
Conditional least squares estimation of the
parameters of Random environment INAR models

of higher order
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Two different random environment INAR models of higher order, RrNGINAR1(p)
and RrNGINARmax(p), are presented as the newer approach in modeling non-sta-
tionary nonnegative integer-valued autoregressive processes. Their interpretation is
given, in order to better understand the circumstances of these models applications
on random environment counting processes. The estimation statistics defined using
conditional least squares method are newly introduced and their properties are tested
on the replicated simulated data obtained by the RrNGINAR models constructed with
different parameter values. Obtained CLS estimates are presented and discussed.
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