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 Since the value of lamda is equal to zero it can be transformation to two formats and it will give me the same result . 
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The transformation dosen’t give me any things .
Fitting the model :
ARIMA(2,1,3)
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Fitting the model :
ARIMA (2,1,0)*(1,0,0) 30 
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Fitting the model :
ARIMA(0,2,2)
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Time Series Plot of LN
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Time Series Plot of sqrt(Z_t)
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(with 5% significance limits for the autocorrelations)
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Partial Autocorrelation Function for LN

(with 5% significance limits for the partial autocorrelations)
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(with 5% significance limits for the partial autocorrelations)
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Residual Plots for sqrt(Z_t)
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(with 5% significance limits for the partial autocorrelations)
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Time Series Plot for sqrt(Z_t)
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