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Data series
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Autocorrelation function
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Lag is a relative time shift, eliminating information about absolute time.
Time and phase are related, so phase information is also lost.
Fourier transform thus gives power spectrum.
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Michelson interferometer
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Lag correlator
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Digital correlator
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FX and XF correlators

Filter bank correlator Lag correlator
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An arbitrary cross-correlation function
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Even and odd parts
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Even = cosine transform, odd = sine transform
A “complex” correlator




