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Exercises:

1. Given the linear equation (where x(n) is the �lter’s input and y(n) is its output):

y(n) = – 1.2 y(n-1) + x(n) 

�nd the transfer function H(z) of the �lter and the stable pulse response h(n). In par-
ticular, compute the following numerical values: h(-2), h(-1), h(0), h(1), h(2).

2. A random sequence {s(n)} is observed for 4 samples:

                                                    -3    5  -2    1  

determine its AR spectral estimate of the �rst order Ps(w) of power spectral density of
the random series {s(n)}.


