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Abstract. In this paper, we introduce a new combined integer-valued moving average
model of order 2 with poisson innovation, denoted by PCINMA (2). We consider some prop-
erties of this process, such as expectation, variance, autocovariance function. Stationary
and ergodicity are obtained. We estimate the unknown parameters by using Yule-Walker

estimation, and use simulation to assess the performance of Yule-Walker estimators.
Keywords. INMA; Poisson; Binomial thinning; Stationary; Ergodicity.
AMS (MOS) subject classification: 62M10.

Dynam. Cont. Dis. Ser. B, vol. 20, no. 6, pp. 625-634, 2013.



References

(1]
(2]

(10]
(11]
(12]

(13]

14]

(15]

Steutel, F.W., van Harn, K. (1979). Discrete analogues of self-decomposability and
stability. Ann.Prob, 7: 893-899.

Gauthier, G. and A. Latour. (1994). Convergence forte des estimateurs des
paramétresdfun processus GENAR(p). Annales des Sciences Mathématiques du
Québec, 18: 49-71.

Silva, M.E. and V.L. Oliveira. (2004). Difference equations for the higher-order
moments and cumulants of the INAR(1) model. Journal of Time Series Analysis,
25: 317-333.

Kim, Y., Park, Y. (2008). Anon-stationary integer-valued autoregressive model.
Statistical Papers, 49: 485-502.

Kachour, M., Yao, J. F. (2009). First-order rounded integer-valued autoregressive
(RINAR(1)) process. Journal of Time Series Analysis, 30: 417-448.

Kachour, M., Truquet, L. (2011). A p-Order signed integer-valued autoregressive
(SINAR(p)) model. Journal of Time Series Analysis, 32: 223-236.

Al-Osh M, Alzaid A. (1988). Integer-valued moving average (INMA) process. Sta-
tistical Papers, 29: 281-300.

Brénnéas, K. and Hall, A. (2001). Estimation in integer-valued moving average
models. Appl. Stochastic Models Bus. Ind., 17: 277-291.

Zhu, R., Joe, H. (2006). Modelling count data time series with Markov processes
based on binomial thinning. J. Time Series Anal , 27: 725-738.

Lawrance, A.J., Lewis, P.A.W. (1980) . The exponential autoregressive-moving
average EARMA (p, q) process. J. Royal Stat. Soc. B , 42: 150-161.

Ed McKenzie. (1988) . Some ARMA Models for Dependent Sequences of Poisson
Counts. Advances in Applied Probability, 20: 822—-835.

Weif}, Christian H. (2008). The combined INAR (p) models for time series of counts.
Statistics € Probability Letters, 78: 1817-1822.

Risti¢, Miroslav M., Aleksandar S. Nasti¢, and Hassan S. Bakouch. (2012). Estima-
tion in an integer-valued autoregressive process with negative binomial marginals
(NBINAR (1)). Communications in Statistics-Theory and Methods,41: 606-618.

P. J. Brockwell and R. A. Davis. (2009). Time series: theory and methods, Springer,
218-219.

S. Karlin and H. M. Taylor.(1975). A first course in stochastic processes, Academic-
Press, 479-480.

Received September 2013; revised November 2013

http://monotone.uwaterloo.ca/~journal/



