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3y¢)¹¥, Nõ7K]�ÂÃÇ�©ÙÑäkØUd��©Ù5O(£ã�pk

¸!#E­��A5 [11]. Cc5, �XÃXOþ²LÆ�#,Æ��uÐ, äk�VÇ�

P(|Yt| > x) ≈ Cx−κ�­�S�¤�;[Æö�ïÄ9: [12]. 'XéáÏ|Ç!ÏÀ)ä

Ç!	®Ç!�¦êâ�­�S�ÐmïÄ. duÉ�üÅÄ!7K�Å!²L�&�â

u¯��K�, 
3,������S�u)âC, l
E¤7K]��U���, ¤±,

�é�¦êâ�­�S�þ�C:�uÿÒw�c�­�. ,
3¢SA^¥, ­��ê

κ´J±�O�, A^ëê�{é­�S�C:?1uÿÒØ2·^, Ï��ëê�{é

oN�b½��, Ï
A^�ëê�{é­�S�´Ä�3þ�C:?1uÿÒ¤�kå

óä��.

�©�é­��mS�¯K, A^²�q,g�éþ�C:?1ïÄ. ²�q,�{

3C:ïÄ�¡gl� Owen [13]JÑ�, ®²2��ïÄö�A^�ÚOÆ�«�.¥)

û¢S¯K. Chen [14, 15] 3�5£8�.¥A^
d�{. Chen [16] A^d�{ïÄ
�

ëêÚO¯K. EinmahlÚMcKeague [17]JÑ3k�=k��C:��¹e¿Äu²�q

,�nÜb�u��{u�Õá5Ú�ê5. Guan [18] 3�ëê¯KþA^
²�q,�

{. ZhuÚ Xue [19] 3Ü©�5�.¥A^
²�q,�{. �©ïÄ�­��ê κ÷v

κ ∈ (1, 2), d�­�S� {Yt}þ��3, ��Ø�3. KokoszkaÚWolf [20] b�S� {Yt}
�"þ��­��ÅCþL§, ¿ÄudïÄ
­�S�¥Ø¹C:�þ��O. �©b

½­�S�¥¹k��þ�C:, ,�ÏL²�q,g�ïáb�u�, ¿3�b�Ú�

Jb�e��²�q,¼ê, Äu²�q,¼ê�E
²�q,'ÚOþ, ¿y²²�q

,'ÚOþ3�b�¤á��ìC©Ù. ��, ?1Monte Carloê��[�y
T�{

�k�5, �[(JL²��{é­�S�þ�C:�uÿäkûÐ�J.

§2. �.�b�

�ÄXe�.:

Xt = u(t) + Yt, t = 1, 2, · · · , n,

Ù¥ u(t)´��Å¼ê, S� {Yt}´��­�S�, �÷vXeb�.

b� 1 �ÅCþS� {Yt}´î²­S�, k��é¡>�©Ù, �÷v

n× P(Y1/an ∈ ·) =⇒ u(·),

Ù¥ an½Â� n× P(|e1| > an)→ 1, ÎÒ “=⇒”L«fÂñ, ÿÝ u(·)½Â�

2u(dx) = κ|x|−κ−1I{x < 0}dx+ κx−κ−1I{x > 0}dx,

Ù¥ 1 < κ < 2.
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5P 2 b�´��>�©ÙáuA��ê� κ �­½©Ù�áÂ�¤÷v�

^�, 3�½^�e, �KCz©Ù� Pareto ©Ù÷vTb�, 
�À�·��ëê,

GARCH(1, 1)L§÷vTb�, GARCH(1, 1)L§´;.�­�©Ù�..

eb� 1¤á, Kéu�½�êâ Xt, ·��ÄXeb�u�¯K:

H0 : Xt = u1 + Yt, t = 1, 2, · · · , n.

H1 : Xt =

u1 + Yt, t = 1, 2, · · · , k∗;

u2 + Yt, t = k∗ + 1, k∗ + 2, · · · , n,

Ù¥ u1, u2 �~ê� u1 6= u2, n´��Nþ. 3�b�e, ­�S� {Xt}vkþ�C:,

= X1, X2, · · · , Xn k�Ó�ëY©Ù¼ê F , 3�Jb�e, ­�S� {Xt}3 k∗ ?k�

�þ�C:, = X1, X2, · · · , Xk∗ k���Ó�ëY©Ù¼ê F , Xk∗+1, Xk∗+2, · · · , Xn k

�Ó�ëY©Ù¼ê� G, ©Ù¼ê F Ú G��, 
� F 6= G.

