PROCESSO STOCASTICO AR(1)
MARKOVIANO
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PARAMETRI
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quindi:
p, = ¢, dipende dal segno di ¢,
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CORRELOGRAMMA
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AR(1) NON STAZIONARIO mm===p Random Walk
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se ¢,=0
se ¢, =0 Random Walk con drift

Var(Y,)=to.  variaal variare del tempo

p, —1 Vt— oo processo a memoria infinita
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PROCESSO STOCASTICO AR(2)

DI YULE
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