
 

 

 

 



 

 

 

 



 

 

 

 

 

 

 

 



 

 

 

 

 

 

 

 

 



The Partial Autocorrelation Function (PACF) 

For MA(q) models, the ACF will be zero for lags greater than q. Thus, 
the ACF provides a considerable amount of information about the 
order of the dependence when the process is a moving average 
process. 
 
If the process, however, is ARMA or AR, the ACF alone tells us little 
about the orders of dependence. Hence, it is worthwhile pursuing a 
function that Will behave like the ACF of MA models, but for AR 
models, namely, the partial autocorrelation function (PACF). 
 

 
 

 
 



 

 

 

 



 

 

 
 



 
 

 



 


