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Abstract This paper presents the extended Kalman
filter (EKF) and moving horizon estimation (MHE)
approach-based nonlinear stochastic filtering of
fractional-order complementary metal oxide semicon-
ductor (CMOS) circuit. The fractional-order calculus is
used to get better reliability of the circuit. The two metal
oxide semiconductor field-effect transistors of CMOS
circuit are modeled using Enz—Krummenacher—Vittoz
(EKV) model, and Kirchhoff’s current law (KCL) is
then applied to obtain the state-space model. Ornstein—
Uhlenbeck (O.U.) process is used to model the input
source, which is a white Gaussian noise and Brownian
process. Following are the advantages of the proposed
method: (1) State estimation using EKF and MHE
is real-time and can be used for the estimation pur-
pose when parameters are slowly varying with time.
(2) Fractional-order calculus leads to better flexibil-
ity in circuits. (3) Application of Kronecker product
gives better and more accurate nonlinear mathematical
representation. The estimated output values obtained
using the proposed techniques have been compared
with the wavelet transform (WT) method when nonlin-
ear dynamics are represented using Kronecker product-
based representation. The estimated output voltage
using estimation algorithms is then compared with
PSPICE simulated values. Simulation results validate
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the better disturbance rejection ability of the proposed
methods.

Keywords Extended Kalman filter - Moving horizon
estimation - Wavelet transform - Fractional-order
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1 Introduction

Complementary metal oxide semiconductor (CMOS)
circuit is basic building block component and used in
many complex circuit as it override the power dissi-
pation and speed constraints. They are widely use in
field of biomedical engineering [1,2], wireless com-
munication [3], low power high frequency genera-
tors [4,5], converters [6,7], digital circuits [8,9]. Well-
known Enz-Krummenacher—Vittoz (EKV) model is
used to model the MOSFETSs of CMOS due to its desir-
able merits such as low power design and flexibility to
use in any mode of inversion, i.e., weak, moderate and
strong inversion [10—-12].

In the last few decades, fractional-order calculus
have attracted amongst the researchers in the arena of
mathematical analysis in classical and modern physics,
relative to their integer-order counterparts. Fractional-
order calculus has several advantages over conven-
tional calculus; therefore, it became popular amongst
researchers over a few decades. Several phenomena
are better explained using fractional-order calculus for
many systems. Moreover, estimation of the states in
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many electrical systems are investigated in a better way
using fractional-order differential equations due to its
property of huge global memory. Recently, significant
progress can be seen due to its importance in engi-
neering science [13—15]. Several variants of fractional-
order calculus have been used in a wide range of appli-
cations. Radwan et al. [16] generalized the fundamen-
tal resistor—capacitor (RC) circuit and resistor-inductor
(RL) circuit. In [17], Nezzari et al. used fractional-
order sinusoidal functions for analog circuits. Radwan
[18] analyzed the series fractional-order circuit which
has the advantage of an improved degree of freedom.
Fractional-order capacitor was first introduced by Carl-
son and halijak [19] followed by Roy [20]. They consid-
ered impedance using a capacitor as semi-infinite self-

similar RC trees which is expressed as Z = %s 3 ,where
s is the complex variable. This was further modified
as Z = és“ for more flexibility and reliability [21].
Moreover, novel fractional calculus-based Atangana—
Baleanu approach have been proposed by researchers
for different applications [22-25]. The recent applica-
tions of fractional-order calculus in circuits are shown
in Table 1.

In the literature, several techniques has been
employed for state estimation, each having its pros
and cons [41-58]. Broadly, we classify the state esti-
mation as static state estimation (SSE) and dynami-
cal state estimation (DSE). Summary of different state
estimation methods and their applications in circuits
and systems are discussed in Table 2. SSE is employed
when the estimated state is at a quasi-steady state in
terms of magnitude and phase. Weighted least squares
(WLS) method is the most commonly used SSE method
[41,42]. However, this method is limited to static-state
estimation only, but when states are dynamical, DSE is
preferred. DSE method includes variants of the Kalman
filtering method, Hy filtering method, particle filter-
ing (PF) method. For the state and parameter estima-
tion of linear systems, Kalman filter (KF) is employed
[43-47]. Though, KF method has the advantages as:
(1) It takes both, measurement noise and process noise
into consideration, therefore, gives better accuracy. The
process noise and the measurement noise are assumed
as Gaussian distribution. (2) It is a real-time algorithm,
so it can be implemented using hardware. (3) It has
less complexity, thus requires less time and memory to
process. However, it has several disadvantages also: (1)
KF method is only applicable for linear dynamical sys-
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tems; it fails for estimation of nonlinear dynamical sys-
tems. (2) The external noise is assumed to be stationary
Gaussian in KF method. To overcome these disadvan-
tage, several other nonlinear dynamical state estimation
methods are used. Hy filters have a wide range of appli-
cations for the state and parameter estimation in differ-
ent nonlinear dynamical systems. Tang et al. [48] pro-
posed model switching algorithm for the state of charge
(SOC) estimation based on H-infinity filter. In [49],
Chen et al. presented H-infinity filtering-based SOC
estimation in varying environmental temperature and
battery current. Song etal. [51] proposed PF-based state
estimation of joint lithium-ion battery taking advantage
of least square support vector machine (SVM). The
main advantage of Hy, filter is that it gives more accu-
rate output estimation even when the system is highly
nonlinear, i.e., process and measurement noises are
non-Gaussian. Besides these advantages, it has some
limitations, too: (1) implementation of Hy, has sig-
nificant difficulty when resources are constraints. (2)
Fundamental time-domain is not addressed when deal-
ing with the frequency-domain process. Recently, PF
has also been used for the state/parameter estimation
of the nonlinear system. For non-Gaussian signals,
Bayesian conditional probabilities using non-Gaussian
probability density functions (PDFs) have been used
for updating the weights involved in state estimation.
This method can be applied for Markovian state dynam-
ics, i.e., input is represented using Ornstein—Uhlenbeck
(0.U.) process [52], and then it is added to the state pro-
cess to obtain a greater size non-Gaussian Markov pro-
cess. In [53], the authors presented a detailed SOC esti-
mation and remaining discharge time estimation based
on PE. Chen et al. [54] observed voltage-based SOC
and open-circuit voltage (OCV) estimation using PF.
In order to improve the convergence of error in the
estimation, Ding et al. [55] proposed PF appended
with output error model, which is advantageous to esti-
mate the parameters for strongly nonlinear systems.
However, PF method has the disadvantage that parti-
cle degradation leads to an increase in estimation error.
Extended Kalman filter (EKF) is an extensively used
state estimation method which can be used for nonlin-
ear dynamical systems [56-59]. It is derived from the
Kushner Kallainpur filter, which is a real-time estima-
tor. The major advantage of EKF is that it considers the
stochastic approach for estimation, i.e., it takes mea-
surement noise and process noise into consideration;
therefore, it gives less estimation error, and it is the real-
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Table 1 Recent fractional-order calculus applications in circuits and systems

S. No. Applications References

1. State/parameter estimation Mawonou et al. [26], Hidalgo et al. [27], Wang et al. [28], Huang et al. [29]
2. Oscillators Elwy et al. [30], Said et al. [31], Radwan et al. [32], Kavyanpoor et al. [33]
3. Active and passive filters AbdelAty et al. [34], Hamed et al. [35]

