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We consider the problems accompanied with the anomaly detection for sensor
data. Since sensor data is automatically acquired and accumulated in real time, there is a
possibility that a large amount of anomaly data is mixed in the learning data. Such a learning data
can bring significant reduction of the performance of anomaly detection, even if the conventional
statistical modeling method is applied. Therefore, we conduct theoretical research so that we apply
robust and sparse modeling that can estimate statistical models without being affected by mixed
anomaly data to our statistical anomaly detection procedures.
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