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Abstract

This talk will discuss estimation of the number and location of change points in a
longitudinal series. Motivation arises from the need to model national cancer incidence
and mortality data. Hence, the focus is on identification of changes in trend that have
practical significance and on appropriately conveying the uncertainty surrounding the
number, magnitude and location of these changes. A Bayesian free-knot spline model is
proposed that can be estimated using reversible jump MCMC. The model has a number
of features that simplify the computation required for estimation. Several illustrations are
given, with emphasis on graphical displays of the uncertainty on the number of change
points, as well as on the location and magnitude of changes.
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