4. Integrator/differentiator Tolba et al. [36], Bertsias et al. [37]

5. Power converters Radwan et al. [38], Wei et al., [39], Kumar et al. [40]

time estimator. For non-Gaussian measurement noise
also, the Bayesian method-based nonlinear EKF can be
developed. Wavelet transform (WT) (block processing)
method has been used for state, and parameter estima-
tion of circuit and systems [60]. The main advantage of
WT estimation method is that minimum and maximum
frequencies are varied for different time slots. Also, we
do not require all the wavelet coefficients as its reso-
lution can be adjusted to get the best estimates, i.e.,
best estimates can be obtained using lesser data. How-
ever, WT has the disadvantage that estimation using
WT is not real time. The computational complexity of
Kronecker-based EKF algorithm is less, i.e., O (ni), as
compared to the computational burden of Kronecker-
based WT, which is O(ni), where n, denotes the state
vector per iteration size [57]. Recently, moving horizon
estimation (MHE) approach has been used for state esti-
mation of nonlinear systems [62—65]. This method has
the advantage that the MHE method is less sensitive to
the poor initial values and has faster convergence to the
actual output values. But large value of horizon length
leads to increase in the computational complexity.

In the literature, a very few of the Bayesian estima-
tion methods used been applied to fractional-order cir-
cuits [26,27] but none of the previous works have inves-
tigated the performance using fractional-order calcu-
lus based stochastic filtering methods by transforming
the dynamical state equations using Kronecker product
(tensor product) [66,67] into a form, where the gradient
algorithm can be applied. Moreover, fractional-order
calculus-based block processing method has also not
been used in the literature. The importance of these
models lies in the fact that these models can accom-
modate conventional filtering method. Therefore, an
investigation is essential in the estimation as fractional-
order calculus leads to better flexibility in the parameter
and state estimation. Motivated by the aforementioned
merits of fractional-order systems, a detailed analysis

of fractional-order calculus-based EKF, WT, and MHE
methods have been performed for the output voltage
estimation of fractional-order CMOS circuit.

We can summarize the key contributions of the paper
as:

1. EKF and MHE method-based output voltage esti-
mation of fractional-order CMOS circuit is pro-
posed. The main advantage of FOC based circuit
representation is that it can be considered as a super
set of integer-order calculus.

2. To improve the accuracy of nonlinear dynami-
cal systems, Kronecker product-based modeling of
fractional-order circuit is presented.

3. Estimated output using FOC-based EKF and MHE
is then compared with estimation using FOC-based
WT method. In the literature, wavelet-based param-
eter estimation (block processing) is usually applied
to linear models. Here, we applied to a fractional-
order nonlinear dynamical system where Kronecker
products is used to represent nonlinear terms.

4. This work presents fractional-order modeling method
for CMOS circuit based on Griinwald—Letnikov
fractional calculus definition. The proposed model
is more accurate for fractional calculus method
than the other integer-order modeling method in the
literature. Moreover, the proposed fractional-order
model is not only the simplified model structure,
but the computational complexity is also reduced
without affecting the accuracy of the model.

The remaining paper is organized as follows: A
brief introduction to EKF and MHE methods has been
presented in Sects. 2 and 3 respectively. Section 4
introduces the fundamentals of fractional-order cal-
culus. In Sect. 5, EKV modeled Kronecker product-
based fractional-order Modeling of CMOS circuit
is illustrated in detail. Section 6 covers Kronecker
product-based fractional-order system representation
using WT method. Section 7 presents application of
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Table 2 State estimation literature survey

Method Merits Limitations Applications
WLS* Real-time modeling (1) Inaccurate estimations (1) Electrical power systems [41]
(2) Limited to static systems (2) Smart grid [42]
KF** (1) Least computational burden (1) Limited to linear systems as (1) SOC estimation [43]
(2) Ideal linear systems it fails for nonlinear systems (2) Electromagnetic field estimation [44]
(3) Real-time estimation (2) Epidemic disease estimation [45]
(3) Power system state estimation [47]
Ho filter (1) Accurate estimation even for (1) Real-time implementation (1) SOC estimation [48,49]
strongly nonlinear system constraints (2) Robotics [50]
(2) Process and measurement noise  (2) Frequency domain
are non-Gaussian process limitations
PE#** (1) Better estimation for strongly (1) More estimation error (1) Li-ion battery system [51]
nonlinear system (2) OCV and SOC estimation [54]
(2) Better accuracy for
non-Gaussian process
EKF* (1) Real-time estimations (1) Fails for strongly (1) Circuit and system state
(2) Moderate computational burden nonlinear system and parameter estimation [56,57]
(3) Ideal for weakly and (2) Charge estimation in Li-ion batteries [26]
mildly nonlinear systems
WTH (1) Lesser data stored (1) Fails for strongly (1) Circuit and system
(2) Compressed data nonlinear system parameter estimation [57,60]
(3) Better for weakly and (2) Not real-time estimation (2) Wireless communication [61]
mildly nonlinear systems
MHE*# (1) Real-time estimation (1) Greater computational burden (1) State of charge estimation [62,63]

(2) Greater robustness

(3) Faster convergence to true state

(2) Wireless communication network [64]

*Weighted least squares, **Kalman filter, *** particle filter, #extended Kalman filter, ™ wavelet transform,

## moving horizon estimation

EKF to fractional-order-based CMOS circuit expressed
in terms of Kronecker product. Finally, simulation
results and conclusions are detailed in Sects. 8 and 9,
respectively.

2 Extended Kalman filter

Following notations have been used throughout the

paper:-

1. Cap on letters denotes estimated value, e.g., X.

2. Random variables (X, Zx, Vi, Wi) are denoted using
bold lower case letters.

3. Bold italic lower case letters denote deterministic
vectors (uy).

4. Bold italic capital letters denote matrices (Fy, Hy,
O, Ry, By, Py, Ly, My).

@ Springer

EKF is widely used nonlinear filter used for parameter
and state estimation of the nonlinear systems [56-59].
Block diagram representation of dynamical system is
shown in Fig. 1. A nonlinear system has general form

Xp = P (Xe—1, Ug—1, Vi—1), (1)
zi = hp (X, wy), )

where x; denotes the state vector, f; (.) and hy (.) are the
deterministic nonlinear functions of input and noises.
uy is the known input. z; is the measured output vector.
v and wy denote the process and measurement noise
vector, respectively. They are Gaussian process with
zero mean and covariance Q) and Ry, respectively. v,
is the process noise, and it is zero mean white Gaussian
noise with covariance matrix Q.

Elvev] 1= Q) 8(k — i), 3)



Stochastic filtering in fractional-order circuits

1121

Zy

h(.)

