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Introduction

Problem 1.1
Which of the following signals are periodic? If so, determine the time periods.
a) cos(0.017tn)
b) cos(n%n)
¢) cos(3mn)
d) sin(3n)

e) sin(n%).

Problem 1.5
The analog signal x,(t) is x,(t) = 3sin(1007¢).
a) Draw x,(t) for 0Oms <t < 30ms.

b) Sample the signal with F; = 300samples/s. Determine x(n) = x,(nT) where T = 1/F;. Determine the fre-
quency f of x(n) and show that x(n) is periodic.

¢) Draw x(n). What is the period and what does it correspond to in milliseconds?
d) Determine the minimum F; so that when x,(#) is sampled, the max of x(#) assumes the value 3at 0 <#n <N,
where N is the time period of x(n).
Problem 1.7
An analog signal contains frequencies up to 10 kHz.
a) Which sampling frequencies can be used if we want to be able to reconstruct the signal?
b) Assume the sampling frequency F; = 8 kHz. What happens to the frequency component F; = 5kHz?
c) Assume the sampling frequency F; = 8kHz. What happens to the frequency component F; = 9kHz?

Problem 1.8
An analog electrocardiogram (ECG) contains frequencies up to 100 Hz.
a) What is the Nyquist rate for the signal?

b) Which is the highest frequency component that can be uniquely represented by the sampling frequency
Fs=250Hz?

Comment: The highest frequency component of the signal is called the Nyquist frequency and the double fre-
quency is called the Nyquist rate. Thus, the sampling frequency must be selected higher than the Nyquist rate to
avoid folding distortion.

Problem 1.11

To show the effect of folding, we do the following. We sample the signal x(t) = 3 cos(1007t) + 2sin(2507t) with the
sampling frequency F; = 200Hz, without using any analog filter before the sampling. We then listen to the signal
with the sampling frequencyF; = 1000 Hz (ideal reconstruction). How does the signal look after the reconstruction?

Matlab: When recording with a sound card in a PC, the analog signal is automatically filtered with an analog
filter switching frequency F/2, before sampling, to avoid folding distortion. If we want to illustrate the example
above, we can, for example, compile with F; = 1000Hz, which sets the limit frequency in the sound card filter to
500 Hz. Then we retain every fifth sample only, and we have reduced the sampling rate to 200 Hz. This corresponds
to sampling with 200 Hz but with the analog filter set at 500 Hz.

Problem 1.13

The discrete signal x(1) = 6.35cos((1t/10)n) is quantized with the resolution
a) A=0.1,and
b) A=0.02.

How many bits are needed in the A/D-converter?



Problem 1.14

Determine the bit rate (bits/s) and resolution, if a seismic signal with dynamic 1 volt is sampled with F; = 20Hz
with an 8-bit A/D-converter. Which maximum frequency can be represented in the digital signal?

Problem E1.1
MATLAB: To achieve an echo effect, we use the following link (z~P, which delays a signal by D samples).

(t) =1 x(n) (n) 1 x(t)
Michrophone o A/D D= D/A ' Speaker

Simulate this in MATLAB and listen to the effect.

>> Fs = 10000;

>> t = (0:2%Fs-1)/Fs; % generate 2s long time vector, FS=1/10000
>> x = chirp(t, 300, 2, 800); % generate sweep sine between 300 and 800 Hz
>> z = zeros (1, 500); % generate 500 zeros

>> x1 = [x, z];

>> x2 = [z, 0.9%x];

>> y = x1+x2; % generera echo

Listen to the signal.

>> soundsc(x, Fs)
>> soundsc(y, Fs)

Select different values for x and listen to the echo effects.

Problem N1.1

Write down Euler’s formulae for cos(2mn), sin(27tn), and their derivatives.

Problem N1.2

Find the sums of the following geometric series:
a) 22]:0 2"
b) ¥ 2 ,0.5"

Problem N1.3

Find the Nyquist rate for the following signals:
a) x(t) = 3cos(1501t)
b) x(t) =3cos(1507t) + 2sin(4007ct)
¢) x(t) = 3sin(1007ct) cos(2507ct)

Problem N1.4

Express the following signals in terms of impulse signals:

b) x(n)=u(n+1)
b) x(n)=u(n-1)

Problem N1.5
Which of the following signals are causal?
a) x(n)=u(n+1)

b) x(n)=u(n-1)



Problem N1.6
Find the following signals for the given: x(n)={1,2,1,-3,5, 8} for n={0,1,2,3,4, 5}

Problem N1.7

Determine whether the following signals are energy or power signals.

