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Motivation

• Medical condition monitoring
• Human activity analysis
• Climate change detection
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Changepoint detection variations

• Mean-changepoint
• Variance-changepoint
• Mean-variance changepoint



4

Piece-wise linear CPD
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ChangeFinder
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ChangeFinder
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Ruptures
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Ruptures

The intuition behind PELT is that for a time step to be 
detected as a change point, it must reduce the 
segmentation cost by more than the penalty value that is 
added. If the cost reduction is less than the added penalty, 
the penalized cost will increase, and the time step will not 
be detected as a change point.
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Supervised methods

• Binary 
classification: 
changepoint / no 
changepoint

• Virtual classifier
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Metrics beyond accuracy, and f1-
scores
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• Unsupervised methods
• Clustering,
• Outlier detection
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• Unsupervised methods – Model fitting



Neural network –based detection
Label with ruptures



Labeling with ruptures



Changepoint detection with MLP
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Changepoint detection

Test accuracy: 0.8696682453155518
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