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Figure 4.3 Spectrum (2n /' (A)) of Business Cycle with a Period of 8.6 years
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Figure 4.4 AR(1) Spectra (2n (1)) with Positive Autocorrelation

Source: Hassler, Uwe

Stochastic Processes and Calculus: An Elementary Introduction with Applications
© Springer-Verlag Berlin Heidelberg 2016

ISBN 978-3-319-23427-4/ ISBN (eBook) 978-3-319-23428-1




r
o | 7
— L}
I
L}
I
[
I
)
1
o _| L}
- )
I
I
I
1
I
[}
'
v - [
£
I
s,
I
o,
”
’/
(=]
| | | | I 1 ]
0.0 0.5 1.0 1.5 2.0 2.5 3.0
[0, pi]

Figure 4.5 AR(1) Spectra (2x (1)), cf. Figure 3.2
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Figure 13.6 OUP and CIR for ¢;=-09 (X (0)=u=5,6=06,=0.01)

Source: Hassler, Uwe
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Figure 15.1 Linear Time Trend

Source: Hassler, Uwe
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