§3. Ì�(J

b�X1, X2, · · · , Xn´Õá�,- F̃ (t)Ú G̃(t)©O´��X1, X2, · · · , Xk∗ÚXk∗+1,

Xk∗+2, · · · , Xn�²�©Ù¼ê, K k∗F̃ (t) ∼ B(k∗, F (t)), (n− k∗)G̃(t) ∼ B(n− k∗, G(t)).

K3 H0e��ëê��q,¼ê�

L̃H0(t) = [F̃n(t)]nF̃n(t) · [1− F̃n(t)]n[1−F̃n(t)],

Ón, H1e��ëê��q,¼ê�

L̃H1(t) = [F (t)]k
∗F̃ (t) · [1− F̃ (t)]k

∗[1−F̃ (t)] · [G̃(t)](n−k
∗)G̃(t) · [1− G̃(t)](n−k

∗)[1−G̃(t)],

Ù¥ F̃n(t)´ X1, X2, · · · , Xn�²�©Ù¼ê, F̃n(t) = [k∗F̃ (t) + (n− k∗)G̃(t)]/n.

½Â²�q,'�

R̃(t) =
L̃H0(t)

L̃H1(t)
, (1)

é (1)ªü>Ó��éêk

ln R̃(t) = ln L̃H0(t)− ln L̃H1(t), (2)

Ù¥

ln L̃H0(t) = n{F̃n(t) ln F̃n(t) + [1− F̃n(t)] ln[1− F̃n(t)]}, (3)

ln L̃H1(t) = k∗{F̃ (t) ln F̃ (t) + [1− F̃ (t)] ln[1− F̃ (t)]}

+ (n− k∗){G̃(t) ln G̃(t) + [1− G̃(t)] ln[1− G̃(t)]}, (4)
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r F̃n(t) = [k∗F̃ (t) + (n− k∗)G̃(t)]/n�\ (3)ªÚ (4)ª¿(Ü (2)ª��éê²�q,

'�

ln R̃(t) = k∗
{
F̃ (t) ln

F̃n(t)

F̃ (t)
+ [1− F̃ (t)] ln

1− F̃n(t)

1− F̃ (t)

}
+ (n− k∗)

{
G̃(t) ln

F̃n(t)

G̃(t)
+ [1− G̃(t)] ln

1− F̃n(t)

1− G̃(t)

}
, (5)

K�E²�q,'u�ÚOþ�

T̃n = −2

∫ ∞
−∞

ln R̃(t)dF̃n(t) = − 2

n

n∑
i=1

ln R̃(Xi),

KJÑXe½n.

½n 3 3�b�H0e, - F ´ëY�¼ê, �b�� n→∞�, k, n−k →∞, K

T̃n
D−→

∫ 1

0

B2(y)

y(1− y)
dy,

Ù¥ÎÒ “
D−→”L«�©ÙÂñ, B ´��IOÙKx.

5P 4 ½n 3´����5(Ø, �©JÑ�´�ëê�?nþ�C:¯K��

{, ¤±Ø
�©�­�S�	, é�
aqý¢©Ù���E,êâþ�C:¯K, ��

^du�ÚOþ?1?n.

�y²½n 3, I��ÑXeü�Ún.

Ún 5 (Helly-Bray½n) - F Ú F1, F2, · · · ´¢ê�þ�\È©Ù¼ê, e Fn f

Âñu F , K� n→∞�, éz��ëY¼ê gÑk∫
R
g(x)dFn(x)→

∫
R
g(x)dF (x).

±eÚn 65g©z [21]¥1 86��1 18�L�ª.

Ún 6 [21] - Yn(y) =
√
n[Ψn(y)− y], K

√
n[Ψn(y)− y]

D−→ B(y), y ∈ [0, 1],

Ù¥ Ψn ´ Ui, i = 1, 2, · · · , n�²�©Ù¼ê, Ui = F (Xi), ÎÒ “
D−→”L«�©ÙÂñ,

B ´��IOÙKx.

