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* Inference on the Change Points in a Climate Time Series

Yang Xishou
{Management Science Depariment of Shandong University, Jinan 230100}
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Abstract  In this paper, the change point problems of time series are studied and a statistical infer-
ence method is proposed which can be used to infer whether there exist change points, how many
change points there are, and where their positions are. This method can be applied to segmentation of
the phases of climate variation.
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