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Document n°2 – Une collection de corrélogrammes

Processus AR(1) (1−λL)x t = x t −φx t−1 = εt avec φ =λ

λ=φ =−0,95

.
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λ=φ =−0,75

.
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λ=φ =−0,25

.
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λ=φ = 0,25

.
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λ=φ = 0,75

.
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λ=φ = 0,95

.
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Processus AR(2) (1−λ1L)(1−λ2L)x t = x t −φ1x t−1−φ2x t−2 = εt avec φ1 =λ1+λ2 et φ2 =−λ1λ2

λ1 =−0,75 et λ2 =−0,75
φ1 =−1,5 et φ2 =−0,5625

.
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λ1 = 0,75 et λ2 = 0,75
φ1 = 1,5 et φ2 =−0,5625

.
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λ1 =−0,75 et λ2 = 0,75
φ1 = 0 et φ2 = 0,5625

.
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λ1 =−0,75 et λ2 =−0,25
φ1 =−1 et φ2 =−0,1875

.

..................................................................................................................................................................................................................................................................................................

−1 0 1

0

1

2

3

4

5

6

7

8

r rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrr rrrrrrr

λ1 = 0,75 et λ2 = 0,25
φ1 = 1 et φ2 =−0,1875

.
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λ1 =−0,75 et λ2 = 0,25
φ1 =−0,5 et φ2 = 0,1875

.

..................................................................................................................................................................................................................................................................................................

−1 0 1

0

1

2

3

4

5

6

7

8

r rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrrrrrrrrrrrrrr rrrrrrrrrrrrrrrr rrrrr


