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Abstract Bayesian information criterion is used to do clustering for time series data. To acquire more stable

clusters, multiple seeds are chosen first for the algorithm. Once clusters being set up, most similar time series

data in the cluster to the one under consideration are to be chosen for prediction test. These chosen time series

data are used to extract valid Markov rules by which we test the prediction accuracy. We confirmed that

clustering with multiple seeds led to better prediction performance.

A AL (time series), 22 2~E|¥ (clustering), HW|©]*|<F % X (Bayesian Information)
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Table 6. Prediction Accuracy Average

MC SC CM Bt

Single 4490 4379 45.02 44.57
Sim4 42.94 4552 46.63 45.03
BIC 4731 46.31 46.79 46.81
BIC2 4760 48.38 4806 4801
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