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Abstract

We explore the problem of how to exploit known signal temporal correlation is
detecting weak signal. We model the signal as a time series with a known signal
correlation structure, and proposed a novel maximum score test (MST) for weak signal
detection. The MST avoids the computational expensive inversion of covariance matrix
in the maximum likelihood test. We develop analytic approximation of significant level
and standardized power function of MST, which are shown to be very accurate by
simulation. We compare the MST detector with the maximum likelihood detector
without using signal correlation.

1 Introduction

Detection of the emergence of a signals in noisy background arises in many applications: gene
mapping, disease surveillance, and wireless communications | , , , ,

|. In these models, the emergence of a signal is abrupt: the signal appears from a
certain time. Before the change-point, the observation is a process noise plus observation
noise. After the change-point, the observation is a signal plus observation noise. The signal
may have different power from the noise, and/or different autocorrelation structure. Our
goal is to detect the presence of such a change-point, using both the power and (possibly)
autocorrelation change.

When the signal is weak, we may not be able to detect signal only based on signal power.
One such example is in wireless cognitive radio | ]: when the signal power is comparable
to the noise power, the signal cannot be detected by using the change in power only. This
effect is called “SNR wall”. In such scenario, we would naturally ask a question: does signal
temporal correlation structure help, if we have such a priori information, and how to use
such a priori information?

In this paper, we explore the problem of how to exploit known signal temporal correlation
is detecting weak signal. We also tackle the problem when signal correlation will be help-
ful. We proposed a novel maximum score test (MST), assuming a known signal correlation
structure. We assume the signal dynamic follows a time series model: autoregressive moving-
average model. The maximum likelihood test (MLT) counterpart has a computational issue,
because the covariance matrix has to been inverted in evaluating the likelihood function, and



this has to be done for all possible changepoint location. MST avoids the compute inversion
of covariance matrix. We have analytic approximation of significant level and standardized
power function of the proposed score test, which are shown to be very accurate by simula-
tion. We compare the MST detector with the maximum likelihood detector without using
signal correlation. We showed that the detection power of MST is higher than MLT when
signal has fairly significant temporal correlation and signal-to-noise ratio (SNR) is small.
When signal power is fairly strong and signal temporal correlation is not significant, MLT
may be better. This fact suggests a better detector for a wider range of SNR and temporal
correlation, would be a mixture method that switches between MST and MLT depending
on the signal correlation and SNR.

The paper is organized as follows. Section 2 shows the model. The maximum score
test and maximum likelihood test with and without employing the signal correlation, are
presented in Section 3.3. Sections 4 and 5 contains our main theoretical results: approximate
significance level and standardized power function. Some numerical examples are shown in
7. Finally, Section 8 concludes the paper.

2 Model

Consider a sequence of observations y;,l = 1--- N with fixed sample size N. There are two
possibilities: the first one is that there is no signal present and therefore the observation
is due to white observation noise only; another possibility is that a signal appears at some
time k: before k the observations are due to white noise, and after k£ the observations are
signal plus noise. Assume the signal is colored, with a known autocorrelation structure but
determined by unknown parameters (e.g., an autoregressive signal with known order but
unknown model parameters.) The signal may also have different power from the signal.

In our problem, the test statistics form a two dimensional random fields, one dimension
is a smooth random field, and the other dimension behaves like a random walk. The tail
of maximum of the random field has been studied for several cases: for sequential change-
point detection | |, where the two dimensional random field has both dimensions behave
like random field; the likelihood ratio test for a change-point in simple linear regression
[ |, where the two dimensional random fields has one dimension as random walk, and one
dimension as a smooth random process. In these cases the random fields can be decomposed
as a sum of two random processes, which enables a tractable tail approximation. Our
problem also enjoys this property. A general discussion for cases where two dimensions are
both smooth random process is presented in | ]-

Another related problem is maximum score test for spatial correlation | |. The test
statistic therein has a similar form to the test statistics in our problem, although the test
statistics in | ] is a one dimensional smooth random field, and we have a one more
dimension to vary over the change-point location.

We are interested in finding the approximate significant level of the maximum score test.
This is an interesting case in that the random field {Z(k, §)} has one dimension in k behaves
like random walk, and in 6 behaves like a smooth random process. Also {Z(k,0)} is non-
Gaussian. Our main result is the following Theorems. The method we described to obtain
the significant level is quite general. It can be used to obtain the tail probability of maxima



of random field, not necessarily Gaussian, where in one parameter subspace behaves like
random walk, and in rest of the parameter subspace it is a smooth random process. In our
paper we assume signals are real. However, these tests can be extended to complex signals
with some efforts (complex signals are commonly used in communications systems).

The signal models for these two possibilities are

Case 0: y,=mn;,, [=1,---N, (1)

. Yy = ny, l:]-aka
Case 1: {yz=$z+nk, l— k41N (2)

where x;, n; are the signal and white noise samples at time [. We formulate this problem as
the following hypothesis test:

HO : [yla"' 7yN]TNN<OJO-§‘[N>7
Hl : [yh e 7yk]T ~ N<070-g-[k)7 (3)
[yk‘-i-la"'yN]T NN(Ovz)v

where T' denotes transpose, and [ is the identity matrix with dimension k. The covariance

matrix of the post change observation vector y,.; = [ykt1, - ,¥yn] is given by the sum
of the covariance of the observation noise and the covariance of the signal vector x5, =
[Thy1, ,xN]Ti

X = Jng_k + TVN_kﬁ. (4)

Here k is the change point, 03 is the known variance of the observation noise, 7Vy_xg €
RWV=F)x(N=k) i5 the covariance matrix of x;,1, 7 characterizes the signal power, and 6 is an
unknown scalar parameter, whose value is in the interval 6 € (01, 6,). Assuming the sequence
is wide sense stationary, and hence Viy_j ¢ is symmetric. The function form of the covariance
VN_kp with argument 6 is known, and amplitude of the change 7 is unknown.

3 Detectors

Before we introduce the maximum score test detector, we will present two other commonly
used detectors: the energy detector, and the maximum likelihood detector without employing
signal correlation.

3.1 Energy Detector

The energy detector only compares the change in power in a chunk of data with the noise

2.
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3.2 Maximum Likelihood (ML) Detector
3.2.1 ML Employing Signal Correlation

This detector will give an performance upper bound for the detectors we considered here.
The log likelihood ratio of hypothesis H; versus Hj is given by:

1 I _ 1 by
k) = o (=57 v g os (). g

0

where X(7,k,0) = 02In_r + TVNn_re. The detection rule is given by

(Maximum likelihood employing covariance:) max  L(7,k,0) > b
USkSJ\Hf*gO,
T7>0,0€

for some threshold b € R.

To analyze this, we may again approximately decompose it as a Gaussian random walk.
(However, the result for this decomposition is not so good.) (And we cannot decompose
it as random walk by change-of-coordinate system). To simply probability a bit in signifi-
cance level analysis, we may assume 7 takes the true value, which gives an lower bound on
significance level.

