
Figure 1: Variance scaling with linear probability law

Figure 2: First-difference variance scaling with linear probability law
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Figure 3: First autocorrelation scaling with linear probability law
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Figure 4a: Variance (linear probability law)
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Figure 4b: Variance (linear probability law) – random linkages
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Figure 5a: Variance of first differences (linear probability law)
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Figure 5b: Variance of first differences (linear probability law)
 – random linkages
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Figure 6: First autocorrelation (linear probability law)
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Figure 7: Discrete vs. continuous time (linear probability law)
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Figure 8: Effect of increasing alpha (linear probability law)

N = 729, Linear P law
Variance comparison

0.0000

0.0005

0.0010

0.0015

0.0020

0.0025

0.0030

0.0035

0.0040

0 1 2 4 6 8 10 12 729

alpha = .85
alpha = .7

N = 729, Linear P law
Variance of first differences 

comparison

0.0000

0.0005

0.0010

0.0015

0.0020

0.0025

0.0030

0 1 2 4 6 8 10 12 729

alpha = .7
alpha = .85

N = 729, Linear P law
First autocorrelation comparison

0.0

0.1

0.2

0.3

0.4

0.5

0.6

0.7

0.8

0 1 2 4 6 8 10 12 729

alpha = .7
alpha = .85

N = 81, Linear P law
Variance comparison

0

0.01

0.02

0.03

0.04

0.05

0.06

0.07

0 1 2 4 6 8 81

alpha = .7
alpha = .95

N = 81, Linear P law
Variance of first differences 

comparison

0.000

0.005

0.010

0.015

0.020

0.025

0.030

0 1 2 4 6 8 81

alpha = .7
alpha = .95

N = 81, Linear P law
First autocorrelation comparison

0.0

0.2

0.4

0.6

0.8

1.0

0 1 2 4 6 8 81

alpha = .7
alpha = .95



Figure 9: Histograms of two linear processes

Histograms of linear processes, N = 1024
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Figure 10: Stationary distributions of linear processes
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Figure 11: Variance of ENE processes

N = 81, ENE P law, alpha = .8  avg. 
+/- one std. deviation bands
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Figure 11: Variance of ENE processes (cont’d)
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Figure 12: Variance of first differences of ENE processes
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Figure 13: First autocorrelations of ENE processes
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Figure 13: First autocorrelations of ENE processes (cont'd)
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Figure 14: Histograms of ENE processes

Histograms: N = 729, ENE P law, alpha = .85
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Figure 15: Stationary distributions of ENE processes

Stationary Distributions, N = 100
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Figure 16: Variance scaling with ENE probability law
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Figure 17: Variance of first differences scaling with ENE probability law
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Figure 18: First autocorrelation scaling with ENE probability law
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