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Abstract: This paper focuses on the INAR(1) model defined through binomial thinning, and on
the Zipf-Poisson-Stopped-Sum (Zipf-PSS) distribution. Two different processes are considered:
i) the INAR(1) process driven by Zipf-PSS innovations, and ii) the INAR(1) processes with Zipf-
PSS marginal distribution. In the innovations process, the marginal mean is inversely
influenced by one minus the survival parameter, in such a way that large survival probability is
translated in large values of the marginal mean. In contrast, by construction, the marginal
process has a marginal mean not influenced by the survival parameter, and is the innovations'
mean the one that decreases as the survival parameter increase, indicating that the greater
the survival parameter is, less immigration. The second model is thus useful in situations
where there are limited resources.

The Poisson INAR(1) model is proved to be obtained as a limit of the first proposed process. In
both cases, parameter's estimations and parameter interpretations are provided.

The usefulness of such models is illustrated through the analysis of two real discrete time
series.
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