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XDemoAutoC Demostration Autocorrelation Function

Description

A R to C interfacing Autocorrelation function, does plots too.

Usage

XDemoAutoC( UseData, OutLength = -999, PlotToggle = FALSE)

Arguments

UseData Time series vector input data

OutLength Set’s maximum 0...Outlength time lag used in program

PlotToggle Plot upon completion?

Author(s)

Alan Lenarcic, Harvard Statistics Department PhD student

References

R core development. "Writing R Extentions". 2007.

See Also

~ acf

Examples

x = rnorm(30,0,1);
UseData = x + c( 0, .3 * x[1:29]) + c(0,0, .1 * x[1:28]); ## Creates Some Data
XDemoAutoC( UseData, OutLength = 10, PlotToggle = TRUE);
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