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Review 

Last time, we saw how a linear, time-invariant (LTI) system can be 

characterized by its unit-sample/impulse response. 

∞ 

DT: y[n] = (x ∗ h)[n] =  x[k]h[n − k] 
k=−∞ 

� ∞ 
CT: y(t) = (x ∗ h)(t) =  x(τ)h(t − τ)dτ 

−∞ 

Characterizing a system by its unit-sample/impulse response is es

pecially insightful for some systems. 

Microscope 

Blurring can be represented by convolving the image with the optical 

“point-spread-function” (3D impulse response). 

target image 

∗ = 

Blurring is inversely related to the diameter of the lens. 

Frequency Response 

Today we will investigate a different way to characterize a system:


the frequency response.


Many systems are naturally described by their responses to sinusoids.


Example: audio systems


Hubble Space Telescope 

−2 −1 0  1  2  θ 

optical + atmospheric 
blurring 

−2 −1 0  1  2  θ 

optical blurring 

[arc-sec] 

Check Yourself 

How were frequencies modified in following music clips? 

HF: high frequencies ↑: increased 

LF: low frequencies ↓: decreased 

clip 1 clip 2 

1. HF↑ HF↓ 
2. LF↑ LF↓ 
3. HF↑ LF↓ 
4. LF↑ HF↓ 
5. none of the above 
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DemonstrationFrequency Response Preview 

If the input to a linear, time-invariant system is an eternal sinusoid, 

then the output is also an eternal sinusoid: 

• same frequency 

• possibly different amplitude, and 

• possibly different phase angle. 

x(t) = cos(ωt) 

t 

y(t) =  M cos(ωt + φ) 

t 
LTI 

system 

The frequency response is a plot of the magnitude M and angle φ 

as a function of frequency ω. 

Measure the frequency response of a mass, spring, dashpot system. 

x(t) 

y(t) 

Frequency Response 

Calculate the frequency response. 

Methods 

• solve differential equation 

→ find particular solution for x(t) = cos ω0t 

• find impulse response of system 

→ convolve with x(t) = cos ω0t 

New method 

• use eigenfunctions and eigenvalues 

Eigenfunctions 

If the output signal is a scalar multiple of the input signal, we refer to 

the signal as an eigenfunction and the multiplier as the eigenvalue. 

systemx(t) λx(t) 

eigenvalue 

eigenfunction 

Check Yourself: Eigenfunctions Complex Exponentials 

Consider the system described by 

ẏ(t) + 2y(t) =  x(t). 
Determine if each of the following functions is an eigen

function of this system. If it is, find its eigenvalue. 

1. e−t for all time 

2. et for all time 

3. ejt for all time 

4. cos(t) for all time 

5. u(t) for all time 

Complex exponentials are eigenfunctions of LTI systems. 

If x(t) =  est and h(t) is the impulse response then 

� ∞ � ∞ 
y(t) = (h ∗ x)(t) =  h(τ)e s(t−τ )dτ = e st h(τ)e −sτ dτ = H(s) e st 

−∞ −∞ 

LTI 
h(t) 

stst H(s) ee

Eternal sinusoids are sums of complex exponentials. 

1 jω0t + e −jω0tcos ω0t = e2 

Furthermore, the eigenvalue associated with est is H(s) ! 
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Rational System Functions 

Eigenvalues are particularly easy to evaluate for systems represented


by linear differential equations with constant coefficients.


Then the system function is a ratio of polynomials in s.


Example:


ÿ(t) + 3ẏ(t) + 4y(t) = 2ẍ(t) + 7ẋ(t) + 8x(t) 

Then 

2s2 + 7s + 8  N(s)
H(s) =  

s2 + 3s + 4  
≡ 
D(s) 

Lecture 9 March 4, 2010 

Vector Diagrams 

The value of H(s) at a point s = s0 can be determined graphically 

using vectorial analysis. 

Factor the numerator and denominator of the system function to 

make poles and zeros explicit. 

(s0 − z0)(s0 − z1)(s0 − z2) · · · 

H(s0) = K (s0 − p0)(s0 − p1)(s0 − p2) · · · 


s0 s-plane 

s0 
s0 − z0 

z0z0 

Each factor in the numerator/denominator corresponds to a vector 

from a zero/pole (here z0) to  s0, the point of interest in the s-plane. 

Vector Diagrams Vector Diagrams 

Example: Find the response of the system described by The value of H(s) at a point s = s0 can be determined by combining 
1 the contributions of the vectors associated with each of the poles H(s) =  
s + 2  and zeros. 

to the input x(t) = e2jt (for all time). 

s-plane 

−2 

s0 − p0 
s0 = 2j 

√
The denominator of H(s)|s=2j is 2j + 2, a vector with length 2 2 and 

angle π/4. Therefore, the response of the system is 
jπ

y(t) = H(2j)e 2jt = √1 
e − 4 e 2jt .

2 2

Frequency Response 

Response to eternal sinusoids. 

Let x(t) = cosω0t (for all time). Then 

x(t) =  
1 
ejω0t + e −jω0t 

2 

and the response to a sum is the sum of the responses. 

y(t) =  
1 
H(jω0) ejω0t +H(−jω0) e −jω0t 

2 

(s0 − z0)(s0 − z1)(s0 − z2) · · · 

H(s0) = K (s0 − p0)(s0 − p1)(s0 − p2) · · · 


The magnitude is determined by the product of the magnitudes. 

|H( = |K| |(s0 − z0)||(s0 − z1)||(s0 − z2)| · · ·
s0)| |(s0 − p0)||(s0 − p1)||(s0 − p2)| · · ·  

The angle is determined by the sum of the angles. 