(Show its drift under HO is negative and under H1 is positive.)

3.2.2 ML Employing No Signal Correlation

If we ignore the signal correlation and assumes Vy_x 9 = 7I/n_j, then the signal covariance
matrix is given by 3 = (02+7)Iy_j. This assumes the signal differs from noise only in power.
The signal power is unknown and is assumed to be within (71, 7). Similar to | ], we
can show the generalized likelihood ratio is given by:

T (N —k) T+ 02
) = —vyl'y, — | 0
L[(T, ) 2(7_ + O_g)J%kak 2 n ( 0_3 ) )

(V=K (N—k)
202(14+ p) 2

In(1+p).

T

where p = = is the signal-to-noise ratio (SNR), and 62 = ﬁ Zf:k L1 Y7 is the maximum
likelihood estimator of o2. The test is given by

(Maximum likelihood ignoring covariance:) max  Lr(1,k) >b
0<k<N—No
T€[T1,72],0€0

3.3 Maximum Score Detector Employing Signal Correlation

The maximum likelihood test employing signal correlation, £ in (5), has a major compu-
tational cost from computing the the matrix inversion ¥~ for all possible values of k, 6,
and 7. However, we can avoid this matrix inversion computational cost by considering the
maximum score test. For this purpose, we consider the derivative of £ with respect to 7 and



evaluate at 7 = 0 (only a partial score expansion), and keep the other two parameters k and

0. This yields:

oL 1 ~ B 1 _
arl_, |:§y£+12 "Wk oS T Y — 5“(2 IVNk,e)] .
1 T
= %ykﬂvmk,aykﬂ - Qf‘gtf(VN—k,o),
1
= —tr(V(yyp —ool)) (6)

204
In the following P {-}, E{-} and VAR {-} denote the probability, mean and variance under

the null hypothesis. We can verify the mean of the derivative under the null hypothesis is
zero: E { g—ﬁ 7:0} = 0. And the covariance under null hypothesis is given by

T

vaR { 2 - (2 2Iﬁ:{ Yy 12 (L (Vi) 2
or L = 203 Yi+1VN—E0YE+1 20(2) N—k,0 .
1
= Tf;tr(VN—kﬁVg—kﬁ)- (7)

0
Derivations for this expression can be found in the Appendix B. The score statistics is given

by g—f ‘T:O normalized by its mean and variance:
1T _
2(k.0) a Ung+1VN—k:,GYk+1 tr(VN—k,e) (8)
Vi T
_ N—k,0 (Yk+132’k+1 _ ]N_k) 9)
2tr(VVT) o

Note that Z(k,0) is a two dimensional random field in k& € {1,---n} and 6 € (04,05), with
zero mean and unit variance. The second expression shows that Z(k, ) can be interpreted
as the inner product of the parameter space and the data.

The maximum score test rejects the null hypothesis when

Maximum score test employing covariance max  Z(k,0) > b, (10)
0<k<N—Ny,
0€(01,02)
for some threshold b > 0. The N is chosen large enough so we accept H; at least after we
have Ny samples for the post-change distribution.
Remkark: Note that the maximum score test and maximum likelihood test, with they
both ignore the signal covariance: V = 71y_, the two tests are the same (after normalized

to have zero-mean and variance 1) - both rely on y’y,.

4 Approximation of Significance Level

4.1 Power detector

Under Ho, 32V Y% s distributed as X% So the significance level is given by Py(S>N  (yi/00)? >

i=1 o3

Nb/o2) =1 — F(Nb/o?) where F(-) is the cumulative distribution function of the x4 dis-
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tribution.

4.2 Maximum likelihood test without exploiting signal correlation

Theorem 1. The significance level of a mazximum likelihood test (refer to a number) is given

by
1 1 dp T
bl/ze_b/ ( change of variable p = —;).
pim <5 (p—log(1+p))<n2 (1+p)? Vp —log(l+p) V2r o

The method we used to evaluate the significance level of this test is different from the
method we used for max score test. Because for this case, the test statistics in &£ can be
approximated as an exponential random walk - a special structure that we could employ.

4.3 Maximum score test exploiting signal correlation

If ignore the covariance structure of the signal, which is equivalent of assuming V' = Iy _;:

maximum score test without . N—k -
employing signal correlation: — —— = b, 11
ploying sig Sod Vi — 5o 2 (11)

where b is a threshold.

4.3.1 Scalar Parameter

When the parameter 6 is a scalar, we use a discrediting method described later on, to obtain
the approximate significant level as

Theorem 2. The asymptotic significance level (under Hy) of the mazimum score test for
large b and 6 € R is given by

P max  Z(k,0) >b ] ~
0<k<N—No,
96(01,92)

N—Np

v /ejgw,e)w(k,e)r%u( %ﬁ?) 0 (12)



where

exp {—&o(k, 0)b + ¢ (&o(k, 0))}
2m Varg, {Z} ’

&o(k,0) > 0 is the solution of tr [(]N_k 26V W] — (V) = b,

g(k’ 0) =

9(€) = ~r€7) — 5log |1 — 26V,

v VN—ko

?

V2 (VN-oViE) (13)
Varg, {Z} = 2tr [(Ika —25V)'V(I - 2§0‘7)71‘7} :

tr (VN_k+1,0Vz$fk+1,0)
tr (Vv-r6V_x0)

tr (Vi_roVi o)

tr(V-oVa o)

p(k,0) = (N — k) —1

Y

’}/(k,@) =

The special function ( given in Corollary 8.44 of | | or Page 112 of | 1):

v(z) = 22 %exp {—Qi %cp (—%xﬁ)} (z > 0)

Lo (5) - 4] "

Q

where ¢(x) and ®(x) are the unit normal density and distribution function, respectively.

Remarks:

The accuracy of solution &, is very important to the final accuracy of the approximate
level. It can be solved numerically with the initial value getting from second order

—14+/14+160t1(V3)

approximation of the ¢(£): initial value £t = ST

There is not term involving both p(k, ), which is related to the random walk dimension,
and y(k, 8), which is related to the smooth process in parameter space #. This is a
consequence that the random field can be locally decoupled.

This formula is also consistent with the Rice’s formula. Since the random field can
be decoupled, the smooth process in the parameter space has to be proportional to

Ja —828’)2(;) do = [,/27%(0)d0 = v/2|7(0)|, where we have used the local covariance
structure.




4.3.2 Vector parameter

Theorem 3. The asymptotic approximate significance level for large b and § € © C R? is
gien by

P max  Z(k,0) >0b| ~

0§k§N®—NO,
1R &k 0))? L Vu(k,0) b2k, 0)
et & Lo e oot olt gy (2 e 09

where the new quantity involved in the integral other than that are in Theorem 2 is the
Hessian of the covariance matrix (essentially the Fisher information matrix)

 PE{Z(k,0)Z(k, 5)}
0%s
~E {Z(k,@)ZT(k,G)}.

