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Abstract: The-idea of correlation cefficient stationary seriesw ith unequally aced data is
presented and the pth-order autoregressive model for the correlation coefficient stationary series
w ith unequally gaced data is established The exactmaximum likelihood estimationsand the con-
ditionalmaximum likelihood estimationsof their paraneters are given in detail U nequally spaced
time series iscommon in engineeringw hen the observation isirregular. The traditional time series
analysismethod isonly auitable to equally gaced data and the goproximate analysism ethods for
unequally gaced data, such as intempolation method, may cause big error. By enploying the pre-
ent method, themean function, the variance function and the correlation coefficient function of
unequally gaced time series can be calculated w ith high precision
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