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Abstract:
The literature on multiple persistence changes in the long memory parameter,  remains 
underexplored. This study presents an extension of the Martins-Rodrigues method for detecting 
multiple persistence changes in time series processes. The extended algorithm enhances the original 
framework by allowing the identification of several persistence changes in time series data. The break 
points are obtained and the performance of the extended algorithm is assessed through Monte Carlo 
simulations. The findings indicate that the proposed method exhibits strong accuracy and reliability 
in detecting multiple persistence changes, as evidenced by the higher rejection rate frequency 
compared with the method of multiple persistence change detection proposed by Leybourne et al 
(2007). We then apply the extended method to the Philippines inflation rate data and demonstrate 
that forecasting performance improves after accounting for the detected persistence changes.
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