H(k,0) =

Y

s=0 (16)

where the expectation is under the Null hypothesis, and the dot denotes derivative with
respect to 6.

Remark: Note that for d = 1, H(k,0) = 27*(k,0), and under Gaussian assumption,
&o(k,0) = b, and then (21) reduces to (12).

5 Standardized Power Function

We will compare the standardized power function of the tests. If the significant level a as
a function of threshold b is given by: o = f(b). For a fixed «, we can invert f to find the
corresponding threshold: b = f~1(«). Suppose the test statistic is T, and we are interested
in

P (T = ().

A heuristic is that under Hy, most power comes from the probability at the true parameters:
change point location k, power &, and correlation coefficients 6. And we can also approximate
the test statistic using Gaussian distribution:

-1
PHl(TZf_l(Oé))zl—(I)(f (a)_EH1{T}> )
VAR, (T)
Some some simple calculation, we have the following quantities in the table:
Remark:
We can switch between the two methods based on which regime of signal power we are
in (if we have an expect for the power of the signal).

8



Table 1: The Mean and Variance of Test Statistics Needed for Standardized Power Calcula-
tion

En T} VAR, (T)
Max Likelihood 5
V=I st (=) + ptr(Vy—(9))] — (N — k)3 log(1 + p) s r(Un—k)
Max Score Test —\/tr (VN-x(6)?) 1
Full Max 5
Likelihood with V' —3[log @ 2)|<N‘ o)+ %tr(% - 1) str [(U—% — E—1>2w

6 Sequential Analysis

Now we consider the sequential score test: the online version of the tests. The test repeats
as a new sample is acquired, until the likelihood ratio reaches a threshold. The sequential
maximum score test can be written as:

max ZY(0) > b, (17)
0<k<N—No,0<N<M
0€(01,02)

where M is the maximum number of samples.

The performance of the sequential test is usually evaluated using its significance level
(average run length is also used sometimes as a less accurate performance metric under Hy),
and the detection delay: the number of samples needed to reach threshold level when a
change happens.

We study the significance level of the significance level following the same strategy. First,
we'll find the local covariance of Z}¥(6). Note that, since the process is assumed to be
stationary, decreasing k or increasing N has the same effect: increasing the number of post-
change samples in our analysis. So follow a very similar analysis we had for the fixed-sample
case, we have

tr (VN1 —n,01 V]\jfl —n,02 )

E{Z}(01)Z)(02)} = . (18)
[tr (VNl—nﬁl V]/\I/j*nyal) tr (VN2—ma92VJ\7/;fm,92)} 2
assuming m < n, Ny > N;. Now follow a similar local covariance analysis, we have
E{Z)(O)ZY 70 +0)} (19)
N,k,0 N,k,0
S R R (AR (N Ty

oN—k)'  2(N—k)

where ¢ > 0, 7 > 0, 6 > 0. This shows that by allowing N to vary, the test statistics becomes
a three dimensional random field: two independent random walks on the sample size N
and change point location k dimensions, and a smooth random field along in parameter
space © independent of the other dimensions. Based on this observation, following the

9



same procedure we had for deriving the significance level based on Mill’s ratio, now we can
decompose the score test statistics as a product of three terms, in stead of two terms. And
we would expect the significance level to be given by:

Py max ZNO)>b | ~
0<k<N=No1<N<M
06
M N-—N 2
° b6 (k. 0)] [ utk,0) ( [Pulk,0)
ke O)|H(k,0)|5 | 500 (2T a0
e NZIZM Lo o 3k D1 6.) [2<N—k> Nor )| ey

The expected detection delay is given by:
E} [fglax 7N = ENZY(0)] = EVNZY(0) —b] + b= EJ[N — k + 1|N > k] E(“increment”).

(22)
the first equation is because under P?, the probability of max is dominated by the value
at true parameter. The last equality is Wald’s equation. So to find the expected detection
delay, we need two quantities: E(“increment”) and EY[ZY () — b], the expected overshoot.

7 Numerical Examples

7.1 Approximated significant level for AR(1)

The first example is for the autoregressive process of order 1 AR(1), with 6 € [0.1,0.5], with
N =100, Ny = 3. The AR(1) process evolves as

Tip1 = 9$l + &;.

The process noise €;s are i.i.d. normal with zero mean and unit variance. The covariance

matrix for AR(1) is

2 02 Hkafl
1

1
v=|01 6 - gv*2 . (23)

N xk,Nxk

We choose V() in these forms because the corresponding V’(6)s have simple expression.
The constant times these V() can be incorporated in 7.

The Monte Carlo results are from 1000 trails. All other parameters are the same as the
example one.

Table I: Approximate Significant Level for AR(1)

b Monte Carlo | Formula
3.5000 0.1170 0.1045
4.5000 0.0560 0.0518
5.5000 0.0250 0.0242
6.5000 0.0090 0.0112
7.0000 0.0050 0.0076

10



AR(1), 0in [0.1:0.2:0.9], N = 100, N, = 1, 1000MC

T T T T
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Figure 1: The approximate significance level versus b, from 1000 Monte Carlo simulations,
and from our formula in Theorem 12.

7.2 Approximated significant level for ARMA (1,1)

The example for ARMA(1,1) demonstrate the performance of our approximation for higher
dimensional parameter space case. ARMA(1,1) has parameters 6 and ¢ and hence d = 2.
The AR(1) process evolves as

Ti41 + ¢z = O + €141

The covariance matrix of ARMA(1,1) process is:

1+6%—2¢0  (9—0)(1—00) ¢(¢—0)(1—¢0) -
Vel (06— 98 1+62-200 (6-0)(1—00) - . (29)
(¢ —0)(1 — ¢0) h Nxk,Nxk

Table I: Approximate Significant Level for ARMA(1, 1)

b Monte Carlo | Formula
3.5000 0.0780 0.0667
4.5000 0.0340 0.0341
5.0000 0.0260 0.0235
6.0000 0.0120 0.0109
6.5000 0.0060 0.0074
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ARMAT11, theta in [0.1:0.05:0.5], ¢ in [0.4:0.05:0.8], N = 100, NO = 1, 1000MC
0.35 T T T T T T

T
—&— Monte Carlo
—— Formula

0.3 4

015

Approximate Significance Level

F—
0.1+

0.05-

Figure 2: The approximate significance level versus b, from 1000 Monte Carlo simulations,
and from our formula in Theorem 12.

7.3 Comparison of Standardized Power Function

We obtain their power: the probability that their test statistics exceed the threshold under
H,, using 1000 Monte Carlo trails. We simulate 1000 AR(1) sequences with N = 100,
ko =50, 7 = 1, 6y = 0.5. For the maximum score test, the parameter set is 6§ € [0.3,0.8].
The maximum of the score is searched within this set with a meshgrid size of 0.1.

