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How to Calculate Lagged Values in R

In R, you can use the lag() function to calculate lagged values, which are values that are offset
from the current value in time. The lag() function takes two arguments, the dataset and the number
of lags you want to calculate, and it returns the values that are lagged by the number of lags
specified. The lag() function is a useful tool for time series analysis, as it allows you to compare
values from different times in the series.

You can use the lag() function from the package in R to calculated lagged values.
This function uses the following basic syntax:

lag(x, n=1, ...)

where:

X: vector of values
n: number of positions to lag by

The following example shows how to use this function to calculated lagged values in practice.

Example: Calculating Lagged Values in R

Suppose we have the following data frame in R that shows the number of sales made by some
store on 10 consecutive days:

#create data frame
df <- data.frame(day=1:10,
sales=c(18, 10, 14, 13, 19, 24, 25, 29, 15, 18))

#view data frame
df

day sales
1118
2210
3314
4413
5519
6 6 24
7725
8829
9915
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We can use the lag() function from the dplyr package to create a lag column that displays the sales
for the previous day for each row:

library(dplyr)

#add new column that shows sales for previous day
df$previous_day_sales <- dplyr::lag(df$sales, n=1)

#view updated data frame
df

day sales previous_day_sales
1118 NA
221018
331410
441314
551913
662419
772524
882925
991529
101018 15

Here's how to interpret the output:

The first value in the lag column is NA since there is no prior value in the sales column.
The second value in the lag column is 18 since this is the prior value in the sales column.
The third value in the lag column is 10 since this is the prior value in the sales column.

And so on.

We can also modify the value for the n argument in the lag() function to calculate a lagged value
for a different number of previous positions:

library(dplyr)

#add new column that shows sales for two days prior
df$previous_day_sales <- dplyr::lag(df$sales, n=2)

#view updated data frame
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df

day sales previous_day_sales
1118 NA
22 10NA
331418
441310
551914
662413
772519
882924
991525
10 10 18 29

Note: To create a lead column, use the lead() function from the dplyr package instead of the lag()
function.
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