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1. The Common Representations of Time Series

2. Symbolic Aggregate ApproXimation
3. Lower Bounding Distance Measure

4. Using SAX to Find Discords and Motifs of

Time Series
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1. Common Representations of Time Series
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1.1Discrete Fourier Transform
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Consider the following expression vector:
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1.1Discrete Fourier Transform “% IRISIELINE

So we can use the following equation:

v(t) = a,v1(t) + a,v, (t) + ...+ a, v (t)

l f,v € R?

f(t) = 1ao + ay vy (t) + azva(t) + -+ ag vk (t) + bywy (t) + byw, () + - + bwy ()

2
00 l 00

f(t) = %ao + Z a, cos(nt) + Z b, sin(nt)

n=1 =1
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Discrete Fourier Transform



normalized stock data
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1.2 Discrete Wavelet Transform r@, SUREESAEE

Discrete Wavelet Transform performs similar
properties as DFT 1n time series . Whereas the basis
function of DFT 1s sinusoid the wavelet function
are defined by wavelet basis.

0.0)

f(t) = Z crp(t —k) + i i dj k¥ (27t — k)

k=—c0 k=—co j=0
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A time series, length = 8






