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Abstract

Applications targeting smart cities tackle common challenges, however solutions are seldom
portable from one city to another due to the heterogeneity of smart city ecosystems. A major
obstacle involves the differences in the levels of available information. In this work, we
present REMI, which is a mining framework that handles varying degrees of information
availability by providing a meta-solution to missing data. The framework core concept is the
REMI layered stack architecture, offering two complementary approaches to dealing with
missing information, namely data enrichment (DARE) and graceful degradation (GRADE).
DARE aims at inference of missing information levels, while GRADE attempts to mine
the patterns using only the existing data.We show that REMI provides multiple ways for
re-usability, while being fault tolerant and enabling incremental development. One may
apply the architecture to different problem instantiations within the same domain, or deploy
it across various domains. Furthermore, we introduce the other three components of the
REMI framework backing the layered stack. To support decision making in this framework,
we show a mapping of REMI into an optimization problem (OTP) that balances the trade-
off between three costs: inaccuracies in inference of missing data (DARE), errors when
using less information (GRADE), and gathering of additional data. Further, we provide an
experimental evaluation of REMI using real-world transportation data coming from two
European smart cities, namely Dublin and Warsaw.

Keywords Reusable elements - Missing information - Mining - Complex patterns -
Enrichment - Graceful degradation

P4 Avigdor Gal
avigal @technion.ac.il

Dimitrios Gunopulos
dg@di.uoa.gr

Extended author information available on the last page of the article.

@ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s10844-018-0524-5&domain=pdf
http://orcid.org/0000-0002-2227-1974
mailto: avigal@technion.ac.il
mailto: dg@di.uoa.gr

368 Journal of Intelligent Information Systems (2018) 51:367-388

1 Introduction

The era of Big Data presents numerous opportunities to analyze volumes of data, contin-
uously providing up-to-date insights as data changes. Data scientists spend much of their
time struggling to identify and obtain high-quality data to support the needs of advanced
data mining algorithms to enable the provision of quality outcomes. However, once reality
strikes, quality data may be costly or even impossible to collect. The reasons for this may
vary. At times, the data may simply not be within reach. At other times, decision makers
would like to first see proven results before reaching into their wallets to make further data
collection possible. Finally, run-time issues in data gathering may create temporary shortage
of data, e.g., when a data source becomes temporally unavailable due to technical reasons.

The current main interest of urban environment researchers and experts is data process-
ing of smart city data (Schieferdecker et al. 2016), focus on how to perform intelligent
knowledge extraction and data mining based on multiple data sources (Artikis et al. 2014;
Bockermann and Blom 2012). In this context, information fusion is of significant impor-
tance (Schnitzler et al. 2014; Zhang et al. 2016). For instance, Cole et al. (2017) merge
satellite, electric utility and census data for early detection of power outages. Another impor-
tant element is the combination of historical and real-time (dynamic) data (Artikis et al.
2014; Thakur et al. 2015). Finally, Lee et al. (2013) point out that urban platforms should
be open, allowing citizens to easily contribute and/or retrieve data to build applications.
This paper complements these research efforts, focusing on the re-usability of urban data
architectures and handling both foreseen and unforeseen data availability in smart cities.

Our work offers an in-depth investigation of the ability of Big Data projects to handle
data availability issues. Specifically, we provide a framework that enables data solutions to
run on less-than-perfect sources of information. We name our solution REMI for Reusable
Elements for Missing Information. Our approach comprises of elements that can adapt
themselves, by design, to the changing levels of data availability. The core of the REMI
framework is the layered stack architecture, equipped with data processing units with two
additional computational elements, namely DARE (data enrichment) and GRADE (graceful
degradation). The former (DARE) aims at enriching a current level of data by completing
missing data, while the latter (GRADE) aims at allowing an algorithm to make use of par-
tial data with only minor reduction in performance. We allow decision makers to GATHER
(gather missing data), instead of DARE-ing, in order to improve the quality of the solution,
in case the missing information is of vast importance. Furthermore, we detail three addi-
tional components of the framework (the Repository, the Contributors, and the Runtime)
and the underlying technologies enabling a real-world deployment of REMI. After intro-
ducing the REMI framework, we discuss several relevant properties of REMI, the foremost
being the three (and a half) different ways software components can be re-used.

We formalize the instantiation of the REMI layered stack problem as an optimization
problem (OTP) that aims at striking a balance between three choices: (i) investment in addi-
tional data collection (GATHER), (ii) (inaccurate) missing data inference (DARE), and (iii)
using less information for answering queries (GRADE). While the first choice is expen-
sive due to monetary investments required to add measurements, the other two choices may
provide unreliable results when answering a query at hand.

To illustrate REMI, we focus on a smart city deployment, which aims at answering con-
gestion queries using public transportation data. In the evaluation, we show that REMI
supports fault tolerance of smart city data architectures since it enables query answering
even when information sources become unavailable. Furthermore, we demonstrate conges-
tion analysis based on both historical and real-time GPS data that comes from means of
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public transportation (e.g., buses). A specific use-case aims at smooth portability of tools,
developed for one city, to the data that is available in another. Our experience in the VaVeL!
European project shows that deploying an algorithm that was developed in one city (Dublin
in this case), in another (Warsaw), becomes at times impossible due to different levels of
data availability. Here, we present our main use-cases by telling a fale of two cities.

1.1 A tale of two cities: The use-case of dublin and warsaw

“It was the best of times, it was the worst of times, ... in short, ... its noisiest authorities
insisted on its being received...”

