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Testing for Change-Point of the P-O rder
Autoregressive Tim e Series M odel

Zhang Liven Zhou Xiuging
(School ofM athem atical Sciences Nanjng NomalUniversity N anjing 210097, Ch ina)
Abstract Change-point problm is a new topic h the statistics In ths paper we consider he change-point problan n
the p-order autoregressive tine seresmodel When the varance 0% & unknown, we use them aximm lkelhood m ethod
and the least squares estination to give the test statistics and attain ther asym ptotic distrbutibns for the change-point
W e give their proofs at last
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