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Let # % g denote the cross-correlation of functions #(#] and g (). Then
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where # denotes the Fourier transform, Z is the complex conjugate, and

fl= F [FW]EH = _[ODF [v]e_:m'vr av ®
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Applying a Fourier transform on each side gives the cross-correlation
theorem,

Frg=F [FH G (10)

If ¥ = (7, then the cross-correlation theorem reduces to the
Wiener-Khinchin theorem.

SEE ALSO: Fourier Transform, Wiener-Khinchin Theorem.
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