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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 Qf gives invertible model and

when the sign is negative means the root él_ 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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