
aic

aic

−1.5 −1.0 −0.5 0.0 0.5 1.0

coefficients

0.72

0.84

0.82

0.8

0.41

0.14

0.1 −0.24

−0.2

−0.19

−0.19

−0.58

−0.67

−0.67

−0.64

−0.27

−0.1

−0.1

−0.12

−0.12

−0.08

−1

−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
−

0.
2

0.
2

0.
6

1.
0

acf

5 10 15

−
0.

2
0.

0
0.

2

pacf

−2 0 2

−
0.

02
0.

02

qq−norm


