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(57) Abstract: Provided is a system for detecting an anomaly in a multivari-
ate time series that includes at least one processor programmed or configured
to receive a dataset of a plurality of data instances, wherein each data instance
comprises a time series of data points, determine a set of target data instances
based on the dataset, determine a set of historical data instances based on the
dataset, generate, based on the set of target data instances, a true value matrix,
a true frequency matrix, and a true correlation matrix, generate a forecast value
matrix, a forecast frequency matrix, and a forecast correlation matrix based on
the set of target data instances and the set of historical data instances, determine
an amount of forecasting error, and determine whether the amount of forecast-
ing error corresponds to an anomalous event associated with the dataset of data
instances. Methods and computer program products are also provided.
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