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摘  要： 

This talk will introduce an optimal sequential 

sampling approach to detect changepoints for multiple 

underline processes. The information process for changepoint 

detection is formatted as a Markov process and sequential 

sampling is to maximize the rewards under the average 

reward criterion.  Constrained sampling strategies are 

considered for exploration and exploitation. The Bellman 

equation for the optimal decision of adaptive sampling is 

established and the approximation to the optimal sampling is 

based the optimality equation. We illustrate the method for 

binary outcomes and the monitoring bounds under the 

optimal adaptive sampling is determined based on the Markov 

process. 
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