A Tale of Two Cities
Charles Dickens

Our use-case for this work comes from the domain of smart cities. Smart cities provide
an enticing use-case of big data event-based methods and technologies (Chen et al. 2014),
demonstrating how technology can improve daily, as well as long-term, quality of life of
inhabitants. Urban data is produced by a large array of sources and can be leveraged to
detect disasters (e.g., car accident), monitor special events (e.g., festivals) or improve city
efficiency (e.g., provide congestion predictions during rush hours) (Artikis et al. 2014).
Since these issues are common to practically any medium-to-large sized cities, any solution
should be as flexible as possible in terms of available data to allow portability despite the
heterogeneity of different smart city ecosystems.

We consider the use-case of public transportation analysis in two large European cities,
namely Dublin (Ireland) and Warsaw (Poland). A key query to be answered in this setting
is that of congestion analysis, which takes the form of mining delay patterns that indicate
congestion from a stream of incoming events. The events are collected in real-time from
GPS systems that are installed on board various means of public transportation.

The two cities share commonalities when it comes to analyzing congestion, and col-
lect similar low-level event data that comes from GPS systems. However, the two datasets
exhibit major differences in the level of available information. While Dublin bus data
is enriched with features that indicate stopping at stations, delays with respect to the
timetable, and congestion levels, Warsaw data comprises raw spatial-temporal observa-
tions that merely indicate buses locations and the corresponding timestamps. Warsaw’s City
Council faces the dilemma of collecting additional information that would raise the quality
of their tram data. As an alternative approach, they consider to infer the missing informa-
tion using data mining methods, or to use existing congestion mining algorithms that use
low-level GPS data.

1.2 Contribution and Structure

The novelty of this work is four-fold:

—  We present the REMI layered stack architecture for big data applications, equipped
with capabilities to support effective processing in settings where only partial data is
available (Section 2.1).

Thttp://www.vavel-project.eu/
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—  We detail the REMI framework and the underlying technologies supporting the layered
stack (Section 2.2).

—  We show that the proposed architecture can be developed incrementally, is fault tolerant
and highly reusable (Section 2.3).

—  We propose a mapping of the proposed framework into an optimization problem
(OTP), highlighting a trade-off of missing data handling modes and supporting decision
making (Section 3).

We have implemented a prototype of our solution in an urban transportation setting, and
experimented with Warsaw data to provide a proof-of-concept.

The rest of the paper is organized as follows. Section 2 presents the REMI architecture,
as well as GRADE, DARE, and the REMI framework. In Section 3, we provide a mapping
from REMI into an OTP to decide between DARE, GRADE, and GATHER. The imple-
mentation and an empirical evaluation are outlined in Section 4, while Section 5 concludes
the paper.

2 Architecture

In this section we present REMI, a framework of reusable elements for mining event data,
when facing information unavailability. Alongside the architecture (cf., Fig. 1) we introduce
notation that would serve us in the definition of the OTP in Section 3. We also specify
the components that enable a real-world deployment of REMI and discuss several useful
properties of the architecture.

2.1 REMI layered stack

The REMI layered stack, illustrated in Fig. 1, is a conceptual description of data availability
with L, = {lo, ..., In,}, a finite set of data layers. « corresponds to the query that we mine
using REMI, e.g., a congestion query (o = cong). We enumerate the layers in £, with ng
being the maximal number of layers in a REMI deployment to mine a pattern «. In what
follows, for the sake of clarity, we omit the subscript @ when clear from the context.

For every layer in £, we consider a corresponding set of data sources denoted S, =
{s0, ..., Sn,}. The starting data source, denoted so, is the minimal amount of informa-
tion that is necessary in order to mine the pattern of interest. Hence, we assume that it is
available in any REMI deployment that corresponds to L. On top of source sg, we place

[Daro dk+1] -

Data Source s 1}»[ Encoder ck+1]—» Miner my.q —~

(Dare dy) -+ Data Source sz}~ Encoder q} B

Miner myg_

[Darc dl] ~ Data Source 51}—»[Encodcr 6]}

[Data Source sol+[Encoder eg}— -

Fig.1 REMI: DARE, GRADE, and what is in between
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additional data sources s; (i > 0) in an increasing order that corresponds to increasing data
availability and/or increasing cost of data gathering. Note that in practice, constructing a
total order between information sources is far from trivial and in most cases a designer must
strike a balance between two criteria, namely cost of data gathering and inaccuracies due to
information unavailability.

In this work we assume that the available data sources are non-redundant. However, the
model could be easily extended to include redundant data sources. In particular, each data
source s; is redefined as a set of redundant data sources. The most straightforward approach
is to hide the redundancy from the framework selecting a single data-source to be used at
deployment time. A more refined approach would involve the application of multi-view
learning techniques (Xu et al. 2013; Cuzzocrea et al. 2015) on the whole set of redundant
data sources to improve the layer performance.

To demonstrate the layered architecture and corresponding data sources, let us consider
the Dublin use-case. To this end, we instantiate the set S as S = {so, 51, s2} such that sq
corresponds to GPS location data, s; represents the road network, and s; is a dataset of bus
stop GPS locations (cf., Fig. 2). Although real-time GPS data is an expensive data source,
it comprises an essential building block for many existing congestion mining algorithms;
hence it is considered to be part of so. Furthermore, GPS data that stem from mobile sources
is becoming more common in Smart City settings. The road network (s;) is often a pub-
licly available resource (for instance through OpenStreeMap (OpenStreetMap Foundation
)). Finally, accurate bus stop positions may not be available in all settings. Specifically, for
the Warsaw use-case, bus stop GPS locations were not readily available at the beginning of
the project and had to be gathered by connecting to an external data source.

Beyond the data source layering, for each layer /; € £ we assume the existence of two
corresponding software components, namely encoders (¢; € £) and miners (m; € M). An
encoder is a software component that takes as an input a data source s; and the output of
encoder from the previous layer, ¢;_1, i > 0.