Xk z-1 fra()
Xk-1

Vi

Fig. 1 Representation of nonlinear dynamical system

where E is the expectation taken. § (k — i) is dirac delta
function. It has nonzero value at k = i, otherwise zero
everywhere, i.e.,

, 1,ifk =i;
Sk —i) = {O, Otherwise, @)
and
E[wiw! ] =R 8(k —i). 5)

The two noises v; and w; are mutually uncorrelated
and also uncorrelated with the state, and thus, we can
formulate them as

E[viw]]1=0, (6)
E[xv/]1=0, (7)
E[xyw!]1=0. ®)

Following steps are involved in the EKF algorithm:-

1. Initialization:-
First, initialize the estimate of the state fik—1|k—1,
error covariance matrix Pr_1jx—1, Q) and Ry.

2. Prediction step:-
The state vector is predicted as

Xik—1 = E[xg|ze—1]. )

From (1) and (9), we have

Rik—1 = Elfi—1 (Xk—1, up—1, Vi 1) |2k 1] (10)
= E[fi—1 Xk—1, k1|2 —1)] (11)

as E[vi_1)|zx—1] = 0. Now, expanding nonlinear
function f;_;(.) using Taylor series expansion, we
have

fr—1 (Xk—1, uk—1) = fr—1 Re—1jk—1, Uk—1)
+Fi 1% + ARG ),
(12)

where Fj_ is the Jacobian matrix obtained using

1 Rx—1jk—1, Uk—1)

Fii = (13)
0Xj—1
a0 a0 a0
0X1 9X2 Tt 0Xy,
TSSO R U B )
— 0X1 X2 e 0Xp, (14)
a0 o 0 a0
00X X2 '
I w1
where fio10) = [#2,042,0 .. 62,0]

X, = X} — X;—; and Af(i%_l) is the higher order
terms in Taylor series expansion.
From (1) and (12), we have

X = £ 1 Re—1jk—1, wk—1) + Fr_1Xx—1
+ AR ) + Vit (15)

Expected value of (12), by considering the higher-
order terms equal to zero, is

Elfi—1 Xk—1, uk—1)] = Elfi—1 Re—1jx—1, ux—1)]
+Fi—1 E[Xe—1]. (16)

AsE[X;_1] = 0, therefore, from (11) and (16), time
updated state estimate is

Rik—1 = Fo1 Re—1k—1, wk—1)- (17)
Error in updated state estimate is
Xplk—1 = Xk — Xk[k—1- (18)

Therefore, from (15) and (18), we have

Xik—1 = feo1 Re—1jk—1, uk—1) + Fr_1Xe—1
+ Vi1 — B Re— k-1, k1) (19)
= Fr_1Xg—1 + V1. (20)

Time updated error covariance is

Piji—1 = ELGxk—1) Gepe—1) 7 1. (21)
From (20) and (21), we have

Pij—1 = Fr_1 E[Ga—1) G- T IF]_,
+ El(vi- ) (V-] (22)

@ Springer
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= Fro1Pi_1j—1Fl_| + L1 QL] As E[%—1] = 0, E[Ah(X{_,)], then (35) gives
(23) Efhy (x0)] = h Rgjp—1)- (36)
where Substituting the value of E[hy(x)] from (36) in
A 31), we get
0k —1 (Xk—11k—1) (
Ly, = e (24)

Vi1

. Update step:-
The main objective is to obtained the best unbiased
state. Consider

Xk = X¢ + Kizg, (25)

where K is the Kalman gain for EKF. From unbi-
asedness condition

Elx; — Xgk|zx] = 0. (26)
Therefore, from (2), (18) and (26), we have

E[Xkjk—1 + K1) — (¢ + Ki (he(xp)

+ wi)) |z ] = 0, 27
E[Xkk—1] + ERXkr—1)]1 — E[xg + Ky (he(x)]
— E[wi))|zi] = 0. (28)

As E[(Xgk—1]1 = 0, E[wg] = 0, (28) yields
Xik—1 — X — E[Ky (he(x¢)] =0, (29)
X{ = X1 — Ki E[(hg (xp)]. (30)

Now, substituting the value of xjj from (30) in (25),
we get

Xk = Xi—1 + K (zi — E[hg (xp)]). 3

Now, expanding hy(.) using Taylor series expan-
sion, we get

he (x¢) = hg(Ree—1) + HiX—1 + Ah(RE_)), (32)

where

Ohy (Fe—1 RXe—11k—1))
H; = !
8Xk
_ [ahk<fH<.)> Iy (F—1 () ahk(fkflm]

0X1 JX2 e X,

(33)

(34)

and Ah(i%_l) is the higher-order term. Expected
value of (32), by considering the higher-order terms
equal to zero, is

Elh (xi)] = Elhg Kie—1)1 + Hi E[X—1]
+E[ARGE_))]. (35)

@ Springer

Rk = Xe—1 + K (i — i Ree—1))- (37
The error in the updated measured value is
Xk = Xk — Xyk- (38)

From equations (2), (15) and (38), we have

Xk = {Be—1 Re—1jk—1, wi—1) + Fr_1X,—1
+ AR ) + Vi1 — (Rept
+ K ((he(x) + wi) —heKee—1))}. (39)

Substituting the value of X x—1 and Ay (x¢ ) from (17)
and (32), respectively, to (39), we get

Xk = (fe—1 Re—1j—1, wi—1) + Fr_1Xp—1
+ ARG + Vit ) — {1 Geotk—1, uk—1)
+ K (b Rejk—1) + HiXgpe—1
+ AMGL_)) + W) — he(Rie-1))}. (40)

Simplifying equation (40) and substituting Xy x—1
from (20) to (40), we get

Xpk = Fr—1Xe—1 + Vi1 — KiH g (Fr—1Xg—1 + Vi—1)

— Kka (41)
= - KH)F 1%
+ (I — KiHp)vi— — Kpwy. (42)

Posteriori error covariance is
P = E[Gep) Gep) " 1. 43)
From (42)

Pr = E[(d — Ky Hi)Fp—1 X1 + T — K Hy ) vy
— Kiwi) (0 — KiHy)
X Fr_1%k—1 + (I — KeHi)vi — Kew)'] (44)
= Pyj—1 — KkHy — Py H{ K]
+ K¢HPy—1Hy K"
+ KiMReM[ KT (45)

where
O (Re—1k—1)

M _
k-1 P—

(46)
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X ki Pk\k

Fig. 2 EKEF algorithm flowchart

Kalman gain is optimized by minimizing tr (P k)
with respect to Ky, i.e.,

oP
FHE _ (47)
0Ky
(HiPij—1)" — Pog—1H] + 2 Ky H Py HY
+ 2KiMRyM! = 0. (48)

Thus, the Kalman gain is

Ky = Py H] (HPrj— HY + M RM])™".
(49)

From (49) and (45), we have

Pri =T —KiHp)Ppj— — (I — K Hp)Pri—1

H'K] + KM ReMT K] (50)
= — KH)Py—1 — (Pry—1 HY

— Py HOK T (51)
= — KiHi)Prjk—1. (52)

Summary of the steps involved in EKF algorithm is
given in Table 3. (k|k — 1) denotes prior estimate and
(klk) is the post estimate. I denotes identity matrix.
Figure 2 shows the block diagram representation of the
steps involve in EKF algorithm.

