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Common Change Point Estimation of Variance in Panel Data
ZHAO Jun-hui DONG Cui-ling*
School of Mathematical Sciences Xinjiang Normal University Urumqi Xinjiang 830017 China

Abstract 4HIS PAPER PROPOSES A #535— #UMULATIVE 3UM  ESTIMATOR WITH A TURNING PARAMETER FOR COMMON
VARIANCE CHANGE POINT IN PANEL DATA PROVES THE CONSISTENCY OF THE ESTIMATOR AND EXTENDS IT T0 THE CASE OF MULTIPLE
COMMON VARIANCE CHANGE POINTS COMBINING WITH BINARY SEGMENTATION ~ —ONTE #ARLO SIMULATION SHOWS THAT THE ESTIMAX
TION ACCURACY OF #535— ESTIMATOR WITH TURNING PARAMETER y ® IS HIGHER THAN THAT OF #535— ESTIMATOR WITHOUT
TURNING PARAMETER vy 4HE APPLICATION ANALYSIS OF FOREIGN EXCHANGE RATE ALSO SHOWS THAT THE #535— ESTIMAX
TION METHOD UNDER TURNING PARAMETER y ® IS EFFECTIVE
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