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Abstract

In recent years many time series representations have been introduced to facilitate the
mining of large time series datasets. Among these, symbolic representation which
transforms a raw time series sequence into a series of discretized symbols are popular
and practical. In this paper, we introduce a symbolic representation for
multidimensional time series, called EXSAX. We extend the symbolic aggregate
approximation (SAX) which was originally designed for one dimension time series data.
We perform cemprehensive experiments to show the utility of our proposed method on
rule discovery. Existing interestingness measures are used to extract the valuable rules.
We test our algorithm on several publicly available datasets, including stock market,

meteorological data, and astronomical data.