Table 3 EKEF algorithm for nonlinear dynamical system

Algorithm 1: Extended Kalman filter

Initialization:

Initialize Py_1x—1, ﬁk—]|k—l , Q_1 and Ry.
Prediction step:

Calculate Fy_; and L;_; using (13) and (24) respectively.
Calculate predicted mean Xy x—1

Kepk—1 = Froo1 Re—1pk—1, Ug—1)-

Evaluate the predicted covariance Py —1:

Pij—1 = Fro\ P11 FL_ ) + L1 QL.
Update step:

Calculate Hy and M, using (33) and (46) respectively.
Compute the Kalman gain Ky:

Ky = Py HT [HkPk\kle;Z + MkRkMZ]_l-
Compute estimated mean Xg|:

Xik = Xpjk—1 + K [zi — b Re—1)1-

Compute the estimated covariance Py x:

Py =1 — KiHi ] Prj—1.-

3 Moving horizon estimation

MHE is widely used estimation method for linear and
nonlinear systems. In this method, the computational
burden is reduced by considering finite horizon of mea-
surement data. Also, it is non-trivial to summarize the
effect of discarded data on the current states, which is so
called arrival cost. As real-time implementation of full
information estimation is not feasible. To get over infi-
nite dimensionality, data size is bounded using moving
horizon approach. Formalism of MHE has following
form
T—1
Z viQ v
AT Y
+ W R W + 0 (2),
(53)

where M denotes the horizon length. When (53) is sub-
jected to (1) and (2), it gives the solution of (2) i.e.,
X; = X(k; z at time k, {vk}lg;l_M), Vi is the process
noise vector which is varied from time t — M tok — 1.
0 _p (z) is the arrival cost, that summarizes the output
dataz; ~! which is a function of the state X, _y. M
is the key parameter in MHE. Lower value of M leads
to large estimation error and larger value of horizon

length, on the other hand, corresponds to high computa-

Iim &,(xp, {vk}) = lim
x0. k)i 2o H

@ Springer



1124

R. Bansal

tional burden. Problem formulation for MHE is approx-
imated by the above filtering scheme and its posteriori
states and covariance matrix are recursively updated by
EKF method to obtain the optimal estimates.

4 Fractional-order calculus

Fractional-order modeling of the systems deals with
the modeling of the systems using fractional-order
derivative (FOD) of the state functions. FOC was
first introduced in 1695 by Leibniz, but it got atten-
tion amongst the researchers recently. In the litera-
ture, mainly, Griinwald—Letnikov, Riemann-Liouville
and Caputo defined FOC in the form of integer-
order derivatives [68]. Among these three, Griinwald—
Letnikov definition for FOD can be utilized for state
estimation of any system due to its compatibility with
Kalman filter and its variants [69]. Mathematically, it
can be formulated as

t

o . 1 o, .

Dx(1) = rh_r)% — ,-Z_(:)(_l) (o, )x(r — jT), (54
where D% and « are the integral-differential operator
and integral—differential-order, respectively. % is the
memory length. (&, j) is the Newton binomial coeffi-

cient which is formulated as
. [Na+1)
(o, j) = = , , (55)
rG;+bhH@—j+1
where I'(.) is the Gamma function. Mathematically, it

is expressed as
o
() =/ ;e tde. (56)
=0

Continuous time Griinwald-Letnikov FOD has the dis-
advantage that it can not be operated and implemented
on computer software as it is infinite dimensional. To
get over infinite dimensionality, Griinwald—Letnikov
FOD is converted to discrete form and truncated to
finite dimensional. Therefore, equation (54) is repre-
sented as

L
1 1 ,
D% = X+ — D (=D )% (57)
j=0

5 Kronecker product-based fractional-order
modeling of CMOS circuit

Figures 3 and 4 show the CMOS circuit and its equiv-
alent EKV model, respectively. Applying Kirchhoft’s
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Fig.3 CMOS circuit diagram

voltage law (KVL) and Kirchhoff’s current law (KCL)
and replacing the MOS transistor by EKV model, we
have

d%x d%x
1 ) 3 _
(€65 +Cosy) ( dre  dt®

d‘x)C(, do‘xl
dr® dt®

d“ d*
+ (CGp + Chpy) * ( 2 x‘>=o, (58)

) +(CGp +Copy)

dt® dt®
(1) ) d“‘xl da)%
6 +CGD°)<dt“ Cdr
d%x,  d%xg
+Cy) (dt“ - ) Ing+1pg. (59
d%x d%x
) 1 3
(CGS+CGS0)(dt“ dre )
d%x d%x
o) 2 3) _ Q)]
4 c ( 2 dta) —1, (60)
@~ (4%xs  dx @
e +CGSO)<dt“ " g ) T

) d"‘x6 d"‘xl
*+C6p,) ( die  dr®

d“x d%x
+ (COy +C&p) % ( : - 1) =0, (61)

dt® dr®
d%x d%x
(2) 2) 1 6
€6+ Can,) < dre  dr® )
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Fig. 4 EKYV equivalent circuit for CMOS
2
po@ (Cx _de) oo (g o _ o WO et (R b
BD dte dte - DS DB> ID — IDS — 10 L(Z) e r e Vr —e Vr ,
o o
) d%x 1 . d X5 68
(Cos + Cosy) ( dredi® M @ “
d%a  d%x where % and % represent the aspect ratio, V7, is
2 4 5 (2 L L
+ Cps T g ) = I5s, (63) the equilibrium threshold voltage and V7 denotes the
p p v thermal voltage, respectively. Ip and n are the unary
v X —x .
Cox no_ ! + N I _ 0, (64) specific current and subthreshold slope factor, respec-
dt® dar® Rin

where x1, x3. . .x¢ are the state variables such that x; =
v S ¢ _ .M _ .2 _.,@ dxe =
G>X2 = UB , X3 = vS , X4 = UB , X5 = US and xg =
vp. Cgp, Cgs and Cgp denote the drain to channel
capacitance, source to channel capacitance and base

to channel capacitance for MOSFETSs used in CMOS.

Cox is oxide capacitance. Drain currents / I()l ) and I g )
for n-type and p-type MOSFET are

Iy = Ips+Ipp. (65)
1Y =150+ 15 (66)
As Igt)? =0, Ig; = 0, therefore I(D]) = I(Dl;,

1 g =y l()z ; Expression of drain current in weak inver-
sion using EKV model [10-12] for n-type and p-type

MOSFETsSs are
0)
(e_ ) ’

w6~V
e "

(1)
_'DB
vr

Q)]
’sB
Vi — e

) )
I =1Ips=1D

tively.
Equations (67) and (68) are expanded using Maclau-
rin series while keeping the quadratic terms as

;O WM [ (x6—x3
p =0T m Vr
2 3
1— VTo VTo N l VTo
mVr  23VE 6}V
Iow®
+ W {(x3x3 — x6
XX6 — 2X3X2 + 2X6X) — X6X3 + X3X6)
2 3
« 12 VTo VTo _1 VTo
mVr 217%VT2 6 n?VT3

IOW(I)
VTL(l)

1 2V
X < To

mVr n%VT2

{(x1x6 — x2x6 — Xx1X3 + x2X3)
2

3V

%

(69)
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1(2) -1 W(z) X5 — X6
p =07T® Vr
2 3
(iYL
mVr  2p3VE 63V

]Ow(Z)
W {(x5x5 — X6

X X6 — 2X4X5 + 2X4X6 — X5X6 + X6X5)

