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We are interested in changes of the stochastic volatility process of an It6 semi-martingale, the latter
being discretely observed over a fixed time horizon. We review a local change-point problem under
high-frequency asymptotics (presented at 2015’s Dynstoch meeting), for which the key example is
identification of volatility jumps. Now, we study a global change-point problem to identify changes
in the regularity of the volatility process. In particular, this allows to infer changes in Hurst
parameters of fractional stochastic volatility processes. We discuss asymptotic minimax-optimal
tests for this problem.
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