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Lecture 9 Discrete-Time Frequency Response
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Consider random variables x, y and z:

Brian Evans
Connections to
EE 351K Probability�
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Brian Evans
Connections to matrices

Brian Evans
A complex sinusoid is an eigenfunction of an LTI system; i.e., an
eigenfunction is analogous to an eigenvector for a matrix “system” A,
and the frequency response evaluated at a particular frequency is
analogous to an eigenvalue (both are complex scalars).�


