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Abstract
By driven the moment estimator of ARMA (1, 1) and by using the simulation
some important notice are founded, From the more notice conclusions that the

A

relation between the sign P, and moment estimator for ARMA (1, 1) model that
is: when the sign is positive means the root 6’1+ gives invertible model and

when the sign is negative means the root 6,  gives invertible model. An
alternative method has been suggested for ARMA (0, 1) model can be suitable

when| P, |< 0.45
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25 0.0031039 0.0047717 26.9078 27.2449
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0.378 0.422 0.369 0.388
-0.433 -0.417 -0.449 -0.441
0.236 0.299 0.232 0.251
-0.316 -0.275 -0.330 -0.319
0.491 0.507 0.469 0.485
-0.515 -0.527 -0.531 -0.526
0.507 0.515 0.479 0.496
-0.525 -0.542 -0.539 -0.535
0.049 0.121 0.044 0.064
-0.148 -0.850 -0.158 -0.141
0.014884 0.006084 0.017161 0.012544
0.004489 0.006889 0.002601 0.003481
0.004096 0.000001 0.004624 0.002401
0.000256 0.000625 0.000900 0.000361
0.095481 0.085849 0.109561 0.099225
0.081225 0.074529 0.072361 0.075076
0.154449 0.148225 0.177241 0.163216
0.140625 0.128164 0.130321 0.133225
0.002601 0.000441 0.003136 0.001296
0.002304 0.000225 0.003364 0.001681
24.400 15.600 26.200 22.400
13.400 16.600 10.200 11.800
21.333 0.333 22.667 16.333
5.333 8.333 10.000 6.333
38.625 36.625 41.375 39.375
35.625 34.125 33.625 34.250
43.667 42.778 46.778 44.889
41.667 39.778 40.111 40.556
51.000 21.000 56.000 36.000
48.000 15.000 58.000 41.000
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