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Abstract: The oorrelation coefficient ARM A (p, g) series of w hich mean and variance may
vary with time isw.idely used in engineering, such as pattern recognition, fault diagnosis, signal
processing, automatic control, structure reponse analysis and © on The traditional correlation
function stationary ARM A (p, q) model is just a pecial case of that The conditional maximum
likelihood estimation (ML E) and exactM L E for the correlation coefficient ARM A (p, q) series
are established in thispgper,w hich can obtain itsmean function, variance function and correlation
ooefficient function with high precison The conditional ML E is smple and convenient for
engineering gpplication w hen the sample is large enough, and the exactM L E is still precise in the
cae of snall sanple Base on analyzing in tme domain, the gectral analysis of correlation
ooefficient ARM A (p, q) series can be done
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