A ST A TE-SP

ACE APPROA

CH TO

POL YGONAL LINE REGRESSION

NOBUHISA KASHIW AGI

The Institute of Statistical Mathematics, 4-6-7 Minami-Azabu, Minato-ku, T okyo 106, Japan

(Received August 16, 1993; revised Octob er 9, 1995)

Abstract. A non-Gaussian state-space mo del is prop osed to estimate a

switching trend from serial data taken at equally spaced interv als. A pro-

cedure to detect structural changes in a linear trend is also prop osed. The

results of a simulation study conducted to check the p erformance of the detec-

tion pro cedure are shown. A numerical illustration is provided using economic

time series data.

Key words and phrases : Akaike information criterion, edge detection, non-

Gaussian state-space mo del, smo othing, structural change, switching trend.