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In the present study, the interpolation of missing data in the hydrological time series was investigated. The synthetic data were employed to verify the accuracy of the Ljung (1989), Pourahmadi (1989) and Abraham (1981) methods. The real data were also investigated the aptness of those methods. The results indicated that the accuracy of interpolation was unexpected high, especially for the low order of stationary process. Meanwhile, the results indicated that Ljung method gave the best performance. Besides, the BIC criterion can successfully identify the true model for a given time series with missing data.

