
BINARY AND COUNT
TIME SERIES ANALYSIS

K. Fokianos
University of Cyprus
Nicosia, CYPRUS

e-mail: fokianos@ucy.ac.cy

Abstract

We discuss some models for the statistical analysis of binary and count time
series based on generalized linear models methodology. We outline the meth-
ods and tools needed for studying such models and we develop maximum likeli-
hood estimation theory and diagnostics. The theory is extended to the general
framework of time series following generalized linear models. Several real data
examples complement the presentation.
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