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Figure 1 a. Distribution of a Differenced ARIMA(2,1 ,2) Flow Process 
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0.030 
Figure 1 b, Distribution of a Differenced ARIMA(2, 1 ,2) Stock Process 
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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 

0.015 

0.010 

0.005 

0.000 

-0.005 

-0.010 

-0.015 
\ I -- Actual Ratio 

-0.020 

-0.025 I I I I i i I I N I i i I I I I I i i I i I I I i I i i i I 
5 10 15 20 25 30 35 40 45 

-......) 

" 


