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Abstract

The change-point problem about the scale p
arameter is discussed in this paper.

Based on two-sample $U$-statistic two test
s are proposed, and their approximate distri
butions, which are $\sup\limits_{0<t<1}|B
() |$ and extreme valve distribution respecti
vely, where $\{B(t),0\le t\le 1\}$ is a Brown
ian bridge, are obtained.
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