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Confidence nParameters Interval of Markov Regime Switthing LognormalMode | Based on
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CHEN M ing-jng
(College of Mathematics and Infomation ChnaW estNomalUniversity Nanchong 637002 China)

Abstract The estin atbn ofM arkov R egin e Sw itch ng Lognom alM odel param eters confilence nterval is d ifficult to be

gained Th & paper recanmends Bootstrap m ethod that can be easily realized in Excel and remedy he dewbacks ofI( ® )",

m oreover w e can get confidence nterval estinators distrbutions and varince-covarincem atrix and poviles an easy but re-

Iable m ethod

Key words RSIN M ode] Bootstrap method confdence ntewal F isher nfom atbn



