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Detection of multiple changes and/or data segmentation are among the basic problems
we encounter in statistics and data analysis. In this contribution we concentrate on
testing for multiple changes in the mean of a series of independent random variables.
Our method applies a maximum type test statistic. Our primary focus is on an effective
calculation of critical values for very large sample sizes comprising (tens of) thousands
observations and a moderate to large number of segments. To that end, Monte Carlo
simulations and a modified Bellman’s principle of optimality are used. In addition, the
formula that can be used to get approximate asymptotic critical values using the theory
of exceedance probability of Gaussian fields over a high level will be presented.
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Detekce vice zmén a/nebo segmentace dat patii mezi zdkladni problémy matematické
statisticky a analyzy dat. V tomto prispévku se soustiedime na na testovani vice zmén
ve stfedni hodnoté posloupnosti nezavislych ndhodnych velicin. Pro test je pouzita statis-
tika maximalniho typu. Pozornost je soustiedéna na vypocet kritickych hodnot v pripadé
velmi rozsdhlych vybéru obsahujich tisice az desetitisice pozorovani. Jednim z hlavnich
nastroju je zde modifikovany Belmanuv princip optimality (princip dynamického pro-
gramovani) a simulace. Vysledky budou srovndny s pouzitim asymptotického pristupu
vuzivajiciho teorii prekroceni vysokych mezi odpovidajictho Gausovského pole.
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