The ROC curves: significant level versus power, is shown in Fig. ??. Note that the score
test has much better ROC performance than the other two tests when the true parameter
lies in the assumed set.

8 Conclusions

We present a novel maximum score test (MST) for weak signal detection by exploiting the
temporal correlation of the signal. Besides the merit of incorporating signal correlation,
our score detector also avoids the computational complexity of covariance matrix inversion
incurred by the corresponding maximum likelihood statistic assuming signal correlation. We
provide a theoretical approximation to the p-value of the score detector, which can be used to
determine the threshold efficiently. We demonstrate that our approximation is quite accurate,
and that our score detector has an advantage when the signal is weak and the temporal
correlation is not too weak. We studied the significance level and standardized power function
of the proposed score test, compared those with a maximum likelihood test that does employ
the signal covariance. We showed that the performance of MST is better than the maximum
likelihood test (MLT) counterpart, when the signal has a strong correlation in time, and
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when the signal-to-noise ratio (SNR) is small. Otherwise the MLT is better than MST. One
possible reason is because MST amplifies noise and has a higher significance level. This
indicates a mixture method which switches between MST and MLT depending on the signal
correlation and SNR, may detect signal in a wide range of scenarios.

A  Proof of Theorems

A.1 Scalar Parameter

We will go through the following main steps in obtaining the asymptotic in Theorem 2:

(1) Write the probability in (12), which is essentially P{the random field Z(k,0) ex-
ceed threshold at some point}, as a sum of probabilities of the last hitting events:
P{randomly field “last” goes above threshold at (ko,6)}, running k¢ and 6, over the
entire supports of k and 6.

(2) Rewrite the last hitting probability as product of two parts: part I, the probability
that the random field go above the threshold b at the last hitting time, and part II,
the conditional probability that the “future” random field values are all below the
threshold.

(3) Approximate part I by using the cummulant generating function of the random field
(since normal approximation to Z(k,#) may not sufficient.), which leads to g(k, ) in

(12).)

(4) Approximate part II by employing the covariance structure of random field, which
enables us to decompose the two dimensional random fields as a sum of two one di-
mensional Gaussian random process.

(5) Plug in the above results, sum and integrate over the k and 6 spaces.

A.1.1 Last Hitting Time Formula

First, discretize the parameter 6 € (0,605), k € {1,--- N — Ny} by rectangular mesh grid of
size of AN times 1, where A > 0 is a small number. The size of the mesh is chosen to balance
the difference in the order of the variance in these two coordinates. Then the significance
level can be approximated as

A
P{max Z|1,j— | > 25
{(z‘,j)e}% ( jx/N) } 29)

where the index set
A
D=<(i,7):0<i< N, <j— <4 26

covers the parameter space. Let the index set J(ig, jo) denotes everything to the “future” of
the current index (io, jo) (upper and to the right of (ig, jo)) in the random field.

J(io, Jo) = {(i,j) € D:j > jo, or j=jo and @>7ip.} (27)

13



Using the “last hitting time” decomposition, we can rewrite (25) as

A
P<max Z(1,7— | >
{(i,j)e}% (j\/N) }
A A
~ Pd7Z ig jo—) >b max Z(ij—)<b
2 { (OJO\/N> (i-9)€ (io-jo) (j\/N) }

(i0,j0)€D

(40,j0)€D

A A x
P max JZ\|i,j— | <blZ(ip,Jo—=|=b+-¢. 28
{(Lj)e(](i(),jo) ( ]\/N) ‘ ( : ]O\/N> b} (28)
Next we will find approximations for Part I, the probability P {Z (io, jO\/Aﬁ) =b+ %} dr

b
and Part II, the conditional probability P {maX(Z‘J‘)GJ(Z‘O’jO) Z <z’, j\/A—N> < b) A <i0, jo\/Aﬁ) =b+ %},
respectively.

A.1.2 Skewness Correction

Note that Z(k,0) is a quadratic function of the normal distributed data vector, so normal
distribution is less likely to be a good approximation for Z(k,#). Also, since the part II in
(28) is smaller than Part I, getting an accurate approximate for Part II is important. The
normal approximation is better for the mean than for the tail of the distribution. So for a
better approximation we can use change-of-measure to shift the mean of the measure to the
threshold to use the normal approximation, and also use the complete cumulative generating
function. The details are given in in Appendix C, we have:

A d A d
P{z (o) =0+ i) 5 o (i gy e (50) 29)

where g and & are defined in (16).

A.1.3 Local Analysis of Covariance

We will show that the local covariance under Hy has no cross term in the change-point
location k and the parameter [. Due to this property, the two dimensional random field
can be decomposed as sum of two independent random processes in k and #. The random
processes in k behaves like a random walk, in 6 is like a smooth random process. Finally
this leads to a tractable expression for the significance level.

Consider the covariance E{Z(n,0,)Z(m,02)} for scores at change-points n and m, and
with ¢; and 6,, respectively. Assume the covariance matrix associated with y, is Vx_pg,,
and that associated with y,, is Viv_y, g,, respectively. Also assume n > m, so the dimension
of the covariance matrix for y,, is larger than that for y,. Also note that y, and y,, have
overlapping samples, so Vn_, ¢, is actually a sub-block matrix of Viy_,,,. Based on these
observations, after some derivations given in Appendix D, we find the covariance of Z(k, )
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under Hj to be

tr (VN—H,91 V]\?—n,%)
(60 (Vi VI o) tr (Viemaa V0 )]

E{Z(n,6:)Z(m, )} = (30)

A special case is when 6; = 65, n = m, then (30) becomes E{Z(n,6;)*} = 1, which is
consistent with the unit variance of Z(k, 0).

To study the local covariance of the random field, set ¢, = 6, 6, = 6 + 6, n = k and
m=k—i,i=1,--- k—11in (30). We have to run the index k for the change point
backwards, because the smaller the k, the more post-change samples we have, and hence the
larger the dimension of the covariance matrix Vy_, 9. Assume ¢ and ¢ are small relative to
0 and k, respectively. We will expand everything in terms of 6, k, 0 and ¢. If use the first
order approximation (keeping only the first order terms), the local covariance is give by

E{Z(k,0)Z(k—i,0+0)} ~ 1—~*k,0)0°— Mz’ + 0(8%) + o(i). (31)

2(N — k)
Details for (31) can be found in Appendix E. Here
tr (Vi V&
v(k,0) = (Vioso J;_k’e) , (32)
tr (VN—kﬁVka,e)
The prime f’ denotes ag—?. Note that v(k, 6) is independent of 4, and it can be interpreted as

the sensitivity of the Frobenius norm of Vi _j ¢ at certain value of §. The p(6o, ko) defined in
(16), is the ratio of the average sum-of-squares of the “additional” terms when we decrease k
by a small amount, over the average sum-of-squares of the “original” terms, in the covariance
matrix VN_]C’@.

