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Method 4: Mean-Squared Error - Multiple Change-point
Detection

We can now recursively extend mean-squared error to sequences with
multiple change points

1 Given sequence xi , find xj with smallest MSE.

2 Calculate p-value for MSE (j), then if p ≥ α threshhold, stop.

3 Run MSE again on sequences x1...xj−1 and xj+1...xn.

4 Return xj , and the outputs of MSE (x1...xj−1) and MSE (xj+1...xn) as
change-points.
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