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Abstract

Many papers and books have been published on the subject of achieving the steady-
state of the SARIMA time series model, which contains seasonal factors and its esti-
mation. However, these papers or books do not always provide optimum methods for
doing this. Therefore, many users depend on commercially available software. This
paper studies the estimation of the steady-state time series model. Time series models
are non-linear in nature. Maximum likelihood estimation or the least squares method
is generally used for estimation. The least squares method is used for estimation in this
research, and the Gauss-Newton method is used to find the solutions of the normal

equations. Favorable results are acquired.
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