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FIGURE 4.16

Adf and Pacf of AR(1)XSAR(1) Seasonal Models.
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98 IDENTIFICATION

FIGURE 4.17 Adf and Pacf of AR(2)XSAR(1) Seasonal Models.
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FIGURE 4.17 Adf and Pacf of AR{2)XSAR(1) Seasonal Models.
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Adf and Padf of MA(2)XSMA(1) Seasonal Models.

FIGURE 4.19
Autocorrelations
f’l
+08 (a)
b=+14 404 |
|
8,= —0.6 ! L
> 4] ﬁl ng
('). = =08 - 0.4 12
- 08
+0.8 {b)
6,=-08 404 ‘ “
#,= —05 0 I | | ]
lag
®,=-08 -0
-0.8
+0.87 ()
8,=-05 404 |
8,=+02 ] i
: D_ T . B
), — —0.8 =04
—0.8-
+ (18 4 (d)
B,=+04 . ¢4
= =02 .
B‘ =0 [)_I[ T s
9,=~-08 -04

Span=12

Partial Autocorrelations

bu

+ (.8

+0.4

Q0

.|1§2|II|.. :

(i

| .1 36

—0.4
—08
+08

+0.-4

T

Ll

T

B

G2

l [

- 0.4

(=}

-0.8
+0.8

+ (14

-0.4
-08
+08

+ 0.4

{I ] [I‘Y.

III[" lag

(k)

lag

{1

o i

— 4

-0.8

”II"'

..
T

[T



th=+1+
0,=—06
®,=408
8,=-08
8,=—0.5
0,=+08
8,——05
0,=4+02
0,=+08
B,=+0-i
8,=+0.2
0,=+08

Autocorrelations

+0.84 {c)

+ 0.4 1z
0 ). 1| T

J lag

+U.8: 03]

lag

+0.8 (g)

+0.4

lag
-0

-08

408 (h)

+0.4
lag

=0.4

-08

ACF'S AND PACF'S OF SEASONAL MODELS 103
Partial Autocorrelations

+08 (m)
+0.4

; . ——
lag

12 24 36
=04

=08
+0.8 (n)

+ 0.4

=03

=038

Lag
+08 (0)
+0.4
O
lag
S04
=08
+{8 )
t0.4
0
lag
—0.4
-08



FIGURE 4.18

&,
A= -08
6, =-08
£
=-08
B = +08
o
@=+o8
0,=-08
&, =+048
®,=+08

Autocorrelations
P

+08
| T

FO.4

0

-0.1

—08

04

|

+ (].81 (h]
= U.il

-08

+0.8 ()
+.4

0

-08
+0.8 {(d)

+0.4

017 l[

] lag

—0.4

-3
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TABLE 4.2 Autocorrelation and Partial Autocorrelation m:bnmo.um of Seasonal Models

. . - PARTIAL
MODEL AUTOCORRELATFION AUTOCORRELATION
SPAN=3 . FUNCTION : - FUNCTION
AR(p), Seas. AR(P) Tails off Cuts off after lag p + sP
- MA(g), Seas. MA(Q) Cuts off after lag ¢ + sQ Tails off

Mixed Models Tails off Tails off




