3L H24H it B N I ## 2009 12 A
Vol.35 No.24 Computer Engineering December 2009
R AREHIRE - XEHS: 1000—3428(2000)24—0054—03  SCARARIAED: A RE4 A, TP39L4
1 1 2 1
@ 710038 2. 713800)
SvD 2

Similarity Query in Multivariate Time Series
Based on Parameter Importance Degree

MAO Hong-bao', ZHANG Feng-ming', FENG Hui?, LV Hui-gang®
(1. Engineering Institute, Air Force Engineering University, Xi’an 710038;

2. Missile Institute, Air Force Engineering University, Sanyuan 713800)

Abstract Aiming at the problem of multivariate time series similarity search, this paper presents the definition of parameter importance degree
and puts forward a candidate sets obtaining method based on it. It extracts singular vector and eigenvector matrix as the features of multivariate time

series by SVD, constructs similarity measure modal via coordinate transformation theory in linear space, realizes precise matching on candidate sets

and gets ultimate results. Experiments on flight data similarity query show the validity of the method.
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