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EWS

Comparison of ARL; ofthe proposed methods with the existing methods for 10-dimensional

normal data.
ARL, Scenario 1 Scenario 2
Method CL
(SDRL)  A=+5 A=+10 1=+5 1=+10
195.95 6.64 5.13" 7.20° 5.94
FWREp(Seit) 068 (8.63) (0.18) (0.14) (0.16) (0.12
”””””””””””””””””” 19085 666 517 753 634
SWREp(SpL) 0.66 (8.88) ©.17) (0.14) (0.17) (0.12
”””””””””””””””””” 19995 694 550 723 600
MWRF-p(50,2) 069 (8.93) (0.18) (0.14) (0.16) (0.12
””” ﬁi:;(g;_}j’""""0’.’6’7”""iébﬂ’{i'"""7’.’3}:-”"""’Eéé{’”"""%fé%’""""’é}{i""'
(Deng et al, 2012) (8.90) (0.18) (0.14) (0.18) (0.13)
Dﬁsvmos4 ””” 19622 641" 522 748 563
(He et al. 2016) (8.72 (0.57) (0.28) (0.65) (0.42
CwbaDi 0 19947 503 2795 6.05* 430
(Wei et al, 2016) (6.22) (0.05) (0.03) (0.04) (0.03)
EH6

Comparison of ARL; of the proposed methods with the existing methods for 20-dimensional

normal data.
ARLy Scenario 1 Scenario 2
Method CL
(SDRL) =45 A=+10 A=+5 A=+10
200.03 7.46" 5.58 7.18" 5:73
FWRF-p(5. £) 0.8 (8.99) (0.22) (0.11) (0.15) (0.10)
”””””””””””””””””””” 19619 777 s63 787 643
GWEEpLL) 065 (8.72 (0.22 (0.10) ©.17) (0.10)
S 20051 7.63 575 702 569"
MW ) 0.68 (8.88) (0.23) (0.12 (0.16) (0.11)
””” 1%%’.;(’5’0’,5"’"""0'_’6;""’iéé{fzé"’""’sf’s’s"""""éﬁib""’"’"éfs’i’""""’7’.’3’3'""'
(Deng et al, 2012) (8.65) (0.21) (0.14) 0.19) 0.13)
DDSVMOSS ””” 20020 951 550 1152 ¢ 631
(He et al, 2016) (924) (0.49) (0.12 0.73) (0.18)
©omaDp 20008 6277 433 6llf 415t
(Wei et al. 2016) (6.20) (0.06) (0.03) (0.06) (0.03)
EH7

Comparison of ARL, ofthe proposed methods with the existing methods for 50-dimensional

normal data.
ARLy Scenario 1 Scenario 2
Method CL
(SDRL)  a=+5  A=+10 A=+5  1=+10
200.60 8.45 6.85 8.23 6.55
FWRF-p(S,,t)  0.67 -

(8.72) (0.41) (0.13) (0.20) (0.10)
""""""""""""""""""" 19636 992 715 o8s 755
GWRFp(So, ©) 0.64 (8.21) (0.55 (0.17) (0.31) (0.11)
o 20490 815 689 805 6.42°
MWRF-p(So, £) e (9.02 (0.38) ©.17) (0.19) (0.10)
""" f(p'-};('s';,'{)'""'"';);'5"'"'z'bb'.%b"'""1'6_'3'%""""'%féé"""'"16.'11{'""""é.iz'""'

(Deng et al. 2012) (8.84) (0.34) (0.17) (0.28) (0.14)
DuSVM053 """ 19641 1007 6.83° 1213 787
(He et al, 2016) (8.89) (0.38) (0.15) (0.56) (0.20)
©aD? 2 40 """ 19997  7.79* 577+ 840 5.43'

(Wei et al, 2016) (6.10) (0.09) (0.04) (0.10) (0.04)
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EH8

