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[bookmark: _GoBack]The major objective of this present study is to investigate the nonlinear time series model that is Random Coefficient Autoregressive Model, denoted RCA model in brief. The linear autoregressive model is also compared with nonlinear models. In this research, the parameters estimation of the nonlinear model are studied. The monthly riverflow data in Taiwan are employed to investigate the aptness of these nonlinear time series models. The results indicate that the estimation of parameter for RCA model is affected by sample size and estimation method. The RCA model has better forecasting ability than AR model when the data are detrended in south area of Taiwan. In conclusion, the nonlinear time series models are appropriate for riverflow in Taiwan.

