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Abstract

When large amount of data is collected from complex time-evolving systm, inter-

active time-series visualization showed to be really useful to péorm exploratory

analysis and form an intuition of the system behavior. The literature proposes sev-
eral tools, but none of these provides high interactivity, centralzed data collection
and open experiments sharing. VizTool, the novel time series visuiation software

we propose, bridges this gap allowing for interactive and exploratory dataanalysis.

When visualizing time series, some sort of data approximation is neestl since this
is plotted in a viewport with a pixel width typically smaller than t he number of
points in the series. Many approximation algorithms have been proposetbut none

of these presents a satisfying trade-o between the compression rat and the abil-

ity to preserve perceptual features in the data. Our work tackles tte problem by
presenting a method to select a data adaptive hybrid approximationobtained by

composing diverse techniques.

Finding unknown patterns from time series data, known as motif disovery, resulted

to be one of the most relevant topic in the eld related to our work. Due to its

expensive computational cost, quadratic in the number of points, seval algorithms

which compute the motifs over data approximation have been proposedHowever,

such algorithms exclude exact results in any case. Therefore, as addihal con-

tribution we propose an anytime motif discovery algorithm which returns a result
anytime its termination is invoked, and which progressively convergs to the exact

result.
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Chapter 1

Introduction

Over the last years, there has been a rapid increase in the amount of datheing
collected. We witnessed a real data explosion which drastically chaged the way
we work and do research in a big variety of disciplines, such as biologynedicine,
telecommunications, sensor network. Within this context, time seies collection and
analysis have become one of the most relevant elds of study. When dealy with
large amounts of data measured from complex time evolving systems, intactive
time series showed to be an e ective way to perform exploratory analgis and form
an intuition of the system's behavior. The studies and developmerg within the eld
have been numerous, but we experienced a lack of easy-to-access spaupplying
centralized data collections and open sharing of experiments.

In order to bridge this gap, our work proposes VizTool, a novel time serie visual-
ization tool that o ers interactive and exploratory data analysis. It is a p latform
that fosters community e orts by providing a place to share and analyze datasets
and experiments collaboratively over common testbeds. We are convied that
transparency and comparability of experiments are crucial elements ofhe research
improvement process.

The tool adopts a subsampling hierarchy that makes the platform scalabléo datasets
of any size: this is a solution which exhibits an e cient resource usge by adapt-
ing the displayed data resolution to the client capabilities. The nal outcome is a
portable, ubiquitous and safe tool which implements a web client-srver architecture,
where the data is stored in a unique, safe and centralized server.eSeral state-of-
the-art techniques able to boost the overall interactivity (such as data prefetching
and data bu ering) have been applied. Moreover, several componentssuch as data
annotation and data import/export, have been integrated for data management ard
data sharing.

The main challenge when visualizing large time series is to maintainnteractivity
while allowing the user to quickly zoom in and retrieve detailed prtions of the
data. Moreover, since the data is plotted in a viewport with a pixel width which is



typically much smaller than the number of points in the time series some sort of
approximation of the original data needs to be performed. The best appmimation
for this task is the one with the best trade-o between compression raio and the
ability to preserve important perceptual features in the data. The literature contains
many examples of approximation algorithms for time series, from frequety-domain
methods, such as Discrete Fourier Transform and Discrete WaveleTransforms, to
time-domain methods such as Piecewise Aggregate Approximation, Adaptiv&Con-
stant Approximation and Gaussian Aggregation. These are however focused on
minimizing the Euclidean distance between the original data and thereduced one.
There are few algorithms which actually aim at preserving the perceptal features
of the original data. Ramer-Douglas-Peucker, Perceptually Important Poirts and
Important Extrema are the most widely cited. However, while at low compres-
sion ratios, they model the data pretty well, their approximation error (in terms of
Euclidean distance) becomes considerable at high compression ratios.ofsidering
these limitations, we claim that there is not a single existing tecmique which behaves
well under the interactive visualization requirements depicted above. Therefore, we
propose a method to select a data-adaptive hybrid approximation obtaind by com-
posing various technigues.

Time series motif discovery, i.e. the task of nding unknown patterns from time se-
ries data, is one of the most relevant topics in the research eld relatd to our work.
Indeed, it is one of the fundamental time series mining componentsnovided by our
tool. The obvious solution to such a problem has a worst-case quadratic cos the
number of points in the series, which compromises the overall intectivity. From
our experience, in the majority of cases, the domain expert looks jusfor a brief
overview of the motifs, while the exact report is required only in goradic circum-
stances. The literature proposes several algorithms that compute the wtifs over
approximation of the data, but these exclude the exact result in any cas. Therefore,
as additional contribution, we propose an anytime motif discovery algorithm which
progressively improves the obtained results, a solution which adapst the execution
time to the user's needs without compromising the software interatvity.

The data collected from the InfraWatch Project, where a big number of sensors
were embedded and attached to the Hollandse Brug by Strukton, has beete main
industrial dataset we used in our experimentations.

The rst chapter of this thesis introduces the work which has beenconducted so far:
time series data mining tasks and visualization tools will be discused. Moreover,
the principal techniques for time series motif discovery and tine series segmentation
will be discussed. In Chapter 2, we will outline the software archiecture and the
main components that it provides. The conceptual choices we made wibe proposed
as well. The observations and the many steps which brought us to the formiation
of the data adaptive hybrid approximation algorithm will be outlined in C hapter

2



3. Chapter 4 outlines the motivations and the concepts behind the resoition-aware
motif discovery algorithm we propose. Finally, in Chapter 5 our conclusons are
presented and some proposals for future work are made.

Part of the research in this thesis has been presented at Benelearn 2018¢ annual
machine learning conference of Belgium and the Netherlands, in Nijmege This
master thesis is written as a partial ful liment of the requirements of the degree
Master of Science in the Leiden Institute of Advanced Computer Sciece (LIACS)
of Leiden University, and is supervised by Arno Knobbe and Ugo Vespier.



Chapter 2

Related work

Three main research elds are related to the content of this thesis. The main
outcome of the work is a novel web-based tool to explore and mine high diemsional
time-series. Therefore, our research focussed mainly on interdaee time series data
mining. Here, we analyze the methods proposed so far to interactivelynvolve the
domain experts, and so, make them more e cient and e ective while performing
data mining tasks on massive time series data. Hence, topics such as ghitous and
anytime computing will be looked at closely.

The aforementioned research elds involve all the studies which cotern data mining
tasks for time series. Indeed, we will focus mainly on two relevanproblems: data
sub-sampling and time series motif discovery. We will analyze prosind cons of
several segmentation techniques mentioned in the literature, and @ will propose an
anytime approach to perform time series motif discovery.

Finally, the analysis of all the open platforms to share and analyze time sges and
experiments collaboratively is intrinsically related to the content of this thesis.

2.1 Background

The following section introduces some basic notions and terminology wevill use
throughout the entire thesis. Moreover, we de ne some assumptions & make and
which will be valid henceforth.

A time series is a collection of values collected over time.

De nition. A time series T is an ordered sequence of n real-valued variablek =

In many data mining tasks, as motif discovery, we will often work with subsequences
of a given time series.

De nition.  Given a time seriesT = ftq;ty;:::;thg of length n, a subsequence
of T is a series of lengthm n consisting of contiguous time instant from T,
S=fttksr;iiiitkem 1@ Withl k n m+1.



Often, time series are too big to be analyzed and data approximation isiecessary.
The aim of data approximation is to reduce the size of data while retainng the
signal fundamental shape and characteristics.

De nition.  Given a time seriesT = fty;t,;:::;tyg of lengthn, a representation of
T is a model T of reduced dimensionalityd\ <<n such thatT closely approximates
T.

Most of the data mining tasks such as clustering, classi cation, predition and motif
discovery, involve the concept of similarity. The notion of similarity should be based
on perceptual criteria.

De nition.  The similarity measure D(T;U) between time seriesT and U, is a
function taking two time series as inputs and returning the distaige between them.

Every evaluation which involves the concept of similarity in our work, will use the
Euclidian Distance. Although we know it is not the best measure to asses the
intuitive notion of shape, it has shown to be e ective when working with really
large datasets.

De nition.  Given two time-seriesP = fp;p2;:::;pngand Q = fou; ;! 0,
the Euclidian Distance between them is de ned as:

\
u

xXn
LEQ=t ¢ g)2 (2.1)

i=1

In many cases, we have to compare a time series with its approximatecepresenta-
tion. In such a case, being the points in the second fewer than the puois in the rst,
we need to up-sample the approximation. We will always perform the p-sampling
process by using Linear Interpolation.

De nition.  Given p; a point in the original series P = fpy;p2;:::;png and py; its
timestamp, g the commensurate point in the reduced signa®Q = fo; p;:::;0ng is
computed as:

8
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2.2 Data Mining tasks for time series

This section gives a brief overview of the main data mining tasks relted to time
series. We will focus on data segmentation and time series motif diseery, as both
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are deeply analyzed in our work.

According to [7], the purpose of time series data mining is to try to etract all mean-
ingful knowledge from the data. Therefore, the most prominent problens arise from
the high dimensionality of data and the di culty of de ning a form of sim ilarity-
measure, based on human perception. We totally agree with this formalizaon
of the problem, hence as Esling does, we organize the time series dataning in
three major areas: representation techniques, similarity measuraent and indexing
method.

The rst data mining task for time series we mention is clustering , i.e. the process
of grouping di erent time series in such a way that time series ingde the same group
(cluster) are most similar to each other than the ones into a di erent group. That
is to say that clustering aims to compose groups of time series which arsimilar to
each other and dissimilar to time series in other groups. Formally, clstering works
in order to minimize intra-cluster variance and maximize inter-cluster variance. The
problem is extended even to non-overlapping subsequences of a glivtime series.
The main approaches taken to solve clustering problems areSelf Organized Maps
(SOM), Hidden Markov Models (HMM) and Support Vector Machines (SVM).
Given a set of time series, theclassi cation task aims to assign a label to each
one of these, using the knowledge gained from a set of time series for ish the
labels are already known (training set). Formally, given an unlabeled ime seriesT,
classi cation assigns it to one classc; from a setC = fcy;¢p;:::;cng of prede ned
class. In classi cation, di erently from clustering, the set of classes is already known
and the model is trained on an example dataset.

The last two data mining tasks we mention are prediction and anomaly detec-
tion . The rst aims to build models out of the current data in order to fore cast the
next incoming data. The second seeks abnormal subsequences in a esriUsually,
the standard approach to detecting anomalies in the data is to build a madel which
describes the series, and successively, mark as anomalies seqesrtbat exhibit dif-
ferent behavior from the one modeled.

2.2.1 Similarity measures

Almost each data mining task involves the concept of distance among signalddence,
a de nition of similarity between time series which takes into acoount the percep-
tual criteria is required. Several time series similarity measues can be found in the
literature, and they can be classi ed in four categories.Shape basedlistances com-
pare the overall shape of the seriesEdit based metrics compute the total number
of steps which need to be taken to transform one series into another ond-eature
baseddistances extract features from the series and compare them with anyiid of
distance function. Finally, structure-based similarity measures extract higher level
structure from the series and compare them each other.
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2.2.2 Segmentation

Segmentation seeks for accurate approximations of time series by reduag its di-
mensionality, while retaining the shape and the characteristics of he data [7]. From
a mathematical point of view, the aim of such a task is to minimize the eror be-
tween the approximated signal and its original version.

The literature presents a plethora of segmentations techniques. Awrding to [12], we
can divide them in two categories: non data-adaptive which keep constant the num-
ber of points used to reduce every region in the serieglata-adaptive which adapt
the points used to reduce a given region, according to some features eixhibits.