2 3
mVr  2p3VE  6np3V2

I w®
+Vﬁgﬂ%m—%m—mm+mm)
1 2V 3v3
X - T02 + 5 T03 : (70)
mVr  mVy  mVy

Now, the input is modeled as O.U. process [52] as

dvip
dt

= —YjVin+0jpjNj, (71)

where y;, o; and p; are the constants values. N
denotes the Gaussian process with zero mean and vari-
ance is equal to unity. The input is modeled such that it
accounts the Gaussian process and the Brownian pro-
cess. Thus,

dvip = —yj vipdt + 0 pjdB;, (72)

where B;(t) is the Brownian motion process. Using

(1) @O _ A~ A1) @O _ ~0) A~
Cos +Cogs, = fs ; C(éD + CG21)0 _ZCD ; CZGB +

O _ A~ ~2) @ _ ~Q ~©2 2 _
Copo = Cp s Cos + Cgs, = C57 Cgp + Cip, =
Cg), ng)a + C(Gz])go = Cg). Now, the differential
equations (58)—(64) are converted to fractional-order
stochastic differential equations (SDE) as

d%xy X1 Vin

=— + — Y1vVin + Ny,

dre RinCox RinCox Y1Vin +— 01P014V]
(73)
d%x3 kax1 kik7
2 |- + kiky (x6 — x3) — 2
1o [ RinCox 1k7 (x6 — x3) Vi X3x2
kik kik
+ ‘l/—;xw@ + 217‘/;(_)56353 + Xx3X6)

+ kikg(x1x6 — x1x3) + k1kg(x2x3 — x2X6)
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kiky
+ = (x3x3 — x6X6)

2Vr
kyV,
+ ka{—y2vin + 0202 N2} 4+ —— (74)
RinCex
d%x, kax) k3k7
=|- + kaky (xg — x3) — 2
dre [ RinCox T8 7 (X6 — X3) Vv X3X2
k3k k3k
+ %%xz + 237‘/;(*)56353 + x3x6)

+ kakg(x1x6 — x1x3) + k3kg(x2x3 — x2X6)

kaks
+——(x3x3 — xex())]

2Vr
kaVin
+ ka{—y3vin + 0303 N3} + ———, (75)
RinCox
d“xs kioxi
=|- kok —
Fre [ RinCox + kok13 (x5 — x6)
_ ok o Kok
vy s v, e
kok
+ 29V1T3 (=x5x6 + X6X5)
+ kokia(x6x1 — x5x1) + kok14(x5x4 — X6X4)
kok
+ 29Vlr3 (x5x5 — x6x6)]
kioVin
+ kio{—v4vin + 0404 Ns} + ——F7—, (76)
RinCox
d%xy kiax1
=|— ki1k —
I [ RinCox + kiikis (x5 — x6)
kitkis ISTLIE
- X4X5 + X4X6
Vr
ki1k
;lvTB (—xs5x6 + x6X5)
+ kitkia(xex1 — x5x1) + ki1kia(xsx4 — xex4)
ki1k
+ ]2]VT13 (xsx5 — sza)]
k12 V,
+ k12 {—5Vin + 05p5N5) + — 77
RinCix
d%xg kexi ksk7
=|- + ksky (xg — x3) — >
1o [ RinCoy T1sk7 (x6 — x3) Vi X3x%
ksks
+ vy X6X2
ksk7
+ ———(—x6x3 + x3x6) + kskg(x1x6 — Xx1X3)
2Vr
+ kskg (x2x3 — x2x¢)
ksky
+T(x3x3 - x6x6)] + ke{—Vovin
Vr
keVin
+ o6peNe} + ——, (78)
RinCex
Z = x, (79)

where
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1, ~(1) (1)
Cp (Cps+Cpp)

ki = ,
(1) ~(1) ~(1) (1) (1) ~(1) , ~(1) (1)
{CS Cpp(Cs  + Cpg)+ Cg Cps(Cy +CBD)}
(D) (1) ~(1) ~(1) 2 ~(1) 1  ~() (€8] (1) (N (1 (n (N (n
ky = Cp { Cs'Cp Cps —CsCpp + Cpp(Cs " + Cp)(Cs " +Cp +Cp7) n Cs +Cp +Cp
) (1) ~(1) (1) (€8] 1) ~(1) (1) (€Y] [€Y] ’
Cg Cp Cpp(Cs  +Cpg) +Cg " Cps(Cp” +Cpp) Cg

)~ D)y ~(1) ~(1) 1 ~(1)
ks = Cp (Cg  +Cp)(Cs Cpg+Cs Cpp) 1
T A (1) A1) (1) (D (D) (1) ~(D) (D (D [OON
Cy Cps(CppCs ' (=Cy" = Cpg) + Cg Cpg(=Cp" = Cpp))  Cpg
D, A 1 D) (1) (1 D A1) (1 1 1
[l el c

(1) ~(1) ¢ ~(1) ~(1) 0 (€3] 1) ~(1) (1 My, ~D
Cs CpslCs ' Cpp(=Cg" = Cpe) +Cg Cpg(=Cp" = Cpp)t  Cpg

. )+ ¢+ + ey
Py
L et e et i |
P epcPegy et~y P e-cy i

M~ (1)
ks = Cs (Cps+Chp)
1 ~(1) (1) (1) 1) ~(1) () (OO
Cp Cpp(=Cg" —Cpg) +C5 " Cpg(=Cp" = Cpp)
1) (1) ~(1 1 1 1 1,01 1 1
P eeli 1 cied) + )’ —ciney + ¢ + e

ke =
PGl 1 1 PGl l I :
P Tl i+ eIy -cg) <y
2 3
k7:&W(1) B V1, N VTO _1 VTO
Vr LM mVr — 23vZ  6ndv3
2
o WO (v VR
vp L \nqvp n%\/% 27]?V731 ’
2, ~2) 2)
_ Cp (Cps+Cpp)
)2 2 2 22, 2 DNE
[c@cghed +cip+cPegied +cgh)
2 2) ~2) A2 2 2) A2 2, A2 2 2 2 2 2
) c§,>{cyc;;cg;_cgcg,;wg})(c;)+cg;><cg>+c;)>+cg>> c@+c? 4 c?
10= "0 2) ~2) 2 2 2) ~2), -2 2 2 ’
B Dl i Pt vy P
2, ~©2) 2)\ (2 ~(2) (2) ~(2)
kiy = Cp (Cg” +Cps)(Cs Cps+Cs Cpp) _ 1
)2, -2 AC 2 2 2. 2 2 DR
PR P i+ PR D Ty of)
), ~(2) (2) 2) ~(2) ~(2) @) ~(2) (~(2) (2) (2)
12_[ Cp (Cg" + Cpi=Cg Cp'Cpg —Cs Cpp(Cs” +Cpo)l  Cy
- (2) ~(2) (~(2) ~(2) 2 2) 2) ~(2) 2) 2 2)
Cy CpslCy Cpp(=Cyg” = Cpg) + Cg Cpg(=Cp” = Cpp)t Cpg
(2) (2) (2) (2) (2)
+(CS +CB +CD )(CS -‘rCBS)
2) ~(2)
Cs Cps
2),~(2) (2) 2) (~(2) (2 (2) (2) (2)
n CD (CS +CBS){_CBD(CS +CD +CB )(CS +CBS)}:|
2) ~(2) [ ~(2) ~(2) 2) 2) 2) ~(2) 2 2) ’
Cs CpslCs Cpp(=Cy" = Cpg) + Cg " Cpg(=Cp" = Cp))
2 3 2
13_[70‘}[/(2) 3 V1, N VTO _l VTO 1421701/1/(2) 1 3 v, N VTO
Vr L@ mVr — 23v: 63V} Ve L@ \mVr  p3vi 23V}
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Vector form are obtained using Taylor series expan-
sion to retain the quadratic terms from the nonlinear
function f(.) to give