½n 3�y²: - Ui = F (Xi), Ψn,Ψ1nÚΨ2n©O´ Ui, i = 1, 2, · · · , n; Ui, i = 1,

2, · · · , k∗ Ú Ui, i = k∗ + 1, k∗ + 2, · · · , n�²�©Ù¼ê. - 0 < ε < 1/2, �¦½n 3¤

á, ·��Iy� n→∞�, k

T̃1n = −2

∫ 1−ε

ε
ln R̃(y)dΨn(y)

D−→
∫ 1−ε

ε

B2(y)

y(1− y)
dy (6)
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Ú

T̃2n = T̃n − T̃1n = Op(
√
ε) (7)

3 εþ��¤á.

Äk�Ä T̃1n, =y (6)ª, 3 ε < y < 1− ε�, ÏL�VÐm, k

−2 ln R̃(y) =
k∗[Ψn(y)−Ψ1n(y)]2

Ψ1n(y)[1−Ψ1n(y)]
+

(n− k∗)[Ψn(y)−Ψ2n(y)]2

Ψ2n(y)[1−Ψ2n(y)]
+ op(1),

3�b� H0¤á�^�e, k Ψ1n(y) = Ψ2n(y), �

−2 ln R̃(y) =
n[Ψn(y)−Ψ1n(y)]2

Ψ1n(y)[1−Ψ1n(y)]
+ op(1),

¤±é (6)ªk

T̃1n = −2

∫ 1−ε

ε
ln R̃(y)dΨn(y)

=

∫ 1−ε

ε

{n[Ψn(y)−Ψ1n(y)]2

Ψ1n(y)[1−Ψ1n(y)]
+ op(1)

}
dΨn(y)

=

∫ 1−ε

ε

n[Ψn(y)−Ψ1n(y)]2

Ψ1n(y)[1−Ψ1n(y)]
dΨn(y)

=

∫ 1−ε

ε

{
√
n[Ψn(y)−Ψ1n(y)]}2

Ψ1n(y)[1−Ψ1n(y)]
dΨn(y),

dÚn 6k Ψ1n(y)
D−→ y, Ψ2n(y)

D−→ y. (ÜÚn 5ÚÚn 6,

T̃1n =

∫ 1−ε

ε

{
√
n[Ψn(y)−Ψ1n(y)]}2

Ψ1n(y)[1−Ψ1n(y)]
dΨn(y)

D−→
∫ 1−ε

ε

B2(y)

y(1− y)
dy,

= (6)ª�y.

y3y (7)ª, �y² (7)ª, I��ÑXeü�Ún, ±eÚn 75g©z [21]¥1

415 – 416��L�ª.

Ún 7 [21] - 0 < bn 6 1/2, � n→∞�, nbn →∞, Ké?¿� δ > 0, Ñk

P
{[

sup
bn6y61

Ψ1n(y)

y

]
∨
[

sup
bn6y61

y

Ψ1n(y)

]
> 1 + δ

}
→ 0.

d©z [22]¥½n 3�{üí���XeÚn 8.

Ún 8 [22] 3Ún 7�^�e, �3��IO�ÙKxS� {Bn}¦�

sup
bn6y61−bn

|Yn(y)−Bn(y)|
[y(1− y)]1/4

P−→ 0,

Ù¥ÎÒ “
P−→”L«�VÇÂñ.
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y3y² (7)ª. ��Ä3 0 < y 6 1/2�«�. ·�ò«� 0 < y 6 1/2©¤A�f

«�, Äk�Ä«� 1/n3/8 6 y 6 1/2, d�VÐmÚÚn 7��, 3d«�Séué��

n��k

| ln R̃(y)| 6 k∗ [Ψn(y)−Ψ1n(y)]2

Ψ1n(y)[1−Ψ1n(y)]
+ (n− k∗) [Ψn(y)−Ψ2n(y)]2

Ψ2n(y)[1−Ψ2n(y)]

=
k∗(n− k∗)2

n2

[Ψ1n(y)−Ψ2n(y)]2

Ψ1n(y)[1−Ψ1n(y)]
+
k∗2(n− k∗)

n2

[Ψ1n(y)−Ψ2n(y)]2

Ψ2n(y)[1−Ψ2n(y)]
.