The output of an encoder ¢; is data in the input format expected by the correspond-
ing miner, m;. Hence, encoder ¢; combines the data from all previous layers (starting /o).
Further, the input to miner m; is based on all available data sources up to layer i (i.e.,
Ulj:O s;j) (Fig. 1 shows only the links between consecutive layers to avoid cluttering the
figure). Therefore, the output of m; is expected to be more accurate than the output of m;_
(i > 0). It is worth noting that the architecture does not assume that every layer implements
the mining algorithm from scratch; it may leverage software components (i.e., miners) from
previous layers.

Scong
A
S0 S1 52
Layer o (id, gps,ts) | |road network stops
Layer Iy (id, gps,ts) | |road network

Layer Ig (id, gps, ts)

Fig.2 L.ong Data sources layering
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Fig.3 REMI layered stack instantiation in Dublin

To demonstrate the deployment of REMI, we return to the Dublin use-case and consider
all its REMI components (cf., Fig. 3). Specifically, a single mining algorithm mo_, =
mo = m] = my detects congestion patterns. The miner is modular in the sense that it can
work with sg (GPS data only), as well as with other data sources that are added on-top (i.e.,
road network and station GPS locations). To this end, mo_.» exploits slowdown events to
detect congestion. Clearly, the more information is available, the better. For example, what
is detected as congestion at [y can be a slowdown due to an arrival of a bus into a crowded
junction or station. Hence, with additional information on the road map, and on bus stop
locations, mo_., performs better in estimating congestion.

REMI supports two approaches for handling missing layers of information. The first
approach is termed data enrichment (DARE). It attempts to complete missing information
by inferring its data source. Once the data source is reconstructed, one can apply the cor-
responding encoder and miner. The second approach is referred to as graceful degradation
(GRADE), and it attempts to operate the encoder and miner of the highest layer available.
For example, in the Warsaw use-case (cf., Fig. 4) only layers [y and /; are available, while
I, is DARE-ed. Alternatively, GRADE [/, implies answering the query without using stop
locations. Finally, the missing information can be collected, assuming the dataset for layer
> exists. The two approaches, DARE and GRADE, are discussed in more details next,
Sections 2.1.1 and 2.1.2, respectively.

2.1.1 Graceful degradation

The graceful degradation (GRADE) approach involves decreasing the accuracy of the output
to cope with data source unavailability. Let S denote the set of available data sources in an
instantiation of a REMI deployment £, such that Sc Sa /(Ihere are missing data sources).
Let k be the largest index in S, that is still available in S, i.e.,, Vi < k,s; € S . Then,
to GRADE is to use the output of my, while ignoring the increased accuracy provided by

[ Dare dy ]»I Stops }—»[ Encoder ey }—» —

| Road Network I——>[ Encoder eq }/ ﬁ?ng@snon
iner mo—3
Iy

GPS Data ’—r[ Encoder eq }/

Fig.4 REMI layered stack instantiation in Warsaw
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higher-than-k layers (and their miners), since these require additional data sources. In other
words, when GRADE-ing, we ‘climb’ the dashed lines that appear in Fig. 1, until we reach
a point of a missing data source. For the Warsaw use-case where stop locations are not
available, we use only layers /g and /; to mine congestion.

The error in analyzing congestion via GRADE stems from the lack of information at
layer I; with respect to the highest possible layer /,,,. To quantify accuracy loss we define
the array P € [0, 11", which stores accuracy values achieved by the miners at the various
layers. We use P[i] for the i-th component of P. Accuracy measures are normalized with
respect to layer [,, (i.e., P[ng] = 1). We shall assume that higher layers yield higher
accuracy values, i.e., VI; € Ly \ {lo} : P[i — 1] < P[i].

Consider again the Dublin use-case and its first two layers: [y (GPS locations), and /;
(road network). Miner mg is unaware of the road network. Hence, it considers the slow-
downs of buses nearby to classify events as congestion. Adding the road network allows,
among other things, a proper interpolation of bus locations into congested road segments.
Thus, one can avoid interference caused by buses on other close-by road segments. The
array P can be estimated by Dublin, for which all information layers are available. Then,
upon implementation of REMI in Warsaw, the estimated P can be used.

2.1.2 Data enrichment

An alternative approach for handling missing data is DARE (Data Enrichment). We consider
a set of algorithms Dy = {dy, - - - , dy, } to impute (i.e., build an estimation of the) missing
layers for L. Here, d; analyzes the data available at layers /;_; (i.e., so, ..., s;—1) in order
to infer the missing data source s; at layer /; (i > 0). Unlike GRADE, the error in DARE
stems from the inherent inference inaccuracies (e.g., due to statistical errors) when s; is
imputed by d;. To incorporate the inaccuracies that result from data imputation we expand
the array P that stores accuracy values. Let y (y; € {0, 1}) be a vector of size ny, where
y; = 1 if the data was missing at layer /; and the corresponding DARE algorithm, d;, was
used to impute s;. We define y =) ey ;2 to be the value of the binary representation of
y that uniquely identifies each vector y and thus any combination of DARE-d layers. Then,
P is defined as matrix of size n, x 2", where P[i, y] is the accuracy achieved at layer /;
when using the DARE approach for all layers /; with y; = 1.

For example, consider the Dublin use-case in a scenario where only sg is available, i.e.,
GPS locations of traveling buses are known over time, yet the road network (s1) is missing.
Here, one may apply techniques proposed in Chen et al. (2016) and Rogers et al. (1999) to
infer an approximate road map, which enables the application of m.