=

a) x(n)=u(n),n=0
b) x(n)=nu(n),n>0

c) x(n)=(0.5)"u(n)

Problem N1.8

Identify the even or odd signals below.
a) x(n) =sin(n)
b) x(n) = cos(n)
b) x(n) = cot(n)

Problem N1.9

Examine the linearity and time invariance of the following signals.

a) p(n) = x(n-1)

Problem N1.10
The analog signal x,(t) = 3cos(5007t) + 2sin(10007t). Determine the following:
a) What is the Nyquist rate?

b) How will the reconstructed signal be with F; = 400Hz, F; = 600Hz,F; = 1100Hz? Please comment on your
results.

Impulse Response and Convolution, Chapter 2

Problem 2.1
A time discrete signal x(n) is defined as
1+% -3<n<-1
x(n)=41 0<n<3 (1)
0 n<-3andn>3
a) Draw the signal x(n).
b) Draw the following alternative signal.

i) First fold (mirroring around the origin) x(n) and then delay the resulting signal by 4 samples.
ii) First delay x(r) by 4 samples and then fold the resulting signal.

c) Draw the signal x(—n +4).
d) Compare the results in part (b) and (c).

e) Express the signal x(n) in term of 6(n) and u(n).



Problem 2.7

Examine the following systems with respect to the properties below.
1) Static or dynamic.

2) Linear or nonlinear.

)
)
3) Time invariant or time varying.
)
)

4) Causal or non-causal.
5) Stable or unstable.
a) y(n) = cos(x(n))
b) p(n) = Lt x(k).
¢) y(n) = x(n)cos(won).
e) y(n) = trunc(x(n)), denotes the integer part of x(n) obtained by rounding
h) y(n) = x(n)u(n).
j) v(n) =x(2n).
n) An ideal sampling system with input x,(¢) and output x(n) = x,(t), where t = nT and —co < 1 < co.

Problem 2.13
a) Show that ), y(n) =) x(k)Y ;h(l), where y(n) = x(n) * h(n).

b) Show that the necessary and sufficient conditions for a relaxed LTI system to be BIBO stable is ) 52 |h(n)| <
Mj, < o for some constant My, .

Problem 2.14

Check if the discrete time systems below are BIBO stable.
1) y(n) =vy(n-1)+x(n) for n> 0 where y(-1)=0.
4) y(n)=x(n)+x(n—-1)—x(n—-4).

Problem 2.16

Calculate the convolution p(n) = x(11) * h(n) for the following signals.
Dxm={1 1 1 1 1}andhm={1 2 4}
2) x(m={1 2 -1 }and h(n)=x(n).
3) xm={1 2 3 4 5}andh(m={1}

4 xm={1 1 0 1 1}jandhm={1 2 -3 4}

5) x(n)=0.5"u(n) and h(n) = 0.25"u(n).

Problem 2.17
Calculate the convolution y(n) = x(n) = h(n) for the following signals.

a)x(n):{l 1 1 1}andh(m={6 5 4 3 2 1 0 0]

11 1 1)andh(m={6 5 4
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MATLAB: Calculate the convolutions in MATLAB (conv.m).



Problem 2.21
Calculate the convolution y(n) = x(n) = h(n) for the following signals.

a) x(n)=a"u(n) and h(n) = b"u(n) for both a = b and a = b.

b) x(n):{l 2 1 1}andh(n):5(n)—5(n—1)+5(n—4)+5(n—5).

Problem 2.35

Consider the interconnection of LTI systems as shown in the following figure.

ha(n)

L h3(n) ] ha(n)|

a) Express the overall impulse response in terms of hy(n), hy(n),h3(n), and hg(n)
b) Determine h(n) when hj (1) = { 05 025 05 } hy(n) = ha(n) = (n+ 1)u(n) and ha(n) = 5(n - 2).
c) Determine the response of the system in part (b) if x(1) = 6(n+2) + 30(n—1) —46(n - 3).

d) Check if the system is BIBO stable.

Problem 2.61

Compute the correlation sequences ry(!) and cross correlation function ry, (/) for the following signal sequences:

x(n)=1 fornyg—N <n<ng+N, zero otherwise, and (2)

y(n)=1 for —-N <n <N, zero otherwise. (3)

Problem 2.62

Calculate the autocorrelation sequences ryx(I) of the following signals.

What is your conclusion ?

MATLAB: Solve a) and b) above in MATLAB.

Problem 2.64

An audio signal generated by a loudspeaker is reflected at two different walls with the reflection coefficients r|
and rp. The signal is recorded by a microphone near the speaker. After sampling, the discrete time signal is x(n) =
s(n)+rys(n—ky)+rys(n—ky), where ki and k; are the delays of the echoes. Determine and draw the autocorrelation
function ry(I) for x(n).

