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自己回帰モデル(autoregressive model)の実現系列 
① ホワイトノイズ 

epsilon=e(t)
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② AR(1) 9.0=φ  

y(t)=0.9*y(t-1)+e(t)
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③ AR(1) 6.0=φ  

y(t)=0.6*y(t-1)+e(t)
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④AR(1) 5.0−=φ  

y(t)=-0.5*y(t-1)+e(t)

-3

-2

-1

0

1

2

3

4

1 51 101 151 201

time

 


