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Theoretical ACF
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Simulated AR(1) Processes
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ACFs for AR(1) Processes
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AR(2), ®,=0.6, ©,=0.2

©=0.8869, half-life = 5.77 years

AR(2) IRF, ®,=0.6, ®,=0.2
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AR(2) IRF, ®,=0.5, ®,=-0.8




