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Tab. 2 Estimation of change point k) when y/) invariable

Vi Al v2 A2 A, (x(@) & [ n ko k
1 0.5 2 1 4.176 5.025 50 2 000 1 000 1010
4,132 6. 194 60 2 000 1 000 1 005
4,061 6.971 80 2 000 1 000 1 009
4,325 4.516 40 3000 1 000 1 004
4. 229 5. 983 60 3 000 1 000 1010
4,161 6. 755 80 3 000 1 000 1012
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Tab.3 Estimation of change point k£, when n is small
vi A1 vz A2 A, (x(a) e l n ko 13
1 0.1 5 1 4.003 6 5.409 2 10 200 100 109
3.8977 5.309 4 15 200 100 103
3.820 0 8.403 5 20 200 100 102
4. 060 3 7.227 6 12 300 200 209
3.971 3 5.139 1 17 300 200 204
3.928 9 7.036 3 20 300 200 204
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Inference in I'-distribution With at Most One Change-point

TAN Chang-chun, MIAO Bai-qi

(Dept of Statistics and Finance JUSTC, He fei 230026 .China)

Abstract: Let Xy .+, X, 2 Xj 11,0, X, be independent random variables such that X, ,---,

X"‘o i.i.d ~ F(m 9/\1) and XkOJrl a""Xu

i.i.d ~ Ty sAs). ko or ky/n is called change-

point. In this paper the change-point of I-distribution with two parameters is discussed.

With the help of the theory of Gaussian process and the method of slipping window, the

distribution of the statistics proposed can be approximated by the first type of extremal

distribution. The detection procedures are also proposed by the statistics presented.

Key words:; I*-distribution; change-point;interval estimation;slipping window.