As an additional example, consider the information required to perform congestion anal-
ysis via mj. Specifically, m; requires the availability of GPS location of bus stops. However,
in Warsaw the available information involves only GPS locations of buses over time (so),
and the road network (s1). We may apply unsupervised learning to discover points of inter-
est (stops in our case) by employing techniques from Zheng et al. (2009) and Cao et al.
(2010). Subsequently, one may apply m> for the desired congestion analysis (cf., Fig. 4).

2.2 REMI framework
The REMI framework comprises four components, with the core part being the afore-
mentioned layered stack architecture (Section 2.1). We next introduce three additional

components of the framework, namely the Repository, the Contributors, and the Runtime
(cf., Fig. 5).
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E REMI Runtime
oo OO O O D Oy o oo -
1 : Congestion REMI Layered Stack :
e N ' Instanciated in Dublin —
1] : (cf., Figure 3) : %

REMI Repository

Dubm% City Council

Contributor \

ary ] e eme e e e — = a

TN T S—
% Congestion REMI Layered Stack : |

1
: Instanciated in Warsaw —
1 (cf., Figure 4) :
1
_____________________ 1
REMI Runtime
Fig.5 REMI: Framework

The Repository is, as its name compels, an on-line accessible storage for the REMI lay-
ered stack software, uniquely identified, components (i.e., encoders, miners, and DARE
algorithms) The Repository also collects the REMI layered stack specifications as a septuple
(id, name, L, S, E, M, P), where id uniquely identifies the REMI layered stack, name is
a commodity reference name, L is the set of layers, S is the set of sources, & is the set of
encoders, M is the set of miners, and P is the precision matrix.

The Contributors are entities, registered at the Repository, with the ability to retrieve or
store REMI software components and specifications from or to the Repository, given some
mechanism of access control and ownership. A Contributor can initiate the development of
a new REMI stack of layers to solve a specific problem, and can also provide the actual
initial implementation of the software components, i.e., the encoders and miners for the
initial specification. Contributors can also retrieve REMI stacks and deploy them in their
own target setting. Let S be the set of available data-sources for the retrieved REMI stack,
Etlen we have either (i) exactly the same data-source S=3Sor (ii) a subset of the data-source
scs.

In the first case, the Contributor can trivially deploy the REMI layered stack as is. In
the second case, the Contributor can either GATHER, GRADE or DARE. If the daring
algorithm is not already available in the Repository, then the Contributor can implement and
push it to the Repository.

Contributors also provide or fetch the P matrix. As in any collaborative framework, we
expect goodwill participation from the Contributors with a richer deployment setting. These
Contributors can compare the performances of the stack when using the actual data or the
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data reconstructed by the DARE algorithms, and can provide the related value in the P
matrix. The precision values in P from a single Contributor are an empiric estimation of
the precision in another deployment. As such, in practice the Repository will store multiple
estimations of the values of P as a collection for each entry. Contributors leveraging P to
take decision (cf., Section 3) can than apply a number of aggregation function (e.g., min,
max, average, etc.) to extract a more sensible value.

Revisiting our Smart Cities use-cases, Dublin is a Contributor that, given all the available
data source in the city (GPS buses position, road network, and bus stop GPS locations),
has developed the REMI stack to mine congestion patterns L., With layers lp, I1, and I>.
The encoder and miner software components and the REMI layered stack specification is
then stored in the Repository. Warsaw is another Contributor, taking the Lo,, REMI stack
specification and the available software components from the Repository. Without the bus
stop positions, we may choose to either (i) use only the first 2 layers of Lcong (GRADE),
(ii) collect so (GATHER), or (iii) implement the required DARE algorithm d; to provide
an approximation for stop positions. The last option enables the use of all layers in Lcong.
Dublin is required to provide the accuracy measures for the DARE algorithm designed by
Warsaw. Furthermore, Warsaw may leverage its bus timetable to further enhance congestion
analysis, thus adding a fourth (/3) layer to Ewng.

Finally, The Runtime (cf., Fig. 6) is the set of software components that eases the
deployment of REMI layered stacks. Since each software component of REMI can per-
form on- and/or off-line computation, encoders, miners, and DARE algorithms run on top
of Apache Flink (The Apache Software Foundation ) Stream and Batch-Processing System
as DataStream or DataSet operators (map, £ilter, etc.) The messaging to and from
the Runtime, as well as between the REMI layered stack software components and the Run-
time is handled through RabbitMQ. The data sources and miners output are made available
to the REMI layered stack and to an external observer through RabbitMQ queue brokered
by the Runtime, respectively. An adapter manages the setup and tear-down of the REMI
layered stack, as well as the synchronization with the Runtime. The Runtime and the REMI
layered stack are developed as dockerized (Docker https://www.docker.com/) components,
easing the deployment on a single machine or on a cluster.

I Rabbit MQ Producer and Consumer ;
[ REMI Runtime Control Layer ]4_.[ REMI Layered Stack Adapter
:
)
;

Isetup and teardown

Rabbit MQ Producers REMI Layered Stack Instance Rabbit MQ Consumers

Data Source sj1

( —
[ Data S(»)\mt(‘ Sk ]—.»E
( —
( F—

Output of Miner mj 1

—-[ Output of Miner my

Output of Miner m;

Data Source s;

]
i
1
1 REMI Layered Stack
;
|
;

Data Source sy

) )

s —»[ Output of Miner mg

=
'
'

@ el Docker Docker Docker
~oocker Container Container Container !

REMI Runtime

Fig.6 REMI: Runtime
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2.3 Fault tolerance, incremental development and 3.5 degrees of reusability

REMI layered stack has several interesting properties. First, the combination of two
abilities, namely to gracefully degrade (GRADE) the accuracy of the mining outcome,
and to produce an approximation of missing data (DARE), is not restricted neither to
design time nor to off-line computations. If a failure results in data unavailability for
some of the sources, our REMI layered stack is able to react and guarantee business
continuity. This capability of fault tolerance makes the REMI layered stack resilient
with respect to data unavailability, which is a fault that is seldom considered in the
literature.

