Testing for variance changes in autoregressive models with unknown order
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Abstract
The problem of change point inautoregressive process is studied in this article. We propose a Bayesian information criterion - iterated cumulative sums of squares(BIC-ICSS) algorithm to detect the variance changes in an autoregressive series with unknown order. Simulation results and two examples are presented, where it is shown to have good performances when sample size is relatively small.
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