
PB3_WaveletMarkov_Spectral latent and symbol validation diagnostics

Latent autocorrelation

10^0 10^1 10^2 10^3 10^4

10^-4

10^-3

10^-2

10^-1

nominal ACF beta=0.4
finite-sample limit n/10

lag

po
si

tiv
e 

la
te

nt
 a

ut
oc

or
re

la
tio

n

Latent power spectrum
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Symbol autocorrelation
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Symbol power spectrum
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