Second, the layered architecture also explicitly prompts for an incremental implemen-
tation of the software stack. This property allows decision makers to commission only an
initial subset of the entire stack, and continue with further development only when satisfied
with the results of mining low-layer patterns.

Finally, and most importantly, the REMI layered stack allows to reuse software compo-
nents in three (and a half) dimensions, as follows:

1. Portability. The REMI layered stack is developed for a given deployment setting
in a specific domain. However, it can be seamlessly deployed in a different target
deployment at the same domain (i.e., porting it from one smart city to another).

2. Inter-stack Reusability. The second dimension concerns the minimization of the number
of ad-hoc software components for a single layer. Specifically, the encoders for all
layers (where data is available or provided by a DARE algorithm) are fully used and
miners can be shared among layers.

3. Intra-stack Reusability. The common modular structure of REMI’s layered stack pro-
vides the opportunity to re-use software components (i.e., DARE algorithms, encoders,
and miners) in more than a single REMI layered stack. Further, intra-stack usability is
two-fold: (i) it allows for the use of the same modules across different mining prob-
lems, and (ii) it allows to solve different problems in other domains. For instance, in
a hospital use-case where patients and physicians are tracked using real-time locating
system (RTLS), one may be interested to infer examination times. To this end, it is
possible to re-use the previously introduced road network inference algorithm to esti-
mate the indoor layout of the hospital, thus imputing s1 on top of the RTLS data source
(50)-

The cross-domain usage of mining algorithms implemented in different REMI stacks
can easily be compared to transfer learning (Pratt 1993; Mihalkova et al. 2007) with one
major difference. Transfer learning leverages the training from an initial (source) problem,
to speed up the training on another (target) problem. For instance, considering neural net-
works, it means to use the network weights obtained through on a source problem in order
to speed up the training on a target problem. Here we do not argue to reuse the model, but
rather the algorithm to learn the model.

3 Decision making support with REMI
The REMI framework lands itself well to coping with different levels of information avail-

ability, while at the same time providing well-grounded tools to support decision making,
as we demonstrate next.
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3.1 Optimization problem

Recall that S = {50, ..., s} being the possible data sources in a REMI layered stack. We
define the set § < S to be the available datasets in the target deployment and assume that
so € S. A decision maker is then faced with several ways to instantiate the stack, as there are
several approaches that she can use for each layer (i.e., GRADE, DARE, and GATHER). A
set of tools that support this decision making would then be welcomed by decision makers.
In this section, we show how one can formalize a multi-objective optimization problem
(MOTP), based on a REMI layered stack. Since the MOTP is intractable, we relax it in the
form of a Linear Programming Problem (LPP). This formalization can then be easily solved
and leveraged to drive future decision making.

Let x, y and z be three vectors of decision variables, indicating whether we use GATHER
(1), or DARE (2) for layer /; whenever the data source s; is missing. Alternatively, one can
USE (3) the layer /; when the data source s; is available. Specifically,

= 0, do not Gather layer s; ¢ S )
"7 |1, Gatherlayers; ¢ S

—

, do not Dare layer s; ¢ S

0
Yi= 1, Dare layers; ¢ S 2
] 0, donot Use s; € S
“=11, Uses; €8 3

Furthermore, we define two assistive decision variables. First, y = Zwey Vi 2 y €

{0, ..., 2"}, is the value of the binary representation of y which uniquely identifies each
vector y and thus any combination of DARE-d layers. Second, k = Zs,-e sXi+yi+zi. ke
{0, ..., ny} is the sum of vectors X, y and z, which can be interpreted as the maximum

reached layer, the one that is used for the analysis.

We define a multi-objective optimization problem that aims at minimizing the cost of
gathering missing data, and the cost of reduced accuracy due to both GRADE and DARE.
The REMI-based MOTP is:

min(l — Plk, y, > xigi) 4)
liel
sty = Zyll’, (5)
i€y
k=>"xi+yi+z, (6)
s;i€S
Vsi €S ixi+yi+2i —Xi—1—Yi-1 —2i-1 <0, @)
Vs; € S\ S:x;i+y <1, 8
Vs;i € S:x; =y =0, )
Vsi e S\ S:z =0, (10)

where g is the cost vector of gathering data, P is a matrix returning the accuracy (in [0, 1])
achieved using layer k and DARE-d layers y (cf., Section 2.1).
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Constraints (5) and (6) are used to express the assistive decision variables y and k,
respectively the identifier of the DARE-d layers and the maximum layer reached by the
current solution. Constraint (7) enforces the pipelined structure of the REMI layered stack
where no gaps are allowed in the layers. Therefore, if we use s;, gather it or dare it, then the
previous layer data source s;_; must be available, has been gathered or dared. Constraints
(8), (9) and (10) forbid the gathering and daring of the same layer, gathering or daring when
the data source is available, and using a data source that is not available.

Since the MOTP is intractable (Deb 2014), we relax it into a Linear Programming Prob-
lem (LPP). The LPP and MOTP are identical in terms of constraints. However, their score
functions differ, as in the LPP the score function is linear, and is defined as:

minc(l — Plk,y]) + E Xi&is (1)
X,y
liel

with ¢ being the scaling factor that normalizes (in)accuracies and gathering costs. The prob-
lem is linear? since all its constraints are linear, while its score function depends a linear
combination of the decision variables.

