From Correlation to Autocorrelation
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Recall the Demo of Covariance between w and T:
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The covariance divided by the st. deviation of each variable is the
correlation coefficient r between two those variables, where
r is normalized so that -1 <r <1, & where r=1 implies perfect correlation.
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Autocorrelation R is just the correlation coefficient r
between a variable and itself at a later time.



