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Abstract

Instead of a messy proof of consistency for the traditional CUSUM estimators, we propose a new approach which not only improves the searching speed of the change point but also can be verified via an tractable argument. The recursively obtained estimators are dubbed ``Fast Cumulative Sum estimators ’’ (FCUSUME). The only requirement for the method to hold is the Strong law of large numbers for the underlying processes. At the end of the talk, we’ll see some simulation studies (using matlab code) of econometrical models (GARCH, ARCH,...)on change-point in mean, in variance and in distribution.
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