
Linear Time Invariant (LTI) System

Concepts of Convolution & Correlation



LTI System : Concept of Convolution

Correlation : 

c(n) = σ𝑘=−∞
+∞ 𝑥 𝑘 ℎ(𝑘 − 𝑛)



Graphical Interpretation of Convolution



Graphical Interpretation of Convolution



Graphical Interpretation of Correlation

Correlation : 

c(n) = σ𝑘=−∞
+∞ 𝑥 𝑘 ℎ(𝑘 − 𝑛)



Computational Complexity of  Correlation



Auto-Correlation


