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Abstract

Publish/subscribe systems are widely recognized in processing continuous queries over data
streams and are augmented by algorithms coming from the field of data stream processing.
Existing functions which are capable of matching publications & subscriptions in state-of-
the-art publish/subscribe systems are depended on a stateless function which provides only a
Boolean decision on whether a given publication is to be notified to relevant subscriber or not.
But in such systems, the large quantity of received publications may be considered as a sort of
spam, while a system that delivers too few publications might be recognized as non-working.

In our study, we propose an advanced publish/subscribe matching model to control the
unpredictable number of delivered publications over a continuous data-stream, where at a given
time ¢ our model limits the number of delivered publications by parameter k, while ranks them
within a size w of sliding window. A general scoring mechanism is exploited where publications
get scored against personalized user subscription spaces based on the relevancy. We adopt
an inverted-list data structure to index the subscription space to enhance the efficiency of
matching process. Also we focus on the problem of selecting the k-most diverse items from a
relevant result set, in a dynamic setting where Top-k results change over time. We formalize
the above problem of continuous k-diversity as MAXDIVREL which maps to the independent
dominating set problem in graph theory, which is NP-hard. An incremental indexing mechanism
is proposed for handling streaming publications that is based on Locality Sensitive Hashing
(LSH) to diversify Top-k results continuously. Our prototype model is implemented in a cloud
based message broker system and we have designed it to scale on top of Amazon Web Services
(AWS): a scalable cloud-service provider.

We explore the natural behavior of ranked publications mathematically modeled by zipf
property. Based on the experiments across many diversity methods, MAXDIVREL exhibits
the strongest natural behavior. Also the proposed LSH indexing mechanism produces MAXDI-
VREL diverse set of results at 70% accuracy by comparing with naive optimal method. Finally,
we report the experimental results concerning the performance & efficiency of the proposed in-
dexing mechanisms on a variety of synthetic datasets.

Keywords. Top-k Publish/Subscribe, Cloud Middleware, Data Stream Processing Systems
(DSPS), Result Diversification, Indexing

i



Acknowledgments

I would like to give special thanks to...

Dr. D.N. Ranasinghe, Senior Lecturer at UCSC
for being an always helpful & interested supervisor who offered invaluable advices throughout

the research while giving feedbacks on incremental revisions

Dr. A.R. Weerasinghe, Senior Lecturer at UCSC

for giving me guidance to build my research skills

Asst. Prof. Francisco Hernandez, at Umea University

for being the professor who made me more interested in Distributed Systems

Primal Wijesekara, PHD Fellow at UBC, Canada
& Charitha Madushanka, at WASN research lab, Sri Lanka

for discussing various project matters along the way

My Family

for supporting me the many years of my studies

...As well as everyone who spent time to listen to my question & helped me to complete this

thesis

il



Contents

Declaration . . . . . . . . i
Abstract . . . . . . il
Acknowledgments . . . . . ..o iii
List of Figures . . . . . . . . . . . ix
List of Tables . . . . . . . . . xi
List of Algorithms . . . . . . . . . . . xii
List of Symbols . . . . . . . . xiii
Acronyms . . . ... Xiv

1 Introduction 1
1.1 Preamble . . . . . . . . 1
1.2 Background to thestudy . . . . . .. .. ..o 2
1.3 Motivation . . . . . . .. L 4
1.4 Goals of the thesis . . . . . . . . .. 6
1.5 Scope of the thesis . . . . . . . . .. 7
1.6 Thesisoutline . . . . . . . . . 8

2 Related work 9
2.1 E-commerce ranking methods . . . . . .. ... 0oL 9
2.2 General Top-k Publish/subscribe . . . .. ... ... .o 9
2.3 Allin one: Diversity . . . . . . . . .. 11
2.4 Subscription Indexing . . . . . . ..o 12
2.5 Publication Indexing . . . . . . . ... 13

3 Preliminaries of publish/subscribe models 15
3.1 Boolean Publish/Subscribe . . . . . ..o oo 15
3.1.1 Structural View . . . . . .. .. 16

3.1.1.1 Subscription. . . . . .. ..o 16

v



3.1.1.2 Publication . . . . . . . . . s, 17

3.1.2 Behavioral view . . . . . ... 17

3.2 Top-k Publish/Subscribe . . . . . . ... 18
3.2.1  Structural view . . . . ... 18
3.2.1.1 Personalized Subscription Space . . . . . . . . .. ... ... .. 18