∠H(s0) = ∠K +∠(s0 −z0)+∠(s0 −z1)+ · · ·−∠(s0 −p0)−∠(s0 −p1)−· · ·  

Conjugate Symmetry 

The complex conjugate of H(jω) is H(−jω). 

The system function is the Laplace transform of the impulse re

sponse: � ∞ 
H(s) =  h(t)e −stdt 

−∞ 

where h(t) is a real-valued function of t for physical systems. 

� ∞ 
H(jω) =  h(t)e −jωtdt 

−∞ � ∞ 
H(−jω) =  h(t)ejωtdt ≡ 

� 
H(jω)

�∗ 
−∞ 
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Frequency Response Frequency Response 

The magnitude and phase of the response of a system to an eternal 

cosine signal is the magnitude and phase of the system function 

evaluated at s = jω. 

H(s)cos(ωt) |H(jω)| cos 
� 
ωt + ∠H(jω)

� 

Response to eternal sinusoids. 

Let x(t) = cosω0t (for all time), which can be written as 

x(t) =  
1 
ejω0t + e −jω0t 

2 

The response to a sum is the sum of the responses, 

y(t) =  
1 
H(jω0)ejω0t +H(−jω0)e −jω0t 

2 

= Re  H(jω0)ejω0t 

= Re  
� 
|H(jω0)|ej∠H(jω0)ejω0t 

� 

= |H(jω0)|Re ejω0t+j∠H(jω0)

y(t) = |H(jω0)| cos (ω0t + ∠ (H(jω0))) . 

Vector Diagrams Vector Diagrams 

|H(jω)|
H(s) = s − z1 5 

ω 
5 
s-plane 

−5 0 5 

∠H(jω) 

−5 5 
σ 

π/2 

−5 5 

−5 −π/2 

9 |H(jω)|
H(s) =  5 

s − p1 

ω 
5 
s-plane 

−5 0 5 

∠H(jω) 

5 
σ 

π/2−5 

−5 5 

−5 −π/2 

Vector Diagrams Example: Mass, Spring, and Dashpot 

|H(jω)|
H(s) = 3 s − z1 5 

s − p1 

ω 
5 
s-plane 

−5 0 5 

∠H(jω) 

5 
σ 

π/2−5 

−5 5 

−5 −π/2 

x(t) 

y(t) 

F =Ma  =Mÿ(t) = K(x(t)− y(t))− Bẏ(t) 

Mÿ(t) +Bẏ(t) +Ky(t) = Kx(t) 

(s 2M + sB +K) Y (s) = KX(s) 

H(s) =  
s2M +

K

sB +K 
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Vector Diagrams 
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Check Yourself 

Consider the system represented by the following poles. 

ω0 

s-plane 

−σ 

ωd 

−ωd 

Find the frequency ω at which the magnitude of the 

sponse y(t) is greatest if x(t) = cos ωt. 

1. ω = ωd 2. ωd < ω < ω0 

3. 0 < ω < ωd 4. none of the above 

|H(jω)|15

H(s) =  (s− p1)(s− p2) 5


ω 
5 
s-plane 

−5 0 5 

∠H(jω) 
σ 

−5 5 π 

−5 5 

−5 −π 

re-

Check Yourself 

Consider the system represented by the following poles. 
s-plane 

ωd 

−ωd 

0. 0 < ω < ωd 1. ω = ωd 2. ωd < ω < ω0 

3. ω = ω0 4. ω > ω0 5. none 

Frequency Response: Summary 

5 

ω0 

−σ 

LTI systems can be characterized by responses to eternal sinusoids. 

Many systems are naturally described by their frequency response. 

– audio systems


– mass, spring, dashpot system


Frequency response is easy to calculate from the system function.


Frequency response lives on the jω axis of the Laplace transform.


Find the frequency ω at which the phase of the response 

y(t) is −π/2 if x(t) = cos ωt. 



MIT OpenCourseWare
http://ocw.mit.edu 

6.003 Signals and Systems 
Spring 2010 

For information about citing these materials or our Terms of Use, visit: http://ocw.mit.edu/terms. 

http://ocw.mit.edu
http://ocw.mit.edu/terms


<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /All
  /Binding /Left
  /CalGrayProfile (None)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (U.S. Web Coated \050SWOP\051 v2)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Warning
  /CompatibilityLevel 1.4
  /CompressObjects /Tags
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Default
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails false
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams false
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo false
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts true
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Remove
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /OK
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /OK
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 1200
  /MonoImageMinResolutionPolicy /OK
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 300
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects true
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName (http://www.color.org)
  /PDFXTrapped /False

  /Description <<
    /JPN <FEFF3053306e8a2d5b9a306f300130d330b830cd30b9658766f8306e8868793a304a3088307353705237306b90693057305f00200050004400460020658766f830924f5c62103059308b3068304d306b4f7f75283057307e305930023053306e8a2d5b9a30674f5c62103057305f00200050004400460020658766f8306f0020004100630072006f0062006100740020304a30883073002000520065006100640065007200200035002e003000204ee5964d30678868793a3067304d307e30593002>
    /DEU <>
    /FRA <>
    /PTB <>
    /DAN <>
    /NLD <>
    /ESP <>
    /SUO <>
    /ITA <>
    /NOR <>
    /SVE <>
    /ENU (Use these settings to create PDF documents suitable for reliable viewing and printing of business documents. The PDF documents can be opened with Acrobat and Reader 5.0 and later.)
  >>
>> setdistillerparams
<<
  /HWResolution [300 300]
  /PageSize [612.000 792.000]
>> setpagedevice


