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Project:

DayTrader: 118 classes

What is the most effective and 
promising option among the various 
choices in our approach?



How can we evaluate the performance of the 
strategies?: Metrics

• Structural Modularity (SM) 

• Inter Call Percentage (ICP)

• InterFace Number (IFN)

• Non-Extreme Distribution (NED)



What is the most effective and promising option 
among the choices of our approach?: Protocol

Option 1

Option 3

Option 2

Option 4

Option 6

Option 5

Call_in,Call_out Term frequencies

Call_in,Call_out TFIDF

Call frequencies Term frequencies TFIDF

CoDependent Calls Term frequencies

TFIDFCall frequencies

CoDependent Calls

BMSC

Mean Shift

DBSCAN



What is the most effective and promising option 
among the choices of our approach?: Results

Evaluation Results using Mean Shift Algorithm Evaluation Results using DBSCAN Algorithm

Evaluation Results using BMSC Algorithm



What is the most effective and promising option 
among the choices of our approach?: Results

Evaluation Results using Mean Shift Algorithm

Evaluation Results using DBSCAN AlgorithmEvaluation Results using BMSC Algorithm

/ 118



What is the most effective and promising option 
among the choices of our approach?: Results

Evaluation Results using DBSCAN Algorithm

Evaluation Results using Mean Shift AlgorithmEvaluation Results using BMSC Algorithm

/ 118



What is the most effective and promising option 
among the choices of our approach?: Results

Evaluation Results using BMSC Algorithm

Evaluation Results using Mean Shift AlgorithmEvaluation Results using DBSCAN Algorithm

/ 118



What is the most effective and promising option 
among the choices of our approach?: Results

Evaluation Results using Mean Shift Algorithm Evaluation Results using DBSCAN Algorithm

Evaluation Results using BMSC Algorithm



Hyperparams:

- Bandwidth

- Epsilon

- MinPts =5

How does the stability and 
robustness of BMSC algorithms 
compare to that of Mean Shift and 
DBSCAN?
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How does the stability and robustness of BMSC algorithms 
compare to that of Mean Shift and DBSCAN?: Results
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Structural Modularity (SM) Inter Call Percentage (ICP)InterFace Number (IFN)

How does the stability and robustness of BMSC algorithms 
compare to that of Mean Shift and DBSCAN?: Results

Non Extreme Distribution(NED)

In contrast to the literature, our analysis suggests 
that for our case, BMSC is more susceptible to the 
selection of its hyperparameters, specifically the 
epsilon parameter, compared to DBSCAN and 
Mean Shift when used independently. However, 
BMSC demonstrates greater consistency in the 
resulting decompositions across hyperparameter 
variations.
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