
Subject: Re: autocorrelation with Missing Values
Posted by R.G. Stockwell on Wed, 18 Jun 2008 21:23:20 GMT
View Forum Message <> Reply to Message

"maffie" <matthias.demuzere@geo.kuleuven.be> wrote in message 
 news:42eed0b4-8a8a-4659-9444-c73eb1d0fd35@m44g2000hsc.google groups.com...
>  Hi,
> 
>  I would like to perform an autocorrelation with a few missing values
>  in the array (I used 'Nan' and blank spaces as missing values). Now,
>  If I try the routine a_correlate, the calculated effective degrees of
>  freedom results in Nan, and so is also my new correlation coefficient.
> 
>  Does anybody know how I can solve this?
> 
>  Thank you!
>  Matthias

Interpolate through the missing data.  Just ignoring
them or replacing them with zeros may cause some problems
in the autocorrelation.

Cheers,
bob

PS in old signal processing lore, it used to be said that if one
had gappy data, one should perform spectral analysis on the
ACF cause it did not have gaps.  But, it actually does have the
gaps, they are just spread around.
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