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Bayesian estimate of model AR(p) coefficients and its
posterior distribution

SHEN Mao-xing, WANG Xian-feng
(Missile Institute, AFEU. , Sanyuan 710038, China)

Abstract: The Bayesian estimate of model AR(p) coefficients may be transformed into the LS estimate un-
der a quadratic loss by the Jeffrey fuzzy prior principle through analysis of the probability distribution den-
sity function, and the posterior distribution 1s given.

Key words: autoregressive model; bayesian estimate; probability distribution density function; posterior

probability distribution



