
Change detetion in INAR(p) proesses and ontinuous branhingmodelsGyula Pap, Tamás T. SzabóThe p-th order INAR(p) proess was introdued by Alzaid and Al-Osh in19 87 for p = 1, and by Du and Li in 1991 in the ase when p is an arbitrary positive integer. It is a nonnegative integer-valued analogue of the AR(p)proess and is widely used in time series analysis. The model has severalparameters whih in�uene the evolution of the proess. If these parameter shange during our observations, then the parameter estimations and foreasts based on the data will be wrong. Therefore it is important to detet hanges in these parameters. In an earlier paper we introdued a test proess for hange detetion in the ase when the INAR(p) proess has a unique stationary distribution. The main result is that the test proess onverges in distribution to a Brownian bridge. The onsisteny of the test and some properties of the hange-point estimator have also been established. In this talkwe aim to extend these some of these results to a speial ontinuous-stateb ranhing proess, whih will be obtained as the solution of a stohastidif ferential equation. The result is the �rst step in a projet to onstrut the orret analogues of existing disrete-time hange detetion methods forontinuous-state branhing proesses.