Recall that (cf., Section 2.2) the Contributors are responsible (and able) to fill the matrix
P. The decision makers may not be confident in the values of P retrieved from the Reposi-
tory, and thus on the LPP solution. Then, they can collect a sample of the data that has to be
GATHER-ed or DARE-d, either to validate the solution or to solve the LPP with the result-
ing values for P. Considering g and c, the former can be easily provided by the decision
maker itself. On the other hand, ¢ may turn out to be hard to asses. A common approach to
handle these constant in bi-objective optimization problem is to run the linear program with
several values of c, creating a Pareto curve (Deb 2014). The Pareto curve guides decision
makers to either choose the solution or value of ¢ that they deem more relevant.

The linear problem can be slightly modified in order to shift the focus on either the
financial or the accuracy cost. Replacing the objective function (4) with (12) and adding
Constraint (13), we maximize the accuracy with a bounded budget g. Replacing the objec-
tive function (4) with (14) and adding constraint (15), we minimize the financial cost with
a bounded accuracy loss 1 — p.

min 1 — P[k, y] (12)
Zie/: Xig <8 (13)
minzxz‘gi (14)
iel
1 —Plk,yl<1-p as)

3.2 Assessing development and data gathering

In Section 2.3 we discussed how the REMI layered stack structure can naturally develop in
an incremental fashion. However, additional information is needed to decide whether it is
worthwhile (accuracy wise) and affordable to develop an additional layer in a stack. From
the presented LPP we can easily extract (16) and (17), to return the increase in accuracy

2The objective function is indeed linear since we can define an assistive decision variable wy ,,» € {0, 1} that
equals 1 whenever the value of k is set to k" and the value of y is set to y’. We can then rewrite c¢(1 — P[k, y])
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(A ;) and cost (Ag) to be expected when moving from layer [y to layer [ 1, either using
the DARE or the GATHER approaches, respectively.

A | PERHLy+ 2k+1] — Plk, y] , Darelj, 1 (16)
Pt 7 Plk+1,y] — Plk, ] , S0 € SV Gatherlyy ’
_jo ,50 € SV Darelyy
Be = { gk+1 , Gatherlg 1 an

Note that the development of DARE algorithms may have associated costs, which we
ignored for the sake of simplicity. However, it can be easily incorporated into the LPP.

4 Implementation and experimental evaluation

This section details the implementation of the REMI architecture, with respect to two smart
city use-cases, and presents the results of the experimental evaluations. The first use case is
the running example presented so far, i.e., detecting congestion in the cities of Dublin and
Warsaw. The second use case shows the use of REMI to estimate the arrival time of buses
in Dublin.

4.1 Datasets of two cities

To evaluate the approaches, we used data from both Dublin and Warsaw. Both datasets com-
prised GPS recordings with approximately 20 seconds between two consecutive readings
per vehicle. Data was collected from public transportation travelling through the two cities.

Table 1 presents a sample of the Dublin data. Every recorded event consists of a trip
identifier, a timestamp, and a GPS location. Trips are uniquely identified every time a bus
departs from a terminal stop.

In addition, we received a set of stop positions and extracted the corresponding road
networks (expressed by the nearest stop in Table 1). Subsequently, this resulted in a deploy-
ment of REMI at layer /, for both cities. For the experiments, we have used two datasets,
termed CONG and ETA. The CONG dataset consists of a single month of Dublin data,
namely September 2014. Every day consists of approximately 1.5 million GPS recordings.

Table 1 Sample of bus data from Dublin

Event Trip_Id Timestamp (Lon,Lat) Nearest_Station

Id Id Pattern

1 36006 1415687360 (—6.266066,53.338269) Leeson Street Lower (846)
2 36012 1415687365 (—6.266332,53.408386) North Circular Road (813)
3 36009 1415687366 (—6.130316,53.254202) Parnell Square (264)

4 36006 1415687381 (—6.446961,53.254202) Leeson Street Lower (846)
5 36009 1415687386 (—6.341833,53.289558) O’Connell St (6059)

6 36012 1415687386 (—6.314403,53.340444) North Circular Road (814)
7 36006 1415687401 (—6.251677,53.340444) Leeson Street Upper (847)
8 36009 1415687406 (—6.46544,53.356864) O’Connell St (6059)
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For the Warsaw use-case we used a single month, July 2016, with nearly 970000 observa-
tions per day. Note that in Dublin data, congestion information (whether an event occurred
in a congested area) exists, and serves as our ground truth for the DARE experiment.

The estimated time of arrival (ETA) dataset is created from the GPS measurements reported
by the buses that move within the city of Dublin. More specifically, the buses fleet in the city
of Dublin consists of 911 vehicles and each of them periodically reports its position every
20 seconds. The ETA dataset is constructed from the trajectories of the line 046 A, one of the
longest lines in the city of Dublin. The same bus line was also studied in Gal et al. (2017)

Trajectories for the period from 05/02/2018 to 14/02/2018 were used for the evaluation of
all the proposed miners. Due to the noisy nature of the GPS sensors, some of the trajectories
can often be problematic including points with inaccurate positions. After cleaning the tra-
jectories we ended with a dataset of 531 trajectories. Using these trajectories we constructed
a dataset of 28230 ETA queries with lengths that vary from 0.5km to 18km.

4.2 Detecting congestion in two heterogeneous cities

Below, we provide the implementation details of the software components of L, for our conges-
tion mining use-case deployed in Dublin and Warsaw (cf., Fig. 3). The three layers with their
data sources (so, 51, 52), encoders (e, e1, €2), and miner (m) are implemented as follows.

The miner, m, takes as input a data structure that lists all road segments in the city, along-
side several attributes (e.g., position, and average speed). Further, it receives a continuous
flow of detected speed events associated with every road segment. Using this information,
the miner detects whenever a slowdown occuring in a given segment is to be classified as a
congestion event.