2.2.2.1 Piecewise Aggregate Approximation

Surely, the Piecewise Aggregate Approximation(PAA) is one of the non-data-adaptive
most-used dimensionality reduction technique; it is also known aspan-based aver-
aging and simply averaging. It approximates the signal by using the mean alues
of equally sized frames obtained by splitting the series with a cortant-size slid-
ing window. Given a signal P = fps;p2; png and a sliding window of sizem, it

imation and original series even at high compression ratio, the perceptudkatures of
the signal are largely lost. Therefore, the signal results to be progreagly smoothed.
A slightly modi ed version of the PAA can be found, instead of computing the arith-

metic average of the aggregation intervals, it computes the weighted avage. The
weight of each point is its normal distribution g(x) in the interval.

2.2.2.2 Piecewise Linear Approximation

The Piecewise Linear Approximation (PLA) is probably the main undertaken ap-
proach over the past years. As the PAA, it approximates the series with aset of
straight lines. But, here each one of the segments is obtained by linkig the rst
and the last point in the interval. PLA is an adaptive-method, i.e. the segments
are not equally sized. Starting from two points, those are recursivegl joined until a
given euclidean error threshold is reached. The top-down version ofhie algorithm
works the other way around: starting from one segment linking the rst and the
last point in the series, it recursively splits it in di erent s egments, until each one of
these presents an error below the threshold. A sliding window wsion is available
as well. It grows a window left to right until the threshold is exceed.

2.2.2.3 Ramer-Douglas-Peucker

The Ramer-Douglas-Peucker algorithm, also known as end-point t algorithm or
split-and-merge-algorithm, is one of the earliest data-adaptive algorithm Shortly,
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it uses more points to approximate regions of the series where the stdard devia-

the rst and the last point in the series. Then, it nds the furthe st point from
the segment merging the two marked points, we call this pointp; . If ps is closer
than epsilon to the segment, all the not marked points are discarded. Cierwise,

the approximated series is the one composed of the only marked points. K point-
segment distance is computed by using the perpendicular distanceAs shown in [1],
at reasonable compression ratios RDP has a really high capability of preseing the
perceptual features of the signal, better than the algorithms previouly mentioned.
But, as the compression grows the approximated series result to be annreal rep-
resentation of the original one.

2.2.2.4 Maxima Extrema

Fink et al in [8], propose Maxima Extrema a fast lossy compression techique,
based on assignment of importance levels to the time series minima antaxima.
The authors de ne four type of extrema: strict, left, right and at ext rema. They
suggest how every time series can be compressed by selecting itdcs, left and
right extrema. Moreover, in order to achieve higher compression ratiosFink et. al
formalize the concept of important extremum. Given a distance functon d and a

positive value R, the point g of the time seriesP = fa;;az;:::;a,gis an important
minimum if it exist indexes i, and i, wherei; <i<i ,, such that, & is a minimum
among a; ;:::;ai, dist(ai;a;) R anddist(ai;ar) R. The de nition of impor-

tant maximum is the other way around. Therefore, we can derive the fornalization
of importance of a given point as the maximal value of R for which the point is §ill

an important extrema. By using this formalization, we can easily reducea given
series by picking the required number of points after having ordeed them accord-
ing their importance value. Maxima Extrema presents characteristcs similar to the
Ramer-Douglas-Peucker algorithm.

2.2.2.5 Discrete Fourier Transform

The Discrete Fourier Transform is another widely-used technique It reduces a time
series of lengthn to a set of n sine/cosine waves, which composed together recon-
struct the original data. The algorithms converts the series from the time domain
to the frequency domain. Each one of the obtained waves has an associatea-f
guency, which is composed of an integer multiple of the fundamental #quency and
a complex number named the Fourier coe cient. The FFT costs O(n?) operation,
but by using the Fast Fourier Algorithm, we can compute it in O(nlog(n)) time.
According to our experiments [1], the FFT approximation unveils the best trade-o
between Euclidian Distance and perceptual features preserving.nl[1], given a time
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series of lengthn, in order to reduce it to m < n=2 points, we computed the FFT
coe cients and calculated the inverse of the coe cients trimmed to m values. By
doing this, we ensured a reduced signal of lengtm.

2226 SAX

In [15], Lin et al present the Symbolic Aggregate Approximation (SAX), a symbolic
representation composed of equiprobable symbols, which allows for diemsionality
reduction and indexing. As PAA, it splits the series in equally sizedregions and
compute the mean of the value in each one of these. Then, according to thmean
amplitude, it assigns to each one a symbol from the alphabet. The iISAX regsen-
tation extends SAX by allowing di erent resolutions for the same word.

2.2.3 Time series motif discovery

Time series motif discovery is the task of nding unknown patterns from time series
data, that is to say nding every subsequences that appear recurretty in a longer
time series [7]. Motif Discovery is a relevant problem to a big varety of disciplines
like biology, medicine, telecommunications, sensor network. This&levance comes
from the utility motifs have in the generation of insights about the system behavior
from a domain expert point a view.

Di erent formalizations of the problem can be found in the literature, and among
others two are the most common-used. The rst formalization, aims to nd the
top-K motifs ranked according to the number of instances, i.e. the nuber of times
a given subsequence appears in the time-series. This formalizatiaigns the motif
discovery problem to the clustering problem. In many of the proposd solutions,
two or more time series constitute a motif if their distances is les than a user given
parameter R.

The second formalization aims to nd the top-K subsequences matchesithe time
series, ranked according to their similarity. It does not considerthe patterns number
of occurrences. The latter is the one used in our work.

Given the relevance of the problem many time series motif discovgralgorithms have
been proposed. We can classify them into two categories, the exact mdtaiscov-
ery and the approximated ones. The rsts rely their research on the oiginal data
and ensure exact results, while the seconds use series approxinuats and therefore
give approximated result. The high research on approximated algorithmss given
to the high computational cost of such a task. Given a time-serie? of length n
and a motif of length m, the obvious algorithm to perform exact match discovery
costsO(n?m). A task which presents quadratic cost in the number of items, clealy,
cannot be used with massive series.

Before to describe the most relevant motif discovery techniqueproposed, we have
to mention that every algorithm assumes normalization of the time seriesor subse-
guences, in order to remove o set and scaling e ects. Moreover, edicone of them

9
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Figure 2.1: Segmentation techniques example. Piecewise Aggregate Approxi-
mation, Gaussian Approximation, Fast Fourier Transform, Ramer-Douglas-Peicker,
Maxima Extrema. 10




Figure 2.2: Time series visualization tools. a. Chronolenses.b. LiveRAC.
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Figure 2.3: Time series visualization tools. a. Stackzooming. b. XmdvTool.
c. VizTree. d. Kronominer.

12



excludes from the results the trivial matches, i.e. all the motifscomposed of over-
lapping windows.

2.2.3.1 Muen-Keogh exact motif discovery

In [19], Mueen et al. propose MK, probably the most cited exact algorithm inthe
literature. The main concept behind it is that, in most of the cases, t is possible to
discard a-priori matches to be analyzed. Basically, it makes sense toest just the
promising matches and skip the other. The authors exploit the triangular inequality
in order to de ne a lower bound and prune the computation. The idea isthat, given
a subsequenceef as reference, for any pair of windowsg; b) in the signal, we know
that D(ref;a) D(ref;b) D(a;h. So, we can use the distances between the
reference sequence and the windows in the signal to de ne lowerobinds for every
possible windows match. Now, by knowing the best-so-far match, wean prune
the research by a-priori discarding matches with lower bounds greatethan what
we have so far. In the worst case, i.e. when at each step every lowepbnd is less
than the best so far, the computational cost keeps to be quadratic in thenumber of
elements. In [19], the authors adopt a technique widely-used, theagly abandoning:
when computing the distance between two time-series or subsequces, it is possi-
ble to abandon the computation as soon as the error exceed the best-so-faisthnce.

2.2.3.2 Mueen, all lengths motifs

In [18], Mueen proposes an algorithm which allows the discovery of exact atif for

every possible length of the window. An obvious implementation of suctan algo-
rithm would have a computational cost equal to O(n3m). But, with the use of a
lower bound, the author is able to prun the computation by freeing it from discov-
ering the same motif at di erent lengths. We will not go to much in detail with

the description of the constructed bound, since it would need a dgemathematical
discussion. However, we mention that the basic idea behind it is tat we can build
bound for error of longer sequences by using the error between shortelistances.
Basically, at each step with windows of lengthm, the algorithm is able to prun the
computation by using the knowledge gained at the step before, with widows of
lengthm 1.

2.2.3.3 Castro mrMotif

In [3], Castro et al exploit iISAX symbolic representation to obtain motifs at di erent
resolutions. The iISAX segmentation converts each window to a symbolistring as
described in the previous section. Two windows constitute the ame motif if their
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symbolic representations t each other. In order to extract motifs at di erent reso-

lution, each window is converted to multiple iISAX representation. The conversion
is performed by adopting di erent alphabet lengths, which are all power of 2 in
the range [2 64]. Dierently from MK where the authors look for the best match,

Castro et. al seek for the best top-k matches, ordered according the maber of in-
stances in the signal. The same authors in [4], make an extension to thisagk which
uses Markov Chain models in order to estimate the expected frequey of a motif.
This knowledge is obtained regarding a reference model that re ec the background
distribution of the motifs. By using it, the domain experts have an instrument to

evaluate the degree of relevance of the found motifs.

2.2.3.4 Top-k motif discovery

Usually, we force the top-k motif discovery algorithms to produce a stof results
such that they are not overlapping each other. From this con guration, arises a big
memory issue. Every time a new motif enters the top-k list, up to bur other motifs
could be removed. Therefore, we need to keep into memory the sca®f the pre-
viously checked matches. They are approximatelyO(n?) pairs of windows, a huge
number when working with long series. In [14], Lam et al tackle the probém. The
work, by doing some assumptions, proposes an online algorithm which consws
( w+ 2klog(w)) oat number on average (w is the motif length). The proposed
online-algorithm implements early abandoning as well.

Finally, we just mention that, a plethora of techniques which compute approximated
motifs by using random projection algorithm, as [24], have been proposedThese
are usually outperformed from aforementioned algorithms, so, we skip th@nalysis
of them.

2.3 Interactive time series data mining

In the last few years, several time series visualization and miningdols have been
proposed, but none of them combines interactive and intuitive approacks with the
problem of handling large datasets. We can identify two typologies of prodcts. The
rst is composed of those tools which supply an interactive time sers visualization
and in few cases allow on-the-y data transformation. The second is about hose
platform which allow algorithms and lters composition (work ow engine) , without
providing any data visualization interface. This section describe the most relevant
tools proposed, and in the majority of the cases developed (there areviewhite
papers).
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2.3.1 A visual analytics for peak preserving prediction of seasonal
time series

In [9], Hao et al. present a time series approximation and prediction algathm,
ables to preserve the most relevant peaks and moatifs in the signal. Thalgorithm is
a modi ed version of the Ramer-Douglas-Peucker approximation technjue, where
a simpli ed distance metric is used in order to narrow down the conputational cost.
The proposed algorithms assigns a di erent weight to each one of the pointin the
signal, in relation to its age. This is due to the authors assumptions thatmore
recent points should always a ect more the prediction. In [9], Hao et al. stress the
e ectiveness of the algorithm, but as we observed in [1], time serieapproximations
techniques which reduce the signal by extracting most relevant paks from it, achieve
satisfying results only at low compression ratios. At relatively high reduction, the
euclidian distance between original data and approximation explode. &, it cannot
be considered a right approach when dealing with large data.