3.2.1.2  Publication Stream . . . . . ... ... 19

3.2.1.3 Subscription parameters . . . . . ... ... ... 20

3.2.2 Behavioral view . . . . . ... 21

3.3 Discussion . . . . ... 21
3.3.1 Relationship . . . . . . . . . . 21
3.3.2 Comparison . . . . . . . ... 22

4 Top-k Publish/Subscribe Model 24
4.1 Design & Architecture . . . . . . ... Lo 24
4.2 Scoring Algorithm . . . . . . . ... 25
4.2.1 Relevancy: Query personalization . . . . . . .. .. ... ... ... ... 26
4.2.1.1 Relating Attributes . . . . . . . . ... 28

4.2.1.2 Relevancy score . . . . . . . ..o 31

4.2.2 Events novelty: Freshness . . . . .. .. .. .. ... ... ... 31
4.2.2.1  Fresh Relevancy score . . . . . . .. .. ... .. ... ... 33

4.2.3 Events Diversity . . . . . . . ..o 34
4.2.3.1 k-diversity problem . . . . . ... ..o 35

4.2.3.2 Combining relevancy with diversity . . . . . . . . .. .. .. .. 37

4.2.3.3 Beyond Diversity & Relevance . . . . . . . .. ... .. ... .. 37

4.2.34 MAXDIVREL NP-Hardness . . . . . ... ... ... ...... 39

4.2.3.5 MAXDIVREL continuous k-diversity problem . . . . . . .. .. 42

4.3 Timing policies . . . . . . . . L 44
4.4 EBvents Delivery . . . . . . . .o 47
5 Indexing 49
5.1 Subscription Indexing . . . . . . . . .. L 49
5.1.1 Oplndex . . . . . . . . 49
5.1.2 Modified Oplndex . . . . . . . . . . .. 51
5.1.2.1 Index construction . . . . . . . . .. ... oL 52



5.1.2.2 Matching . . . . ... 53

5.2 Publication Indexing . . . . . . . . .. Lo 54
5.2.1 Near Neighbor query . . . . . . . . . .. .. ... . .. 56
5.2.2  Locality Sensitive Hashing (LSH) . . . . . ... ... ... ... ..... 57
5.2.3 Publications as categorical data . . . . . . . . ... ... ... 58
5.2.4 LSH Family for Jaccard Distance . . . . . . ... .. .. ... ... ... 60

5.2.4.1 MinHashing . . . . . .. ..o 60

5.2.5 LSH in MAXDIVREL . . . ... ... ... .. 62

5.2.5.1 LSH for signature matrix of publications . . . . . . . . ... .. 62

5.2.5.2  Compute Top-k publications . . . . . . ... .. ... .. .... 63

5.2.6 Incremental Top-k computation . . . . . . ... .. ... ... ... ... 65

5.2.7 Analysis . . . . .. 67

5.2.7.1 Probability Analysis . . . . . .. ... oL 67

5.2.7.2 Time complexity . . . . . . . .. ... 69

5.2.7.3 Space complexity . . . . . . ... ..o 69

6 Implementation - Cloud Middleware 70

6.1 Amazon Web Services (AWS) . . . . . . ..o 70

6.2 Main Modules . . . . . . .. L 71
6.2.1 Publication Stream . . . . . .. ... 72
6.2.2 Indexed personalized subscription spaces . . . . . . . . ... ... .. .. 73
6.2.3 Sliding window Top-k matching with indexed publications . . . . . . .. 74
6.2.4 Event delivery . . . . . . .. 76
6.2.5 Persistent notification service . . . . .. ... 7

6.3 Scalability & Elasticity . . . . . . . . .. o 7

7 Evaluation 78

7.1 Datasets . . . . . L 78

7.2  Evaluation methodology . . . . . . . . .. ..o 82

7.3 Subscriber Effectiveness . . . . . ... oo 83
7.3.1 Quality of ranked publications . . . . . . . ... ... 83

7.3.1.1 Testing zipf law hypothesis . . . . . . ... .. ... ... ... 83
7.3.1.2  Other diversity based algorithms . . . . . . ... ... ... .. 89
7.3.2 Accuracy of ranked publications . . . . . . ... 90

vi



7.3.3 System resiliency . . . . .. ..o

7.3.4  Freshness of ranked publications . . . . . . ... .. ... ...

7.4 Performance & Efficiency . . . . . . .. .o

7.4.1 Index
74.1.1
7.4.1.2

7.4.2 Index
7.4.2.1
7.4.2.2

subscriptions . . . . ... ..
Index construction time . . . . . .. ... Lo
Initial matching time . . . . . . .. .. o000
publications . . . . . . ...
Batch-wise Top-k computation . . . . ... ... ... .....

