
Wiener and Wiener and Kalman Kalman FilterFilter

DKF state estimate: 

DKF estimate of desired signal: 

Transfer function from y[n] to d[n] estimate: 

Wiener and Wiener and Kalman Kalman FilterFilter

Stationary state model for d[n]:

Transfer function in this case:

DKF is the optimal linear filter with Gaussian statistics 
for f[n] and v[n]. 

Wiener filter and DKF identical for stationary case.            


