
Subject: pth order auto-regressive process with a specified mean and variance
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Hi Guys,

Does anybody have IDL code that simulates a pth order auto-regressive
process with a specified mean and variance?  If so, please let me
know.

Cheers,
Tom

----------------------------------------------------------
Tom Van Niel
Environmental Earth Observation
CSIRO Land and Water
Private Bag No. 5
Wembley WA 6913
Australia
----------------------------------------------------------
Ph: +61-8-9333-6705
Fx: +61-8-9333-6499
Email: Tom.VanNiel@csiro.au
Web:
http://www.clw.csiro.au/research/sensing/remote/
http://www.clw.csiro.au/staff/VanNielT/
http://www.researcherid.com/rid/A-7547-2011
----------------------------------------------------------
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