
aic

aic

−1.5 −1.0 −0.5 0.0 0.5

coefficients

−0.05 0.18

0.21

0.21

0.2

0.17

0.1

0.11

0.1

0.1

−0.75

−0.79

−0.8

−1.26

−1.32

−0.71

−0.68

−0.14

−0.14

−0.06

−0.1

−0.11

−1

−1

−1

−1

−1

−1

ar1 ar2 ar3 ma1 sar1 sar2 sma1

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

−
60

0
0

40
0

qq−norm


