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where $\vec{s}$ is the observation vector. The code is constructed to detect a change in the mean of $\vec{x}$.

$$\begin{aligned} \mathcal{H}_{0} &: \mu(X_{t})=\mu(X_{t-1}) \\ \mathcal{H}_{1} &: \mu(X_{t})
eq\mu(X_{t-1})\end{aligned}$$ The likelihood is used to construct the decision rule for statistical significance.

The decision rule is given by: $$\begin{aligned} \mbox{accept H}_{0} &\iff
p(X_{t}\mid\mathcal{H}_{0})>p(X_{t}\mid\mathcal{H}_{1})\\ \mbox{reject H}_{0} &\iff

p(X_{t}\mid\mathcal{H}_{0})
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