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The cross-correlation of two complex functions
F & and g (#) of a real variable ¢, denoted % g
is defined by

Frg=Fil-tl=gl2) (1)

where « denotes convolution and £ (¢ is the
complex conjugate of f[f]. Since convolution is
defined by

fm*gm=f°°fmgts—ﬂaw, 2)

pll= ]

it follows that

f*gstfmFﬂﬂﬂgw—ﬂdT. (3)

oo

Letting v'= -7, 7" = —d T so (3) is equivalent
to

prg= [ T@IgEICa)

==1

- J.mf[’r]g[.rrr]d’r. (5)

The cross-correlation satisfies the identity
Exi*(grA)=(gxgl % [h*xh (6)
If £ or g is even, then
Frg=rF+g (7)
where + again denotes convolution.

SEE ALSO: Autocorrelation, Convolution,

Cross-Correlation Theorem, Fourier Transform.
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