
aic

aic

−0.6 −0.4 −0.2 0.0 0.2

coefficients

−0.1

−0.1

−0.1

−0.08

−0.35

−0.35

−0.34

−0.34

−0.34

−0.32

−0.34

−0.59

−0.6

−0.59

−0.59

−0.57

−0.56

−0.53

−0.46

−0.46

−0.45

−0.44

−0.4

−0.41

−0.45

−0.33

−0.34

−0.34

−0.34

−0.32

−0.3

−0.36

−0.02

−0.03

−0.24

−0.25

−0.24

−0.27

−0.27

−0.3

−0.35

0.02 0.14

0.14

0.16

0.16

0.15

0.13

0.05

0.05

0.05

0.1

0.1

0.1

0.1

0.08

ar1 ar2 ar3 ar4 ar5 ar6 ar7 ar8 ar9 ar10 ar11

0 0.01 0.05 0.1 1

p−value

0 5 10 15
−

0.
2

0.
2

0.
6

1.
0

acf

5 10 15

−
0.

2
0.

0
0.

2

pacf

−2 0 2

−
0.

6
0.

0
0.

4

qq−norm