The aforementioned technique is used into a visualization tool whils uses a high-
resolution cell-based visualization, in order to concisely depict lie time series. The
predictions are outlined into a detached window by using line chats; on the left side
are visible historical data, on the right side predictions embeddednto a certainty
band. The band draws indicators which according to the their color, pont out
the prediction accuracy. The data zoom-out is constrained within xed limit by
the platform; this is because if exceed a reasonable threshold, the ghe-y data
aggregation would become too expensive, a ecting the overall interactiity. It is
straightforward, but necessary, to observe that the zoom-out limitation end up with
considerably narrow down the user exploratory possibilities.

2.3.2 LiveRAC

In [17], McLachlan et al. present LiveRac a visualization tool implementa in Java
which supports big time series analysis and exploration. As many otherdols, the
system uses matrix layout and semantic zooming, i.e. visualization tehniques which
displays charts by using an order-able matrix, and where the displged objects adapt
their graphic representation according to the screen available spaceThe authors
suggest how the user interface design and architecture has been deiw by a set
of principles. The rst of them is the observation that simultaneous visualization
of di erent levels-of-detail provides deep and useful context iformation. Secondly,
the user, when possible, should be fed with graphical representaths he is used to.
Therefore, the tools depicts the data by using standard line and bar lkbart. The
spatial positioning is the strongest perceptive impression, so theiser is supported
by a side-by-side comparison rather than remember the previouslyeen information.
Moreover, the overplotting results to be misleading. The simulaneous visualization
of several views becomes more e ective when these are connected eaxther, i.e.
the zooming of one time-series is propagated to all the other. Finally, MLachLan
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et al. stress the importance of presenting a data overview before aiing it to be

zoomed and ltered.

What we are mainly concern about, is the fact that although the tool copes wih

massive dataset, it does not make any data pre-elaboration. That is to sayHat

the data aggregation (they are implemented 4 di erent typologies: min, max, mean

and cardinality) is performed on the y, and so it is time consuming. As stated by

authors, when the user changes the time windows or rst expands a ckfrom a block

chart, the server query to obtain more data may takes seconds. The todiaces this
and keeps interactivity by disjoining server querying and graphi@l rendering into

two di erent threads. But, we are still concerning about the e ect iveness of these
with really massive data. The tools does not allow data composition or the ge of
on-the-y lters/algorithms. Figure 2.2.a depicts a screenshot of the tool.

2.3.3 ChronoLenses

In [26], Zhao et al. present one of the most interesting tools we analyzedChronoLenses,
a technique for interactive time series visualization and exploratoy analysis, which
enables time series derivation and composition and allows interactivgparameters
and functions experimentation. The tool introduces the concept of énses, used to
select and zoom portions of data which can be ltered and transformed. Allthis
takes place on-the-y and gives immediate feedback to the user, whitis enabled
to progressively and iteratively build pipelines. The tool supples mainly two func-
tionalities: the time-series transformation by using operators; and he time-series
computation as composition of other time series. The tool implements althe func-
tionalities the authors list as necessary: the dynamic selection of teresting region
as input; the dynamic transformation of used parameters; immediate vigal feed-
back of the build pipeline; the possibility of reusing intermediate results and going
back to earlier steps in the pipeline. We did not test the behaviorof the tool when
dealing with massive data sets, so we do not know the e ective scalality of it. In
Figure 2.2.b, is visible a screenshot of the tool.

2.3.4 Kronominer

In [25], Zhao et al. present KronoMiner a multi-aim tool for the visual exploration

of multivariate time series, mainly focused on non-intrinsicallyperiodic linear se-
guence of points. The tool has been developed earlier than ChronoLensgz6], by
the same authors. It presents many common points with the afore-mentioad tool,
but it di ers in the visualization-technique used. KronoMiner di splays the data by
using a radial display, where circular and linear layout are combinedogether. The
tool claims to be an instrument ables to deal with multivariate data sets, where
di erent views facilitate the user exploration. It makes this possible, by proposing
di erent perspectives of the data, such as: large scale overview; teporal multi-foci

hierarchies, side-by-side comparison, etc. Besides data scrolfj, zooming and pan-
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ning, the user exploration is supported by data static analysis. The wok introduces
the concept of lenses, later on introduced even in ChronoLenses. Herthe authors
introduce MagicAnalytics Lens, an interactive visualization technique which allows
for on-the- y computation and visualization of functions involving two t ime series.
As many other tools, it does not clarify the e ective scalability when dealing with
massive datasets. We really concern about the e ective responsivese of it, given
the on-the-y computation of many operations as zoom, pan or the use of the
MagicAnalytics Lens. Moreover, we strongly believe that the standard Ihe-graph
visualization is still more intuitive and readable. Conversely, theradial visualization
helps patterns identi cation, but loses the immediate temporal feding given by the
rst. Figure 2.3.d depicts the graphical-layout used in the time seiies visualization.

2.3.5 XmdvTool, prefetching for visual data exploration

In [6], Doshi et al. tackle the scalability problems encountered wherthe tools have
to deal with massive datasets. They show how interactivity involves the necessity
of real time responses. To solve the aforementioned problem, the pap@roposes
semantic caching and several prefetching techniques, which arembedded into a
freely publicly available tool: XmdvTool. The semantic caching is de ned as the
dynamic caching of objects which logically belong to a same entity, andait can be
described by a unique semantic descriptor.

The necessity for semantic caching is justi ed by the fact that client queries are
not causality driven, but follow a clear pattern. Moreover, given the exploratory
structure of the tool, these tend to be contiguous each other rather tlan ad-hoc.
Shortly, the authors motivate semantic caching and prefetching withseveral reasons:
database queries are usually contiguous each other; usually, the exploiah tends
to be localized into a region for long periods; the tool structure faditate the users
behavior prediction; user performed operations occurs within sustantial temporal
intervals, so there is temporal-room to load data.

The several prefetching strategies, one of the key focus for the workshow an
evolutive behavior which progressively, achieves better perforances. The system
achieves this mainly by analyzing the user most relevant scroll diretion and by
guessing the region of interest in the data (statistical analysis). Fom these assump-
tions, 5 di erent prefetching strategies are formalized: random, the next direction
and so the data to be loaded is randomly choose; same direction, the neglirection
is equal to the previous one, this according to the observation that theuser usually
scroll in the same direction for a while; focus strategy, the data beinging to the
most interesting region is loaded, where the most interesting regiamare established
by analyzing the chronological browsing data collected from other usetsvector
strategy, the next direction is computed as a three-dimensional veor, where the
dimensions respectively refer to movement start, movement ethand level-of-detail.
Two di erent techniques are used to predict the next user direction in the last strat-
egy. The rst technique average the historical user movement, thesecond performs
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a weighted average, giving progressively higher weights to the recemovements.
The authors mention that the bene ts gained by using a prefetching drategy to-
gether with semantic caching, are really higher than the ones obtained byust using
semantic caching. Figure 2.3.b depicts the tool.

2.3.6 Cypress, managing time series streams with multi-scale com-
pressed trickless

In [21], Reves et al. present Cypress a framework to archive and quergnassive
time series streams. [21] does not present any visualization tool, buive mention
it because it proposes a technique which results to be interesig to the aim of
maintaining interactive and responsive any hypothetical tool. Cypress tackles the
problem of e ciently storing the data and quickly perform statistic al queries and
data mining tasks on it. In particular, the authors suggest that many statistical
queries can be solved over compressed data, and so propose three deset data
compression methodologies.

The work proposes a multi-scale technique to decompose the data and dah sparse
representations of these in several domains (time domain, frequenajomain). Each
incoming stream is separated into three sub-streams, named trickls, focalized on
di erent time scales.

The rst sub-stream (LoF trickles) is composed of the signi cant frequencies in the
signal. It is obtained by applying a low-pass lter to the original signal with cut
frequency equal tof s=2M; wherefg is the sampling frequency andM a parameter
which needs to be tuned according to the data. A further step is take, the LoF
trickles is subsampled toM values by using another low-pass lter. The second sub-
stream (Spike trickles) extracts the peaks from the signal obtained # subtracting
the LoF trickles to the original signal, where the noise has been remowe Finally,
the third sub-stream (HiF trickles) is the signal residual, obtained by performing
random projection of the signal obtained by subtracting LoF and Spike substreams
to the original series. The random projection is the compressive ranoim projection
by Johnson-Lindenstrauus.

The three sub-streams, focused on di erent scales (base frequeies, peaks and resid-
ual), decompose the original data in a sparse and compressed representat. The
authors show the solutions of many statistical queries over the compised data, so
optimizing time and space consumption.

2.3.7 Multi-resolution techniques for visual exploration of large
time series data

In [10], Hao et al use not linear time distortion techniques in order to gerrate
aggregate visual layout, named multi-resolution grid layouts. So, the notlinear
scaling of the temporal axis is the main innovation introduced by ther work. The
authors formalize the concept of DOI, Degree Of Interest, and use it irthe procedure
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of drawing multi-resolution charts, i.e. higher is the interest of a data region, higher
is the resolution used to display it. Precisely, the DOI of any elenent x in the
data, is de ned as its a-priori degree of interest (API[x]) minus the distance it has
from the current point of focus. [7] outlines two di erent formalizat ion of DOI:
time-dependent, which it is not a ected by the data features but just by time; and
data-dependent, the other way around. In order to compute the data-depndent
Degree Of Interest, the data is split between di erent bins and, by using a specic
function (the standard deviation could be one), a DOI is assigned to eactone of
these. The nal graphical outcome is a matrix layout which uses chromatc scales
to outline the amplitude of data inside each cell. Moreover, the biggeis the Degree
Of Interest of a given region, the bigger it will be the associated cellvidth and will
be the data resolution.

Despite the space e ciency, we do not consider this an e ective saltion, because
with a not-linear scaling of the temporal axis, the human capability of abdraction,
gained by data visualization, results to be partially lost. That is to say that the
charts become much less readable and intuitive.

2.3.8 Visual interactive preprocessing of data

In [2], Bernard et al propose a framework which allows explorative and vigal anal-

ysis of preprocessing pipelines, integrating both data diagnosis andata transfor-

mation functionalities. As stressed by the authors, before the explaative analysis
phase, the data always needs some preprocessing. But, despite theportance of
this, the majority of tools handle the data only after a preprocessirg phase carried
out in a black-box approach by the domain experts. So, the works aims to tade

the problem by supplying a framework, where data is interactivelypreprocessed by
arbitrarily composing the provided components, and where the resu$ of each step
are graphically displayed. At each step, the user is driven and fadilated by the

tool.

The framework supplies to the user ve components. The rst is a preprocessing
toolbox which provides instruments to clean, reduce, normalize segment, measure
similarity and build descriptors of the data. Analytical operations like time series
composition are not supplied, because the authors consider this asideom data

preprocessing. The work ow-view displays and allows navigation of he composed
pipeline. The detail-view displays the intermediate results of the preprocessing.
The raw-data-selection-view displays the original data. Finally, the statistics-view

presents a set of statics over the data and their change in relation tolie taken steps.

2.3.9 Stackzooming

In [11], Javed and Elmqvist propose Stackzooming a technique which kws for
multi-foci interaction, i.e. the simultaneous high-resolution visualization of sev-
eral and di erent regions of the same time series, while the context ad temporal
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awareness are preserved. The tool works as follow: the user interaetly builds

a hierarchical stack of time series strips. Strips at di erent stak levels represent
di erent zooming levels (increase the top to the bottom) and same leel strips (sib-

lings) represent branch of the visual exploration. The work tackles tle same problem
presented in LiveRac, the multi-foci interaction, but instead of using a unique view
combined with data visual distortion, it exploits the mono-dimensional nature of the

data in order to show hierarchical strips. The presented technige is implemented
and tested in Trackxplorer tool.

