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Abstract 
In this study, we investigate the behavior of the estimated spectral density 

function of stationary time series in the case of missing values, which are 

generated by the second order Autoregressive (AR (2)) model, when the error 

term for the AR(2) model has many of continuous distributions. The Classical 

and Lomb periodograms used to study the behavior of the estimated spectral 

density function by using  the simulation.  
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22.9526

2.22565

6.29972

57.6692

)(wP k

^

Average of 

2
k

^

)](wP[Average of

SSE
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