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FIG. 17 —Simulation dun AR1 : X; = 0.8X;_1 + ¢, auto-corrélation et auto-corrélation partiell e.
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. 18 —Simulation dun AR1 : X; = —0.8X;_1 + €, auto-corréation et auto-corrélation partiell e.
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FIG. 19 —Simulation dun AR, : X; = 0.9X;_» + ¢, auto-corrélation et auto-corrélation partielle.
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FIG. 20 —Simulationdun AR, : X; = —0.5X;_1 — 0.9X,_» + €, auto-corrélation et auto-corrélation partiell e.

31



mal

ACF

Partial ACF

q_
N
O_
N
|
< ]
I T T T T T T
0 200 400 600 800 1000
Time
Series mal
o
-
n
2
o r------- - - - - - - - i--=---=-=-"=-=-5---- e /e —
o F — — S - = = = = = e S [ S —
Ln “
S 4
I T T T T T T T
0 5 10 15 20 25 30
Lag
Series mal
- T T T L
o o] TL_l_l_‘_-_'_J_'___'__'_l_____________l______'___
o
|
(v)
O'_
|
n
O'_
T T T T T T T
0 5 10 15 20 25 30
Lag

FIG. 21 —Simulation dun M A; : X; = ¢, — 0.8¢;_1, auto-corrélation et auto-corrélation partielle.
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FIG. 22 —Simulation dun M A; : X; = ¢, + 0.8¢;_1, auto-corrélation et auto-corrélation partielle.
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FIG. 23 —Simulation d un M Ag, auto-corrélation et auto-corrélation pertiell e.
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