We consider the usefulness of such a technique constrained, senaccording to our
experience, it is not a key issue the simultaneous visualization ofeseral views of
the same time series. Conversely, we consider much more usefuletlsimultaneous
comparison of di erent time series, feature implemented by stackeoming with the

use of the un-readable and overwhelming overplotting. In Figure 2.3.ais visible an
screenshot of the tool.

2.3.10 VizTree

In [16], Lee et al present VizTree a time series pattern discovery andisualization

system, based on augmenting su x trees. The data are approximated though a
symbolic representation and codi ed into a modi ed su x tree, wh ere patterns fre-
guencies and other properties are mapped with the use of di erent calrs and other
visual features. The used symbolic representation is SAX, Symbolic Agggate Ap-
proximation. It transforms the time series into a sequence of equirobable symbols.
This is achieved by splitting the signal in di erent regions of same sze to be trans-
formed. The signal is split with the use of a sliding window. The stings obtained
are inserted into a su x tree which has k leafs per node, where eactone of these
k-leafs value is one of the symbol from the k element chosen alphabet. Exy time a
new string is inserted, the frequency of the related path is updagd by increasing its
thickness. By using this technique, it is possible to identif motifs just by locating

the thick paths in the sux tree. The same methodology allows the location of

anomalies by identifying the thin paths.

The authors propose even an extension to the su x-tree in the di -tr ee, which al-
lows di erent time series comparison. It is obtained by computing the di erence
between the branches thickness of the two time series su x tres. The thick paths
inside the su x-tree represent anomalies.

To conclude, the works propose an interesting technique to quickl perceptually lo-

cate patterns and anomalies in the data, able to scale when dealing with masse
datasets. A screenshot of the tool is visible in Figure 2.3.c.
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2.3.11 ATLAS, maintaining interactivity while exploring massive
time series

In [5], Chan et al present ATLAS, the most complete system we encountexd so far.
It combines high performance databases with predictive caching and LOOLevel
Of Detail) handling, both solution coming from computer graphics and databas
systems. The authors outlines three necessary features into a walization tool:
the possibility of using Iters, aggregations and trending over the data; the load
balancing when dealing with massive datasets; the responsivenessea when big
data fetching is requested. Several techniques from database sgshs are proposed,
like the use of column-oriented database, in order to boost operations He data
aggregation, and load balancing. From computer graphics, is taken the princig
of Level-of-Details; according to it, di erent levels of details are loaded in relation
to the current zoom and the space available in the viewport. By doing his, the
workload is moved from the client to the server.

ATLAS supports scrolling, zooming, panning, Itering, ordering and grouping of
time series, which are displayed through line or bar-chart. Many of these operations
are constrained, so the interactivity it is not a ected. An example of this is the
panning, it is constrained to a maximum speed in order to keep constanthe tool
responsiveness. Moreover, the tool uses many expedients to bodle performances,
as the prefetching (same concept as in XmdvTool, i.e. if the user at th time t is
scrolling from left to right, probably even a the time t+1 it will be scrolling from left
to right) or the loading of data which are actually visible in the client window. To
keep at the best the responsiveness, the system keeps active theractivity with
the user even when data is been loaded, marking with apposite labelh¢ sections
which are waiting for data.

ATLAS seems to us the most e ective tool under the responsivenessagint of view. It
does not allow time series composition and components usage as Chronolessieut
it combines optimal solutions on both client and server side, which mak it probably
the most scalable tool we looked at. There is a big aspect we are concemngi about:
the data aggregations necessary to the LOD it is performed on-the- y by tte server,
it might compromise the responsiveness when using really big timseries.

2.4 Open platforms for sharing and analyzing dataset
and experiments collaboratively

In this section, we brie y review the online platforms which allows algorithms and
experiments sharing. Given the extent and the heterogeneity of theonsidered envi-
ronment, we narrow it to the only platforms which collect and organize data related
to machine learning and data mining tasks.

The UCI Machine Learning Repository! is one of the several repositories which col-

Yhttp://archive.ics.uci.edu
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lect databases, domain theories and data generator shared by the machinealming
community. MLOSS?, the Machine Learning Open Source Software is a Java library
which implements several machine learning tasks.

The MLComp? platform, which collects algorithm and dataset, exhibits charac-
teristics similar to what we propose. By supplying several datasetsit allows the
comparison of user submitted algorithms with the ones already uploaded to the
platform. The user target is the complete machine learning community so it does
not supply any time series focused tool, which allows for exploratig and iterative
analysis.

OpenML [23], combines the functionalities supplied by MLComp with new ones, but
it does not allow user-submitted algorithm execution. OpenML* proposes a standard
format to describe experiments con guration, algorithms and results. This format
relies on Expose, an anthology which gives a formal model to describe ddrent
types of experiments. Within the platform a set of APIs is provided, by allowing
automatic data upload. Finally, the tool allows direct SQL interaction w ith the
underlying database. Many other web-platforms can be found, but the mgority
of these collects result achieved with the standard algorithm con guraions, which
constrains reusability and usefulness of them.

Di erently from all the aforementioned platforms, our work supplies a repository
where experimental results and algorithm are collect, but at the sameitne provides
an e ective interface to explore and navigate the data.

2http://mlos.org
3http://micomp.org
“http://exdp.cs.kuleuven.be
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Chapter 3
TimeViz

This chapter analyzes all the technical aspects related to our softwarémplementa-
tion and outlines the motivations behind every choice we made. A briey descrip-
tion of the functionalities provided, their implementation and the ir usefulness will
be given. We will mention even some functionalities and strategies weid not adopt,

explaining the reasons of such a choice.

Furthermore, we will discuss some experiments and studies we germed over sev-
eral segmentation techniques available in the literature. As resultof these analysis,
a model selection technique is proposed. It performs model set@n in order to ap-

proximate di erent regions of a given series using di erent segmetation strategies,

according to some each one of these regions exhibits.

3.1 Overall architecture

Here, we describe the overall architecture of the platform, mentioing solution and
technologies adopted. The last part of the section describes the main fctionalities
and components provided by the tool. The description of the data minhg compo-
nents is left to the next chapter, where we propose an implementatin of an anytime
motif discovery algorithm.

3.1.1 Client-server web-based solution

The time series visualization has been proven to be an e ective wayto exploit
the human capability of abstraction, so it has become a really-used appro&cin
a lot of areas as di erent as medicine, web, telecommunications, nanal market,
sensor-network. In many of these scenarios the displayed and analyzetfhta is re-
ally sensitive (medicine is just an example), so a safe and centrakd location where
safely store the data is, in our opinion, a prerogative. Moreover, on dailybasis the
size of this data is exponentially growing and would be really inconvernt, often
impossible, to move them across di erent laptops/desktops. These a the main
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motivations which strongly enforced us to adopt a client-server soluion, where the
former serves only the necessary data to the clients, allowing séfg portability,
ubiquity and scalability. We have to notice that really few of the tool s previously
analyzed in chapter 1, adopt a solution similar to our. We are really concerad about
the scalability of those solutions with series coming from projectsike Infrawatch
[13], where about %5B of data is daily collected. Just one year of data from the
aforementioned project is about 15T B, which would not t in the drive of the ma-
jority of the standard laptops. In our opinion, the adopted client-server solution
provides a relevant set of convenient characteristicssafety, all the sensitive data is
stored in a safe and centralized server, which performs authentican and privileges
checking; portability , the client runs on web-browser and uses all standard web com-
ponents; ubiquity, the same reasons which makes it portable, makes it ubiquitous
as well; scalability, the platform copes with any data size and any client viewport;
usability, it does not need any installation procedure and presents a simple ahclear
user interface.

The client accesses the data by using a set of RESTful APIs providk by the web-
server. Every call returns JSON packages. We will not examine in dejh the APIs
implementation being this just a technical aspect which is aside fom our disser-
tation. But, we mention that every call is performed by using AJAX, and polling
techniques are adopted every time computationally expensive tasks arsubmitted.

3.1.2 Technologies and overall design

The platform so far presents many functionalities and provides a gooaverall stabil-
ity, but we consider the work still at a prototyping phase. Due to this, we mainly-
used the programming language Python in the back-end development. We low
that Python it is not one of the languages with fastest execution time, butit allows
for easier and faster prototyping than the majority of existing ones. Sgci cally, the
server relies on Django, a high-level Python web framework which strogly drives
the user to the use of clean and pragmatic design, based on the Model Viewo@-
troller pattern. The nal outcome is a not blocking server, which keeps running and
serving the data even when exceptions are generated. The software lil@necks, as
the motif discovery algorithm, have been implemented using C/C++.

The server implements a wrapper over the data storage, easily expawadble in order
to allow the communication with any database management system or data format
The data used in our experiments, is stored by using HDF5 data modelsupplied by
the pyTables Python library. Several motivations drove us to such a tioice: HDF5
is a standard format; it is really suitable when working with numeric data, like time
series; it allows a good data compression; it is organized in a lesysm like struc-
ture, which makes the data easy to be accessed and managed.

The client runs over the standard web browser, therefore in the dvelopment of it we
used standard web libraries, languages and protocols such as: HTML, CSS, AJAX,
Javascript, JSON. To give a well-de ned structure we relied on AngdarJS, an open-
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source JavaScript framework, maintained by Google. It assists us withrunning
our single-page applications, forcing us to adopt the same Model View Contiler
(MVC) pattern adopted with the server. All the data visualizations and interaction
relies on the pure JavaScript library Highcharts. We made several modcations to
it, especially, to add bu ering and prefetching features.

3.1.3 Functionalities

From a tool, which allows the interactive and explorative data visualization we
would expect data import/export functionalities and experiments sharing capabili-
ties. Here, we describe how we achieved these requirements.

3.1.3.1 Data export and import

What we noticed from our personal experience is that the domain expertare used
to perform simple tasks, like data export, in naive ways. Often we aw them man-
ually copy-pasting portions of data from les to other. Given that, we believe
data-export a really necessary feature into a visualization tool. We inplemented a
solution which does not only allow data export for any given time-range, ba which
allows the resolution selection as well. The generation of the CSV expbrles is
performed server-side and it could require several time. So, to lep the user aware-
ness and interactivity the client adopts polling techniques whid constantly check
the operation status. We set some constraints regarding the maximal sizef the ex-
porting le. In the cases, where the time-range and resolution combiation exceeds
a server-set threshold, we force the user to decrease the expomsolution. Every
generated le is temporary kept on the server until the requestinguser download it.
Our platform aims to be a place where users can share and analyze expeemts
collaboratively. With such an aim driving our mind-set, in order to im prove user
experience and to boost the tool utility, we implemented data import functionalities.
Any user can create and share collections of data-sets and import time-ses into
them. The tool graphical interface allow the user to set several datamport con g-
urations. Figure 3.1.a and Figure 3.1.b depict the graphical interfaces guplied to
export and import datasets.

3.1.3.2 Sharing functionalities and data annotation

Every time a user submits a task computation to the server, the realts are perma-
nently stored and become explorable by the all users. This is an e edte functional-
ity when working and analyzing collaboratively the same data. Moreover, aunique
location where all the experiments results are stored and collecteds a productive
way of organizing and tracing the work done.

What we propose is an e ective tool to explore massive time series. lisuch a con-
text, would be useful to be able to store interesting views we foud while analyzing
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the data. Would be even better to be able to share these with other use Our tool

satis es this by implementing a permanent links generator, which generates static
URLSs linking to views representing data the users found intereshg. Each one of
these URLs is composed of a unique hash. We adopted such a solution becaase
URL is easy to be shared and stored, it allows the users to refer and shainteresting
data portions just by using string. Each permanent link has associatedsome ex-
plicit and implicit information: time series and time-interval of t he displayed data;
date and user of creation; some notes related to it, like the motivations ofnterest.

