
L3 : Anomaly Detection

Jan 13
,
2025

Data Mining : Jeff Phillips



Review
-

Distribution D(d
unit)[m]]

· Events #trials until collision

Median : Em Birthday
Paradox

· Event : # trials until see all

CouponExpected # = (0. 577 + ((n) on Collectors
O(n-logn)



#nomaliesX-D(a) X= 4x,, xz . ..
Yn)

I'd
Xi - D(a)

What is likely ?
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What is distribution of data? (model)

2. What would an anomaly look like
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3. How interesting ? Quantity
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So
... I found S = arsmax(LR(SX)

is it interesting ?
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What if LLR is just a
"score" ?

2: Draw more data from D(0)

*
, X ... Xn ~ Do

compute score -(x) = 0,

6
-, D1

.
.. On

compare O(X) to $ .
...

On

t
whatfraction of 6

. ... On 20(X)

if p= 10 . 05 interstin



3. What if I do not know D(o)"
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