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ANOMALY REASONING: SECOND-PASS SVD

Apply truncated or non-truncated SVD to residual
matrix R \/\702

v

Determine coordinate vectors of anomalous datapoint
(u;) and each feature (v))

v

Identify one or more contributing features based on
magnitude of feature coordinate vectors (v;)

A 706

A

Infer causal relationship of each contributing feature to
anomalous datapoint based on angular relationship ~/\708
between u; and v;

Figure 7A
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Cosine similarities

Anomaly scores
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Datapoints (endpoints)

Figure 10