In order to trace of all the ndings, all the generated links are stored and can be
consulted by all the users.

3.1.3.3 Ubiquitous, scalable and portable solution

The solution we propose is a client-server web-based solution, whethe client uses
all standard technologies and libraries. Moreover, as we will explain lar on, the
points loaded into the client are always related to its viewport and soonly trivial
aggregation need to be performed. Mobile and other devices with weak hardwe
performances will always have to deal with constrained data, renderigs and com-
putations. All this characteristic make our work usable with any devices and from
everywhere, de facto making it ubiquitous, portable and scalable to ay dataset.

3.1.3.4 Data bu ering

The charting library we use, fully reloads the new data from the serer, acting a busy
wait, every time the user performs a zoom or scroll operation on the plot.In order
to avoid this and ensure a more uid user experience, we implemedad a client-side
data bu ering. The basic concept we adopt comes from video-games environemt:
the client has always loaded several versions of the currently displ/ed data, which
defer each other in the data resolution and temporal-range. We call this prallel
versions of the displayed data, bu ers. The total number of bu ers is a customizable
parameter. Let's saybis the bu er containing the currently displayed data, the client
always has two bu ers list, respectively back and front . The rst buer in back
contains data in the same temporal-range ob but at double the resolution. Each
successive bu er inback contains data in the same temporal-range but at double
the resolution of the previous one. Instead, the rst buer in front contains data
in a temporal range three times larger thanb and centered inb. The resolution of
this data is half the one in b. Each successive bu er infront contains data with
half the resolution of the previous one and into a temporal-range three tine larger.
By adopting this solution, every time a zoom-in, zoom-out or scroll opeation is
performed, there are high probability that the data is fetched from oneof the bu er,
avoiding so a data-loading busy wait. Clearly, thefront and back lists need to be
updated every time one of the mentioned operations is performed. Moreber we
have, higher is the probability of already having the data, but higher is the client
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memory consumption as well.

After a deep testing, using data from totally di erent contexts, we can con rm that

the advantages achieved by using such a bu ering technique are total smoothed
by the rapidity our tool has in loading the data. So, the default con guration of
our software has the data bu ering disabled. We advise to enable it onlyin context
where the infrastructure bandwidth is limited.

3.1.3.5 Data range bands

A direct consequence of displaying massive dataset in constrainedewports is the

loss of many local information. Let's say we are displaying into a screeof a thousand
pixels width, a time-series originally composed of a million of points All the sporadic

peaks in the series will be lost and omitted from the visualization. Wecould trace

these peaks by using segmentation techniques which focus the ampimation on the

peak-preserving, as the Ramer-Douglas-Peucker, but as side e ect wsould have

an overwhelming representation of the signal. To give the user, the wareness of
the range inside which the original series is distributed, we storemaximum and

minimum values inside each aggregate interval and display it as max and mibands
containing the approximated signal. The next section contains a deepeanalysis of
the problem.

3.1.3.6 Data Mining tasks

The tool implements a set of data mining tasks such as motif discover correlation

matrix computation and similarity computations. All of them exploit a hie rarchy-

based visualization in order to prune the computation. Specically, we propose
an anytime motif discovery algorithm which return at any moment the best top-k

matches found so far. The next chapter describes with more detailshie results we
had and experimentations we did during the implementation of this algoithm.

3.2 Visualization

When working with high dimensionality datasets, all the explorative tools have to
tackle a big issue: how is it possible to narrow down the size of theisualized data
and keeping their meaning? How is it possible to do this in smart and eective way?
The majority of the tools tackle the problem by using a naive approach: gven a
client viewport and a time-interval to be displayed, all the points in the range are
aggregated on-the-y according to the number of points in the viewport. Cearly
this approach totally compromises the scalability of the tool. Let's say we have
the same scenario presented before: a viewport of a thousands of pigednd a time
series of one million points. It is pretty obvious that the approximation of such a
series to a thousands of points is extremely time consuming, and canndte done in
a period of time which does not a ect the tool interactivity. In VizT ool, we tackle
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the problem by making preprocessing of the data. Precisely, we bliia hierarchy of
the data at di erent resolutions.

This section introduces the hierarchy-based visualization solubn we adopted. The
second part presents a model selection technique to e ciently aproximate large
time series.

3.2.1 Hierarchy based visualization

The solution we propose adopts a logic similar to the one adopted to Google Maps
What we experience when browsing through a map, is that at any instant he dis-
played image resolution is directly related to the zoom level, i.e.more we zoom,
higher is the ground resolution. Our solution does exactly the same: lwer is the
displayed temporal-interval, higher is the resolution of the loaded @ta. This a tech-
nique widely-used in the video games eld, where closer is a remided object, higher
are the polygons which compose it.

So, on-the- y aggregation of large time-series is too expensive and totallgompro-
mise the interactivity and responsivity of the software. We tackle the problem by
adopting an approach we did not nd anywhere else in the literature. Evey time
new data are imported into the platform, a sub-sampling hierarchy isbuilt. Each hi-
erarchy level contains the data approximated at a di erent resolution. Given a time-
series composed ofi sampled values, the structure containdogy(n) segmentations.
Each one of these segmentations is composed w£2' points, wherei 2 [0;logz(n)]
is the level number.

Hierarchy summary
Computational cost O(n)
Total levels logy(n)
jlevelgj original data
jlevelj jlevel; 1j=2
jlevel|ogz(n)j 1

Speci cally, given any iy hierarchy level, each point in it is the aggregation of 2
points in the original sampling. Such aggregations are performed by using atimetic
average of the points in the intervals. That is to say that every levelis approximated
at half the point of the previous one, by using Pairwise Aggregate Approximaion.
So, any point x in the iy level is the aggregation of the points in the interval
[x 2;(x+1) 2], wherex 2 [0;n=2']. In order to avoid the propagation of the
computational error, every approximation is performed using the origiral data, even
though it can be more time consuming.

Any given time series will always be displayed in a viewport compogk of a-de ned
number of pixels. Such a straightforward observation completely motiates the
reliability of our solution. The basic concept is that it does not make any sense
to load more points than the pixels in the viewport, otherwise data aggregaion
is needed. The best scenario is the one where we have approximatedne point
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per pixel. In our solution, we can assure this by fetching the data fom the level
containing approximately a number of points, in the selected timerange, equals to
the viewport ones. We assure that by fetching the data from the level
expecte
R = |ng(p—dmlm) (3.1)
w
Where w is the number of pixels in the viewport and expected aues are the expected
values in the selected temporal-range, computed as the temporal-inteal times the
series sampling rate. The expected value are an approximations, duetthe fact
that the sampling rate is not always constant and there could be missing/alues.

Algorithm 1.  Subsampling Hierarchy.
Data : T, time series of lengthn
Result : H, sub sampling hierarchy composed ofog,(n) levels
i 0
sum O;
while i logz(n) do

for =0 to n do

sum  sum+ T[j];
if j mod 2 =0 then
H[i][[=2] sum=2';
sum  0O;
end
end
i=i+1;

end

What we propose and adopt is a fully scalable solution, which copes with angata
size and device viewport. Our platform allows for interactive exploation of the
data by decreasing resolution and size of massive time-series accargito the cur-
rent zooming level.

3.2.2 Locating subsequences

The segmentations of the original series are obviously stored according ttheir
chronological order. Moreover, each one of these segmentations has an ind&very
time we fetch the data related to a given temporal-range, from one of the ferarchy
level, we need to look for the position of this interval in the approximation. Basically,
we need to nd the index of the rst value in the range. The inconsistency of the
sampling-rate, prevents us from computing that index as the samplingrate times
the gap, we have between the interval starting date and the approximaibn starting
date. It would have constant time O(1). We need to compute the index in an
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Figure 3.1: VizTool screenshot. a. The right side depicts the massive time
series visualization structure. The left menu allows the usage of seral data-mining
components to the displayed time series.b. Data import form detail. c. Data
export form detail. d. Detail of motifs discovered by using the tool.
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Figure 3.2: Dominant frequencies loss.  The approximations obtained by using
peak preserving algorithms miss the dominant frequencies of the origal signal. The
right side of the chart plots the frequencies retained by applying alow-pass lIter to
the approximated series.
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alternative way. Scrolling through all the data and checking each pointtimestamp
seems to be so expensiv®(n). We have to remember that low levels keep to be
massive and so, anO(n) operation compromises the interactivity. Therefore, due
to its logarithm cost O(logy(n)) and the easy implementation, we perform such a
research by using the Binary Search. It needs to be pointed out that vth just 30
iteration we are able to scroll a massive series of 1 billion points.

3.3 Data-adaptive hybrid approximation

In the process of building the sub-sampling hierarchy, we use # Piecewise Aggre-
gate Approximation segmentation algorithm. Our experiments show how incom-

parison to many other algorithms, such an algorithm keeps low the error beween

the approximated signal and the original one even at really high compressioratios.

However, when the compression ratio increases, it gradually smooth$é signal with

the consequent loss of the perceptual features in it.

It has been widely proved how these perceptual features are a fulaghental compo-
nent to exploit the abstraction capabilities humans have. We tackle he problem

by proposing a method to select a data-adaptive hybrid approximation olained

by composing diverse techniques. This algorithm produces approriations which

preserve the perceptual features of the signal while keeping lowhe approximation

error.

3.3.1 Peak preserving side-e ect

The literature presents several algorithms which focus time seés approximation on
preserving the perceptually important points of the series. As we akady mentioned,
such techniques lose their e ectiveness with the increasing ahe compression ratio.
It happens because the peak-preserving algorithms do not fulll a bag concept:
higher is the compression ratio, lower must be the local information peserved in the
reduced representation. While at high compression ratios algorithms ashe Pairwise
Aggregate Approximation focus the reduction on the main shape of the signal, he
peak preserving ones keep focusing on the peaks in the signal. Conseqtly, the

main shape of the signal is progressively lost.

A simple and e ective method to extract the main shape of any given sigal is to

apply a low-pass lter to it. To do so, we compute and trim to a xed fr equency the
Fast Fourier Transform inverse of our signal. By extracting the dominant frequencies
in the series, we evaluate the capability any given method has to presve the main
of the signal. Figure 3.2 outlines the experiments we performed witha synthetic

time series of sinusoidal form, where random peaks have been added. Feach
one approximation techniques, the signal is compressed 100 times. As pected,
non-data-adaptive algorithms as PAA completely loss the perceptual featues of the
signal but keep intact their main shape. Data-adaptive algorithms like Maxima
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Extrema preserve the peaks, but come up with an approximation whichis totally
not representative of the original series.

As we will see, the algorithm we propose at high compression ratios mainly &ect
not-data adaptive algorithms, which totally preserve the signal fundamental shape.

