,/;\. ~ V3
$30% 53 w45 AR 20154 3 /i
Vol. 30 No. 3 Control and Decision Mar. 2015

0 3l

Bz W R AR TR BT R TR AR
FHE TR, WP SCEYF, 20 (222 8) I 7] P41
a2 A I0 (AR I ) P FI AL 51 ), &t

X EHS: 1001-0920 (2015) 03-0441-07 DOI: 10.13195/j.kzyjc.2014.0132

ETEEHEXMEMZ T EFIHFIERT

2= B AR
(HBfF K% TR BB, AR SR 362021)

W OE: YRR 2 0 ()R AN S R R A A R s, DR AR G A2 oy o BT 5V AE 2 G R A Sl
REEZR 7 b ) R B A, £ HE — ol i T S A DG M 1 22 TG I () P 1 SRR AR 2 s 0732, 8 7 22 3 B IR R AN 2 7T
ST 8] PP Z PR 23 A R AE R AR S AH DG DG 3R, R 3208603 20 B I R S5 W 7 ZEREREIEAT 2060 i, 1T S 3 22 JC ) 1) )
FITIECHE B 4 R R R 7. SEE0 45 SR B, BT th I 5 i AN e 2 1 22 T IR ()8 S B 42090 1 i, 38 mT DA AN SR
% JUIN 8] 5 2 AT PRI A S .

KA ZIoWFS); BT RN ORIz

hESES: TP273 MEFRERD: A

Feature representation of multivariate time series based on correlation
among variables
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Abstract: The property of high dimensionality impacts on the process and results in the field of time series data mining,
and the traditional methods about principal component analysis have some limitations to represent multivariate time
series. Therefore, a feature representation of multivariate time series based on correlation among variables is proposed.
The distribution and relationships among variants of every time series are described by the covariance matrix, and
principal components are extracted from an integrated covariance matrix by principal component analysis. In this way, the
dimensionality of multivariate time series can be reduced and the features can be represented. The experimental results show
that the proposed method not only improves the quality of multivariate time series data mining but also efficiently mines on
the data with different lengths.
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