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This paper proposed a simple anomaly detection method which is used to deal with the unlabeled time

series data by using the density ratio estimation based on the state space model. The result implies that it

is essential in time series anomaly detection to incorporate the specific information on time series data

into the model. When the proposed method is employed to deal with the unlabeled Web time series data,

the authors find that the increase in page view caused by e-mail newsletter deliveries is less likely to

contribute to completing an insurance contract, and the result also suggests the importance of the

simultaneous monitoring of more than one time series. The research of this paper is very interesting.
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