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1 random field(image):
Autocovariance: 
 
[image: image3.wmf]121122

1212

(,){()()()()}

(,)()()

ffff

ffff

CrrEfrrfrr

Rrrrr

mm

mm

éùéù

êúêú

ëûëû

=--

=-


 
                                                 Autocorrelation
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2 random fields (images) 
Crosscorrelation:   
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 Crosscovariance:
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Definition: Two fields (images) are uncorrelated if for any 
[image: image7.wmf]1

 

r

 and 
[image: image8.wmf]2

r

   
[image: image9.wmf]12

(,)0

fg

Crr

=


i.e.   
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Definition: A field is called homogenous if
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i.e. the autocorrelation function is translation invariant. Hence,
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Spatial average: 
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Spatial autocorrelation function:  
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Definition: A field is ergodic  if it is homogenous and its spatial average and autocorrelation functions equals its respective  ensemble average and autocorrelation
� EMBED Equation.DSMT4  ���
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