
aic

aic

−0.6 −0.5 −0.4 −0.3 −0.2 −0.1 0.0 0.1 0.2

coefficients

0.06 0.1

0.07

−0.09

−0.1

−0.11

−0.59

−0.54

−0.52

−0.54

ar1 ar2 ar3 ma1

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

−
6
e
+

0
5

0
e
+

0
0

6
e
+

0
5 qq−norm