·���Ä¦Ú�1��, 1���aq?n. dÚn 7��, 1��±ép�VÇ3

«�þ��kþ.,

2Y 2
n (y)

y

y

Ψ1n(y)
6

3Y 2
n (y)

y
= 3

[Yn(y)

y1/4

]2 1

y1/2
.

dÚn 8, k∫ 1/2

1/n3/8

[Y 2
n (y)

y1/4

]2 1

y1/2
dΨn(y)

D
=

∫ 1/2

1/n3/8

[B(y)

y1/4

]2 1

y1/2
dΨn(y) + op(1)

= Op(1)

∫ ε

0

1

y1/2
dy + op(1)

= Op(
√
ε),

Ón, ��¦Ú1����� Op(
√
ε). éuÙ¦«�aq�y, = (7)ª�y. �

§4. ê��[

1)u���.�

�!·��Ñ�[(J, ÏLê��[5`²­�S�þ�C:�q,'u�. d©

z [23]�[���²�q,'u�ÚOþ T̃n �ìC©Ù
∫ 1

0 {B
2(y)/[y(1 − y)]}dy 3ØÓ

��Nþ ne�© ê�éA�. XL 1¤«, �© ê�éA�=��b�e��.�

Tn, e T̃n > Tn, Káý�b�.

L 1 H0 eq,'ÚOþìC©Ù��© êéA�

��þ 90% 95%

n = 500 1.958 2.630

n = 1 000 1.893 2.499

n = 1 500 2.039 2.609

n = 2 000 1.982 2.520
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2)u��²�Y²Úõ�¼ê

�ÄXeêâ)¤L§

Xt =

u1 + Yt, t = 1, 2, · · · , k∗;

u2 + Yt, t = k∗ + 1, k∗ + 2, · · · , n,

b�u�¯K:

H0 : u1 = u2; H1 : u1 6= u2,

Ù¥ u1 = 0, u2 = 0, 0.2, 0.35, 0.5, 0.8, e u2 = 0, KS�Ø�3C:, e u2 = 0.2, 0.35, 0.5,

0.8, KS��3(�C:, - k∗ = [nτ ], τ ©O� 0.2, 0.5, 0.8, Ù¥wÍ5Y² α =

0.05, 0.10, ��Nþ n = 500, 1 000, 1 500, 2 000. Ø�S� {Yt}´÷vb� 1�­�S�.

­�S�d Nolan�Ç§S)¤, äN�� Nolan�Ç�<Ì�.

é��Nþ� n�êâ©O­E¢� 2 000g, u��²�Y²Úõ�¼ê�^¢�

2 000g¥áý�b��ªÇ5Cq. �[(J©O�L 2!L 3!L 4ÚL 5.

L 2 H0 e�²�Y²�

κ = 1.46 κ = 1.97

n α = 0.05 α = 0.10 α = 0.05 α = 0.10

500 0.0425 0.0990 0.0505 0.1060

1 000 0.0570 0.1185 0.0510 0.1045

1 500 0.0435 0.0860 0.0430 0.0890

2 000 0.0475 0.0945 0.0540 0.0910

L 3 H1 e�õ�¼ê�, α = 0.05, τ = 0.2

κ = 1.46 κ = 1.97

n u2 = 0.2 u2 = 0.35 u2 = 0.5 u2 = 0.8 u2 = 0.2 u2 = 0.35 u2 = 0.5 u2 = 0.8

500 0.1850 0.4550 0.7720 0.9940 0.2080 0.5360 0.8355 0.9990

1 000 0.3440 0.7960 0.9740 1.0000 0.4155 0.8620 0.9905 1.0000

1 500 0.4605 0.9195 0.9980 1.0000 0.5480 0.9505 0.9995 1.0000

2 000 0.5925 0.9685 0.9995 1.0000 0.6860 0.9920 1.0000 1.0000

ÏL�[���Ì�(Ø:

(a) lL 2�±wÑ, 3vkC:��¹e, ²�Y²�´�CuwÍ5Y² α�. �

��Nþ n��, ²�Y²���CuwÍ5Y² α, `²Y²�ý��, u�k�.

(b) lL 3!L 4ÚL 5
)�, éu���½�ê n, �X u2 �ØäO�, õ�¼ê

���A/ØäO�, éu���½� u2, õ�¼ê��X��Nþ n�O�
O�, �

X��Nþ nÚ u2�O\, õ�¼ê�%C 1.
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L 4 H1 e�õ�¼ê�, α = 0.05, τ = 0.5

