
aic

aic

−1.4 −1.2 −1.0 −0.8 −0.6 −0.4 −0.2 0.0

coefficients

−0.3

−0.32

−0.24

−0.22

−0.06

−0.08

−0.09

−0.1

−0.06

−0.56

−0.54

−0.62

−0.65

−1.35

−0.6

−0.63

−0.63

−0.62

−0.65

−0.58

−0.59

−0.6

−0.59

−0.58

−0.03

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 10 20

−
0
.1

0
.0

0
.1

pacf

−2 0 2

−
0
.1

0
0
.0

0
0
.1

0

qq−norm