A.1.4 Local Random Field Decomposition

Note that the first order expansion of the covariance does not have cross product terms.
This implies that if we assume Z(k, ) to be Gaussian, then it can be decomposed as a sum
of two independent 1-D random process. Using the local covariance we just found, we have
the following Lemma:

Lemma 4. Assume £ — oo, b — o0, n — oo, with % ~ 1 and \/—bﬁ ~ d where d > 0 is some

constant. The discretized process b [Z (k‘ —1i,0+ %j) — 5} , 1 € Z,5 >0, conditioned on

Z (k,0) =& can be written as sum of two independent processes:

{b[Z(l{;—i,HjL\/%j)—5”2(1{;,0)25}:Si+‘/j, (33)

where S; = Si_, ar, with aj ~ N <—2’;](VL’_6,1)Z72, ’jV(L_’?lf), and V; = ﬁv%ﬁAjV - 72%A2j2
with V ~ N (0,1).
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Though the conclusion is similar to Lemma 1 in [ |, proof is not given in therein. For
completeness we present the proof in the Appendix F.

By Lemma 4, using the techniques in | | and | ], we have the conditional prob-
ability can be written in terms of decomposed random processes: (add one more step in the

following)
A A A x
P max b|Z |4, j—=|—Z |10, 00—= )| < —2x|Z|i0,o—=|=b+—
Lot 2 (0 7) 2 (0073 (0075) =2+3
~ P{maXSi < —x}P{maXSi—l—maXVj < —a:} (34)
i>1 i<0 j>1
A similar argument for (34) can be found in | | and | ]. (I have the details for these

derivations but did not type them out. v disappear in the process of derivation.)

A.1.5 Limit by Shrinking A

Put this together with approximation for Part I in 29, the approximate significant level (28)

becomes
A
PSmax Z (i, j—= | >0
{(m‘)eD ( ]\/N) o }

= (o) &

Q

(i0,J0)€D
VN [ &
b exp (—E:c) {nilgalx Si < —x} p {r?éaoxSi + Iglzafdfj < —x} dz. (35)

The following Lemma, which is an extension of Lemma 2 in | |, enables us to find an
expression for integration over x in (28):

Lemma 5. Assume x1,2s,--- are i.i.d. N (—p1,01), with uy > 0. Define the random
walk Sy = 0, S; = > _, @, i = 1,2,---, and the smooth varying random process V; =

BAFV — %ZAZjQ, for some constants A >0, > 0. As A — 0, for some constant o > 0,
we have

1 o0
—/ e_o‘rP{maXS,» < —m}P{maXSZ-—I—maXV} < —x}dx
A Jy i>1 i<0 i>1

aso B8] (20 21
VZW(U%>V<01>' )
where v(x) is defined in (14).

p(k,0)

(k,0) 7.2
SN ) il

N-Ek

Finally, using Lemma 5 for (35) with a = 50, B = \/_”yf = b and o} =

we have the approximate significance level

S o (ins A ‘b%(io,jo%ﬁ)y let(ioJo\/%) DY A
2\/— 07]0\/N N—ZO N_Z() v 0]0\/— N

(i0,jo)€D
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As A — 0 this expression is a Riemann sum, which leads to the final expression in Theorem
2.

A.2 Proof for Vector Parameter Case

The techniques used for this proof are different. The proof consists of several parts. First,
we will use change-of-measure to recenter the process mean to the threshold so that the tail
probability becomes a much higher probability. Second, in Part A.2.2 by conditioning on
the local sigma field, we can focus on calculating the boundary crossing probability using
local central limit theorem in Part A.2.1, which turns out to be deterministic. Finally, in
Part A.2.4 we will compute a Mill’s ratio type of expression, by decompose the process as
random walk plus smooth Gaussian field.

A.2.1 Change of measure

Introduce an exponential family: dFy, , = exp{{koZ(k,0) — (o)} dF, where F' is the
probability measure under Hy, v is the cumulant generating function of Z(k,0). Rewrite
the expression for significance level as

P max Z(k,0) >b
0<k<N—No,
e

Z(k,0)—
& Zkf%@e& (k,0)=(&) gp
> fsE@ e€Z(Ls) =¥ (&) s

;max Z(k,0) > b} : (38)

3 / E DO Z(k,0)> b do (39)
= ; max ,0) > . 39
—~ Joco ZlfsegeﬁZ(l,S)fw(ﬁ)ds
where ; = Af- ange the measure or to , then (39) becomes:
here E{X; A E{XI Ch h dF fi dFe, th 39) b
1
0 .
= Y [ e - )
% J0cO

) efmaxy s[Z(1,s)=Z(k0)] . o—E[Z(k,0)—b+Mp ]
‘Ey S e 20 ds o Z(k,0) —b+ H}gX[Zz,s — Zro] >0

where we have just used some algebra.

A.2.2 Localization

Now consider the expectation with E{ {-} in the above equation. Define

Mk,9 = H}aX[Z(la S) - Z(k7 0)]
Seo = / L2664
; 6co

17



Then we have

log M
R {Mke —&(Zp0—b+ “); Ziog— b+ log My > O} : (41)
Sk.0 ¢

Conditioning the integrant inside the expectation on the o-field formed by the local
random field Fj », we have the above equation equals to

M log M 1 M
Ef { EY ¢ et oty &) Zyg— bt —2h0 > 0| Frp (42)
Sk 0 ’ § ’
We can show that the ratio
Mo Mk,e (43)
Sk,e gkﬁ ’

where M and S are the maximum and sum formed by local terms so they are completely
determined by Fj . So the above expression can be approximate as:

M lgM | M,

Sio 0
Choose £ = &9 such that:
V' (Eko) = b. (45)

Under this choice we have EY {Z;. 9} = b.
We can show that

log M,
D8R < Zo—b (46)
3%
the term log&# can be ignored and the above expression is approximately:
Mk Om0 [ —Ero(Zro-b).
Ef Ej {e koot Z1 o — b > 0|Fro} (47)
k.0

A.2.3 Local central limit theorem

Use local central limit theorem, we can assume Zjy — b, under measure dFy, ,, has mean
0 and variance Vare, ,(Zr9) = ¥" (ko) (we have found this expression before). Then the
conditional expectation of the overshoot:

]Ez {e—fk,e(zk,e—b); Zrg—b> O|]:k79}
»2
N VAR, @z
-~ / e Ek0T ,
0 \/QWVAR{k,o (Zk’e)
B 1
\/QWVAngﬁ (Zkﬁ)

dx,
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Using the local central limit result, the approximated significant level become
¥ (€k,0) b 1 M
Z / — ko —E! { il } do. (49)
\/27TVAR§k0 Zk 9) 51“9 Sk,e

