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=3 SQL Tl REIE X

5 FORECAST (column_expr, option_expr)

option_expr: {"

ts timestamp  FHNEIELS algo=expril
[,wncheck=1|0]

32 int32 4 FSELY, REMRIE metric AP
[, rows=rows_vall
[,start=start_ts_vall
[,expr2]
"}

HEGIERE

taos> select x from foo;

ts | i32 |
column_expr: FOURIRTFEUREY, RFFEUERELTIHEIN,
ggig:gizgi gg:gg:g'gg; : 12 : options: FUUREHISE. FRIHRE, HPEERA K=V SVERSERIEX
2020-01-01 00:00:14.378 | 8 | 2. XAESHREN K=V FHFEFRR, HPNFHFEIRTEEARESS. W
2020-01-01 00:00:15.774 | 10 | 515, HENESERS, FEeFERPXREMETR. s
2020-01-01 00:00:16.170 | 16 | 15 conf, every, rows, start, rows JINMEHISEL, HEXWTF:
2020-01-01 00:00:17.558 | 26 |
2020-01-01 00:00:18.938 | 32 |
2020-01-01 00:00:19.308 | 27 |

2025 AH-TRAEEFESR | HBA EBH A

N Mae . NS



» BRI EREET I NDD 6%

SE5EE il

&% &y BRiAE @B arima SEHTIN, FNEEE 10 Ri2R (BiAE) , MEATLBELHE, HiABERXE 95%.
SELECT _flow, fhlgh, _frowts, FORECAST(i32, "algo=arima")
FROM foo;
algo T S {58 AR BLE holtwinters
18/ arima BLERITIN, AMIEREEMIE & 10 NRESE—NEH, BEEEXEZ5%MHLE T
SELECT _flow, _fhigh, _frowts, FORECAST(132 "algo=arima, alpha 95 perlod 10, wncheck 0")
wncheck HKEE (white noise data) 10& BUAMEN 1, 0 RRAHITIRE FROM f00;
conf MAgENEFXEEE , BYEEH (o, 95 taos> select _flow, _fhigh, _frowts, forecast(i32) from foo;
100] _flow | _fhigh | _frowts | forecast(i32) |
10.5286684 | 41.8038254 | 2020-01-01 00:01:35.000 | 26 |
every b E-e o e = BRI ERFE -21.9861946 | 83.3938904 | 2020-01-01 00:01:36.000 | 30 |
-78.5686035 | 144.6729126 | 2020-01-01 00:01:37.000 | 33 |
. . e -154.9797363 | 230.3057709 | 2020-01-01 00:01:38.000 | 37 |
start T B TR R BABEERE— M EEAN L — KA R R 8 ~253.9852905 | 337.6083984 | 2020-01-01 00:01:39.000 | 41 |
Xig -375.7857971 | 466.4594727 | 2020-01-01 00:01:40.000 | 45 |
-514.8043823 | 622.4426270 | 2020-01-01 00:01:41,000 | 53 |
-680.6343994 | 796.2861328 | 2020-01-01 00:01:42.000 | 57 |
rows FUM 45 R8T 4L 10 -868.4956665 | 992.8603516 | 2020-01-01 00:01:43.000 | 62 |
-1076.1566162 | 1214.4498291 | 2020-01-01 00:01:44.000 | 69 |

1. TONERERIE=1005, BRa0T: FROWTS: FRN4ERAVESERL. 3. EVERY: AJLASWINEURRIRASRRAR., REERRBERTEHET

_FLOW: BEXAETR. _FHIGH: EEXE LR, MFixBEEXERN BINEUERIINER, FEETRINSURAREERER,
NEE, HEEXERTFTUER 4. Xﬂzi‘“‘;f %L‘I"gg{*EIEUE’J %, BfEEE rEEXE, RERY

2. FENSEL START: REIFUAERATEIATE, SRR ERASFIEE

[EIRFRNENE, RENTEEiRRdiE.
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» B R i

SQL FEHMEHELEX

ANOMALY_WINDOW(column_name, option_expr)

option_expr: {"
algo=exprl
[,wncheck=1|0]
[,expr2]

"}

—— @/ iqr EXH#TRERN, N5 132 3,
SELECT _wstart, _wend, SUM(i32)

FROM foo

ANOMALY_WINDOW(i32, "algo=iqr");

—— @F ksigma EEH#ITEERN, WASH k EX 2, #8035 132 5
SELECT _wstart, _wend, SUM(i32)

FROM foo

ANOMALY_WINDOW(i32, "algo=ksigma,k=2");

taos> SELECT _wstart, _wend, count(x) FROM foo ANOMAYL_WINDOW(i32);
_wstart | _wend |  count(x) |