The first encoder, ep, does both off- and on-line processing. The off-line computation
uses historical GPS position of the buses to approximate road segments and their attributes.
The on-line processing translates the buses GPS position events into the speed events
expected by the miner.

The second encoder, e, uses the road network to replace the approximated road segments
and improves speed computation by taking into account the traveled distance instead of
the Haversine distance between two GPS positions. In Fig. 7a, we observe that using an
approximate road network, m overestimates the slowdown by cutting through the turn. With
the real road network at level /1, the miner obtains more accurate congestion estimation, as
presented in Fig. 7b. Finally, the third encoder, e3, adds to the attributes of road segments
the presence of bus stops, which can than be taken into account by the miner. Knowing the
position of bus stops using s;, reduces the congestion severity for some of the segments (see
Figs. 7b and c).

1 A

(a) Layer lp (b) Layer I1 (c) Layer la

Fig.7 Example of a congestion map for increasing information availability
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4.2.1 Results

In our experiments, we aim at congestion mining in two scenarios: (i) we reduce the amount
of information used to assess the impact of missing data on the results of congestion mining
(GRADE), and (ii) we impute stop locations in Dublin to demonstrate DARE, and compare
the result in terms of congestion analysis and bus stop location inference. Both scenario
have been evaluated against the CONG dataset.

Scenario 1: GRADE —To evaluate the first scenario, which revolved around the
GRADE alternative for REMI, we ran the congestion miner for layers 2, 1, and 0. For
every layer, we used the corresponding miner, with less information for the lower lev-
els. The controlled variables were accuracy measures for inferring congestion for the
GRADE scenario. We regarded the congestion mining problem to be binary classification
problems (i.e., congestion/no congestion). Subsequently, for the GRADE experiment,
we present precision, recall, and the F-measure, which is the harmonic mean between
precision and recall. Here, to demonstrate GRADE, we consider the congestion that we
mine for /; as ground truth. The prior probability on congestion in Dublin was 0.6%. For
Warsaw, congestion was inferred from the data, hence no ground truth was present.

Scenario 2: DARE —For the second scenario, we used a DARE approach to infer the
missing stops. To this end, we applied a rule-based approach that decides whether a
location is a stop. Specifically, we have tested whether the location is visited frequently
in intersection with a stopping event. For the DARE experiment we use true congestion
values that are readily available in the Dublin data. Here, we use classification rate as our
accuracy measure for congestion mining. This is the result of numerous true negatives
that appear when using the Dublin’s data ground truth. As for stop locations, we present
the three measures as in GRADE (precision, recall, F-measure), as we again consider
the inference of stop locations to be a binary classification problem. The proportion of
recordings of Dublin buses at stations was 21.5%. Hence, a classifier that would predict
with accuracy above 21.5% would be considered improvement over a random choice.

GRADE Experiments —In the GRADE experiment, we first tested the ability of the
miner m to run under various information availabilities. First, we ran it at Q to collect the
ground truth for congestion. Then, we removed data sources, going from S = {sg, 51, 52}
to {so0, 51} and then to {so} only. The results of the experiment are summarized in Fig. 8.
As expected, a reduction in the amount of available information has an impact on
precision. However, we see that recall is less sensitive to information reduction. We
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observe that the decline in precision due to GRADE is more severe in Warsaw than in
Dublin.

DARE Experiments —As an alternative to feeding the miner m with less informa-
tion when some of the data sources are not available, we now choose to DARE
data source s, (bus stop locations) using a threshold-based approach. Specifically, we
assume that a stop exists in a location that is visited multiple times by the same
vehicle, and where a stop is longer than a fixed threshold 7. In the final results
we are using a cross-validated 7, which yielded the greatest accuracy in terms of
the classification rate. Unsurprisingly, the results of the DARE experiment, as pre-
sented in Fig. 9, show that having more information results in higher accuracy.
Furthermore, using DARE to impute missing stops improves accuracy over layer [
by approximately 0.47 in terms of classification rate. Lastly, we measured precision
and recall for the task of stop location inference, arriving at values 0.64 and 0.66,
respectively.

4.3 Estimating bus arrival time in Dublin

In this section, we provide the implementation details of the software components for the
second use-case (L.;4), where the arrival time of buses in Dublin is estimated. It is worth
noting that, the architecture differs from Fig. 3 only in the set of miners, which do not detect
congestion, but rather aim at estimating arrival times.

The miner (m) is an implementation of a state-of-the-art solution (Gal et al. 2017) to
estimate arrival times. In particular, we use the snapshot principle method due to its sim-
plicity and due to its low computational complexity. The method works by segmenting the
journey of a specific line. Then whenever a vehicle traverses a segment a report is gener-
ated regarding the travel time required in order to traverse it. In order to answer an ETA
query the method initially identifies the journey segments included in the query and then it

Accuracy EE==0

1 1
0.8 - 0.8
& 06 - 0.6
©
5
8
< 041 -1 0.4
0.2+ - 0.2
0 > 0
|1 |2 with d2 |2
Layers

Fig.9 Accuracy for L.ug using the DARE approach in Dublin
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calculates the ETA as the sum of the last travel time reported for each of the segments. Thus,
the method is able to dynamically adapt to sudden changes such as congestion in specific
areas.

The three encoders differ in how they segment the raw trajectories in order to be used by
the snapshot principle algorithm.

At the lowest level of information availability, the first encoder (eg) casts a fine grained
grid on the relevant geographical area, where grid entries are the segments. At layer /1, the
bus stops for the trip and their positions are known. The segments provided by the second
encoder (ej) match the original definition (Gal et al. 2017). However, in this layer the road
network structure is unknown. Finally at layer /,, the road network is available including
detailed information regarding the ways traversed by the bus line considered. The third
encoder (e) defines a segment as fixed length portions of the ways traveled by a bus.