A.2.4 Expectation of Mill’s Ratio

Now we focus on finding the expectation of Mill’s ratio. Because the local field covariance
matrix has not cross product term, we can assume the local difference of the field can be
written as the increments in the random walk and the smooth field dimensions, respectively:

Zis— Zyo ~ (Zip — Zip) + (Zis — Ziyp)- (50)

M
]E k.0
Sk@
) emaxy &k,0[Z1,0—Zk,0]  omaxs &k,0(Zk,s—Zk,0)
- B Zl cfkolZio—Zra] f e5k,01Zk,s—2Zk,0]
S

Then

(51)

The second ratio in the above expression is due to non-Gaussian smooth random field. We
can show in the Appendix H that it is approximately

emaxi &k,0121,0— 2k, 0]

| H o
Z e8k,0[Z1,0—Zr,0] = (b&k Q)d/z (52)

(2m)

Then the above ratio becomes: (b}, )% |H’;f/|2 EY { en S0 P10~ P10 } We show in the Ap-

>, etk 01Z1,0—Zk,0]

pendix | that the expectation term is
R0 emaxi &.0[Z1,0—Zk 0] B 52”(]{7 9) , b2,u(k:, 9) (53)
k El efk0lZio—Zrol [ Q(N — k;) N — Lk ’

Combine these result then we have the approximated significant level for the vector
parameter case given in Theorem 3.

B Variance of The Likelihood Derivative

Let y; denote the ith element of y, let V denote Vy_j 9, and Vj; be the kth row ith column
element of V.

E{ylVy,}' = E{tou(Vuyl Vywyl)}

= E { > vmv;lyiyjylyk} . (54)

k7j7i7l

Under Hy, y, ~ N(0,02Ix_4), and the sum can be computed as several cases:
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(1) When i = j = k =1, then

E{z v;y:-*} NG 55)

(2) When i =j, k=1, and i # k,

{Z Vi Vikiy: } tr(VV) Z (56)
i#k
(3) When k =j,i=1k+#1
E {Z v,zy,gyg} r(VVT) - Z (57)
ki
(4) When k=i, =101k #j
E {Z ka‘/jjyzy?} =o' Z Vi Vi (58)
k] iy
Combine these cases together we have
E {szyk}2 = 30} Z '+ 205 |tr(VVT) — Z + o Z ViV
i ki
= 20itr(VVT) + Z g | ViV
k#j
= op [2t0(VVT) + {tx(V)}?]. (59)
Hence the variance is given by
vagd 2! e QE{ Ty tr(V)\?
87’ -\ 20¢ YV Yk 202
1
= —tr(VV"). (60)
20

C Approximation Distribution Considering Skewness

We would like to get P {Z (io,jo\/Aﬁ> =b+ %} ‘%-. In the following we denote Z (z’o, jo\/A—ﬁ>

as Z. The normal approximation of P (Z =b+ %) deviates the true distribution in the tail
of that distribution, but gives a good approximation close to the mean of that distribution.
Considering this, we will use measure transformation to re-center the point-of-interest to the
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mean of a measure, find normal approximation under that measure, and then transform the
measure back.

Define the cumulant generating function of Z to be (§) = logE {exp(¢Z)}. We can
choose a & > 0 such that

V(&) = b. (61)
Then use exponential embedding to construct a new probability measure dFy, by
AFe, = exp {607 — (&)} dF. (62)

where dF' is the distribution function of Z. We can rewrite the threshold crossing probability
by change of measure:

Plz=0+3} = Bl oz —smr? =0 )
— e {v@) -~ (b+7) P {Z2=0+7} (63)

where E¢, and P, denotes the expectation and probability under the new measure dFyg,.
One can verify that under this new measure E¢, {Z} = b

¥(&o) 0e) ‘
0 §=%o
Hence under the new measure the mean of Z equals to its level (§ is a small overshoot).

Now we will use normal approximation for Py, {Z =b+ £}, then use (63) to get back to
the original probability. We only need the variance of Z under dFg,, which can be found

Ee, {Z} = E{Zexp[&Z — (&)]} = ¢~ = e VY (£)) = b, (64)

from the cumulant generating function: Varg, {Z} = %ﬁé&) ’ . We will keep upto the third
§=%o

order in the Taylor expansion of ¥ (&), which corrects for the skewness of the distribution.
Also, also use this truncated expansion in solving &, from (61).
By the multivariate normal assumption of y,, we can find an expression for ¥(¢). Rewrite

Z(k,0) = Y5 _ tx(V7), where V is defined in (16). Then
0

() = logk {eg(ykfﬁy’“m)} _ ¢tr(V) + logE {5}

- 1 yY'Vy ¥y
= —tr(V) + log —_/exp ¢ — — dy
v (2M§)N2k % QUS(N &

= —¢tr(V) — %log ’[ — 2517‘ . (65)

The first order derivative is:

Y (€) - 7\
0—§ = —tr(V)+tr [(I — 2§V> V}
— Z(2§)’“tr(f/’““)
26tr(V?) 4 4€2tr(V3)
€ + 4% (V?), (66)
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where we have used the fact that tr(fﬂ) = tr (%) = %

(one step missing here, can prove the norm of V decrease on the order of N7?)
By setting (66) to b, we have 4&2tr(V3) + & — b = 0, from which we can solve for the

positive root &, = s 8%;’(1‘52?(‘/3). And also the variance:
0*(€)
Varg, {Z} = % (67)
§=¢o

Plug everything back to (63), noting that exp { ﬂ} ~ 1, we have

~ 2Var, {7}
A T
PiZ iy, jo—=|=bb+ —
{ (207]0 /_N) +b}

Q

exp {2/1(50) —&o <b T %>} \/ﬁ

_ (io, jo%> exp (-%:) | (68)

D Covariance

Denote the covariance matrices for y,, ¥,,: VN-m.o,, VN-ns,, as Va(f2) and Vi (6;), respec-
tively. Rewrite V(6,) as

Vii(62)  Via(62)

69
Vor(62) Vivono, (69)

Voo = [ il,A :| s and VN—m,&g =

From now on we will dropped the dependence of 8, and 6, and recover them when needed:

E{Z(n,0,)Z(m,05)} =
1

208 [tr(Vi V) te(Va V)]

[E{yiViy, ¥yt Voym} —E{yiViy, } E{yr.Vay . }] .(70)

The first term in the above expression can be written as

E{yiViy,ymVeym} = E{(YaViiya + Yo Viyn + YAVi2Yy + Yo Vaya) Vo Vaiya) ). (71)

(1) The cross terms vanish E {(yAVi2y,)(yaViv,)} = E{(y2Varya)(yiViy,)} = 0 be-
cause E{y,} = 0.

(2) The first term, E {(yAViiya)(yEiViy,)} = E{(yAViya) } E{(yLViy,)}, because y
and y, are independent under H,.

