
Model ACF PACF Stationarity and
Invertibility
Conditions
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1, 1, 1jk j k jj j kφ φ φ φ− − −= −
for 1, 2, , 1k j= −

Autocorrelation and Partial Autocorrelation Functions of Nonseasonal Models

Model ACF PACF
AR(p) Tails off Cuts off after lag p
MA(q) Cuts off after lag q Tails off

ARMA(p,q) Tails off Tails off
 