κ = 1.46 κ = 1.97

n u2 = 0.2 u2 = 0.35 u2 = 0.5 u2 = 0.8 u2 = 0.2 u2 = 0.35 u2 = 0.5 u2 = 0.8

500 0.2550 0.6600 0.9260 0.9990 0.3085 0.7460 0.9655 1.0000

1 000 0.4935 0.9350 0.9970 1.0000 0.5880 0.9625 1.0000 1.0000

1 500 0.6270 0.9820 0.9995 1.0000 0.7385 0.9965 1.0000 1.0000

2 000 0.7715 0.9955 1.0000 1.0000 0.8680 1.0000 1.0000 1.0000

L 5 H1 e�õ�¼ê�, α = 0.05, τ = 0.8

κ = 1.46 κ = 1.97

n u2 = 0.2 u2 = 0.35 u2 = 0.5 u2 = 0.8 u2 = 0.2 u2 = 0.35 u2 = 0.5 u2 = 0.8

500 0.1950 0.4685 0.7650 0.9865 0.2130 0.5225 0.8400 0.9985

1 000 0.3405 0.7690 0.9720 1.0000 0.4130 0.8555 0.9885 1.0000

1 500 0.4455 0.9040 0.9980 1.0000 0.5175 0.9510 1.0000 1.0000

2 000 0.5900 0.9670 1.0000 1.0000 0.6770 0.9865 1.0000 1.0000

(c) (ÜL 2!L 3!L 4ÚL 5, κ = 1.97�(J`u κ = 1.46, ù´Ï�A��ê κ

�x�´­�S��A5: �ê κ��, �� “ÛÉ:”�VÇ��.

3)²�q,'�{�4�q,'�{'�

�!·��Ñ²�q,'�{�4�q,'�{©Oé��©Ùêâ�­�©Ùê

â�þ�C:u��J'�.

4�q,'�{´²;�þ�C:u��{, T�{´ëê�{, 4�q,'ÚOþ

Xe:

Λk =

sup
(u,δ2)∈Θ0

n∏
i=1

f(xi;u, δ
2)

sup
(u1,u2,δ2)∈Θ

k∏
i=1

f(xi;u1, δ2)
n∏

i=k+1

f(xi;u2, δ2)

,

êâÑl��©Ù, Ù¥ u1, u2 ´��©Ù�þ�, δ2 ´��©Ù���, n���Nþ,

T�{æ�Xe�u�ÚOþ:

Zn = max
16k6n−1

(−2 ln Λk),

� Zn���, Káý�b�, @�S��3(�C:, ÄK, �É�b�.

d©z [24]��, Tu�ÚOþ�þý α© ê�

cn(α) =
Dd(lnn)− ln[− ln(1− α)] + ln 2

2 ln lnn
,
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Ù¥ Dd(x) = 2 lnx+ (d/2) ln lnx− ln Γ(d/2), d´��ëê��ê, �©¥ d = 1.

Tþý α© ê=��b�eu���.�, n = 2 000, α = 0.05, �O�Ñ�.��

3.1352. 3��!¥, êâ)¤L§�c©aq, Ù¥ u1 = 0, ­�êâ���ê κ = 1.46,

��êâ��� 1.

aq/, ·�é��©Ùêâ�­�©Ùêâ©O­Eu� 2 000g, ��²�Y²

�Úõ�¼ê�. eL¥, u2 = 0, 3Ø�3C:��/e, '�
ü«�{�²�Y²�.

u2 = 0.1, 0.2, 0.35, τ = 0.5, 3kC:��/e, '�
ü«�{�õ�¼ê�.

L 6 ü«�{�²�Y²��õ�¼ê�, α = 0.05, τ = 0.5

4�q,'�{ ²�q,'�{

u2 = 0 u2 = 0.1 u2 = 0.2 u2 = 0.35 u2 = 0 u2 = 0.1 u2 = 0.2 u2 = 0.35

­�êâ 0.0670 0.1050 0.2090 0.4280 0.0475 0.2700 0.7715 0.9955

��êâ 0.0695 0.6795 0.9975 1.0000 0.0415 0.5665 0.9940 1.0000

ÏL�[���Ì�(Ø:

(a) lL 6�±wÑ, 3vkC:��¹e, ��u4�q,'�{, ²�q,'�{

�²�Y²���CuwÍ5Y²� α, `²3vkC:��/e, ²�q,'�{�u

��J�4�q,'�{�u��Jk�f`³.

