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Diff. of pred. and emp. c.df
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Generalized Linear Model
Integer-Valued Autoregressive conditional heteroskedasticity

1

2

3. Probabilistic calibration

4.  Probability integral transform
5

Marginal calibration

b &=

[1] Christou, V., and Fokianos, K. (2014). Quasi-Likelihood Inference
for Negative Binomial Time Series Models. Journal of Time Series
Analysis, 35, 55-78.

[2] Czado, C., Gneiting, T., and Held, L. (2009). Predictive Model
Assessment for Count Data. Biometrics, 65, 1254—-1261.

[3] Fahrmeir, L., and Tutz, G. (2001). Multivariate Statistical
Modelling Based on Generalized Linear Models. Springer-Verlag,
New York.

[4] Ferland, R., Latour, A., and Oraichi, D. (2006). Integer-Valued
GARCH Processes. J. Time Ser. Anal., 27, 249-329.

[5] Fokianos, K. (2012). Count time series models. In: Handbook of
Statistics, 30, 315-347.

......................... Po—1 yao 199 Gl g Jlgs <1 o loud ¥ | Jlw (gl ol oy JWT Gldmwyp G020 ceveeieiciiicieenne


https://dorl.net/dor/20.1001.1.25385798.1399.31.1.6.0
http://ijoss.srtc.ac.ir/article-1-385-fa.html

[ Downloaded from ijoss.srtc.ac.ir on 2024-04-26 |

[ DOR: 20.1001.1.25385798.1399.31.1.6.0 ]

[9]

[10]

[11]

B S 030w 9 > abld (0, S ool Po

Gneiting, T., Balabdaui, F., and Raftery, A.E. (2007). Probabilistic
Forecasts, Calibration and Sharpness. Journal of the Royal
Statistical Society B, 69, 243-268.

Liboschik, T., Kerschke, P., Fokianos, K., and Fried, R. (2016).
Modelling Interventions in INGARCH Processes. International
Journal of Computer Mathematics, 93, 640—657.

McCullagh, P. and Nelder, J.A. (1989). Generalized Linear Models.
Second ed. Chapman & Hall, London.

Nelder, J.A., and Wedderburn, R-W.M. (1972). Generalized Linear
Models. J. R. Stat. Soc. Ser. A, 135, 370-384.

Priestley, M. B. (1981). Spectral Analysis and Time Series.
Academic Press, London.

Ver, H.J., and Boveng, P. (2007). Quasi-Poisson vs. Negative
Binomial Regression: How Should We Model Overdispersed Count
Data?. Ecology, 88, 2766-2772.

=S Aol
)L‘T 55
Sl ey 8 el Kashs ool

omid.karimi @semnan.ac.ir : sLzsLl,

(S b
)L‘T6J25'>
Sl ey 8 el Bashs ool

fatemeh.hoseini@semnan.ac.ir : sLzsbl,

(B A5 s

Sl s

Sl os 8 e lan Kashs ol
s.tasharofy @gmail.com : slzibl,

......................... Po—1 yao 199 Glimwli g Jlgs <1 o loud ¥ | Jlw (gl ol oy JWT Gldmwyp G020 v


https://dorl.net/dor/20.1001.1.25385798.1399.31.1.6.0
http://ijoss.srtc.ac.ir/article-1-385-fa.html
http://www.tcpdf.org