2020-01-01 00:00:16.000 | 2020-01-01 00:00:17.000 | 28
Query 0K, 1 row(s) in set (0.028946s)
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¥Ry, BREEEEEEE

options: FfFEE, HAFEMA K=V BRARERUEERSEEEBX
H2#. KEESORN K=V ZFEFr, EPHNEHFELATE
FRPESIS. W55, SENSERFS, TR REMET
F. 5Ian: algo=ksigma, k=2 XRHITEERNHIEELE ksigma,
ZEFEZHBASERE 2,
SESNNERTLWEAINEEINTFEIIEA, 7£ SELECT 74
FREFERYR S R ERE RIS At AR B O EaER.
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Ha (B8) BOERERMEL,

N Mae . NS



» AR NDD G

—— @FFERMNE. IQR X#AF col_val H#HTEFERN, @5 FEEOMEIETE. FRME,. XRFEEELOAN col JIFIFAI.,
SELECT _wstart, _wend, SUM(col)

FROM foo

ANOMALY_WINDOW(col_val, "algo=iqr");

W TEFTR, Anode RHREINF#HIERFED [10 : 51 : 30,10 : 53 : 40]

10:51: 40" < ts < '10:53: 40’

1. AFALERSEEEORRIR AR TE

160 -

ol < ARG, THAMBEIRE,
2. BERNETLLBEIT where (4R SIEN B
D] EIREAEEN

120

3. BrfCHFETEENREEN, SRt
BROZESTUHSE Q2 Fehk.

100

| o pom M

P [ T (VU

10:40:00 10:42:00 10:44:00 10:46:00 10:48:00 10:50:00 :52:00 Q4:00 10:56:00 10:58:00 11:00:00 11:02:00 11:04:00 11:06:00 11:08:00
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TDgpt AESXFIIESY NiDD 6"

B o Fil U 4 B =R ol F ks

=B ZFR yZia):n 1z TR yZisl: nfl=]
ARIMA =Yzl Interquartile Range (IQR) Bxf
HoltWinters WY Zisl K-sigma =Y il
Exponential Smoothing (ES) 2025.Q1 Grubbs [y, 23]
Prophet 2025.Q1 SHESD 2025.Q2
XGBoost 2025.Q2 Isolation Forest 2025.Q2
LightGBM. 2025.Q2 One-Class SVM 2025.Q3
ETS 2025.Q3 Prophet 2025.Q3
MSTL 2025.Q3 AutoEncoder =Ygl
Theta 2025.Q4 Local Outlier Factor (LOF) =Yzl
LSTM 2025.Q1 DBSCAN 2025.Q1
Deep-AR 2025.Q1 KNN 2025.Q2
N-BEATS 2025.Q2 PCA 2025.Q2
N-Hits 2025.Q2 STL 2025.Q3
Patch-TST 2025.Q3 CUSUM 2025.Q3
Temporal Fusion Transformer 2025.Q3 PELT (Pruned Exact Linear Time) 2025.Q4
TimesNet 2025.Q4 Gaussian Process Regression 2025.Q4
Multilayer Perceptron (MLP) 2025.Q4 2025.Q4
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» TDgpt SZiSH0Rd R EE NDD G

NESREENRE, BTINEFHEEESR, ERACKEFEIERN, MRANEE, METAAEREINEGZ), FitE
KRAFIRA LLM |9 Transformer 2814, HEHRTRAEAEEL, TDgpt SZHRH0 FRIFAFARE:

TDtsfm: TDengine time series foundation model by TAOS Data
Uni2TS: Unified Training of Universal Time Series Transformers by SalesForce

Chronos: Learning the Language of Time Series by Amazon

TimesFM: Time Series Foundation Model by Google

Time-MoE: Billion-Scale Time Series Foundation Models by Xiaohongshu
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» TDgpt SDK, iZHASERL#tES:% NDD 6"

AnodefYH =Rk EX T PRI ARRR

L bin AbstractForecastService

— cfg
— 1ib sa
L taosanalytics  Execute 75—7%35@%‘211333&2'%
— algo o "
e . RE—RFIBASH
| L fc
— misc
L— test
— log —> /var/log/taos/taosanode
L model —> /var/lib/taos/taosanode/model 1 1
L— venv —> /var/lib/taos/taosanode/venv AbStraCtAﬂoma|yDeteCtI0nse rV|Ce

Execute /535X [E] List X5

B e
N Ef Y 2_.%*
o BRBER HTEATHIRGREER ago, KEAMER mise, #TULMERLY RSN
taosanalylics  tE% test. algo BET ad RESERMLERD, o BREFFTMEERTD
venv Python EEiLIFEE
NP F—— BT FASIRIER AR ETIMMERT, @b Anode
cig REXHER KIMFEAME] TDengine E&EEH,
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0 Z taosdata.com & TDengine, T#; TDgpt
Z GitHub &% TDgpt /&8, BSHmiE. . 25 =17

@ A7 248 TDgpt, AILEERTA]
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