
aic

aic

−1.5 −1.0 −0.5 0.0 0.5

coefficients

−0.27

−0.25

−0.35

−0.37

−0.37

−0.22

0.09

0.09

0.05

0.49

0.5

0.47

0.46

0.46

0.42

0.41

−0.12

−0.13

0.1

0.15

0.16

0.16

−0.07 −1

−1

−1

−1

−0.66

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.

3
−

0.
1

0.
1

0.
3 pacf

−2 0 1 2

−
20

00
20

00

qq−norm


