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5201

Obtain a time series set comprising a plurality of first time series segments,
each of the plurality of first time series segments having a same length

$202
y -

For each of the first time series segments in the time series set, input the first time series
segment into a graph neural network to predict a multivariable reference value corresponding to
a first time point that is a next time point adjacent to a latest time point in the first time series segment

l - $203

Determine an optimization function based on multivariable reference values corresponding to
a plurality of the first time points and multivariable series tags corresponding to the plurality
of the first time points, the optimization function comprising a loss function and a causal matrix

5204

y -

Determine values of respective parameters in the causal matrix with
an objective of minimizing the optimization function

l /8205

Determine, based on the values of the respective parameters in the causal matrix,
a causal relationship between multiple variables in the multivariable time series

Fig. 2
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S501

Obtain a time series set comprising a plurality of first time series segments,
each of the plurality of first time series segments having a same length

l e S502

For each of the first time series segments in the time series set, input the first time series segment into
a graph neural network to predict a multivariable reference value corresponding to a first time point
that is a next time point adjacent to a latest time point in the first time series segment

! -

For a multivariable reference value corresponding to any of the first time points, obtain a second time
series segment that comprises the multivariable parameter value corresponding to the first time point
and has a same length as the first time series segment

S503

' ‘

Input the second time series segment into the graph neural network to predict a multivariable parameter
value corresponding to a second time point that is a next time point adjacent to the first time point

S504

l KSSOS

Determine the optimization function based on multivariable reference values
corresponding to a plurality of the second time points and multivariable
series tags corresponding to the plurality of the second time points

l -

Determine values of respective parameters in the causal matrix
with an objective of minimizing the optimization function

Determine, based on the values of the respective parameters in the causal matrix,
a causal relationship between multiple variables in the multivariable time series

Fig. 5
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