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Abstract

In this paper, we propose Bayesian procedure for the multiple change points analysis in a sequence of
fractions nonconforming. We first compute the Bayes factor for detecting the existence of no change, a
single change or multiple changes. The Gibbs sampler with the Metropolis-Hastings subchain is run to
estimate parameters of the change point model, once the number of change points is identified. Finally,
we apply the resuits developed in this paper to both a real and simulated data.
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