The Z Transform, Chapter 3

Problem N3.1

The following first order difference equation is given:

y(n) +y(n-1)=x(n) (4)
where
x(n) = 5u(n) (5)

a) Z-transform the equation to express it in the z-domain.

b) Perform an inverse z-transform to express the original equation without y(# — 1) and x(n).

6



Problem N3.2

The following second-order difference equation is given:

9= Sp(n=1) = 39(n-2) = x(n) (6

a) Express the equation on the form Y(z) = H(z)X(z) and determine H(z).
b) Determine h(n).

Problem 3.1
Determine the Z-transform of:

a)xm={3 00006 1 4]

Problem 3.2

Determine the Z-transform of the signals below, and draw their pole-zero patterns:
a) x(n) = (1+n)u(n).
c) x(n)=(=1)"-27".u(n).

f) x(n) = Ar"cos(won+ P)u(n) 0<r<1.

h) x(n) = (%)n [u(n)—u(n-10)].

Problem 3.8
Use the convolution property of the Z-transform to determine the following Z-transforms:
a) Determine Y(z) expressed in X(z) for y(n) = ZZ:_OO x(k).

b) Determine X(z) for x(n) = (n+ 1)u(n). Hint: show that x(n) = u(n) = u(n).

Problem 3.9

The Z-transform X(z) of the real signal x(#) includes a pair of complex-conjugate zeros and a pair of complex-

conjugate poles. What happens to these pairs if we multiply x(12) by e/®0"?
Hint: Use the scaling theorem in the z-domain.

Problem 3.14

Determine the inverse Z-transform of x(n), x(n) causal, of the following signals:

2) X(z)= %
b) X()= 1o g5
o X9 = T2

2
g) X(z) = 1+2z7 14272

T 1+4z7 144272

MATLAB: Plot some of these functions for z = e/ using MATLAB.

Problem 3.16

Determine the convolution of x1 (1) and x,(n) below using the z-transform.

a) xy(n) = (i)n -u(n—1)and xp(n) = [1 +(%)n]u(n).

¢) x1(n) =0.5"u(n) and x,(n) = cos(rn)u(n).



Problem 3.14

Compute the inverse Z-transform x(n), x(1) causal, of the following signals:

1+3z71
a XZ ==
) X(2) 1+3z714+2z72
b) X(2) = !
T 1-z"140.522
6, 7
27042
c) X(z)=
) X(2) o1
1+2z72
d —
) X 1+z72
1422714272

MATLAB: Plot some of these functions for z = e} using MATLAB.

Problem 3.16

Compute the convolution between x1 (1) and x5 (n) below using the Z-transform:

a) xy(n) = (i)n -u(n—1) and x(n) = [1 +(%)n]u(n).

¢) x1(n)=0.5"u(n) and x(n) = cos(mn)u(n).

Problem 3.35
Compute the output signal y(n) = x(n) * h(n) for:
a) h(n)= (%)” u(n) and x(n) = (1/2)" - cos(r/3n)u(n).

d) y(n)=0.5x(n)-0.5x(n—1) and x(n) = 10cos(rt/2 n) u(n).

Problem 3.40
The input and output signals for an LTI system are given by x(n) = 0.5"u(n) - 0.25(0.5)""! - u(n—1) and y(n) =
(3)"u(n).
a) Compute the impulse response h(n) and the system function H(z).
b) Compute the difference equation.
¢) Compute a realization of minimal order.
)

d) Is the system stable?

Problem 3.49

Use the single-sided Z-transform to compute y(n), where n > 0 for the following cases:
b) y(n)-1.5p(n-1)+0.5y(n-2)=0,y(-1)=1,y(-2)=0.
c) y(n)=0.5y(n—1)+x(n), x(n) = (1/3)"u(n), y(-1) = 1.
d) yp(n)=0.25(y(n—2)+x(n), x(n) = u(n), y(-1) =0, p(-2) = 1.

Problem E3.1

Combine each pole zero plot with the corresponding impulse response. How is the impulse response affected by
the distance beween the pole and the unit circle? How is the impulse response affected by double poles?
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Problem E3.2

A second-order, linear, and time-invariant system is defined by:

by +biz 7l +byz 2
_botor h 7)

H(z
(z) 1+a1z7 1 +apz-

a) Compute the output signal y(n) when the input signal is x(n) = 3sin(%n) u(n) where:

y(-1)=1/3 (8)
and

bp=0 by =1/5 by=0 (9)

a1:1/2 a2:0 (10)

b) Let the input signal be x(n) = sin(2m fyn) for —co < n < co. The coefficients are chosen so that the output
becomes y(n) = 0 f0r —co < 1 < co. This occurs when

bg=by =by=2 (11)
and
ap=-V2 ary=1/4 (12)

What is the frequency fj in the input signal?



