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Change point detection of dynamic properties using sequential estimation
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In this study, a change point detection technique of dynamic characteristics for
time series was proposed with a statistics and informatics viewpoints. Concretely,
the change point detection technique was formulated by sequentially discounting
estimation of an AR model and scoring that used Shannon information. Moreover,
the potency of proposed technique was verified by the numerical simulation. As

a result, the change in the mean value was able

to be detected when the amount

of change was three times or more standard deviation larger. However, the
detection sensitivity for the change in periodicity was low.
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WS EDRH 5.
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