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Shifting focus

Detection Investigation







Supporting Alert Investigations
Productivity tools for alert handlers

• Reduce the cost of anti-money 
laundering operations 


• RAG functionality for working 
instructions


• Comprehensive workflow 
support


• Summarising, drafting, etc.

Hello Analyst, 

I am a KYC agent. I can assist you in analyzing outstanding EDR 
triggers! Would you like to upload the transaction overview and the 
customer profile? Based on the work instructions, I can then analyze 
the customer and prepare a draft customized letter.



Supporting Network Analytics
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Ehm, detection?





Anomaly detection

• Sparse labels? Anomaly detection 
to the rescue!


• Reduces preconceptions/biases 
business rules


• Can help identify ‘unknown 
unknowns’ and new risks



Anomaly detection
Practical considerations

• Extreme values rule


• Scaling, scaling


• One-hot encoding is evil


• Explanations matter


• Anomalies stand out better in peer groups


• Unknown unknowns…maybe not so 
much


• Refine features at every turn


• Excellent method to check data quality



Detecting Rapid Movement Of Funds
RMOF is a well-known red flag for money laundering, fraud, and other financial misconduct



Detecting Rapid Movement Of Funds
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Encoding Account Behaviour

• Need to describe transaction 
behaviour


• Historically: feature engineering; 
descriptive statistics of 
transaction sets


• An autoencoder provides a low-
dimensional latent description of 
behaviour



Variational Autoencoder
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Encoding Account Behaviour
Example ‘downstream’ use cases

• Anomaly detection


• Latent representation as feature for other 
models


• Noise reduction 


• Client risk


• Compare behaviour of accounts 


• Clustering (peer grouping)


• Support thematic investigations


• Typology analysis



Autoencoder as Anomaly Detector

• Autoencoder learns to 
reconstruct typical patterns


• Samples that deviate yield high 
reconstruction error 


• High reconstruction error implies 
atypical behaviour

Training 
set: 
ca. 

300.000 
clients

‘TP’ set: 
ca. 800 

confirmed 
cases



Foundational Models
For time series



Foundational Models
For behaviour / transactions 



Network Analytics



But…





Thank you


