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* H. Zhao et al., Multivariate time-series anomaly detection via graph
attention network, ICDM 2020
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+ Z. Chen et al., Learning graph structures with transformer for
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« L. Wenkai etal., Stacking VAE with graph neural networks for
effective and interpretable time series anomaly detection, Preprint
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= Jefx FE MAY (Graph Attention Network)
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A U HIFAO I 0|7 27 (binary classification)
= Precision (HYUk): TP/(TP+FP)

Recall (H31): TP/(TP+FN)
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PCA (F4E 24), KNN (k-Z28 0!%) Autoencoder (QEQITH)
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* #Features:112 AE 0.34 0.34 0.34

#Train: ~105K
#Test:~17K
0|4 X|: ~6%

LSTM-VAE 0.88 014 0.25
MAD-GAN 0.41 0.34 037
GAT 7|t 0.98 0.40 0.57
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