(3) The second term E {ygvlynygvlyn} has similar form to the variance expression we just
derived. Following a similar procedure, we have E {yZViy,yLViy, } = og[2tr(ViVi') +
tr(V1)tr(Vh)].
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If we plug the block partition of 1, and V5, the second term can be simplified as

E{yAViya + Yo Vi¥a ) E{yaViy, } = ogte(Vi(01))tr(Vi(62)) + E {yaVii(02)ya } E{y, Vi(61)y, } (72)
Combine these results, after some cancellation, we have

1
208 [tr(V3(01) V2 (01)T )t (Va(602) Va(02) )] /2
[E{(yaVi(02)ya)} E{(yaVi(01)y,)} +
205tr(Vi(62)Vi(61)") + agtr(Vi(6a))tr(Vi(61)) — agtr(Vi(6a))tr(Vi(6h))
-E {szn(‘%)YA} E {ngl(el)yn}] )
tr(Vi(02)Vi(01)")

RO A Vol Va7 (73

E{Zn(el)zm(92)} =

E Local Covariance Analysis

Examine the numerator and denominator of the covariance expression (73) separately. Recall
that we have set 0y =0, 0, =0+, n=kandm=k—i,i=1,---  k—1in (73). Expand
functions depending on 6:

(1) The numerator:

r(Vi(0 +0)Vi(0)) ~ tr(Vi(0)Va(0)") + ote(VI(O)VA(0)")
tr(Vi(0)Va(0)") (1 + 6v(0, k). (74)

where V/(0) = axgée) oy

(2) The denominator, we can write V5 using the sub-block matrices defined in (69)

tr(V(62)Va(62)") =
tl"(V11(92)V11((92)T) + tF(V12(92)V12(92)T) + tr(V21(92)V21(92)T) + tr(V1(62)Vi(6s)),

and expand each term separately about 6, for example:
tr(Vi(02) Vi (62)) ~ tr(Vi(60)Va(60)") + 20tr(Vy" (60) V] (6))-

And similarly for other terms. Then the denominator can be written as (all the argu-
ments are 6y hence we have dropped it)

1/2

[tr(Vi(01)Vi(61))tr(Va(02)Va(02)")] 7™ = tr(ViV")V1 + 26av/1 + b. (75)
where

L (V) VRV + (VA + (V) Vi) -
(VAVT) + 0r(Via Vi) + tx(Var V) + (Vs V)
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(‘/12‘/12) + tr(V21V21) + tr(VHVn)

tr(ViVi")
o 21 2% (N [tr(‘/QVQ ) - tr(‘/l‘/lT)}
- =R ghpui) "

The expressions tr(Vy;V}]) and tr(V/V') are sums of i* terms, when i is very small
relative to N — k, these terms can be neglected from a and b. Also, tr(V32V;5) and
tr(Vo Vo) are sums of i(N — k) “off-diagonal” terms, which are smaller compared with
tr(V1 V1), which is a sum of (N — k)? “diagonal terms”. Similar argument holds for
the numerator of a. Hence when 7 is small relative to N — k, we have:

r(Vi'VY)
(V')

1
k,0).

(k. 0)
(78)
b~

In obtaining b we have used the approximation to replace the average over increment
1 by average over increment 1:

[tr(VQV ) — tr(VIVIT)} ﬁ [tr(VkaH,OVJg—kH,e) - tf(Vka,ijg—k,e)} A

z(N k)
~ = u(k,0).
(N—k)2 k (VlVl ) mtr(vf\f—kﬁngflk,a)

Now use (74), (75), (78) and the Taylor expansion
order approximation for covariance

ﬁ ~1— 1z 4 o(x), we have the first

tr(ViVi')(1 + 6v)
tr(ViViH) V1 + 26av/1 + b

~ [1+5v(k,0)] {1 - %257(14;, 9)} {1 -

E{Z(k.0)Z(k —i,0 + )}

o)

1
2
= [1—~2(k,0)0%] {1 1 Ni Clk, 9)} (79)

The last line (79) leads to (31).

F Proof of Lemma 4

Proof. Since Z(k, ) is zero mean with unit variance for all & and 6, under the normal distri-
bution assumption, the conditional distribution of Z (k: +1,0 + \/AN j) given Z (k,0) = is a
Gaussian random variable with mean and variance determined by the their means, variances,
and covariance. Using (79), the conditional mean is 012077 Z (k, 6), i.e., (1 — 7262 — mo £,
. 2 .
and the conditional variance is 011 — 01205 091 = 1 — (1 — 252 — ﬁ) ~ 29%0% 4+ .

So the conditional distribution b {Z (k +1,0 4+ \/Aﬁj) — f} given Z (k,0) = £ is Gaussian
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. 2 . 2 . . 2 .
with mean —y2A2% ;2 — 2(]‘\‘,—5_,?)2 and variance ZVQAZZ’NJZ ]Q‘b ¢ Note that there is no cross

terms in ¢ and j. So the conditional distribution can be written as sum of two random
: . : !
processes: S; and Vj, where S; is a sum of Gaussian random variables S; = > ,_, a; where

a; NN<—@52,M(9)62> and V; = v2yA-L =iV - VA2E 32 where V ~ N (0, 1). O
G Proof of Lemma 5

Proof. The statement can be treated for V' > 0 and V' < 0 separately. Note that Vj is

2
quadratic function of j and it can be rewritten as V; = —@ (j - é) + VTQ

(1) For V> 0and 8 > 0, max;>; V; = %, which happens at j = 3=. However max;>( S; >
0, so P {max;>o5; + max;>; V; < —z,V >0} =0 all z > 0.

(2) For V < 0 and f < 0, max;> V; = SAV — %QAQ, which happens at j = 1. Then the
probability in Lemma 5 becomes

1 [ i
_/ e~ P {maxSi < —x} P {max Si+ BAV — =A< —2,V < 0} dx
A 0 i>1 20 2

= / e~V p {max S; < —Ay}
0 i>1

2
P {m%x S; + BAV — ?AQ < Ay, V < O} dy, (change of variable z = Ay)
00 —y+%
= / P {maXS < Ay} / P {maxS < Ay — pv) + AQ} o(v)dvdy
0

A—0
— < {maXS <0}> / / o(v)dvdy
B (P {maxSi < O}) : (80)
\ 2 >0 -

where (P {max;>S; < 0})* = \/%771' (i%f) (%) (given in Corollary 8.44 of | ).

