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Uncertainty analysis of
hydrological processes

Calculate the mean and the
standard deviation (SD) of
the daily runoff series

\ 4

Make the original series
minus the mean and divided
by the SD

Calculate the ACF and the
PACF of the processed series

\ 4

Determine the p and the q of
the ARMA model through
the ACF and the PACF

A 4

Fit the model and get the
residuals

!

Do the Ljung-Box
Q test

Not pass

Do the McLeod-Li

test and the ARCH

LM test for the
residuals

There isn’t
ARCH effect

in the
Not pass established
ARMA model

Calculate the ACF and the
PACEF of the squared
residuals series

Y

Determine the parameters
of the GARCH model <
through the ACF and PACF

Fit the model and get the
residuals

Not pass

Do the McLeod-Li
test and the ARCH —

LM test for the
residuals

\ Get the ARMA model , \ | Get the GARCH model | ’
Get the ARMA-GARCH model
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Deseasonalized series
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Deseasonalized series
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