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Wy = 3 x (0.8 - 0.5) + 2 x (0.8 x 0.5 = 0.5 x 0.8).
OENEIINE

1 library(tidyverse)
#4 R K E A 1000489 # KX _t
set.seed (048)
s et <- rnorm(1002,0,1)
x <- vector("double",1002)
¢ x[1] <=0
x[2] <- 0
s for(i in 3:1002){
9 x[i] <- 1+1.3%x[i-1]1-0.4*x[i-2]+et[i]
0}
n HARTIRKEAMA, dHHaT £
2 r<-matrix(ncol=12,nrow=21)
3 new <- vector("list",10)
u for(m in 1:10)
5
16 new[[n]] <- x[3:(100*n+2)]

v for (m in 1:10) {
20 r[,n] <- acf(new[[n]],type = "covariance",lag = 20,
2 plot = FALSE)[[1]]
}
al<-4/5
u  a2<-1/2
for(k in 0:20){
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r[,11] [k+1] <- 1/(al-a2)*((al"k-a2"k)*x(650/81)+

(-al"k*a2+al*a27k)*(700/81))
}
r<-data.frame(r)
r[,12]1<-c(0:20)
HRBAESR, RTLE

ri<-gather(r,key='i',value='X_t','X1','X2"','X3"','X4"','X5"',

'X6','X7','X8','X9"','X10"','X11")
colnames (r1)<-c("K","i","X_t")

#XT-X10 # A K B & # ¥ A0, x11 % 524

ggplot (data=rl,mapping = aes(x=K,y=X_t,color=i))+

geom_point ( )+

geom_smooth(data = filter(rl,i=='X11"'))
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