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Anomaly detection of timeseries with LSTM autoencoder
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Example of lined up data with “event sequences” and “event sessions”

Labels Features

Sorted events

New session 
start, marked 
by time diff 

>24h

Event
sequences

Gaps must be 
filled.
In this example 
with 27 or an 
interpolated 
value.

Event
sequences

Event session

Different types of features:

• States - valid going forward

• Results - valid going backwards

• Events - only valid at the time

• Changing - always changing, like 
temperature or memory usage

• Changing with a time limit

• Continuous or not

Fill the gaps strategies:

• 0 or -1

• Sentinel value:
min - (median - min)

• Last observation carried forward

• Last observation carried backwards

• Median

• Most frequent

• Interpolation

• Interpolation with time limit

Strings replaced with Label Encoding
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Training set

Test set

Degree of weirdness Reliability
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Example of result



Working on now
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