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two signals. The general formula for
correlation is

/ " o)zt — 7)dt

>

There are two types of correlation:
» Auto correlation

. Cros correlation

Auto Correlation Function

It is defined as correlation of a signal with
itself. Auto correlation function is a measure
of similarity between a signal & its time
delayed version. It is represented with

R( 7).

Consider a signals x(t). The auto correlation
function of x(t) with its time delayed version
is given by

Rll(T) — R(T) = /m .l’(t)ilf(t — T)dt

_Ix'

[+ve shift]
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Cross correlation Is the fisdstylt =1 ==
between two different signals.

Consider two signals x;(t) and Xo(t). The
cross correlation of these two signals

Ri>(7) isgivenby

ng(’?‘) = fx' $1(t)il?g(t — ’T) dt

"x.lt

[+ve shift]

— /w z1(t + 7)o (t) dt

20

-ve shift]
If signals are complex then

ng(’i") = fx' $1(t)$;(t—‘7') dt

:xl

+ve shift]

_ /w 21 (t+ 1)zt () dt

20

-ve shift]
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