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FIG. 17 –Simulation d’unAR1 : Xt = 0.8Xt−1 + ǫt, auto-corrélationet auto-corrélation partielle.
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FIG. 18 –Simulation d’unAR1 : Xt = −0.8Xt−1 + ǫt, auto-corrélationet auto-corrélation partielle.
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FIG. 19 –Simulation d’unAR2 : Xt = 0.9Xt−2 + ǫt, auto-corrélationet auto-corrélation partielle.
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FIG. 20 –Simulation d’unAR2 : Xt = −0.5Xt−1 − 0.9Xt−2 + ǫt, auto-corrélationet auto-corrélation partielle.
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FIG. 21 –Simulation d’unMA1 : Xt = ǫt − 0.8ǫt−1, auto-corrélationet auto-corrélation partielle.
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FIG. 22 –Simulation d’unMA1 : Xt = ǫt + 0.8ǫt−1, auto-corrélationet auto-corrélation partielle.
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FIG. 23 –Simulation d’unMA3, auto-corrélationet auto-corrélation partielle.
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