¢) Again, the input signal is x(n) = sin(27 fyn), —oo < 1 < co. When the coefficients are
bp=1 by=1 by=1/4 (13)
and
ap=-1 ap=1 (14)

the output signal becomes y(1) = Ag sin(27 fon+6g)+A1 sin(27m fi n+061) for —co < n < co. What is the frequency

fi?

Problem E3.3
An LTI system is described by the difference equation

3
y(m) =y(n=1)+ 7o y(n-2)=x(n) (15)
Compute the output signal y(n) when
1\" . 1
x(n):(i) -u(n)+sm(2nzn) —00 << o0 (16)

Problem E3.4

A system is described by the difference equation y(n) —y(n— 1)+ 0.5y(n — 2) = x(n). The initial values are y(—-1) =0
and y(-2) = 2, and the input signal is x(#) = u(n). When n > 0 compute

a) the zero input solution, y,;(n).
b) the zero state solution, y,¢(n).
c) the transient solution, y;,(n).
)

d) the stationary solution, yss(1).

Problem E3.5

A system is described by the difference equation

1
y(n) = 5 yn=1) = x(n) (17)
Compute the output signal y(n) when
i 1
x(n):{sm(2n4 n) n<0 (18)
0 n>0

The Fourier Transform, LTI Systems, and Sampling, Chapter 4, 5, and 6

Problem N4.1

The transfer function of a system is given as
1-z71

(1-0.5z71)(1+0.5271)

H(z)=
Find the output signal y(n) if the input signal is given by

x(n) = u(n- 1)+sin(2n%n+ %)

Problem N4.2
The transfer function of a system is given as
1-0.5z7"
H(z)= ———— 19
(€)= ——5 (19)
Find the output signal if the input signal is given by
1
x(n) = 0.5”_1u(n—1)+sin(27z§n) (20)

10



Problem 4.8

Two discrete signals si(n) and sj(n) are orthogonal over an interval [N, Np] if

N, _
Y sklnisjin) = {g"‘ o (21)

i’l:Nl
If Ay =1 the signal are orthonormal.

a) Show the relation

N-1
Zejzn’;g:{N k=0 k=+N k=1+2N 22)

0 otherwise
n=0

: kn
b) Illustrate a) for N = 6 by drawing sx(n) = e?™N fork=1,2,3,4,5,6 and n=0,1,2,3,4,5.

ok
¢) Show that harmonic signals s(n) = 2K arer orthogonal over any interval with length N.

Problem 4.9

Compute the Fourier transforms of the following signals
a) x(n) =u(n)—u(n-6).

2™"u(-n).

) x(n)=
) x(n) =

c) x(n)=(0.25)"u(n+4).
) x(n) =

o

x(n

o,

x(n) = (a"sin(wgn)) u(n) for |a| < 1.

Problem 4.10

Compute the time-domain signal of the Fourier transform

0 0<w<wy

a) X(w):{l

wyg<w<T
b) X(w)=cos?w

The Fourier transforms are symmetric for negative frequencies so that the signals have real values.

Problem 4.12

Compute the time-domain signal of the Fourier transform

2 w,-WR2<L|w|Lw.+W/2
0 otherwise

¢) X(w) :{

Problem 4.14

The sequence x(n) is given by x(n) = { -1 2 =3 2 -1 } and its Fourier transform is X(w). Compute the
following, without calculating X(w) explicitly

a) X(0)
b) argX(w)

) J-T( X(w)dw

Tt

d) X(n0)
) fﬂ X(@)P do

MATLAB: Compute X(w) and plot [X(w)| and arg X(w).

11



Problem 5.2

a) Compute and draw the Fourier transform Wg(w) for a rectangular window

1 0<n<<M
_ =h= 23
wr(m) {0 otherwise (23)

b) Compute and draw the Fourier transform for a triangular window wr(n)

n 0<n<M/2
wr(n)={M-n M/2<n<M (24)
0 otherwise

by using the convolution of two rectangular windows as in a.

MATLAB: Plot Wg(w) for M =2, M =4, and M = 5.

Problem 5.17

A time-discrete circuit is given by the figure with a = —2cos(wg)
a) Compute the impulse response h(n).
b) Draw |H(w)| and arg H(w).

c) Compute y(1n) when x(n) = 3cos(nt/3 n+ 7/6) for —co <1 < 0o and wg = 1/2.

x(n) z71 z71 o) (1)
>

Problem 5.25

Draw |X(f)| corresponding to the following pole-zero configurations.

Pole Zero A Pole Zero B Pole Zero C Pole Zero D
0]
x @)
X 2 X 2 X 8
% © © ¥ © © ©
o X o o
0]

Problem 5.26

Design a filter that blocks the frequency wg = 7t/4 and compute the output signal when the input signal is x(n) =
sin(7t/4 n)u(n) forn=0,1,2,3,4.

