
aic

aic

−0.4 −0.3 −0.2 −0.1 0.0 0.1 0.2 0.3

coefficients

−0.19

−0.34

−0.35

−0.35

−0.36

−0.34

−0.3

−0.13

−0.17

−0.18

−0.17

−0.18

−0.13

−0.14

−0.16

−0.16

−0.16

−0.16

−0.15 0.28

0.28

−0.18

−0.18

−0.18

−0.18

−0.35

−0.35

−0.08

ar1 ar2 ar3 ma1 sar1 sar2 sma1

0 0.01 0.05 0.1 1

p−value

0 5 15
−

0.
2

0.
2

0.
6

1.
0

acf

5 15

−
0.

15
0.

00
0.

10

pacf

−2 0 2

−
4

−
2

0
2

4

qq−norm


