2021 2022

New developments from heteroskedastic models in non-negative integer-valued time
series analysis

Goto, Yuichi

1,800,000

, ARMA-GARCH model

ARMA-GARCH
INGARCH

In this project, we proposed a model that incorporates an autoregressive

structure not only for the conditional expectation but also for the conditional variance in order to

introduce a model corresponding to the ARMA-GARCH model to counted time series analysis. The
unknown parameters of this model can be estimated in two steps, and their consistency and asymptotic

normality are proved. We found that the model can be applied to other testing problems that have
not been proposed before. Although we had struggled to show the stationarity of the model, we were
able to find clues. These contents will be submitted to an international journal as soon as they are

ready. In addition, four papers were published in international journals and presented at domestic
and international conferences.
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