3.3.2 Some observations over common segmentation algorithms

Here, we outline some observations we made by using some standard machiearn-
ing techniques. We used them in the design of a data-adaptive modeletection
algorithm. We, briey, review the experiments we performed and results we had.
For a deeper understanding and a more complete dissertation, refeiot[1].
The rst step we took was the analysis of the performances in terms of apxi-
mations error, for several of the segmentation algorithms available in theiterature.
Clearly, given the structure of our software, we were interested inthe only algo-
rithms which produce as outcome a numeric representation of the sigr. We did
not consider methods like SAX, which produces symbolic represeations. What we
observe from such an experiment is that the not-data adaptive approxinations show
a really similar behavior each other.
A standard technique to improve the performances of a set of models ithe ensemble
of them in a unique and comprehensive model. Such a model cannot besed to
approximate data: it requires the computationally expensive computaton of all
the ensembled approximations. But, it can be used as mathematical praf of the
observation we just mentioned. The analysis of the weight each algorithm asumes,
at di erent compression ratios, gives us a better understanding and gproof of that.
Therefore, we performed a linear blending of the approximated seeis at diverse
compression ratios.
X
Xi = Wg + Wy T (3.2)
k2K

Linear Blending where ry, is the iy, value of the reduced signal up-sampled to
the original one, and k 2 K is one of the dimensionality reduction techniques.
Within the blending operation, the following algorithms have been used: Piecewise
Aggregate Approximation, Gaussian Weighted Average, Ramer-Douglas-Peucker,
Fast-Fourier-Transform and Maxima-Extrema. To learn the involved weights, we
minimized the regularized square error using the linear gradient decent. Figure 3.3
depicts the achieved results. It proves the insight we had by comaring the Euclidean
Distance error of the several representations. Speci cally, we meased how PAA,
Gauss and FFT produce really similar results. As consequence of thisand of the
weak results Maxima Extrema achieves at every compression ratio, weemoved from
the analyzed algorithm list all the redundant and weak ones, retaining ony the
Piecewise Aggregate Approximation and the Ramer-Douglas-Peucker algorithm
Briey, by using the linear blending technique, we removed from our lists al the
redundant and ine cient algorithms. At this point, by plotting the d istribution
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Figure 3.3: Linear Blending. = The data-adaptive algorithms show better perfor-
mances at low compression ratios. When the compression is high it is teuthe other
way around. Moreover, non data-adaptive algorithms show similar behavior

of several dataset, we made a basic observation: in the series often happeto
have aggregation windows with low data standard deviation and other where lie
standard deviation is really high. It suggested us a basic idea: instead aforrelating
the performance each technique has to the compression ratios, we shdutorrelate
them with the features the data exhibits. According to the data variability (we have)
in a given window, we should be able to identifying an algorithm more sitable to
approximate the data in it.

This assumption has been tested and experimented by using binndthear regression.
The idea arise from the Feature-Weighted Linear Stacking proposed by iBet al. [8]
during the Net ix competition: \FWLS combines model predictions li nearly using
coe cients that are themselves linear functions of meta-features"[22]. In our case,
the meta-feature is the standard deviation inside the sliding windws. For any
compression ratio, instead of computing a single weight per method, weomputed
w di erent weights. Basically, the aggregations intervals were split aclossw bins,
each one containing aggregation windows with data standard deviation insidea
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Figure 3.4: Observations. The rst chart outlines the signal shape. The second
outlines the points used respectively by PAA and RDP, according to te standard
deviation in each window. The third depicts the error introduced by RDP and PAA
in each aggregation window.
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Figure 3.5: Optimization. The chart outlines the hybrid approximation error
obtained by using di erent values for the threshold parameter, at di erent com-
pression ratios. The chart below outlines the optimal parameter value,achieved
by performing linear regression over the optimal path points. Compute the vari-
ance inside each aggregation window, the algorithm uses thithreshold to select the
segmentation algorithm used to approximate the region.
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certain range, and later, linear blending of them was performed.

X
Xi = Woyy + Wiy Tk (3.3)
k2K

Weighted Least Squares Regression wherdyi) represents the bin containing the
window enclosingx;; k 2 f 0; 1g represents the dimensionality reduction technique
(Paa ™ Rpp); ry, is the ith points of the k-technique reduction up-sampled to the
original signal time-shape.

From the results, we observed that aggregation windows with high standarddevia-

tion are better approximated by the Ramer-Douglas-Peucker algorithm and on the

other hand, windows with low data variance are better reduced by PAA. Moreover,
this performance are highly in uenced by the compression ratio, at lowcompression
ratio RDP performs better, at high is true the other way around.

This can be explained by observing that the data-adaptive approximationtechnique
uses more points in portions of data which present high uctuation in those points,
as depicted in Figure 3.4. We can even note that the rapid change of the staraad

deviation between adjacent windows, it is not instantaneously propagatd to the

number of points used by RDP, which exhibits a slow adaptation.

We need to highlight that to observe the aforementioned phenomena in @lear and
pronounced means, it is essential to select the aggregation-window siproperly.

3.3.3 Hybrid algorithm

In the previous section, we outlined some observation we made. It can beumma-
rized as follows: the data adaptive algorithm uses more points where thetandard
deviation is higher, and by focusing the approximation on the signal peas, it has a
higher capability of preserving the perceptual important points; at low compression
ratios RDP achieves better result, while at high compression ratios PAAis better;
nally, RDP slowly adapts the number of points used when the standard devia-
tion rapidly changes. These phenomena lead us to ensemble in a singtethod the
data-adaptive Ramer-Douglas-Peucker algorithm and the non-data-adaptive Rice-
wise Aggregate Approximation.

Now we know that we should exploit RDP where the standard deviation is high and
PAA in the other cases, but we still have to cope with a some uncertaity. Given
a series and a compression ratio, which size should have the windovsed to check
the standard deviation (window=ratio)? Computed the standard deviation, how is
selected the segmentation algorithm to be usedtlireshold)? How many points have
to use the two techniques per window approximationkRDP k=kP AAk?

Several experiments we performed [1] suggest that the threshold lgarly decreases
with the resolution. Moreover, for any compression ratio the optimal ratio between
the points used respectively by RDP and PAA is always included amondlO and 20;
i.e. RDP uses from 10 to 20 times the points used by PAA. We found more conipx
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to establish the optimal ratio between the size of the window used @ compute the
standard deviation and the compression ratio. Intuitively, we noticed that at low
compression ratios the optimal window seemed to have big size, whilit was reduc-
ing with the increasing of the ratio.

Figure 3.5 depicts the optimal path of the threshold parameter.

Q = fReducds;); Reducdsy);:::; Reducds;)g (3.4)

(
~_ Paa(s) if (s)<Tr
Reducds) = Rop(s) if (s) Tr

Tr=min(V)+[max(V) min(V)] threshold

where
V=1 (s1);:::; (s1)g
t —nh___n_
windows ratio

The tests we conducted outlined better performance of our Hybrid Algorthm in
almost every cases. It was partially true, because at really low compragon ratios
this was not happening. That was due to the fact that at low compression ratds
our algorithm was splitting the series in small windows. But, we obseved as RDP
works better with a unique big aggregation window, due to the fact that it is ables to
catch the correlation between the bounding data of the adjacent windows. Therefore,
at this point we added a further step to our algorithm: after having selected the
segmentation technique for every aggregation window, we merged all the aaljent
windows, to be approximated with RDP.

The last step we conducted was the optimization of the aforementioned pameters,
as visible in Figure 3.4 and Figure 3.5 we used linear regression in ord&r optimize
the threshold in relation to the compression ratio. We stress that ther correlation
coe cient is approximately equal to 96%, so, it really makes sense toihearly map
the ratio-threshold correlation. Other experiments suggest how theratio between
the point used by RDP and PAA slightly a ects the nal results. So we suggest to
use an optimal ratio of 20.

3.3.3.1 Pseudo-Code

Here we present the pseudo-code of the data adaptive hybrid model lgetion algo-
rithm we propose.
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Algorithm 2:  Data-adaptive hybrid algorithm.

Data : T, time series of lengthn. n, the length of the returned signal.
w, sliding window inside which the standard deviation is checked.
rdpP oints, ratio between the point used per window by PAA and RDP.
threshold, parameter used to perform the model selection.
Result : A, approximated series
hybRatio  len(T)/(n/w);
v [
count 0;
H [
rdp  O;
paa O;
for i=0 to len(T)/w do

V[count] (T[i*hybRatio:(i+1)*hybRatio]);

count count + 1 ;
end
tr min(V) + ((max(V) - min(V))*threshold);
for i=0 to len(V) do

if V[i] threshold then

| regionRDP  rdp + 1;

else

| regionPAA  paa + 1;

end
end
unit len(T) / (paa + rdp  rdpPoints);
paa round(unit);
rdp  round(unit*rdpPoints);

count 0;
while count < len(T)/w do
a count;

while (count + 1) < len(T)/w and V[count+1] threshold do

| count count + 1;

end

if V[a] threshold then

| H H+RDP(V[a hybRatio:(count+1) hybRatio],rdp*(count-a+1) );
else

\ H H+ PAA(V[count hybRatio:(count+1) hybRatio], paa);

end

end

return H

It accepts as input: a time seriesT; a sliding window w inside which the standard
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deviation is checked; a ratio between the point used respectivglby PAA and RDP
segmentation techniques; a threshold used to perform the model Betion. The nal
outcome is a representation ofT, approximated by n points.

The rst step the algorithm performs, is the computation of the data standard
deviation for each one of the windows of lengthm, composing the signal. According
to this, the number of windows to be segmented, respectively byusing RDP and
PAA approximation techniques, is calculated. By using it as referere, the number
of points to be used per unit are established. At this point, the adja@nt windows to
be split with RDP are merged together and the signal is approximated. PAAuses a
number of points per window equal to the unit, while RDP uses a nunber of points
equal to the unit times the RDP/PAA ratio parameter.
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Chapter 4

Resolution-aware motif
discovery

Time series motif discovery is the task of nding unknown patterns from time-series
data. Speci cally, we de ne a motif every subsequence that appearsecurrently in
a longer time-series [7]. Figure 4.7.a illustrates an example of motifsigicovered in
an industrial dataset, where data from a wire winding process are cadicted [20].
Since is formalization, motif discovery has been used by a lot of reseaters in a big
variety of domains like biology, medicine, telecommunications, sensaretwork. Such
a relevance comes from the utility the technique has in the procesof generating
insights about the system behavior, from a domain expert point of view.

The problem is usually tackled into two di erent scenarios: one cops with a time-
series dataset and looks for recurring time-series in it; the othetooks for recurring
subsequences in a unique time-series. We will always refer the second scenario,
which is more general and more challenging, since it deals with more prodmatics
aspects, as the trivial matches or the not-overlapping matches condibn. As previ-
ously mentioned in the related work, two are the mostly-used formaliations of the
motif discovery problem. The rst looks for the top-k motifs ranked according their
number of instances, i.e. the number of times the motif appears in th time-series.
Basically, it researches subsequences or time-series which sgoan each other sim-
ilarity, contained inside a given range (the literature usually de nes it as R). This
formalization aligns the motif discovery problem to the clustering ore. The second
formalization looks for the top-K subsequences pairs in the time seeis, ranked ac-
cording to their similarity. Therefore, it considers only pairs of windows and does
not take into account the motif number of occurrences. We formalize tke problem
we want to solve as:

Top-k pairs query. Given a time-seriesT = ftq;ty;::;thg, a top-k pairs query
Q(k;w) takes two parametersk and w, and considersP the set of all possible not
trivial matches of length w in T. The query Q(k;w) returns an answer set fromP
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that consists of k pairs, such that for every p in the answer set and for any other
pair p°2 P, p:score p®%score and p is not overlapping with p® The score are com-
puted by using the Euclidian Distance similarity measure after eab subsequence is
normalized, in order to remove o0 set and scaling e ects.

The problem has been tackled by adopting mainly two approaches: the exaenotif
discovery and the approximated motif discovery. The rst relies the research on
the original data and mathematically guarantees the return of the best matdes.
Instead, the second relies the computation on an approximation of the dataand
so guarantees the return of a list of matches, but cannot guarantee that thg are
the best even in the original representation of the series. The deepesearch in the
approximated motif discovery eld is motivated by the quadratic cost of such a task.
The obvious exact match discovery, given a time serie$ of length n and a motif of
length m, costs O(n’m) operations. Several algorithms have been proposed, which
use bounds on the similarity function with the aim of pruning the computation. The
idea is that it is possible to use the knowledge gained from the preeus matches
computation, in order to stop a current match computation, as soon as it reslts
to be not promising. The problem of such algorithms is that they keep haing
guadratic cost in the worst case, and many of these do not deal with the coriion
that the top-k matches list has to contain only not overlapping motifs.

