
Essential Idea of Sparse Autoregression & Periodicity Quantification

¬ Hourly ridesharing trip time series
(336 data pints xt)
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w168 = 0.46 (weekly periodicity)
w1 = 0.31 (hourly)

w167 = 0.18
w24 = 0.04 (daily periodicity)

Number of nonzero coefficients |Ω|

O
bj

ec
tiv

e
fu

nc
tio

n

24 48 72 96 120 144 168
-0.5

0.5
Dominant auto-correlations w168 = 0.46

w167 = 0.18

w1 = 0.31

w24 = 0.04

Index k

C
oe

ffi
ci

en
tw

k

Dense

Sparse

⇒

⇓

1 / 2



Thanks for your attention!

Any Questions?

About me:

Homepage: https://xinychen.github.io

GitHub: https://github.com/xinychen

How to reach me: chenxy346@gmail.com
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