Work 1: Change point detection for time-correlation data Work 4: Quickest causal change detection by adaptive intervention
with adaptive sampling , ,
® X' =AX'+U, U'~N(, ), 2t 2 diag(of, ..., a}).

)y =AX(t—1) +w; AuwY), fort=12,..,1—1,

Consider multivariate time series Y(t) € RP X(

= ° tpt gy =70
Y(t) = CX(t) + v For some unknown t, (A%, u*, %) AEL), fort=t7+1.. |
For unknown change point X(t) = AX(O) +wy,t <t IC i pmulti (TMaxX y = ¢
X(®) =AX(t) + f+w,t=>1. OC Construct window-limited CUSUM statistic Wy 4 (W, 4+) w Lpg° b,A* -
. p If Wt 4c(Wt 4x) > b, then trigger alarm; Else, decide the next intervention node(e-greedy).

Partial observable set Z(t) = [th, e Zpt] and Zi=1 Zir = m. (m < p) Max-Al (4%) for short window and single change. Multi-Al (A°) for long window and multiple change.
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Work 5: Design of Experiment for Discovering Directed Mixed Graph
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WO I"k 3: o {(yi,x;)}"_ are n pairs of functional samples. and 20—56'6’ test) P d single adjacent bidirected edge
o yie Y ={y:Q, — R} is the response function and Q, is the . B double adjacent bidirected edge
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