
 
Useful Formulae in Signal Processing 

 
Autocorrelation Function    Cross-correlation Function 
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Power Spectral Density 
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Wiener-Khintchine Relationship 
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Cross Spectral Density Function 
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Frequency Response Functions 
 

(f)G
(f)G1

(f)H(f)H

uu

mm
0

1
+

=
(f)G
(f)G

(f)G
(f)G

(f)H
yx

yy

xx

xy
0 == ⎥

⎦

⎤
⎢
⎣

⎡
+=

(f)G
(f)G

1(f)H(f)H
vv

nn
02 

 
 
 
Coherence Function Time delay bias error Convolution Integral 
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Coherent Output Power Function  Incoherent Output Power Function 
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All terms have their usual meaning 
 
 
 