Problem 5.35

A second-order system has a double pole at p; , = 0.5 and two zeros at z1 » = etj3m/4,

|H(0) = 1.

Compute the gain so that

Problem 5.39
Compute the 3 dB bandwidth for the filters where 0 <a < 1.

1-a
Hi(z) = 1~ (25)
l-a 1+z71
Hya)= 5 (26)
(27)

12



MATLAB: Plot the amplitude functions in MATLAB and estimate the bandwidths from the plots.

Problem E4.1

Design the circuit below so that the constant amplification is 1 and the frequencies w = /2 and w = 1 are blocked.
Compute the amplitude and phase functions.

@ @ @ y(n)
b“* blI bZI bSI
) z71 z7! z7!
L | L | L |

x(n

Problem E4.2

To create an echo effect, we use the circuit below.

x(n) @D y(n)
z D D
Z—2D
a) Compute the poles and zeros for D = 500.
b) Compute and draw the amplitude function |H(f)|.
Problem E4.3
To create an echo effect, we use the circuit below.
x(n) y(n)

a) Compute the impulse response.
b) Compute the amplitude function |H(f)|.
c) Compute the poles and zeros for D = 500.

Problem E4.4

The input signal to the system below is x(t) = cos(27t1000¢) + cos(27t6000¢t). The impulse response is h(n) = u(n) —
u(n —8). The sampling rate is 8 kHz.

x(t) —>| Sampling €>L/ h(n) $ Reconstruktion |—> y(t)

Compute the output signal y(t) for ideal reconstruction.

MATLAB: Simulate the system in MATLAB. Use a sound signal.

Problem N4.3

During a vocal recording, a poorly insulated wire picked up interference from the 50 Hz power line, resulting in
an unwanted buzzing tone in the final recording. The recording used a 44100 Hz sample rate.

a) Design a notch filter with a single zero- and pole-pair that would reduce the buzzing tone as much as possible.
(Assume that a pole radius of 0.9 gives adequate performance. A polar form-description of the filter is
sufficient.)

b) A sharp "S"-sound with a frequency of 3000 Hz was also noticed in the final recording. Add a single zero-
and pole-pair to the filter from a) to reduce it as much as possible. (Assume that a pole radius of 0.9 gives
adequate performance. A polar form-description of the filter is sufficient.)

13



Sampling

Problem E4.5

Assume a continuous signal x,(t) = e~10

-u(t), t in seconds.
a) Compute the Fourier transform X,(F) and |Xa(F)|2.

b) We sample the signal with F; = 100Hz. Before the sampling, we filter it with an anti-aliasing filter. Assume
that this is an ideal low pass filter with a cutoff frequency of F;/2 = 50Hz. How much of the energy in the
signal x,(t) is blocked by the filter?

c) The filtered signal is sampled with F;. Compute the absolute value of the Fourier transform of the sampled

signal y(n). Also compute the Fourier transform of the sampled signal without the anti-aliasing filter.

Problem E4.6

Compute the output signal from the circuit below when the input signal is x,(t) = 2-cos(2m - Fot) da Fg = 600Hz
and F; = 1000Hz.

x(n) z(n) (n)
x(t) — A/D =] (1) =] 1x2 [ D/a F— i)

The sign change performs the operationxj (1) = (—=1)"x(n) and the collector

n

_ Z(j) neven
y(n)—{o e (28)

The reconstruction is ideal with the sampling rate 2F;.

The Discrete Fourier Transform DFT, Chapter 7

Problem 7.1

The first five values in an eight-point DFT of a real sequence are given by

{025 0125-j0.3018 0 0.125-j0.0518 0 | (29)
Compute the remaining three points.

MATLAB: Check the result in MATLAB.

Problem 7.2

Compute the circular convolution between the following signals(N = 8)

a) x1:{1 1 1.1 0 0 O 0}andxzzsin(%‘n)forOSngN—l.

Problem 7.3
Given an N-point DFT X(k), 0 <k <N -1 of x(n), <n <N —1. Define

X(k) 0<k<k. N-k <k<N-1

XO(k):{o ke <k <N —ke (30)

Compare x(n) = IDFT {X(k)} with x(n). Vhat happens?

Problem 7.4

The sequences x1 (1) = cos %”n and x,(n) = sin Zﬁ”n are given for 0 <n <N —1.
a) Compute the circular convolution between x; (1) and x,(n).
b) Compute the circular correlation between x1 () och x;(n).

)
)

¢) Compute the circular auto-correlation for for x; (n).
)

d) Compute the circular auto-correlation for for x;(n).