From our experience, we can observe that in the majority of the cases # domain
expert looks for a brie y overview of the motifs in the series, whie in just few of
these he looks for the exact motifs list. Therefore, we do not considen reliable so-
lution the implementation of an exact motif discovery algorithm, into a tool which
allows interactive and explorative time series analysis, since theiser would always
have to wait a big amount of time to get the results. However, not even amapprox-
imated motif discovery is the right choice in our opinion, since sucha solution does
not allow for exact results in any case.

Both exact motif discovery and approximated discovery provide theanswer after a
xed amount of time, and either run to completion or they not provide any result.
However, frequently, it may would be useful to terminate the algorthm before com-
pletion. It is possible to do such an operation and have signi cant resits by using
anytime algorithms, which return results whose quality depends on he amount of
time they have been able to run. Given this, we experimented ancconsequently
implemented in our software a solution which combines both the approimated and
exact algorithms: an anytime motif discovery algorithm which step by step re nes
the results converging to the exact ones. A solution which adapts the »acution
time to the user needs.

Anytime algorithm. An algorithm that even if interrupted at any moment before
the end, returns a valid solution to the problem. Moreover, it exhibits an evolutive
behavior, which progressively improves the returned result.
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Figure 4.1: a. Motif discovery example. Motifs discovered in an industrial
dataset, where data from a wire winding process are collected. The atifs have
been discovered by using the exact match discovery algorithm. Theth discovered
motif (yellow) depicts the importance of subsequences normalizatin, in order to
remove o set and scaling e ects.

b. Anytime resolution-aware motif discovery. The algorithms step-by-step
discovers the motifs over all the hierarchy levels. It starts fromthe last level in the
hierarchy and progressively climbs it. After the rst level has been performed, the
algorithm returns result anytime is terminated. Every step takes O(8) times the
operations performed in the previous one.
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4.1 Anytime resolution-aware motif discovery

We propose an anytime algorithm which solves the top-k motifs discoveryroblem.
Each time is terminated, it returns the best-so-far top-k discoveed matches. It ex-
ploits the sub-samplings hierarchy adopted by our tool, where the rg level contains
the original series and any other level contains the original series submpled at half
the points of the previous level.

The concept behind the algorithm is that we can solve the top-k motif disovery
problem by nding out the motifs over approximations of the original signal, which
step-by-step are increased in their resolution with the consequw results improving.
The algorithm starts the motif discovery from the second to last levelin the hier-
archy, composed exactly by two points. Such points are the best match athe time
t = 1. The second step goes up a hierarchy level and computes the motifa it. The
third and any successive level do the same. Therefore, step-byep the algorithms
climbs the hierarchy till the last level containing the original data is reached. At
this level, the exact matches discovery is performed. Given anytep s; which looks
for the motifs of length w, the previous steps; 1 looks for motifs with half the
length, since it presents the signal approximated with half the poirts of the ones in
si. Basically, at each step the motif length is doubled.

The algorithm is anytime, because after the rst step has been done, itan be ter-
minated anytime and still produces results. We want to stress thatour approach
step-by-step converges to the exact match solution, so it is an exact gbrithm when
it runs till completion.

If we analyze the complexity, we notice that the last step has a worst corputa-
tional cost equal to O(n’m). The previous one, since works over an approximation
composed of half the points, presents a worst case computational cost equtd
O((n=2)?(m=2)). The same consideration is valid for every step taken by the algo-
rithm. Therefore, every step requiresO(8) times the computations performed in the
previous one, approximately one order of magnitude.

We have to observe that in many cases the starting point is not the lastével in the
hierarchy, but the highest leveliy, such that, given a sliding window of lengthw in
the original data, we have that ;l, > 1, i.e. the motifs lengths at each step must be
greater or equal to that one.

Given a time seriesT of length n and a sliding window of lengthw, used to discover
motifs, our algorithm computes the motif discovery in a decreasing ordr over all
the hierarchy levels such that:

W .
5> L Q2 f 0;1;::; loga(n)g 4.1)

Given a hierarchy leveli and a time series of lengthn, every step has a computational

cost equal to:

o(y o) (4.2)
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4.1.1 Induced pairs analysis

An anytime task can be terminated at any moment, and it should always retums the
best results it has been able to discover during the execution tne. In our case, if the
algorithm termination is invoked while this is computing the motif di scovery over
one of the hierarchy levels, for such a level we would have just pawi results. An
obvious idea would be to merge the results obtained from the partial legl analysis
with the one gained at the previous step, where the full discovery mpcess over an
approximation with half the resolution was conducted. That it is not possible, since
we cannot compare matches obtained from di erent hierarchy levels, bieg their
Euclidian Distance di erently scaled.

But, we can observe that there is a high probability that the top-k matches obtained
at the step s; are similar to the ones obtained at the steps;+;. So we can use the
ranking achieved at the steps; to induce the order used to check the matches at the
stepsi+1 . By doing this, in all the cases where the interrupted step compuation has
checked at leastk matches, we can use this more accurate partial results, which are
based on the previous step ranking, but reordering it according to thecomputation
performed over a more accurate sighal segmentations.

We can clarify the idea with a simple example. Suppose a scenario whe we are
looking for the top-4 motifs in a massive time-series. Our anytime ajorithm has
been terminated at the steps;, after he has been able to check the rst 10 windows
pairs, following the order induced by s; 1. At this point, our solution returns the
top-4 element obtained by re-ordering, according to more precise caltations, the
top-10 matches list achieved ats; 1.

That is not enough. The total pairs of windows to be compared at any steps; are
related to the motifs length and approximated data length. So, they are gual to:

(n m)(n m 1)

JPSiJ: 2

These are the induced matches at any stegj+; which presents doubled motifs and
approximations length in comparison to s;, and so a number of total matches equal
to:

_ 2n 2m)(2n 2m 1)

Psi+1 2
Py _ 400 m(n m 3
JPs;] (n m}(n m 1)

Every step presents approximately O(4) times the matches induce by the previous
one. Therefore, after having compared all the induced ranking, the algothm for
each step compares linearly, from left to right, the remaining matchs.
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Induced matches comparison order. The order used to compare pairs of win-
dows at each step, is induced by the ranking achieved at the previoustep. After
the induced ranking computation is completed, the remaining matche are computed
following the linear order from left to right. The rst step in the al gorithm compares
all the possible matches, by using a sliding window which movegdm left to right.

4.2 Pseudo-code

Here, we present the pseudo code of the anytime motif discovery algémm we pro-
pose. The two functions used to rank the subsequences matches areepented as
well. We stress that in order to maintain compact the code, the outlined algorithm
does not perform the additional step which checks and removes the evlapping mo-
tifs, in the rankings returned by LinearPairRanking and InducedPairRanking. Such
operation can be done by scoring the rankings from left to right and removesach
pairs overlapping with one or more of the ones previously encountered.

The function norm normalizes each subsequences passed as parameter. Such op-
eration is necessary in order to avoid o set and scaling e ects. The faction L
computes the Euclidian Distance between the two passed subsequees. In this
version of the algorithm, it adopts early abandoningin order to prune the compu-
tation.

We do not report the code which makes the algorithm implementation a thread
which can be terminated anytime. But, we just use the variableinterrupt assum-
ing it can be set to true from a daemon checking for user interruption. Therefore,
the variable interrupt noti es the user interruptions to the anytime motif discovery
algorithm.

4.2.1 Linear Pair Ranking

The LinearPairsRanking function ranks all the possible matches in thetime-series
T, by using a sliding window which moves from left to right. The function is called
just once, when the ranking of the matches in the smallest hierarchylevel is per-
formed. Therefore, it has to be executed till completion and it doesot present any
synchronization point which checks for the user interruption. The sort function or-
ders the tuples in P according to the last value in them: the similaity score between
two windows pointed by the rst two index in the tuples.
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Algorithm 3:  Linear Pairs Ranking (T, w).

Data : T, time series of lengthn. w, motifs length
Result : P, ranking of all the possible pairsin T
count 0
P
fora=0tolen(T)-w+1 do
for b=a+wtolen(T)-w+1 do
Plcount] f a, b, Lo(norm(T[a:a+w]), norm(T[b:b+w])) g;
count count+1;
end
end
return sort(P)

4.2.2 Induced pairs ranking

Algorithm 4:  InducedPairsRanking(T, ranking, w, k).

Data : T, time series approximation of lengthn. w, motifs length. ranking ,
ranking induced by the previous step.
Result : P, ranking of all the possible pairsin T
count 0
P
for a=0 to len(ranking ) do
i1 ranking[a][O];
i2  ranking[a][1];
Plcount] (i1, i2, La(norm(T[il:il+w]), norm(T[i2:i2+w])) );
if interrupt then
if a kthen
| return sort(P);
else
| return ranking;
end
end
end
ora=0tolen(T)-w+1 do
for b=a+wtolen(T)-w+1 do
if (a,b) 62ranking then
Plcount] f a, b, La(norm(T[a:a+w]), norm(T[b:b+w])) g;
count  count + 1;
end
if interrupt then
| return sort(P);
end
end
end
return sort(P)

—
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The InducedPairsRanking function is composed of two loops. The rstcomputes
the matches ranking following the orders induced from the algorithmprevious-step
ranking. The second step computes the ranking of all the remaining mataes linearly
from left to right, and merges this with the one obtained in the rst lo op. Both the
loops, at the conclusion of each iteration, check if the user asked for thalgorithm
interruption. If that is the case, if the algorithms has been able to cteck more than
k matches, then the new partial ranking is returned. Otherwise theprevious step
ranking is returned.

4.2.3 Anytime motif discovery

Algorithm 5:  AnytimeMotifDiscovery(H, w, k).
Data : H, time series approximations hierarchy.w, motifs length. ranking ,
ranking induced by the previous step.
Result : top-k ranking

ML
t m;
count 0;

complete = false;
while t > 1 do

M[count] t;

t U2

count count + 1;
end

count count - 1;
topk  LinearPairsRanking(H[count-1], w);
while !(interrupt) and !(count = 0) do
count  count -1;
topk  InducedPairsRanking(H[count], map(topk), w, k);
end
return topk[0:K]

The AnyTimeMotifDiscovery algorithm accepts as input a time seriessub-samplings
hierarchy H, a motif length w, a parameter k and returns the top-k motifs within
the time series. After having computed the motifs ranking, for the highest level
i in the hierarchy, such that m=2' > 1, it starts climbing the hierarchy. At each
step of the climb, the level matches-ranking is computed by induimg the matches
order obtained at the step before. Since each step, presents a signal@pximation
which has twice the points of the one at the previous step, thenap function maps
the indexes of the matches to be induced to the higher resolution appximation.
It does this by multiply each index by two. The algorithm ends when the rst
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hierarchy level ranking operation has been complete. At any moment thelgorithm
termination can be invoked, by setting to true the interrupt variab le.

4.2.4 Some remarks on the pseudo code

The proposed dissertation proves that it makes sense to use our subsaiimg hier-
archy in order to provide a scalable anytime motif discovery algorithm In order
to keep the explanation simple, we did not care about the algorithm perfomance
optimization, therefore the presented pseudo-code makes severalsasnptions which
do not hold when working with massive datasets. Speci cally, it assunes that both
the time-series representation and the matches ranking can t in tre main memory.
We took such an approach because we wanted to keep clear, simple and compac
the presented code.

According to the design of our platform, it would be pretty easy to refactor the
presented code to a version able to read the data directly form the dk. We stress
that we used the HDF5 data format due to its fast data access and lesystm like
data structure, which allows us to access the data as if it are storedni the main
memory. De facto, the presented code would remain pretty similar.

