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Partial Autocorrelation Function: source-row ordered G3
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Method type: serial_dependence_analysis

Design: Yule-Walker partial autocorrelation of G3 through lag 20.
Formula: PACF(k)=Corr(y_t,y_(t-k) | y_(t-1),....y_(t-k+1))
Variables: G3

Series order: source-row order

n_series = 649

lag_1_pacf = 0.1899149913800519

lag_5_pacf = 0.09996673852542264



Partial Autocorrelation Function

serial_dependence_analysis | source-row order | page 2

Partial Autocorrelation Function: method-specific output
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Partial Autocorrelation Function: residual or transformed series
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100 Partial Autocorrelation Function: residual dependence
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Partial Autocorrelation Function: primary metrics

significant lags approx -

maximum absolute pacf lags 1 20
lag 10 pacf 1

lag 5 pacf

lag 1 pacf
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