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Calculating Correlations of Stream Data
with Data Tendencies: A Proposal

v *
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sliding window

A method for efficiently and accurately calculating
correlations of stream data with taking into account of
data tendencies by monitoring multiple stream data is
proposed in this paper. Since correlations of stream data
change with time, it is important to calculate them
efficiently. In this paper, we try to manage a sliding
window in a hierarchical structure. We show that taking
into account of data tendencies allows us to obtain good
approximation of correlations.
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Table 1 Wavelet decomposition
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X 1 sliding window ¥ A X 16 DD SWAT
Fig.1 SWAT in case the size of sliding window is 16
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X 2 sliding window & basic window
Fig.2 A sliding window and basic windows
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Fig.3 The layered structure of sliding window
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Table 2 Approximation with data tendencies in nodes
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