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Failure Analysis of Dynamic Systems
based on Change-Point Correlation

KEISUKE INOUE! and TSUYOSHI IDEf

This paper proposes an approach for evaluating a dynamic system based on a set of time
series obtained through embedded sensors. Those time series are heterogeneous and include
irregular changes. The approach does not use any specific model, but correlates a pair of
time series based on synchronicity of change points as we proposed in 1). Using dependency
matrix consisting of change-point correlation for every pair of variables, the state of a dynamic
system can be evaluated independently from the order of human operations etc. This can be

used for failure analysis, root cause analysis, and trouble case search.
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