KDD Il — Exercise 6

6.1 Longest Common Subsequences (on Time Series)
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New match:
arrow always to left-
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LCS for Time Series

Given two time series X = (z1,...,z,) and Y = (y1,...,y,,) and two threshold € and 9,
0 ifn=0Vm=0
LSC(X,Y) = LCS(start(X), start(Y)) + 1 if match(last(X),last(Y))
maz(LCS(start(X),Y), LCS(X, start(Y))) else

where the matching function is defined as:

match(x;, y;)

true if |lvi—yj| <enli—j| <o
false else

Then the distance is:

LOS(X,Y)

min(n,m)

Dics(X,Y) =1~
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LCS(X, Y)=7
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