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i.i.d. N(0,1) sample

• A sample of 200 simulated points from an i.i.d. N(0,1).
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i.i.d. N(0,1) sample (cont’d)

• Sample autocorrelation function (ACF) with lag 40 for a sample
from an i.i.d. N(0,1).
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Australian Red Wine Sales

• Australian Red Wine Sales from Januay 1980 to October 1991.
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Australian Red Wine Sales (cont’d)

• Sample ACF with lag 40 for the Australian red wine sales data.
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Australian Red Wine Sales (cont’d)

• Australian red wine sales data and its trend.
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Australian Red Wine Sales (cont’d)

• Australian red wine sales data after subtracting the trend.
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Australian Red Wine Sales (cont’d)

• The ACF with lag 40 for the detrended Australian red wine sales
data.
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Lake Huron Level

• Lake Huron Level from 1875 to 1972 .
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Lake Huron Level (cont’d)

• Sample ACF with lag 40for the lake Huron level.
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Lake Huron Level (cont’d)

• Lake Huron level and its trend.
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Lake Huron Level (cont’d)

• Lake Huron level data after subtracting the trend.
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Lake Huron Level (cont’d)

• The sample ACF with lag 40 for the detrended Lake Huron level.
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