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Research on the Similarity in Time Series Data with Two Points

LIU Yongzhi'? '
1. College of Computer Science and Technology ,Nanjing University of Aeronautics and Astronautics, Nanjing Jiangsu 210016, China;
(2. Department of Information Engineering,Xuancheng Vocational & Technical College, Xuancheng Anhui 242000, China )

Abstract; At present, the judgement of the similarity of time series is based on Euclidean distance and DTW ( Dynamic Time
Warping). These two kinds of methods have some defects. Euclidean distance request the same length of sequence, vertical
movement will affect similarity judgment of sequence. Anyone set the threshold of the empirical is difference; DTW is optimized
of the Euclidean distance to avoid the consistency of European length. But the other two disadvantages still exist and the computa-
tional complexity is increased. This paper proposes a novel similarity algorithm of time series based on the two points, it can cal-
culate any of the two sequence similarity. First, it analyzes the time series form of two points, put forward TPSS method. Second-
ly, in order to improve the robustness of the similar judgment, reduce the influence of artificial threshold setting, TPSS is devel-
oped. Finally, it gives the algorithm and experiment analysis. The experimental results show that tThis algorithm can effectively
determine the similarity of arbitrary sequences, improves the robustness and reduces human intervention and can help clustering,
prediction in data mining.

(Fish: F47)
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