
aic

aic

−1.5 −1.0 −0.5 0.0 0.5 1.0

coefficients

0.06 0.26

0.27

0.26

0.26

0.57

0.59

0.6

0.6

−0.22

−0.14

−0.14

0.19

0.18

0.24

0.25

−0.11

−0.1

−0.85

−0.83

−0.94

−1

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.

2
0.

0
0.

1

pacf

−2 0 2

−
0.

00
4

0.
00

2

qq−norm