(b) lL 6�±
)�, 3kC:��¹e, �êâ�­�©Ùêâ�, ²�q,'�

{�[Ñ�õ�¼ê�'4�q,'�{�[Ñ�õ�¼ê�Ñ�����Cu 1; ��,

�êâÑl��©Ù�, 4�q,'�{�[Ñ�õ�¼ê�'²�q,'�{�[Ñ�

õ�¼ê���Cu 1, `²éuC:¯K, ��.´ëê�.�, 4�q,'�{�u�

�J�k�, ��.´�ëê�.�, �©�²�q,'�{�u��J�k�.

4)¢~©Û

3y¢)¹¥, Nõ7K]�Ñäk­�A5, �!^�|�¦êâé­�S�þ�

C:�²�q,'u�?1¢~©Û, dêâ´°�zóg 2004c 7� 9F� 2005c 12

� 16F�O 351��¦Â�d (êâ�g http://finance.sina.com.cn/realstock/company/

sh600727/nc.shtml). ¸o� [25]®²�yù|êâ´­��ê κ = 1.81�­�©Ù.

�âã 1, ·��±w��¦d�3 k = 100NCk��²w�Cz, Ïd·�ßÿ

3ù� �NC�U�3��(�C:. ÄkÏL²�q,'u�ÚOþ T̃n �ìC©Ù∫ 1
0 {B

2(y)/[y(1 − y)]}dy 3��Nþe�²�© ê(½�.�, ÙgO��ÚOþ¿Ú

�.��'�, ��·�uy�ÚOþ���u�.�, Ïdáý�b�, =T|�¦êâ

�3��þ�C: (k̂ = 120, ë�©z [25]). y3·�òù 351��¦d��*ÿ�©�

c�ü�Ü©, ©Or��c 120�*ÿ�Ú� 231�*ÿ�¡�°�zó�¦ 1Ú°�

zó�¦ 2, ã 1!ã 2Úã 3©OL²
ù
�¦�¢Sd�.
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ã 3 °�zó�¦ 2d�

¯¢þ, k̂ = 120¤éA�¢S�m´ 2004c 12� 31F, ù�UTúiÂ¯¬uL


ù��^(²: û½éúi�Ø5��??1�U. ù�U´���¦d�eO���

Ï�, 3�deO�ã�m��, �ª�¦d�3 4�þeÅÄ, ¢~©Û�(J�·��

nØ(J�¬Ü.
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§5. ( Ø

�©ÏL²�q,g�ïáb�u���{, ïÄ
­�S�þ�C:¯K. 3y¢

)¹¥, duNõ7K]�ÂÃÇ�©ÙÑäkpk¸!#E­��A5, ,
­��ê

κ3¢Sö�¥´J±�O�, ¤±A^ëê�{é­�S��C:?1uÿÒØ2·^,

��©A^�ëê�{é­�S�´Ä�3þ�C:?1uÿ. ÄkÄu­�êâ, 3�

b�Ú�Jb�e��²�q,¼ê. Ùg, Äu²�q,¼ê�Eq,'u�ÚOþ, ¿

�Ñ3�b�¤á�Tq,'ÚOþ�ìC©Ù. ��, ?1Monte Carloê��[�y

T�{�k�5. �[(JL², 3vkC:��¹e, ²�Y²�´�CuwÍ5Y² α

�, ���Nþ n��, ²�Y²���CuwÍ5Y² α, 3kC:��¹e, õ�¼ê

��X��NþÚC:�Ý�O\
Øä%Cu 1, `²��{é­�S�þ�C:�u

ÿäkûÐ�J; �©���·�r²�q,'�{�4�q,'�{©Oé��©Ùê

â�­�©Ùêâþ�C:�u��J?1
'�. �êâÑl��©Ù�, ëêu��

{, =4�q,'�{u��J�Ð, ��êâÑl­�©Ù�, �©��ëêu��{,

=²�q,'�{u��J�Ð.
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Empirical Likelihood Ratio Test for Mean Change-Point

in Heavy-Tailed Sequence

WANG Dan PI Lin

(School of Mathematics, Northwest University, Xi’an, 710127, China)

Abstract: This paper establishes a empirical likelihood method to detect change-point in the mean of

heavy-tailed sequence. Firstly, under the null and the alternative hypothesis, the empirical likelihood

functions are obtained in the heavy-tailed observations. Secondly, the empirical likelihood ratio statistics

is constructed based on empirical likelihood functions. And under the null hypothesis, the asymptotic

distribution of statistics is given. Finally, Monte Carlo simulation is carried out to verify the correctness

of the method. The simulation results show that the performance of our method is well to detect mean

change in heavy-tailed sequence.
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