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The Ratio Test for Change Point Detection in
Nonparametric Regression Model with Dependent Errors

SUN Yao-dong XU Bao ZHAO Zhi-wen
(College of Mathematics Jilin Normal University Siping Jilin 136000 China)

Abstract:The detection problem of change point in nonparametric regression model with dependent errors is consid—
ered by Ratio test. The residual sequence is obtained when the regression function is estimated by kernel smoothers
and the ratio test statistics is established based on the residual sequence. Asymptotic properties of the test statistics
are derived. The performance of the method is illustrated by simulation studies.
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