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ARMA Model: source-row ordered G3
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Method type: stationary_time_series_model

Design: ARMA(1,1), represented as ARIMA(1,0,1), fitted to the level G3 series.
Formula: y_t=c+phi*y_(t-1)+e_t+theta*e_(t-1)

Variables: G3

Series order: source-row order

n_series = 649

ar_order=1

ma_order =1
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ARMA Model: method-specific output
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ARMA Model: residual or transformed series
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100 ARMA Model: residual dependence
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ARMA Model: primary metrics
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