Comparison of ARL, ofthe proposed methods with the existing methods for 100-dimensional

normal data.
ARLg Scenario 1 Scenario 2
Method CL
(SDRL) 1=+ A=+10 A=+F5 1=+10
196.28 12.09 7.26 8.21 TAT
FWRF-p(Sy, t) 0.67
(8.87) (0.67) (0.23) (0.21) (0.08)
""""""""""""""""""" 20063 1336 816 1142 sez
GWREp(Sp, ©) o.63 (8.98) (0.82 (0.28) (0.43) (0.11)
MWRFP%OO“ ””” 20053 10.66° 7.06  7.80% 7.00°
(8.93) (0.54) (0.20) (0.18) (0.09)
""" I-{i?_-%;-{-é(;,-t-.)-_____"__0_‘;5___"_2_66.5_1_______féfs_é_________é_é_z_"_"""1_2_._1_2"_""ms;._z_'f:"m
(Deng et al, 2012) (8.88) (0.54) (0.19) (0.38) (0.16)
DUSVMOQ """ 19689 1310 753 1793 1003
(He et al, 2016) (8.78) (0.56) (0.15) (0.97) (0.30)
- wap? 6 710 """ 20024 9.81* 637+ 1033 6.65°
(Wei et al, 2016) (6.10) (0.14) (0.04) (0.14) (0.04)

EH9

Comparison of ARL; of the proposed methods with the existing methods

for the bivariate ¢ data.

ARL, Shift size (4)
Method CL
(SDRL) 0.5 1.0 1.5 2.0 2.5 3.0
20046  55.82 17.14 9.40 7.11 6.25 5.63
FWRE-p(S,, 1) 0.71 )
(8.85) (297) (0.66) (0.22) (0.13) (0.10) (0.09)
200.55 44.29% 14.99* 8.85% 6.99* 6.11% 5.53%
GWRF-p(So.t) 0.69
(8.80)  (2.44) (0.54)  (0.20)  (0.13)  (0.10)  (0.09)
200.47  70.05 20.12 10.23 7.69 6.62 5.97
MWRF-p(Sg, t) 0.72
(8.63) (3.62) (0.83) (0.26) (0.13) (0.10) (0.09)
RF-p(Sy.t) 0.70 200.72 97.23 23.10 10.86 8.14 7.05 6.30
(Deng et al, 2012) ' (8.85)  (4.88) (0.98) (0.29) (0.15) (0.11)  (0.09)
Dy-SVM — 196.26 11148 5484 2461 12.30 7.59 5.88
(He et al, 2016) T 879 (6.06) (298 (L17)  (0.60) (0.25)  (0.14)
KLDA-D3 — 199.98 147.66 51.44 17.65 8.68 6.50 5.86
(Wei et al, 2016) - (6.25) (4.92 (L.57) (0.49) (0.06) (0.06) (0.03)
EHI0
Comparison of ARL; of the proposed methods with the existing methods
for the bivariate gamma data.
ARL, Shift size (4)
Method CL
(SDRL) 0.5 1.0 1.5 2.0 2.5 3.0
200.48 15.92 7.23 6.03 5.33 4.84 4.59
FWRF-p(S,.t) 0.70
(8.92)  (1.00) (0.18) (0.15) (0.13) (0.12 0.12
204.42 12,937 7.00" 5.88 5.25 4.80" 4.51"
GWRF-p (S0, 1) 0.69
(9.25) (0.73) (0.18) (0.16) (0.14) (0.13)  (0.12)
204.45 19.51 7:57 6.32 5.62 5.19 4.92
MWRF-p(So,£)  0.71
(9.25)  (1.35)  (0.17) (0.15)  (0.13) (0.12 0.11)
RF-p(So, t) - 20038 20.96 7.83 6.58 5195 5.48 5.18
(Deng et al, 2012) (891) (151 (0.17) (0.15) (0.13) (0.12)  (0.12
Dy-SVM _— 205.06 3923 12:11 6.75 5.64 5.10 4.90
(He et al. 2016) ) (.31)  (3.19) (0.92 (0.29) (0.18) (0.11)  (0.09)
KLDA-D? — 199.97 4335 9.39 5.55% 5.00" 4.99 4.98
(Wei et al, 2016) ’ 6.30) (1290 (0.17) (0.02) (0.01) (0.01) (0.0D)
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