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Abstract: The estimation'm ethod for the paran etersof the correlation coefficient stationary
seriesw hich can not bem easured-straightly ispresented A fter the state equationsof the correla-
tion coefficient AR (p),MA (q) and ARM A (p, q) series are established, the filtering, prediction
and snoothing for non-stationary series can be carried out In addition, the identification method
of the observation systam isal® given For the relation betw een tme and themean, the variance
of the noise can be considered, the precision of the presentmethod ishigher than that of the tradi-
tional methods
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