aic

arl

ar2

ar3

0.0

0.2

0.4

0.6

mal sarl sar2

smal

0 ‘ 0.01‘ 0.05‘

p—value

01 M

1

0.6 1.0

0.2

0.00 0.10

-0.15

0

-2000

acf

gg-norm




