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EXERCISE 9.4:
Show that the convolution of two exponential signals, x(t) = e−at u(t) and h(t) = e−bt u(t), is

y(t) = x(t) ∗ h(t) =
1

b − a

(

e−at u(t) − e−bt u(t)
)

if a 6= b
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