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Model used to describe uncertain time series:
• An uncertain time series X of length n consists of a sequence <X1,…,Xn> of n elements, where each

element Xt contains a set of s d-dimensional points (sample observations), i.e. Xt = {xt,1,…,xt,s} with xt,i
nÂÎ

Uncertain Distance between two time series X and 
Y, is defined as the multiset containing (only), for 
each possible world, where x is an instantiation of X 
and y is an instantiation of Y, the distance between 
x and y. 

Contributions:
• Hierarchical approximation of elements of uncertain time series.

• Distance approximations
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• Efficient methods and refinement stratagies for answering probabilistic similarity queries on uncertain data 
using multi-step query processing.


