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ABSTRACT
The objective of this research is to compare the one-step-ahead prediction methods for first-order autoregressive
model with missing values which missing at random. These methods are the prediction method using recursive mean

OLS method (RM), using recursive median OLS method (RMD), and using improved recursive median OLS method
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(IRMD). There are 9 values for the parameter of the first-order autoregressive model (0 ): low level (0 = 0.1-0.3),

medium level (P = 0.4-0.6) and high level (o = 0.7-0.9). The percentages of missing values are 5% and 10%. The

sample sizes are 25, 50, 100, and 250. This research uses the Monte Carlo simulation tfechnique. The experiment was

repeated 100,000 fimes for each condition to calculate the prediction mean squared error (PMSE). Results of the

research are as follows: For all percentages of missing values, a RM method provides the lowest PMSE when = 250,

and when N = 25, 50 and 100 and O = 0.1-0.5. The PMSE of a RMD method is the lowest when N =25 and PO =

0.2-0.7. A IRMD method provides the lowest PMSE when N = 25 and P = 0.8-0.9.

KEYWORDS : One-step-ahead prediction, AR(1) model,
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