBsfp7I0WhlIPQ15MhUj057Y3E/zw3UcGpl1IeJ4pwPHkoSBhUERzFAbtUEKzYQBOEBdV/hbiHBMJKh2bqEJzpk2dJo1J2jsqV6+NC9SKLIw92wR4oAQecgCq4AjVQBxg8gmfwCt6MJ+PFeDc+JqM5I9vZBn9gfP4AWieU7A==</latexit>

y[n] = ↵y[n� 1] + x[n]
<latexit sha1_base64="UQ4B9GxY581prxLNXBGzyMBFvao=">AAACJXicbZDLSgMxFIYz9VbHW9Wlm2ApVMQyUwVdKFTduKxiLzAdSibNtKGZzJBkxKH0Zdz4Km5cWERw5auYtrOorQcCf77/HJLzexGjUlnWt5FZWl5ZXcuumxubW9s7ud29ugxjgUkNhywUTQ9JwignNUUVI81IEBR4jDS8/u3YbzwRIWnIH1USETdAXU59ipHSqJ27LFw/FO0jM3G4e9VCLOohqPWJ7R4/a2QWppdZqzyxNDTbubxVsiYFF4WdijxIq9rOjVqdEMcB4QozJKVjW5FyB0goihkZmq1YkgjhPuoSR0uOAiLdwWTLISxo0oF+KPThCk7o7MQABVImgac7A6R6ct4bw/88J1b+hTugPIoV4Xj6kB8zqEI4jgx2qCBYsUQLhAXVf4W4hwTCSgc7DsGeX3lR1Msl+7RUvj/LV27SOLLgAByCIrDBOaiAO1AFNYDBC3gDH2BkvBrvxqfxNW3NGOnMPvhTxs8vaTuhiQ==</latexit>

y[n� 1] = ↵y[n� 2] + x[n� 1]
<latexit sha1_base64="LtzlLB0uXnKI+4aoW1cYEUYNI/o=">AAACJXicbZDLSsNAFIYn9VbjLerSzWApVMSS1IIuFCpuXFaxF2hDmUwn7dDJJMxMxBL6Mm58FTcuLCK48lWctF3U1gMDH/9/DmfO70WMSmXb30ZmZXVtfSO7aW5t7+zuWfsHdRnGApMaDlkomh6ShFFOaooqRpqRICjwGGl4g9vUbzwRIWnIH9UwIm6Aepz6FCOlpY51lb95KDgnZn7Y4u51G7Goj6DmM8c9fdaSOeV5pzRxtGh2rJxdtCcFl8GZQQ7Mqtqxxu1uiOOAcIUZkrLl2JFyEyQUxYyMzHYsSYTwAPVISyNHAZFuMrlyBPNa6UI/FPpxBSfq/ESCAimHgac7A6T6ctFLxf+8Vqz8SzehPIoV4Xi6yI8ZVCFMI4NdKghWbKgBYUH1XyHuI4Gw0sGmITiLJy9DvVR0zoul+3KuUp7FkQVH4BgUgAMuQAXcgSqoAQxewBv4AGPj1Xg3Po2vaWvGmM0cgj9l/PwCYE+hew==</latexit>

y[n] = ↵(↵y[n� 2] + x[n� 1]) + x[n]
<latexit sha1_base64="IYXZ4LkMRB/y3cYNgZ2JZVFPv38="></latexit>

y[n] = ↵

2
y[n� 2] + ↵x[n� 1] + x[n]

<latexit sha1_base64="5FrsQQCQj/Aca6i7441aBUhzGEE="></latexit>

y[n] = ↵

m
y[n�m] +

m�1X

k=0

↵

k
x[n� k],

<latexit sha1_base64="3gc6gB9g1rpT0z2yomCqrR1E0ys="></latexit>

|↵| < 1
<latexit sha1_base64="JwMB9GuXTX8rkADdPjdQvGM3P+M="></latexit>

Si:	  

y[n] =
1X

k=0

↵

k
x[n� k],

<latexit sha1_base64="EuM3AYg1JFNbUtKs3GXZ76u8eis="></latexit>

m!1
<latexit sha1_base64="CxlFKyHTjxp+Ozscc77bCd5p1WE="></latexit>

y	  

MA(1)
<latexit sha1_base64="Y5GpPsmuGOILcsOb/46I+Ry0kBc="></latexit>