Concerning the DARE approach, the missing data are either the bus stops (s1) or the road
network (s2). To approximate the road network given the GPS trajectories (i.e., DARE s3),
we used the corridor approach (Zygouras and Gunopulos 2017).

A corridor can be thought as a route that is commonly traversed by a considerable number
of moving objects. Consider, for instance, the trips of 5000 buses in the city of Dublin
illustrated in the left part of Fig. 10, while the right part of Fig. 10 shows the 50 most
frequently accessed corridors at the city of Dublin. The corridors can be used in order to
abstract the main moving patterns from a given set of trajectories. Each path can be written
as a sequence of the observed corridors.

In this work we first detected the set of corridors from the set of bus trips. Then we
detected the sequence of corridors that reconstructed a particular bus line. In Fig. 11, we
illustrate the 8 corridors that were used in order to reconstruct the path of the examined bus
line. Then for each bus that crossed a corridor we extracted the travel time. In Fig. 12 we
present the travel time of Corridor 3 for 4 weekdays, showing a daily periodicity, where
travel time value do not deviate significantly from its previously reported value.

m
Bulllsiend  ARDSTOWN

m @5

Fig. 10 Bus trips at Dublin (left) and the 50 most frequent corridors (right)
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Fig. 11 The 8 corridors that were used in order to reconstruct the examined bus line

Finally, for each query path we estimated the travel time applying the snapshot princi-
ple, considering the travel time of the last bus that travelled the corridor. If the query path
concerned a part of the corridor and not the whole corridor then our method returned the
corresponding weighted last travel time, considering the total length of the corridor and the
length of the query path.

To infer the bus stops (i.e., DARE s;) we used the DBSCAN density clustering algorithm
on the locations where a vehicle is potentially stopped. Using a sample of the trips for the
bus line under consideration we initially identified all the data points that correspond to
stopped positions. Then we run the DBSCAN algorithm on these locations and we assume
that each of the clusters formed corresponds to a bus stop.

Similarly to the congestion mining use case, our experiments aim at evaluating the impact
of missing data (GRADE) and/or imputed data (DARE) on the results of estimating the
arrival time at bus stops.

4.3.1 Results

For the ETA use-case we use the Mean Absolute Error (MAE) and the Mean Absolute
Percentage Error (MAPE) as evaluation metrics, given the actual travel time for a route are
known.

Figure 13 shows the MAE obtained against the ETA dataset. Figure 13a shows the aver-
age MAE for non DARE-ed layers [y, I; and [, clearly demonstrating that introducing
relevant additional data improves the performance. On average, the first layer of informa-
tion [y achieves an MAE of 271 while using the additional information of layer /, results to
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Fig. 12 The travel times for Corridor 3 for 4 weekdays

an MAE score of 244 an approximately 10% improvement in comparison to layer /y. The
MAPE is 16.1 and 14.3 for the layers lg and I, respectively.

It is noteworthy that through the DARE approach, we are able to recover most of the gap
between to layers. Figure 13 demonstrates that when using DARE to infer the information
available on layer /; we achieve an MAE score of 256. The improvement is less significant
than using the actual data of the layer [ but we still achieve a 6% improvement over layer
lp. The MAPE obtained using the inferred layer /> information is 14.8 suggesting that the
inferred road network leads to 5% improvement in MAPE in comparison to using the actual
road network.

Figure 14 shows the MAE as a function of the query distance. As expected, MAE is
increased with distance. For long trip queries the baseline layer /[y scores an MAE of 624
while the /, miner scores an MAE of 455, approximately 27% error reduction, suggesting
that more layers of information are highly useful in longer and more difficult to estimate
queries.
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(a) Dublin ETA average MAE (b) Dublin ETA average MAPE

Fig. 13 Mean Absolute Error (MAE) and Mean Absolute Percentage Error (MAPE) for the Dublin ETA

@ Springer



386 Journal of Intelligent Information Systems (2018) 51:367-388

700 T

600 |-

500 -

400 |

MAE

300 -

200 -

100 |

O 1 1 1 1 1 1 1 1
0 2 4 6 8 10 12 14 16 18

ETA Query Length

Fig. 14 Dublin ETA MAE for the different miners with respect to the length of the ETA query

5 Conclusion

In this paper, we presented a reusable elements framework (REMI) for mining complex
event patterns from data. We have shown how REMI handles missing data by either data
enrichment (DARE), or via graceful degradation (GRADE). Further, we demonstrated
multiple scenarios, where REMI’s reusability can be utilized. These include fault toler-
ance, incremental development and inter- and intra-usability. In addition, we have shown
a mapping of the REMI architecture into an optimization problem (OTP) formulated via
a Linear Programming Problem (LPP). The LPP balanced between the three decisions
that managers must make when facing missing data sources: gathering, imputation, and
graceful degradation of the mining algorithms. Finally, we have demonstrated an implemen-
tation and deployment of REMI for two smart city use-cases for the cities of Dublin and
Warsaw.

To evaluate the implementation and demonstrate the usefulness of REMI, we performed
multiple observational experiments using real-world data. A first experiment has demon-
strated the benefit of collecting additional information, as well as demonstrated the accuracy
reduction due to GRADE. We used the second experiment to show that imputing missing
data DARE can be useful when information is unavailable. A third experiment support those
findings through an alternative use-case.

In future work, we would like to extend our experimental evaluation of REMI, to include
additional domains (e.g., the hospital data that we have mentioned in Section 2.3). Fur-
thermore, we aim at implementing additional components of the REMI architecture, using
state-of-the-art algorithms for the encoders, miners, and DARE (e.g., Pinelli et al. (2009)).
Another relevant research direction is to apply multi-view learning techniques to a subset of
the REMI layered stack.
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