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The Strong Consistency of Modificd Moment Method of
Estimate of the Paramcters of the ARMA Sequence

Pan Jinxiao Liu Weiqi

(Taiyuan Institute of Machinery) (Shanxi University)

Abstact
A modified moment method of estimate of the autoregressive paraneters of the ARMA sequence is
given in (1), and the asymptotic normality of the esquence is proved. In this paper, we prove the strong

consistency of the estimate, its efficicncy asymptotic normality is discyssed, too.



