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Algorithm 1: Framework

Input: 7" a set of time-series with different attributes, qmaa:
maximum #symbols, cty,in: minimum #symbols, Bmaz:
maximum cluster size, B,y : minimum cluster size

1 /+* Clustering time-series x/
2 for Vt; € T do
3 1, 0 < COMPUTE-MEAN-VARIANCE(S) > p is mean and o

is variance

4 for j = amasz 10 Amin do
5 INCREMENTALSAX (t;, i, 0, )
6 MERGE-SYMBOLS(-) > merge the data with the

same symbol into one segment
7 SIMILARITY-COMPUTATION() > compute similarities

between all segments

8 V <~ LAPLACIAN-EIGENMAPS() > V is a set of
eigenvectors

9 for k = Bmin 10 Bmaz do

10 C < k-MEANS(V,k) > C is a set of clusters

1 R+ RU(i,j,k,C)

clustering-result along with the related

> store the

paramteres

12 /* Scoring clustering-result */

1B s*=0,(i,i7)y=0,j*=0,k*=0

14 forVr € Rdo

15 forvVr’ € R\{r} st rj=r"jArk=1"kdo

16 $ <= MaX.e, o' cr’.c USEFULNESS(c, ')
17 if s* < s then
18 L s* s, (i,7') = (ra, 7’4y, j* =rg k* =rk

19 Return s*, (z,4'), j*, k*
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