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FIG. 1

(57) Abstract: A feature engineering application receives a plurality of data sets
from different data sources for training a model for making a prediction based on new
data. The feature engineering application generates primitives based on the data sets.
A primitive is to be applied to a variable in the data sets to synthesize a feature. The
feature engineering application also receives a temporal parameter that specifies a
temporal value for generating time-based features. After the primitives are generated
and the temporal parameter is received, the feature engineering application aggre-
gates the plurality of data entities based on primary variables in the plurality of data
entities and generate an entity set based on the aggregation. The feature engineering
application then synthesize features, including the time-based features, based on the
entity set, at least some of the primitives, and the temporal parameter.