As previously outlined, at each algorithm step the total number of analyzedmatches
is quadratic with the number of points in the series approximation, © each step in-
duces anO(n?) ranking list to the next one. By using a lower bound over the
similarity measures, it is possible to discard all the not-promisirg matches and so
retain on average just O(w + 2klog(w)) matches [14].

4.3 Experimental Analysis

In this section, we outline some experiments we conducted. Theyrpve that after
few iterations our algorithm achieves results which are really satisfing. Therefore,
the use of the a sub-samplings hierarchy, in an anytime approach, is an ective way
of supplying high user interactivity while retaining high the qual ity of the provided
results.

49



Experiments Datasets

Dataset Source Series length | Used points | Motifs Length | k

Poem Rakthant 1351 1351 32 7

ECG Rakthant 1000 1000 32 7

Winding Rakthant 2500 2500 128 7
EEG (LFSS) | Mueen-Keogh 182124 40000 256 20
EOG Mueen-Keogh| 8000000 40000 256 20
ECG (ECGT) | Mueen-Keogh 60 000 40000 256 20
Insect (B) Mueen-Keogh 78254 40000 256 20
Random Walk | Mueen-Keogh 40000 40000 256 20
Strain sensor Infrawatch 28000 28000 256 20

We implemented the anytime motif discovery algorithm in C. We run all the pro-
grams in a 2.0 GHz quad core Mac OSx platform with 4GB of RAM. The datasets
we use in the experiments include real time series and synthetiones. From [19], we
use the provided code which generates synthetic random walks datatse As in [19]
and many other works, we use a time series of length 180 124 which is a sanygble
EEG data, a series sampling insect behavior and a series sampling E&Ddata. From
[20], we use: a sampled poem; an industrial dataset where data from a veirwind-
ing process are collected; a heart beat time series (ECG) from PhijaBank ATM.
Finally, we use the data coming the Infrawatch project [13], where atotal of 145
sensors were embedded and attached to the Holand Brug by Strukton. Théable
above summarizes the experiments datasets, con gurations and parameatg

4.3.1 Precision and recall

For each one of the analyzed datasets, we recorded the top-k patterns obtada by
using the exact motif discovery algorithm over the original data, and usel these as
the ground truth for our study. Then, by using the information retrie val metrics
precision and recall, we assessed the quality of the top-k rankings returned at each
step of the algorithm execution. These measures were computed by ug the num-
ber of true positive (TP), false positive (FP) and false negatives (FN) the TP are
the number of motifs present in the results obtained by using the oiginal signal and
its approximation; the FP are the motifs which are incorrectly in the approximated
version; and the FN are the motifs which are in the ground truth but are not in the
approximated ranking. Given this, precision and recall are de ned as:

TP
TP+ FN

TP

N=_ -~
recal = TP EN

precision = (4.3)

We recall that each motif is composed of two windows, respectively pated by the
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indexesa and b. In order to be compared with the ground truth, the indexes of
any motif computed over a series approximation need to be mapped to th original
series scale, since the last presents more points. So, given an approated motif
in the series-segmentation retrieved from thd; hierarchy level, its indexes @;b) are
mapped to the original space by multiplying them by two at the power ofi. Recall-
ing that the level |; = 0 contains the original sampled series.

map(a;bh=(a 2;b 2 (4.4)

4.3.2 Matching rule

Given one motif g; in the ground truth and one motif t; in any series approximation,
precision and recall are highly a ected by the rule used to asses ifg; and t; can be
considered the same motif. The obvious rule would check the equalitgf the motifs
indexes, after having mapped the indexes df to the original sampling scale; i.e. the
motifs are equal if (ag = a;;) and (by, = k). Clearly such a rule is too strict, since
each point in the series approximation is the aggregation of a window in theriginal
sampling, and so any motif starting from any arbitrary point in the middle of the
aggregation window, would never match any approximated motif. A trivial example
are all the ground truth motifs having an odd index, these will nevermatch indexes
mapped from an approximated motif, since it will be even for sure. Theefore, we
adopt a constant  which introduces some exibility in the rule. It de nes the
number of units, expressed as percentage of the motif length, that théwo indexes
can defer each other to still be consider equal. So, given a motd; in the ground
truth and a motif t; in the series approximation, they are considered the same motif
if. mod(ag a;)< wand mod(y k)< w.

Given our formalization of the top-k motif discovery problem, we do not count the
number of times each motif appears. From this, in the top-k ranking acheved with
our approach there could be the same motif appearing many times. That happes
when the motif appears more than two times in the series. Hence, a mdtin the
approximation could be the same as a motif in the ground truth but do not share
the indexes. In order to partially consider this case and to introdwce more exibility,
we adjust the matching rule by changing the logicand in the rule with a logic or.
The nal matching rule follows.

Precision and recall motifs matching rule. Given a motif g of length w in
the ground truth and a motif t; in any series approximation, they are considered
the same motif if:

mod (ag &) w _ mod(bhy ) w (4.5)
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where a and b point respectively at the two windows in the motif and the indexes
(a;b in t; are mapped to the original series scale.

4.3.3 Results

Precision, recall and execution times were recorded for each one of the experiments.
Figure 4.2 compares the precision of the results, obtained at each algorith step,
with the execution time needed to achieve them. The outcome is regl promising:
for any dataset the algorithm achieves result with precision equal or grear than
0:75, in a time which is at least 10 times faster the one needed by the exachatch
discovery to run to completion. We consider it a really e ective solution in all the
cases where the user asks for high interactivity.

Electrocephalography sampling (EEG, Figure 4.3) and Elegtrooculogram samiing

(EOG, gure 4.4) are two of the most-used datasets in the motif discovey liter-

ature, since it is well-known the existence of well-de ned paterns in them. So
unsurprisingly, the results achieved with such time series areven better than the
ones presented before. As visible, precision and recall greater than®are obtained
in up to 64 times less the time required by the exact match discowsy to run to

completion.

Figure 4.8 depicts the motifs discovered in the Infrawatch sensod 01, where data
coming from a strain sensor, embedded into the Hollandse bridge by SQtkton, are
collected. The algorithm has been left running till completion. The charts outlines
the results achieved at the last ve executed steps. These are sprising, precision
and recall are better at the level using an approximation compressed by® times
than the ones obtained at the levels where the signal has been reduceg &* and
23, That is the only dataset which presents such a behavior.

Finally, the results obtained with the synthetic random walks dataset (4.6) are more
than surprising. But, as previously mentioned, this is a dataset geneated ad-hoc
to test the behavior of motif discovery algorithms. So, the outcomes adeved from
such a dataset can not be considered a valid representation of real dataset

The anytime motif algorithm we propose is an e ective way to keep high irteractivity

in the data mining tool. It provides a solution which does not exclude exact results
but which is able to return a solution to the problem at any moment it is terminated.
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Figure 4.2: Anytime motif discovery precision vs execution time. Precision
(blue) vs execution time (red) for EEG, EOG, Randow Walk and Insect behavior
datasets. The parameter used in the precision and recall computation is set
to 0:4. The results are really promising, for each dataset the algorithm obtains a
precision equal or greater then @B in at least 10 times less the time required by the
exact motif discovery algorithm.
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Figure 4.3: Mueen EEG. Motif discovered at dierent resolutions in a dataset
where an electroencephalography sampling is collected.
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Figure 4.4. Mueen EOG. Motif discovered at di erent resolutions in a dataset
where an electrooculogram sampling is collected.
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Figure 4.5: Mueen Insect B. Motif discovered at di erent resolutions in a series
sampling insect behaviors.
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Figure 4.6: Mueen random walks.  Motif discovered at di erent resolutions in an
synthetic dataset simulating random walks.
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Figure 4.7: Mueen ECG. Motif discovered at di erent resolutions in a series sam-
pling ECG data.
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Figure 4.8: Infrawatch strain sensor (101). Motifs discovered at di erent se-
ries resolutions in an industrial dataset, where data coming from a stin sensor

embedded into a bridge are collected.
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Chapter 5

Conclusion and future work

In this work we proposed VizTool, a time series visualization tool whid allows for

interactive and explorative data analysis. By adopting a subsampling lerarchy, we

implemented a scalable and e cient platform, which copes with any dataset size and
0 ers e cient resources usage, adapting the displayed data-resolutbn according to
the client capabilities.

What we propose adopts a web client-server solution where the data is@ed in a

unique, safe and centralized server, being therefore portable andbiguitous. Sev-
eral state of the art techniques, able to boost the overall interactivty, have been
applied and integrated in the tool; data pre-fetching and data-bu ering are some of
these. We increased the tool e ectiveness by integrating severalata management
and annotation components, such as data import-export and sharing functioalities.

Being aware of the importance the signal's perceptual features havenithe pro-

cess of forming an intuition about the system behavior, in the second grt of the

work we studied and experimented several segmentation techniquegrom such an
analysis, we observed how reduction techniques that focus their ggoximation on

preserving the peaks in the signal, do not achieve satisfactory repsentation at high

compression ratios. This is due to the approximation of the original sees missing
the fundamental frequencies. Conversely, as the compression ratiocreases, non-
data-adaptive algorithms progressively smooth the series and lose the pmeptually

important points in it. Due to this, we suggested a method to selecta data-adaptive

hybrid approximation, obtained by composing diverse techniques.

Finally, the last part of the work presents an anytime motif discovery algorithm, able
to return results whenever it is interupted. It is an algorithm th at progressively re-
nes and improves the achieved results. By using information retieval metrics such
as precision and recall, we tested the algorithm over several datasetsghly used in
the literature. The experiments prove the e ectiveness that the proposed method
has in increasing the tool's interactivity, while retaining a high quality of the results.
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VizTool provides several functionalities, but a lot of work can still be done. Here we
outline some improvements and features which could be implemente The current
software version builds the subsampling-hierarchy by using the Ricewise Aggregate
Approximation technique; the proposed hybrid method should be usd as well. To
do so, it would be necessary to develop a module which automatically ophizes the
algorithm parameters over a small subset (training-set) of the dataset Wich needs
to be reduced.

VizTool allows the exploration of already collected data, but it lacks a set of
streaming-data APIs which provide realtime-collected data exploraton. The adop-
tion of such a solution requires real-time data subsampling, therefa several adjust-
ments to our hybrid algorithm are needed since it is still not an onlinealgorithm.

This solution would allow the triggering of alarms over real-time monitored data, no-
tifying when user-set thresholds are exceeded. These can be @nted as future work.

Several data mining and data management components have been integrated
VizTool. However a component allowing the composition of series and matheatical
operators is still missing. The current version implies that the masive data can t
in the storage supplied by one single node server: since this is notvedys the case,
the integration of a map-reduce layer would be a useful feature.

Our work proposed a data-adaptive algorithm able to preserve the percepial fea-
tures in the series, as well. An e ective metric, which allows usto asses the capabil-
ity of each algorithm to preserve these important points needs to be psposed. Our
assessment is therefore still based on perceptual evaluation and on tHeuclidean
similarity measures.

Currently, the hybrid algorithm splits the aggregation windows into t wo di erent
groups, which are respectively reduced with Piecewise Aggregate Appximation
and Ramer-Douglaus-Peucker algorithms. A di erent number of points pe window
is used by each one of the two segmentation techniques. As we did witihé Weighted
Least Square Regression, it would be useful to split the windows ovemore than
two bins, and associate each bin with a number of points to be used. Ba=lly, we
would like to increase the resolution of the model selection.

Our tool is very e ective to explore and analyze massive time serigssince it can

remain highly interactive by adopting novel and state of the art techniques, such as
prefetching, bu ering and anytime data mining tasks.
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