Information Criterion Value

Model Selection: Lower is Better
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AIC: Better for prediction
BIC: Better for true model
BIC penalizes complexity more

(1,1,0) (0,1,1) (1,1,1) (2,1,1) (1,1,2)
ARIMA Order (p,d,q)

m AIC
e BIC

(2,1,2)




