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Abstract For time series nonparametric regression models with discontinuities, we
propose to use polynomial splines to estimate locations and sizes of jumps in the
mean function. Under reasonable conditions, test statistics for the existence of jumps
are given and their limiting distributions are derived under the null hypothesis that the
mean function is smooth. Simulations are provided to check the powers of the tests.
A climate data application and an application to the US unemployment rates of men
and women are used to illustrate the performance of the proposed method in practice.
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