DUx(1) =A1X(1) + Ar(x(t) @ x(1)) + Azu; (1)
+ Aqur (1) +As(x(t) Q@ u(t))

using wavelet basis and selecting minimum and max-
imum frequency of operation. The wavelet method is
applied either directly to estimate the entire set of the
state variables or another way is to formulate a square
non-singular matrix. Representing d;t&) = D“(.), thus,
the latter case is formulated as

-1l
+ AgN(t) + A7(x(¢) ® N(1)), (80) x(t) ~ G~ D%(t) (82)
r and so
where x(1) = [x1 X2 X3 X4 X5 x6] ,
- 1
" RinCax 00 00 0
T T 0 0 ke
A= | TECE *87 o kﬂ;
*W 0 kokiz 0 —kokiz
—wntor 0 0 kikis 0 —kikis
Lo —ksk7 0 0 0 ksky
roo o 00 0 00 000 0 0 O 000000 O 000 O 00 0 0 0 0 0 0 0 0 0
00 —kiks 00 kiks 00 kikg 00 —kikg 0 =8% & 00 %200 0 o000 0 00 0 0 0 0 %7% 0 0 b
s 00 —ksks 0 0 ksks 0 0 ksks 0 0 —ksks 0 =K L& 00 %2 00 0 000 0 00 o0 0 0 0 Ko bbb o 0 -4k
100 0 00 0 00 0 00 Koo o 000ooo—kgvﬂooo-kgkuoomkm%—% kokis O 0 —kgku%—%
00 0 00 0 00 0 00 —"“VEH 00 0 00 0 00-4 000 —kika 00 kukia S5 80 ks 0 0 —kikis g8 A
L0 0 —ksks 0 0 ksks 0 0 ksks 0 0 —ksks 0 —%%2 &2 00 4200 0 000 0 00 0 0 0 0 KoL o 0o &2
T
A3:|:*Vl —v2k2 —yska —yskio —yskiz *V()kb] s
T
1 k; ky k k ke
A4=[Rmc(.x RivCox FinCor TinCox TinCox Rwéux] As =0,
oot 0 0 0 0 0
0 poxy O 0 0 0
A = 0 0 p3o3 O 0 0
Tl 0 0 0 pgw 0 0
0 0 0 0 psos O
0 0 0 0 0  peos
and A7 = 0. Input source uy = vj,, uy = Vyp.
T 2a o
N; () = [ Ni(t) Na(t) N3(t) Na(t) Ns(t) Ne(t)] . Dy (t) ~ GDx(t)
~ GA1X(1) + GA2 (x(1) @ x(1))
. + G(Azu1 (1) + Aqur (1))
6 Kronecker product-based fractional-order
+ GAs(x(1) @ u(1)). (83)

system representation using WT method

The measurement model is expressed as:

% — Gx(1) + oN(),

where

81

100000
010000
_loo1000
9=1oo00100]
000010

000001

o is the nonzero constant value and N(¢) denotes the
zero mean white Gaussian process. X(¢) is represented

@ Springer

The signals D%y(¢) and D>*y(r) are expressed using
wavelets as

DY) ~ Y cpayli. kIWik (1), (84)
ik
Dy (1) & Y cpraypli, kIWi 4 (0). (85)
ik

Substituting (84) and (85) into (83) and omitting noise
terms, we have

> epray i, K1 k(1)
ik

~ Y GAIG  epey i, KIWi k(1)
ik
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+ ) GA2G ™ ® G (epayli, k1 ® cpayli, k1)
ik
X W k(1) W, r () + GAzu1 (1) + GAsus (1)
+ ) GAsG ' @D ®u()
ik
X cpayn i, K1V k (£), (86)

where

T
Dyl k] A fo DUy (1) Wi (1)t

= < D%, W; x >= DIi, k]. 87)

Now, the inner product is computed with W, ;, on (86)
as

D epruyli k] < Wig, Wy >
ik
~ > GAIG epayli k] < Wik, Wy y >
ik
+ Y GAGT'®G T
n,k,m,r
CD"‘y[i; kl® CDD’y[ma r] < \I}i,k» q”m,h \I"p,q >
+ GAsui[p, q] + GAsuz[p, q]
+ Y GAs(G' @ DU @ u(t))cpeyli. k]

ik

< ‘"Ili,kv \I"p,q >,

(88)

where the inputu(t) = Y uli, k]1V; (1), i.e.,uli, k] =<
u, V; . >. Equation (88) can be formulated as

=Y milp,qli, Kl cpeyli, k]
ik
+8 ) malp, qli,k,m, rl(cpeyli, k]

i.k,m,r

® cpeylm, r1) + Y mslp. qli, Kluli, k1,
ik

CDZNy[ps ‘I]

(89)

where mj, my and m3 are formulated in terms of G,
A1, ...,As.my, my depend on ®, so we write

=Y milp, qli,k, ©lcpeyli, k]
ik

+8 Y malp,qli,k,m,r,©]

i,k,m,r

cpaylp, gl

X (cpayli, k] ® cpay[m, r])
+ Y malp. qli, Kluli, k. (90)

n,k

Now, the perturbation method is applied and O(8%)
terms are retained as

Cproyli k] = c%);a i, k] + scg;ay[i, K
+ 620, i, K1 4+ O(8%). o1)

Comparing the coefficients of 8@, §(1) §® respec-
tively gives

Cy P al = Y milp, qli, k. 1D [i, k]

ik
+ Y m3lp, qli,k, ©luli, k], (92)
ik
Copaypral = " malp, qlis k. m, rI(c i, k]
i,k,m,r
(0)
® Cpaylm, r1) + mycp, [P qlis k]
Ema (e ®c§§?, )[p. 4]
+ mcha [p.ql, 93)
%%a [p.q]l = mlcpa [p. q]+mz(cgl ®cgl
+ ¢y ® o )p. ql, (94)
wherecgiy[i, k], c%?x [i, k] andcgiy[i, k] are obtained

from WT of Dy V[i, k1, D*yV[i, k] and D*y P [, k],
respectively, by equating O(8°), O(8') and O(8?) vari-
ations expressed in y(¢).

The gradient search algorithm can also be used esti-
mate ® to minimize

£(@) = chpza [P, gl =Y milp, qli, k, ©lcpeyli, k]

n,k

- Z malp, qli,k,m, r, ©]

ik,m,r

X (cpayli, k] ® cpay[m, r])
=Y mslp. qli, kluli, K1]1*. (95)

ik

7 Applying EKF to MOSFET circuit

Discrete time equations of (73)—(79) in the form of
state space model can be formulated as

Xp = 1 (Xp—1, wp—1, Nk—1), (96)
z; = hp(x¢). 97
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Kronecker product-based representation of the equa- + B,(czjluz + Zr_1Ni_1
tion (96) in terms of fractional-order CMOS model is L
represented as + Z (—l)lcb;"xk_H_l + Vi1, (109)
=2
1 2 1
xe =F” xi + FP (i @) + B g 7, = Hixp + wy. (110)

+ B,izjluz +Zi—1Np—1

L
+ Y (=D B,
=2

(98)

where

)

