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BRT %% R HFERETFE, BRAESERH ST R £, ATl M CRAN
(Comprehensive R Archive Network) #47%%. AT %% R &, ALMfE R #HIGEH
install.packages fi%, EARUWIT:

> install.packages ('Quantmod')
RNMEZETEL R, FEARBELHN R 21EFT, B ITHEH:

> library (Quantmod)

fE R M0, RATLUREI R BN TSCRAITAL
HiriEE

AA H bR IR A SRS X AE —E MR KA. B, BIER
HEBUERMERM, SERCEMA LR PWRELR, EBRMETUSIRIER.
B R DA RAHRTURAI L K, AP AEHBIRRE TSR . ik, mRIRAE %
RIERREENNE, FTERZPIKFHELESRMIR, FHETEEERT R BHX
FiR. DL EXEEHRRERT OAABHIAIE— (B E&Rt R ESVRERE) FIRE.

HERR £ E

fEAHT, RN SRR AR, AUXAIARMRRNEE. X B2
Horp—2ei 3, URENRE .

i AT VA A b i 4% X0 R

#generate the two time series of length 1000

set.seed (20140623) ; #fix the random seed

N <- 1000 #define length of simulation

X <- cumsum(rnorm(N)) #simulate a normal random walk
gamma <- 0.7 #set an initial parameter value

y <- gamma * x + rnorm(N) #simulate the cointegrating series
plot(x, type='l") #plot the two series

lines (y,col="red")
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