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anomaly_score Create anomaly score from input data

Description

Convert an input of numeric data, typically a time series, into a score for anomaly detection. The
data is first extended to improve the detection latency, followed by saliency map creation. The score
is calculated using the sliding window average for each point in the saliency map.

Usage

anomaly_score(x, score_window, spec_window = 3, m = 5)

Arguments

x Numeric vector.

score_window Integer value for the window width for scoring.

spec_window Positive integer value for the window to calculate the averaged log spectrum.

m Integer value representing the number of preceding points for the estimation.

Value

A numeric vector of anomaly scores.

Examples

tmp <- ts(rnorm(12*6,10,2), start=c(2009, 1), end=c(2014, 12), frequency=12)
anomaly_score(tmp, score_window = 25)

anomaly_thresh Apply threshold to anomaly score

Description

A helper function that wraps around quantile to apply a threshold to anomaly scores.

Usage

anomaly_thresh(x, threshold = 0.99, ...)

Arguments

x Numeric vector of anomaly scores (e.g. created by anomaly_score).

threshold Numeric value to determine the threshold to flag outliers among the score.

... Additional parameters passed to quantile.
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Value

Logical vector referencing which, if any, of the provided values are outliers.

Examples

test_data <- c(1,2,3,4,5,100,5,4,3,2,1)
anomaly_thresh(test_data, 0.99)

saliency_map Create saliency map

Description

Using the provided numeric input, typically a time series, calculate the spectral residual and output
the saliency map for use in anomaly detection.

Usage

saliency_map(x, window = 3)

Arguments

x Numeric vector.

window Positive integer value.

Value

Numeric vector representing the saliency map values.

See Also

anomaly_score

Examples

tmp <- ts(rnorm(12*6,10,2), start=c(2009, 1), end=c(2014, 12), frequency=12)
saliency_map(tmp)
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