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Strong consistence of estimator for the change point in mean
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Abstract: In the case that the second moment exited, the cumulative sum (CUSUM) estimator of the
change point in mean for a independent sequence was studied. Through truncation, it was proved that the
estimator is strongly consistent, which improves the known consistent results. Furthermore, as a non-
independent case, a negative association (NA) sequence was studied, which is widely applied in reliability,
percolation theory and multivariate statistical analysis. Through another means of truncation, strong
consistence for the change-point estimator was proved.
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