








3.352

3.344

3.336

3.328

3.320

3.312

3.304

0.030

0.025

0.020

0.015

0.010

0.005

0.000

-0.005

Figure 2a. Log Correction and Distribution -- AR(1) Process
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Figure 2b. Log Correction and Distribution -- Differenced ARIMA(2,1,2) Process
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Figure 3a. Ratio Estimates -- ARMA(1,2) Process
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Figure 3b. Ratio Estimates -- Differenced ARIMA(2,1,2) Process
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