Pt Rt 1)
oxy_,

o)
F =

0 0 0 0 [

o« —Tkik; 0 0 0 Tokiky

~Tikskr @ 0 0 Toksk
0 0 o+ Tokokis 0 —Tfkokys
0 0 Tfknkis  a =Tokikis

~T%ksky 0 0 0 a+ Tk

(00 0 00 0 00 0 00 0 0 0

00 ~Tékks 0 0 Tékiks 0 0 Tokiks 0 0 —~Tokjkg 0 — Lotk
|00 —Toksks 00 Tksks 00 Tiksks 0 0 —Toksky 0 — Lt Lok
“Tloo 0o 00 0 00 0 00
00 0 00 0 00 0 00
LO 0 —Tfsks 0 0 Toksks 0 0 Tlksks 0 0 —Tlksks 0 — =5

A fi 1 Rt 1)
(1) L
B = —

.
=[nTr nkTe kT —pkoTE kT —yekeTe ]
i Gamrt )

B
i1 o
i

_ . T T ko T ki TE ke T T
=| TnCor TwCor TinCor FwCor FnCox FinCox
T 0 0 0 0 0
0 pmoTd 0 0 0 0
0 0 poiT 0 0 0
Ziy = "
0 0 0 pioaT 0 0
0 0 0 0 psosTE 0
0 0 0 0 0 psoeT:

K50 0 0 ~T%kokis 0 0 Tkokis
S50 0 0 T8k 0 0 Tkykia

8 Results and discussion

In this paper, output voltage of CMOS circuit has
been estimated using EKF in MATLAB software when

99)

(100)

000 0 00 0 0 0 0 0
000 0 00 0 0 0 0 -
000 0 00 0

—Tkiiks

000 0 00 0

ik sto
Vi T T 0

where T is sampling time period. Sy is the Brownian
motion noise which is expressed as

N; = [N] Ny N3 N4 Ns NG]T,

and ®f = diag[{a, 1), (o, 1), (1), (@, 1), (o, 1),
(o, 1)].
Measurement model is
2 = Hypxy, (106)
where
O%hy (Fr—1 (Xp—11x—
H, - (B l(?;k 11k—1)) (107)
X},
=[000001]. (108)

EKF method has been applied to the equations by intro-

ducing process noise v, and measurement noise wy to

(98) and (106), respectively, which can be expressed as
1 2 1

xe =F xic + FE (ko1 @ xc1) + B
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nonlinear dynamics are represented using Kronecker
product. The estimated output using EKF has been
compared with WT method which is based on Kro-
necker product. For this, the least mean squares method
is used for the estimation using Kronecker product-
based WT method. In both the cases, CMOS circuit
is modeled using fractional-order calculus. Maximum
input voltage is 10 mV. Following are the parame-
ters which has been used for PSPICE simulations:
Vr = 0.0256V, Vi, = 0.5V, Rjy = 3k, Cex =
1.0 x 1071, ¢’ = ¢ = 1.5 x 10719F, ) =
Cco = 15x10710F, ¢ = Y =4 x 107'°F,
cli=chl =099 x10"F, cY) = cY) =
1.0 x 100U F, Ip = 1.0 x 1074, g1 = = 1,
pj = 1 and y; = 1. The covariance of process noise,
Q, = diag[107® 107° 107 107¢ 107% 1077],
the covariance of measurement noise, R, = 0.5 x 107°.
Covariance matrix Py should not be singular as it
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0.015 T T T T T T T T T
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(a) Noisy input to MOSFET.

0.1 T T T T T T T T T

= PSPICE
0.08 | = Kronecker based EKF 7

m— ronecker based wavelet

Amplitude (V)

-0.08 L L L L L L L L L
0 05 1 15 2 25 3 35 4 45 5

Time (ms)

(b) Estimated MOSFET output voltage

Fig. 5 Output voltage estimation (1) EKF (2) LMS on WT-based Kronecker product. Input voltage frequency is 1000 Hz. Fractional-

order parameter o = 1

0.015

0.01

0.005

Amplitude (V)
o

-0.005

-0.01F

.0.015 . . . . . . . . .
0 05 1 15 2 25 3 35 4 45 5

Time (ms)

(a) Noisy input to MOSFET.

— PSPICE
= Kronecker based EKF
m—— ronecker based wavelet

Amplitude (V)

Time (ms)

(b) Estimated MOSFET output voltage

Fig. 6 Output voltage estimation (1) EKF (2) LMS on WT-based Kronecker product. Input voltage frequency is 1000 Hz. Fractional-

order parameter o = 0.8

will affect the convergence. Covariance matrix Pojg =
Cov(x(0)) = Q. Initial state estimate Xoj0 = 0.

From Figs. 5 and 6, it can be seen that Kronecker
product-based EKF smoothens better when compared
with WT method based on Kronecker product-based
representation for different value of fractional-order
parameter « and white Gaussian noise with © = 0,
o? = 0.001 is added with input. Figures 7 and 8 show
the estimated output using MHE approach for differ-
ent values of «. Their estimation error is compared
in terms of root-mean-square error (RMSE). RMSE is
computed using

RMSE = (111)

where e; denotes the estimation error. It is the differ-
ence between the actual output value (simulated output
values) and the estimated output value. Total number
of samples are N.

Table 4 shows the RMSE of estimated output using
EKF and WT method when maximum CMOS input
is 10 mV for different value of fractional parameter
«. Table 5 shows the RMSE of estimated output using
MHE approach for different values of fractional param-
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0.015 T T T T T T T T T 0.08 T T T r
s PSPICE
— MHE (M=3)
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(a) Noisy input to MOSFET.

Time (ms)

(b) Estimated MOSFET output voltage

Fig.7 Output voltage estimation using MHE for (1) M = 1, (2) M = 3. Input voltage frequency is 1000 Hz. Fractional order parameter

a=1

0.015 T T T T T T T T T
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Amplitude (V)
o

-0.005

-0.01r

L L L L

.0.015 . . . . .
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(a) Noisy input to MOSFET.

Amplitude (V)
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-0.04

T T T T

e PSPICE
MHE (M=3)
MHE (M=1) |

-0.06
0

Time (ms)

(b) Estimated MOSFET output voltage

Fig.8 Output voltage estimation using MHE for (1) M = 1, (2) M = 3. Input voltage frequency is 1000 Hz. Fractional order parameter

a=0.8

eter o and horizon length M. It can be observed that
MHE method gives better estimation for larger value
of horizon length M. Also, MHE is less sensitive to
the poor initial values and has faster convergence to
the actual output values as compared to EKF and WT
method.
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Remarks

1. x(¢) can be expanded using wavelet basis as

X(1)

= Z c(i, )Wk (1),
N1 <i<N2, kmin (i) <k <kmax (i)
(112)
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. o0
where resolutlor} range [Ny, Na] dep(?nds on fre- / Yn kO w(D)dt
quency of operation and the measured time duration —00
and the mother wavelet W; 4 (¢) is given by l,ifn=n" and k =k’;
= . (120)
0, Otherwise.

