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Abstract

The problem of structure model occurs multiple change points in the economic system of mathe-
matical models. In this paper, we give the detection method for change point problems about the
variance changes. We combine the Bayesian method with the maximum likelihood method on the
detection about the variance multiple change points in the same mean. The elimination extra pa-
rameters can make use of Bayesian method; the maximum likelihood method can avoid the un-
known problems of the prior distribution information of the change points number. It is a practic-
al method.
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