14



Problem 7.7

The sequence x(n), 0 < n < N —1, has the DFT X (k). Compute the DFTs of the following sequences, using terms of
X(k)
)

)

zz

1) xq(n) = x(n)cos(2n~

Zz

2) x4(n) = x(n)sin(ZTc-

Problem 7.8

Compute the circular convolution between x1(n) = { 1 2 3 1 } and xp(n) = { 4 3 2 2 } Compare with
the linear convolution.

Problem 7.9

Compute the circular convolution between xj (1) = { 1 2 3 1 } and x3(n) = { 4 3 2 2 } by using DFT and
IDFT.

Problem 7.10

Compute the energy for the sequence x(1n) = cos (27'( . % . n) for 0 <n <N -1, where k is an integer.

MATLAB: Compute the energy in MATLAB by using fft.

Problem 7.11

The sequence x(n) = { 1 1 1 1 0 0 0 O } has the DFT X(k). Compute the DFTs of the following se-
quences:

{1 00001 1 1}

bfo o1 111 0 0}

Problem 7.18

The input signal to an LTI system H(w) is x(1) = };2__ o(n—kN). We compute an N-point DFT for for the output
signal for the points 0 <#n < N — 1. Compute the connection between Y (k) and H(w).

Problem 7.23
Compute the N-point DFT for

=
=

(n)=06(n—ng),0<ng<N
c) x(n)=a",0<n<N-1

d) x(n):{l 0<n<N/2-1 N even
0 N/2<n<N-1

e) x(n)=el2/Nkon 0<p<N-1

f) x(n) =cos(2m/N kg n),0 <n<N -1

g) x(n)=sin(2n/N kgn), 0 <n<N-1
1 n even

h) X(n):{O n odd 0<n<N-1

Problem 7.24

Given x(n) = { 1 2 3 1 } Compute the 4-point DFT of x(n) by solving a 4th-order equation system for the
inverse DFT.
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Problem 7.25
a) Compute the Fourier transform of x(n):{ 1 2 3 2 10 }

b) Compute the six-point DFT of v(n):{ 3 21 0 1 2 }

¢) Compare X (k) and V(k)ia)ochb).

Problem N5.0

Solve the following convolution using the overlap-and-add convolution method.

/_1/4;5;716/2)11013/4]

3,1
1,2,0]

(1,

Problem N5.1

Solve the following convolution using the overlap-and-add convolution method.
x(n)=[1,1,-1,-5,3,0,1,3,-1,0]
=[0,-1,2,4]

Problem E5.1
Compute and draw |X (k)| where X (k) is the eight-point DFT of x(n) with x(n) = { 1 1.1 0 0 0 0 1 }

Problem E5.2
Let X(k) be the eight-point DFT of x(n) z{ 0113 8 7 2 2 }

a) Compute y(n) = IDFT {X*(k)}.

b) Compute y(n) = IDFT{(—l)k -X(k)].
MATLAB: Check the calculations in MATLAB with £ft and ifft. Let x(n) be a sound signal and listen to y(#) in
a) and b).

Problem E5.3

The input signal x(n) to the system y(n) = ay(n—1)+ x(n) where 0 < a < 1 is periodical with the period N. Compute
the impulse response for an FIR filter, which gives the same stationary solution as the system above with the input
signal x(n).

Problem E5.4

The student Hans is deeply interested in signal processing and finds a tuning fork. Sadly, there is no information
about what pitch the tuning fork has. Hans decides to use a spectral analyzer. This machine is digital and performs
a DFT on the input signal. Hans sets the spectral analyzer from 0 Hz to 200 Hz (sampling rate 400 Hz) and sees
a top at the frequency 138 Hz. Which values can the pitch of the tuning fork have? Give a motivation for your
answer.

Problem E5.5

Below are four sequences x;(n) (1-4) and eight sequences X(k) (a~h). Choose the correct pairs x(n) «— X (k).

1{1+j 0 0 o} a{1 1 0 o ef1 - 1
2{05 05 05 -05 | b{j o j o} f{1 - i}
3{1+j j 0 1} cf{1+j 14j 1+j 14} g{2+21 242 0 0}
4{075 025 -0.25 025 | d{j o 5 o h{1 1

MATLAB: Use MATLAB to check the result.
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Problem E5.6

Given the impulse response

h(n):%6(n)+ié(n—l)+i6(n—2)+ié(n—3) (31)

a) Compute the Fourier transform. Compute the DFT for N > 4. Connection?

b) What is H(k) for k =0...3 when N = 4? What is hy,(n) = IDFT {H (k)}?

Problem E5.7
The following two signals are given

Signal x(n)

1 T
06 © ©

o o & o N & é
© © © ©
—4 -3 -2 -1 0 1 2 3 4 5
Signal y(n)

4

3

2

1 T

0o = = S = = = )
—4 -3 -2 -1 0 1 2 3 4 5

The Fourier transforms of the signals are sampled in the points f = k/N for k = 0...N —1 where N = 5. How is
Y(k/N) related to X(k/N)?

