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Combination of Schwarz Information
Criteria for Change-Point Analysis

Jong Tae Kim1)
Abstract

The purpose of this paper is to suggest a method for detecting the
linear regression change-points or variance change-points in regression
model by the combination of Schwarz information criteria. The advantage
of the suggested method is to detect change-points more detailed when
one compares the suggest method with Chen(1998)'s method.
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SIC((k) = - 2logL 1(Bor, B, Boz Brzs 6”) + 5logn
(25)
= nlog{ o’ }+ n(1+log2x) + 5logn
Ll(gglv BI]JB;ZIEZY 5‘:12) Hl
SIC.(n) < min{SIC (k) : 2<k<n- 2} Ho (2.6)
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H, . K {SIC (k) :2<k<n- 2}
k K+ 1
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(2.11) C, Gupta Chen(1997)
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Schwarz
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Xo
. Xo
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SIC.)/2
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(3.1)
= —2 {log c?gz + log ( c?cz)}+ n(1+ log2x) + 3logn.
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k 2 n- k 2 n —~ 2
= < log gy + JT)—Iog Op + —2Iog( O ) (3.2)
+ n(1l+ log2r) + 5.5log n.
TIC(N) <min{TIC(k) :3<k<n- 4} Ho (3.3)

TIC(ky, Ky, ---,) = local arg min Kk, L TIC(K) :3<k<n- 4} <TIC(n) (34)

Hy : k 3<k<n- 4 : TIC(K)
. (34) local arg min {TIC(K) :
3<k<n- 4} TIC(n) TIC(K), 3<k<n- 4,
(cluster) K, K, o

Ky, Ky, oo K+ 1, K+ 1, ..
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