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Test for Distribution Change of Dependent Errors

Seongryong Nal-#
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Abstract

In this paper the change point problem of the error terms in linear regression models is considered. Since
fixed or stochastic independent variables and weakly dependent errors are assumed, usual multiple regression
models and time series models including ARMA are covered. We use the estimates of probability density func-
tion based on residuals in order to test the distribution change of the unobserved errors. Under some mild con-
ditions, the test using the residuals is proved to have the same limiting distribution as the test based on true
e1Tors.
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density function.
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