Problem E5.8

The impulse response to an LTI system is
! ! 1.
h(n)=0o(n)+o(n—1)+ 5()(71—2) (32)

and the input signal is
x(n) =06(n)+o(n—1) (33)
a) Compute the output signal with convolution.
b) Compute the output signal with the Fourier transform.

c) Let f =k/N for k =0...N —1 in the expression for Y(f). If N is less than a certain number M there is aliasing
in the time domain. Conclusion? How large is M? How large is M in the general case, when the impulse
response has length P and the input signal has length Q ?

Problem E5.9

The sequence h(n) is the impulse response to a transversal filter of order L with the coefficients by, k = 0...L. The
signal x(n) is a truncated step function with length Q, that is,

x(n):{l n=0...0-1 Q>L+1

34
0 otherwise (34)

We want to compute the output signal from the filter, but mistakenly use the DFT length N = Q instead of N >
Q+P—-1=Q+L, where P is the length of /(1n)). Given this choice of N compute the erroneous output signal Yp(n),
n=0...N-1.
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Problem E5.10

The signals x(n) and k() in the figures are the input signals and the impulse responses to an LTI system. We want
to compute the output signal y(n) = h(n) * x(n) with an eight-point DFT. This can be done by splitting the input
signals in segments of length four. Do this and compute each output signal segment with a convolution.

Signal x(n)

0 | | | | &—o—6—0
J) 3) l l 6 i J) 1 (JD b 4
2 L
Signal h(n)
67
4 |-
27
IR
0 e—eo—8—6—eo—5—&—o—8———0
2 4 6 F 10 12 14

Problem E5.11
1

We are given an infinite sequence x(n) = (7)”14(11) with the Fourier transform X(f). From this, we form a finite
sequence y(n) so that y(n) = 0 where k <0 and k > 9 by computing

y(n) = IDFT{Y(k)} n=0...9 (35)
where

Y(R)=X(f)ly_p k=0...9 (36)
Compute ().

Problem E5.12

It is possible to compute filters with the overlap-and-save-method. The input signal x(#) is split in segments with
the length N

xi(n)=x(n+i(N-M+1)) 0<n<N-1 (37)
where M is the length of the filter’s impulse response. For each segment we calculate

Xi(k) = DFT {x;(n)} (38)
and

vi(n) = IDFT{X; (k) H ()} (39)
where H(k) is the DFT {h(n)}. Decide how y;(n),i =0,1,2... shoudl be combined to give y(n) = x(n)*h(n). Show this

in a figure.

Realizations, Chapter 9

Problem 9.3

Compute the system function and impulse response for the following circuit:
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Problem 9.9
Compute realizations in Direct Form I, Direct Form II, cascade form, and parallel form for the systems below.

a) y(n)= %y(n -1)- éy(n -2)+x(n)+ %x(n -1).

f) y(n)=y(n-1)- %y(n—2)+x(n)—x(n— 1)+ x(n-2).
Which of the systems are stable?

Problem 9.15

Compute the parameters K,;, for a lattice FIR filter with the equation

H(z)=Ax(z)=1+2z"1 + =272 (40)

W=

MATLAB: Compute the parameters with MATLAB.

Problem 9.19
a) Compute and draw the zeros for the lattice FIR filter with the parametersK; = %, K; = —%, and K3 = 1.
b) Same as in a) with K3 =—1.
¢) In a) and b) all zeros are on the unit circle. Can this result be generalized? How?

d) Compute the phase function for the filters in a) and b). Conclusion?

Examples of Filter Design

Problem E8.1
Given the FIR filter below.

(1)
3/
(1)
g\
(1)
3/
=
2

x(n) z z z

a) Compute poles and zeros.

b) Compute and draw the amplitude function |H(f)|.

)
)
¢) Compute and draw the phase function.
d) At what frequencies are |[H(f)| = 0?

)

e) What type of filter (LP, BP, HP) is it?
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Problem E8.2
Given the FIR filter below.

x(n) z7! z7! z1

a) Compute poles and zeros.
b) Compute and draw the amplitude function |H(f)|.

)
)
¢) Compute and draw the phase function.
d) At what frequencies are |[H(f)| = 0?

)

e) What type of filter (LP, BP, HP) is it?

Problem E8.3

We want to filter a signal by creating an output signal as the moving average of the five last values, like this:
1
y(n) = 3 Zx(k) =02[x(n—-4)+x(n-3)+x(n—2)+x(n—1)+x(n)] (41)

a) Compute the impulse response h(n).
b) Compute the amplitude function |H(f)|.
c) Draw [H(f)|for 0 < f <1.

