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Partially Observable Multi-Sensor Sequential Change Detection with
Adaptive Sampling Strategies
Abstract
This talk explores machine learning to address a problem of Partially Observable Multi-sensor Sequential Change Detection (POMSCD), where only a
subset of sensors can be observed to monitor a target system for change-point detection at each online learning round. In contrast to traditional Multi-sensor
Sequential Change Detection tasks where all the sensors are observable, POMSCD is much more challenging because the learner not only needs to detect
on-the-fly whether a change occurs based on partially observed multi-sensor data streams, but also needs to cleverly choose a subset of informative
sensors to be observed in the next learning round, in order to maximize the overall sequential change detection performance. In this talk, targeting at
different types of data streams, we present several detection and adaptive sampling algorithms to tackle POMSCD.
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