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Estimation Method of AR(p) Model with One Date
or Two Continuous Data Missed

TIAN Ping', DONG Xian-feng’, WANG De-hui’, HUANG Xiao-wei’
(1. College of Business, Jilin University, Changchun 130012;
2. College of Mathematics, Jilin University, Changchun 130012)

Abstract: The present paper deals with the estimation problem for zero mean value AR(p) model with
one date or two continuous data missed. The paper is based on the EM algorithm. By using the
iterative method, we have obtained the estimated values of parameters.

Keywords: likihood function; EM algorithm; conditional probable density
(DT EgmE: BSLT)