Problem E8.4
Using the signalx(n) = sin(7/2n) you want to create the signal y(n) = sin(7t/2n + 1t/3). Design a circuit that accom-
plishes this. Try with a FIR filter.
Problem E8.5
Compute the impulse response h(n) for a circuit with the following demands:
* [H(0)| = H(=1/5) = [H(1/5)| = 1
. H(2/5)=H(-2/5)=0
e h(n)is real
* h(n)is causal

* the circuit has linear phase

MATLAB: Plot the spectrum in MATLAB and see if the demands are fulfilled.

Problem E8.6

A filter H(z) is given by N poles in origo and N zeros in z = —1. The amplification for a stationary signal is 1 (0 dB).
Compute the values of N for which the damping demands in the figure are fulfilled and compute the impulse
response for the minimal value of N.

MATLAB: Plot the spectrum in MATLAB and see if the demands are fulfilled.

Q
-3

—20 |-
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An Example with a FIR Filter and the Windowing Method

Design a FIR filter with the damping demand below using the windowing method and the equi-ripple method.

-3

| |
0 0.1 0.15 0.5

First select a window for the FIR filter. Hamming has the largest side lobe, —55 dB. Thus, we choose a Hamming
window. An approximate value for M is found in Table 5.2:

1.7
= ~0.15-0.1 M =34 42
M = (42)

Note that Table 5.2 defines the lower point at —6 dB, which means that the correct value is somewhat larger. A
better value is seen in Figure 36. At the lower limit f = 0.1, |[H(f)| = -3dB, we get

x=-04=(f-f) M=(01-f) M (43)
and at f = 0.15, |H(f)| = —40dB we get

x=15=(f—f)-M=(015-f)-M (44)
If we solve for f. and M we get

f=0.110 (45)

M=38 (46)

Now let us use the equi-ripple method. The pass band ripple is

1+6 146 0.41
201 P _3 P 100152141 6, = —— =0.17 47
155,77 T 1o, = %7 oM “7)
and
20logds =—-40 = 9,=0.01 (48)
b - ~20l0gV0.17-0.01 13 _ L0
< 14.6 =10 = N=——+1=21 (49)

Af =0.15-0.1=0.05 0.05

The equi-ripple filter gives the lower degree with the band-block damping 40 dB in the entire blocked band, while
the FIR filter with a Hamming window has a larger side lobe, with a damping of around 55 dB.

Problem E8.7

Compute the impulse response for a realizable filter fulfilling the demands below. The filter should have as low
order as possible and exact linear phase.

—50 |-

0 0.1 0.15 0.5
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Problem E8.8

Design a FIR low pass filter fulfilling the demads given in the figure H;(f) with the cutoff frequency f.. Use a
Hamming window, which should give a band damping of at least 40 dB. Compute f. to fulfill the demands with a
minimal M (odd). Design a realization.

9}
-3

—40 |-

0 02 025 0.5

MATLAB: Plot the spectrum in MATLAB and see if the demands are fulfilled.

Problem E8.9

Design a high pass filter according to the figure below. At the frequency 0.16 the damping must be 3dB. Design
the impulse response for a FIR filter that fulfills the demands.

0l
3

—40

Problem ES8.10

Design a band pass filter according to the figure below. At the frequencies 0.1 and 0.25 the damping must be 3 dB.
Design the impulse response for a FIR filter that fulfills the demands.

ol
3

—20 |-

—40

0 005 01 0.26.275 0.5

MATLAB: Plot the spectrum in MATLAB and see if the demands are fulfilled.

Problem E8.11

The bandwidth for a band pass filter is defined as the difference in frequency between the two points, where the
amplitude is [H(w)| = 1/v2. Compute the bandwidth for an FIR filter with the impulse response

h(n) = (0.4933- sirg('(;-jglgzjf:g)())) - cos (10.4192(1 - 20)) (50)
-(0.54+O.46-c05(%&20))) (51)

for 0 < n < 40.
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Problem E8.12
Two FIR filters are coupled in a cascade H(z) = Hj(z) - Hy(z) where

Hi(z)=1- 2rcos(6)z_1 +1r2z72 (52)
Compute Hj(z) so that the entire system has linear phase and the stationary amplification|H(0)| = (1 — 2rcos(0) +

r2)2. Give arg H(f) for 0 < f < 1/2.

Problem ES8.13

We wish to study a band pass signal with components in 2.5 MHz-3 MHz. The signal is sampled the the frequency
F; = 10MHz and AD converted. However, the signal has generated overtones in 5 MHz—6 MHz and it has added
disturbances in 9 MHz-10 MHz. We want to suppress the disturbances with a FIR filter with a damping of at least
40 dB. The filter should not affect the signal with more than 3 dB.
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