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Study on Time Series Based on the Key Point of Three Points

LIU Yong-zhi'* PI De-chang',JIA Xue-ping’

(1 College of Computer Science and Technology ,Nanjing University of Aeronautics and Astronautics,
Nanjing 210016, China;2 Department of Information Engineering, Xuancheng Vocational &.
Technical College, Xuancheng 242000, China;3 Department of Architecture and Art ,
Xuancheng Vocational & Technical College, Xuancheng 242000, China)

Abstract: The key point (turning point and extreme point) is the most important point characterization of time
series, This paper proposes a novel algorithm of time series based on the three key points. First, It analyzes the time
series form of three points; Secondly, it presents the turning point theorem and the three turning point theorem,
And proved them ; Finally, it gives the algorithm and experiment analysis . The experimental results show that the
algorithm can accurately positioning key points in time series.
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