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ALGORITHM 1: DICTIONARY LEARNING
2200

INPUT: time series Ty, subsequence length m, contextual window
factor k
OUTPUT. dictionary Dy

1 function LeamnDictionary(T,, m, k)

2 n< GetArraySize(Ty)

3 Py Tabgmnm T

4  S¢ GetZerpArraySize(n-m+1)

5 Dyé0

6 while True do

7 Py &Pg-8

8 for each subsequence in Dy do

g | ¢ GetStartindex(Dy)

10 [ & i+mk-1)/2

" Poli-m2:i+m/2] & oo

12 | € arg min P'g

13 Dy € Toli - mik - 1)/2 ) + m(k+1)/2]

14 if terminal condition is True then

15 break

16 S' & GetDistanceProfile(TB, TB[j . j + m})
17 if S is zero vector then

18 S¢ 8

19 glse

20 S ¢ ElementwiseMin(S, 5')

21 return Dy
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ALGORITHM 2: SIMILARITY JOIN WITH DICTIONARY
2300

o €53 L5 B Cad Pud

INPUT: time series T, dictionary Dy, subsequence length m
OQUTPUT: matrix profile Pyg

function LearnDictionary(T,, Dy, m)
n ¢ GetArraySize(T, )
P& GetinfArrayOfSize(n - m + 1)

for each subsequence in Dy do
PAD < TBDQ@’ENN,mTB N

A

P g (;« ElementwiseMin(P,, )

return PAB