For 5 < 0, using parallel argument we can get the approximation is about \;—2’% (P {max;>o.S; < O})2.
Hence the conclusion in Lemma 5.
O
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H Proof of Mill’s ratio for smooth field

Suppose the max, & o[ Zk,s — Zip] is achieved at s = §, then

emax &k,0(Z1,6—Zx 0]
S e5k,0(Z1,0—Zk 0]
e6k.01Zk,s— 2k 0]
- f@ e8k,01Z1k,s—Zk,5lds . o€k,0[Zk,s—Z1,0]

1

- fe e8k,0(Zk,s—Zk,5] g (81>
Now we can expand the difference by Taylor’s expansion:
. 1
Zk,s — Zk7§ ~ Zk’g(s — §) — 5(8 — §)bH<k, §)(S — <§> (82)

where we have used st = 0, and approximated the random Hessian matrix Zs by its
expectation. To find this expectation, first note that

EZ {Zks} =E {eik,oZk,oﬂ/J(fk,e)Zk s}
=K {egk,ezk,9_¢(fk,9)E {Zk’,slzkﬂ}} (83)

If we approximate Z s as a Gaussian random field, then the conditional expectation is just
ZoRy(0,s) where R is the covariance function. Hence the above equation is:

Rk(97 S)E {eék,e[zkﬂ*d’(fk,&)}zk’e} - bRk(Q’ 8). (84)
Hence the expectation of the Hessian matrix under the tilted measure is:

Ef {Zk,g} B! {Z(k,@ +h) —2Z(k,0) + Z(k,0 — h)}

h2
1
= 5[bRu(0,0 + h) — 2bR(6,0) + bR(0,6 — h)]

Let h — 0 and set s = 6, then we have

82Rk0, S

E? {Zkﬂ} = b= | £ bH (k). (85)

s=0

—1
</ eﬁk,e[zk,szk,é]ds)
0

-1
_ /e_;(s_g)bek,eH(k@(S - §)ds)
0

_ (b0) TR 9)
(2m)d/2

Then (81) becomes:

(86)
In the final expression we use |Hy ;| ~ |Hy | for each 6.
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I Proof of Mill’s ratio for random walk

The argument of this proof is adapted from | ]. By an invariant argument,

g [ emax &k,00Z1,0— 2k, 0]
E
k > eSk,0121,0— 2y 0]

M

eMmax; €r,0(Z1,0—Zk0)
} (87)

1
~ E? {
2M + 1 lz;/[ El ebk.0Z1,0— 2y 0]

. M dry?
Use a change of measure, introduce a new measure () that dlff?M => 0y ﬁ. Then the

above equation becomes:

1

—F
2M +1
1

T oM+ 1

0 {emaxogl§2M+l Ek,e(Zl,e—Zk,e)}
—-M

E_y {emaXo§l§2M+1 fk,eSl} (88)

where S; = Zizl a; with a; ii.d. normal random variable with mean —b0& ¢ 2“ (k’e)) and

(N—k
2 p(k,0)
k6O N—Fk *

variance & Then the above equation becomes:

1
EG
oM+1 M

1 o
~ PY > k07
2M +1 /0 -M {0<1I£2aﬁ+1 Sz w} € dr

0 M 1 o o

2
o
~ T ()

- Skd), (5 “““9)) . (59

{eék,e maxg<;<2M+1 51 }

2(N — k) N—k

J Approximate Significant Level of Maximum Likeli-
hood Test

The significant level of this changepoint detection test is given by:
P()(m() <T<N-— Ng) (90)

Introduce a new measure, which is a mixture of the old measure:

Q= /Pgdg/m. (91)
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Then the log-likelihood is given by:

Ly_y =

T~ [ explin-4(9) ~ v a(0)e/ VT

Expand Iy_j(£) around 62, we have:

In+(6) = Iv-4(6%) + (€~ )i 4(6?).

Plug this in the integral, we have

LN—k ~ exp[lN_k(ﬁz) — lN—k(())] /exp[%({ — (3'2)2]616/\/%
_ eXp(AN,k) ‘
In-1(52)

Use change-of-measure, we have
Py(mg <T <N -—-Ny) = /Eg{LNlT;mo <T <N — No}d&/V2m

~ b1/2eb/Eg{b1/2\/i'T(62)e(AN‘Tb);mo <T < N — No}d¢ /2y

Define 1y = mio, and n; = N%NO, then by strong law of large number we have

1, if g1 < J(gaU(Q)) < M2,
Pe(mo <T <N —Ny) — { 0, Otherwise.

where J (&, 02) is the increment of the random walk formed by likelihood ratio:

J(&05) = Ee{l(§) —(0)}

B 0 1 ag
N E§{2<€+08)03 T (5+a§>}
¢ 1 o3

S .
202 T3 MG

Also by law of large number:

P {1im b (i (6%)] = ~1()/ (€. o) } = 1.

where the Fisher information is given by

1) = ~Belh )} = 3ot
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Hence the significance level (92) is:

P()(m()STSN—NO)%

- —1(§)
et (€)de [V, (93)
em<sEody<m | J(&00)
where v(€) = limy_,p Ee{e”M-779} ~ T P = < is the signal-to-noise ratio. Hence the
0

significant level is given by:

P()(m()STSN—No)

~ b1/2e—b/ 1 1 dg
em<igot<m L+ o\ o5(1+p)*(p —log(1+p)) v2r
§

1 1
dp ( change of variable p = —=).

— b1/26—b/
pm <3 (p—log(1+p))<m2 (1+p)?\/p—log(1+ p)V2r od
K Find The Special Function

Next we find the special function v(£) = limy o Ee{e”*¥-77Y}. Under measure P: for
¢ # o2, the first approximation of the behavior of Ay_j is similar to the behavior of the
random walk Iy_(&) — In—x(0):

N
£ o, (N—k) o3
S B E : 1 F.
2(5"“73)‘737; y; + 5 n €1 02 ,under Fy

=k+1 0

AN*k ~

We make an approximation that the change point only been detected with even number
of samples: N — k is even. Hence we can write the random walk as:

(N—-Ek)/2 N I
Ay_p =~ Z; [pri —In(1+p)] =S, n= —
2 2
where x; = %Zgi—jgi(““, p = U% is the signal-to-noise ratio. Under F, y;’s are i.i.d. with

normal distribution with zero mean and variance £ + o2, x;s are i.i.d. with exponential
distribution with mean 1. We will show that the overshoot has exponential distribution (due
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to memoryless property of exponential distribution):

= ZP{51<b S <085, > b+, T =1}

= Z/ P{Sl<b 75172<b,S[,1€dy,Sle+$}

= E:/ P{S; <b,-++ S92 <b,S1 €dy} P{lpr; —In(1+p)] > b+z —y}
=1 Y —>

b
— ePZ/ P{S1 <b,+++,S12 <b,8-1 € dy} P{[pz; —In(1+ p)] = b—y}

=1 o0

n b

where we have used the following fact:
P{lpzi—In(1+p)] >b+z—y}=e s P{lpzi—In(1+p)] > b—y}.

So the overshoot S, — k; and 7 are independent. Hence the conditional distribution:
1
P{Sy —bedulT <2n}=—-e >r.
P

Let n — oo, then we have Eg{e~Av-1"0) ~ EAF{e~7=9|T < 2n}} = T

(The moment generating function of the random walk increment is Z(6) = m.)
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