Wi k(1) = 22020 1 — k). (113)

The mother wavelet is oscillatory and has zero mean
value which can be expressed as

/oo Y (t)dt = 0. (114)

Also, this function needs to satisfy the admissibility
condition

00 |47, 2
/ W)l 4, — o, (115)

o o
The admissibility condition allows the reconstruc-
tion of the original signal using inverse WT.
The wavelets can be classified as: (1) continuous
wavelet transform (CWT) and (2) discrete wavelet
transform (DWT). The CWT maps a function f(¢)
onto time scale space by

W <a, b>= /OO Va.p(t) f(D)dt (116)

< Va,p), f(t)>. 117)

The CWT uses the translations and dilations of
a prototype or mother function ¥ (t). CWT is
described by the following equation

L /oo XY (ﬂ)dr,
a3 Jow a

a>0, beR, (118)

X(a, b) =

where ¥ (t) is the mother wavelet. a is the scal-
ing parameter. b is the translation parameter. *
denotes the complex conjugate. a > 1 gives dilated
wavelet. a < 1 gives contracted wavelet. ! T is
the energy normalization factor. Wavelets are|(;1‘1ath—
ematical functions that decompose the data into dif-
ferent frequency components and then analyze each
component with a resolution matched to its scale.

In DWT, scaling and translation parameters are dis-

cretized, a = 2", b = 2" k. So the DWT is

Y k() =279 Q" —k), j.keZ. (119

The orthonormal wavelets satisfy the condition:-

@ Springer

Mother wavelet i can be reconstructed from the
’scaling sequence” for different type of wavelets
(Daubechies wavelet, Haar wavelet, Shannon
wavelet etc.) which have specific properties required
for specific kinds of applications. Daubechies
wavelets are discrete time orthogonal wavelets.
The scaling and wavelet functions of Daubechies
wavelets have longer supports, which offers
improved capability of these transformations. These
transformations offer powerful tool for various sig-
nal processing such as compression, noise removal,
and image enhancement.

. Consider that mother wavelet is concentrated on

range [a, b]. Let wpin and wpyax are the lowest and
the highest operating frequency. Consider [0, 7] is
the measurement time span. Then, for a specified
resolution index i, the extent of the transition index
k is chosen such thata < 2i¢t —k < b, ¢ € [0, t].
Therefore, 2't —b < k < 2/,t —a,t € [0, 7] or
—b<k<2T-—are [0, t]. Wavelet frequency
W, () is mathematically expressed as

R L e 5
Wkt W@t —k)
X € [2" Amins 2" Amax ], (121)
where
Amax = max Nl/(t)', (122)
W)l
Amin = mMin M, (123)
()|

so the resolution indexes Nj, N must be chosen
such that

2V g Ao X (124)
21
N1 i A 22 (125)
21
or
®min
Ny ~1 , 126
] 082 <27T)¥min> ( )
®max
Ny ~ 1 . 127
2 082 (anmax> 27

Now, resolution index range is selected using this
method enables us to reserve lesser data for estima-
tion purpose, i.e., estimation is done using compres-
sion.
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3. When the non-Gaussian distribution is added with

Gaussian noise of measured output which is so
called outlier. This can be considered into EKF for-
malism. As EKF is obtained from Kushner Kallain-
pur filter of infinite dimensional when the states are
Markov process and the measurement noise con-
sidered as Gaussian process. However, for non-
Gaussian measurement noise also, the nonlinear fil-
ter can be formulated which is based on the Bayesian
method for computing the conditional probabilities
using non-Gaussian PDFs. The method is based on
the fact that, although the measurement noise is non-
Gaussian, it is white and the state process is Markov
process. Consider a discrete state model

0m+1 = f(om, um—H) + Vint1, (128)
z(m) = h(0,) + Wp, (129)
z, =2z(m); k <m. (130)

Bayesian arguments can help in developing nonlin-
ear filter for non-Gaussian measurement noise for
which states are Markov process.

p(0m+1s Zm+1) _ P(Z(m + 1), Zpy, 0m+1)

Om+11Zmt1) = =
PRme 1 m s P(Zmy1) P (Zm1)

f P(Z(m + 1)|01n+])p(0m+1 |0m)p(0m|zm)d0m

[ p@m A+ D0 1) POt 1Xm) PO |2n)d0,,d0,, 41
f Pwyti (Z(m + 1) - h(9m+1))l7v,,,+1 (0m+1 - f(ams um+1))p(0mlzm)d0m
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k
_ Ly, N NTY)
P Omlza) =2 [] (Al —mo 12 )
Jj=k—m+1
k
l_[ e(_%\\oj-;-l—f(xj')ﬂé,l)
Jj=k—m+1
X pOk—m+1121:k-m). (137)

respectively, where ¢; and ¢ are the constants,
p(z;10 ) is the likelihood function for each mea-
sured value around horizon. It should be noted that
state transition density function py (641 — f (0)) is
N(0, Q;) and likelihood function py(zx+1 —h(0%))
is (0, Ry). The negative logarithmic form of (137)
is

ming,, [Tj_k_n1 112; —R@PIZ
- Tt 1101 = EDII,-
—In p(Ox—m+1Z1:k—m)- (138)

(131)

(132)

- f Pwpii (z(m+1) — h(9m+1))[)vm+1 O 1 — 20, un11) p(0121,)d0,,d0 1,1

A

0m+1|m+l = arg;nax/ Pwyi1 (z(m +1) — h(a))[’vmﬂ (4

— 0, 1)) p (0 |2:)d0,,.

(134)

It should be noted that z(m) denotes the instanta-
neous measurement at the time n, while z,, = {z :
k < m} is the aggregate of all measurements taken
up to time m.

On the other hand, joint conditional density in case
of MHE is expressed using Bayesian rule as

P Omlzm) X p (Zn|0m) p Om|Z1:k—m) (135)
where 6, be the Markovian sequence. The joint con-
ditional density for first and second orders are

k

To obtain the optimal estimates, (138) is minimized.

. Stability of EKF depends on selection of measure-

ment noise variance Ry. If Ry is taken very small
with respect to some matrix norm, then correspond-
ing Rk_1 will be very large and will cause numeri-
cal instability. Thus, Ry is chosen such that system
remains stable.

9 Conclusions

(133)

P Onlzn) =1 A [T raiep In this paper, output voltage of CMOS circuit is esti-
j=k—mtl mated using MHE, EKF and WT method. For this,

ﬁ 205110 ) POt 1215 m) MOSFET used in CMOS circuit are modeled using the

ko1 e i EKYV model. Fractional-order calculus is used to get

(136) better reliability of the circuit. To get better estimates,

@ Springer



1136

R. Bansal

the nonlinear dynamical system is mathematically
expressed in terms of Kronecker-based representation.
The estimated output voltage using MHE approach and
Kronecker product-based EKF method has been com-
pared with the Kronecker product-based WT method
for the nonlinear dynamical system, for which least
mean squares has been used for state estimation. RMSE
is computed for different value of fractional-order
parameter «. The simulation results validate the better
performance of MHE and EKF method as compared to
WT method and compared to the EKF, the MHE is less
sensitive to the poor initial values and has faster con-
vergence to the actual output values. Replacement of
integer-order by fractional-order element leads to sev-
eral precedences since more parameters are included.
These parameters help to improve the performance and
intensify the novel behavior which lead to circuit design
and control with better flexibility. The proposed method
is valid to any type of fractional-order nonlinear sys-
tem for the estimation purpose. It should be noted that
proposed algorithm should be analyzed by uncertain-
ties and non-Gaussian noise often peculiar to applica-
tions. Although, error divergence in estimation using
Kronecker product-based representation in EKF algo-
rithm needs further investigations. We are planning to
report the these results also in near future. Also, inves-
tigation of the non-Gaussian noise effect in the process
and measurement model of fractional-order circuit and
application of Monte Carlo particle filters to obtain the
optimal estimates is another scope for future research.
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