Incremental Top-k computation . . . . . . . .. ... ... ...

8 Conclusion & Future work

8.1 Top-k publish/subscribe applications . . . . . .. ... ... ... ... ... ..

8.2 Future Work

Appendices

A Naive algorithms

B Index based algorithms

C LSH based algor

ithms

vil

105
106
107

108

109

111

113



List of Figures

1.1
1.2
1.3

3.1

4.1
4.2
4.3
4.4
4.5
4.6
4.7
4.8
4.9
4.10
4.11
4.12

4.13
4.14

5.1
5.2
5.3
5.4
9.5
2.6

An overall illustration of pub/sub system . . . . . . ... ... 0oL 3
Boolean pub/sub system . . . ... ... 4
General Top-k publish/subscribe architecture . . . . .. . ... ... ... ... 5
The basic architecture of boolean pub/sub system . . . . . ... ... ... ... 16
Top-k publish/subscribe architecture . . . . . . . ... ... ... ... L. 24
Subscription covering vs. Subscription Merging vs. Attribute Merging . . . . . . 27
Subscriber preference models . . . . . . . ... L 28
Bob’s personalized subscription space . . . . . . . . ... L 30
Satisfying subscription space . . . . . . . ... 30
An example of redundant information in traditional Top-k answer set . . . . . . 34
MAXDIVREL demonstration using dummy publications . . . . . . ... .. .. 39
Graph representation of publication space with neighborhood o . . . . . . . .. 40
Dominating sets (red points) . . . . . . . . . ... 40
Dominating set but not independent . . . . . . .. ... ..o 40
Sliding window approach: w=>5. . . . . . . . . ... ... .. .. ... .. ... 43

An update of k-independent dominating set after an arrival of new publication

De; K=2 o o 44
A jumping window with w =5 & jumping step =3 . . . . . ... ... ... 45
Centralized Top-k publish/subscribe architecture . . . . . ... ... ... ... A7
Attribute Lists . . . . . . oL 51
Operator Lists on Legrrier « « « « v v v v v e e e e e e e 51
Inverted-list two-level partitioning on user subscription space . . . . . . . . . .. 53
Inverted-graph on personalized user subscription space . . . . . ... ... ... 54

Top-k matching on sliding window approach in threshold based schemes; w =15 55
MAXDIVREL Top-k matching on sliding window approach: w =5 . ... . .. 55

viil



5.7 R near-neighbor query . . . . . . . .. .. 56

5.8 LSH probability vs distance . . . . . . . ... Lo 58
5.9 Bucket array of n publication at L hash tables . . . . . . ... .. .. ... ... 64
5.10 Flow chart of incremental Top-k computation . . . . ... ... ... ... ... 65
5.11 Sample LSH indexing mechanism at arbitrary time t +1s . . . . . . . . . . . .. 66
5.12 The behavior of s-curve . . . . . . . . . .. 68
6.1 Implementation modules based on Amazon web services. . . . . . ... ... .. 71
6.2 Stream Processing platforms available at current date . . . . . . . ... ... .. 72
6.3 Building Kinesis processing . . . . . . . ..o o 73
6.4 Memcached nodes shared in separate AEC tier (source: AWS) . . ... ... .. 75
6.5 SNS Topics + Personalized user subscription spaces per interest . . . . . . . .. 76
7.1 Distribution of ranked votes . . . . . . .. ..o L 85
7.2 Illustration of zipf exponent values . . . . . . . . . . ... ... ... . ... .. 86
7.3 A comparison of p-values with alternative heavy-tail distribution . . . . . . . . . 89
7.4 A comparison of zipf exponent values on different diversity algorithms . . . . . . 91
7.5 Accuracy of ranked results produced by LSH index . . . . . ... .. ... ... 92
7.6 System resiliency test . . . . . . ..o 93

7.7 A comparison between relevancy scores over forward-decayed & non-decayed cases 95
7.8 Analyzing decay parameter under different prates . . . . . .. ..o L. 96
7.9 Index construction time on opIndex vs. modified opIndex . . . . . . . . ... .. 97

7.10 Average matching time over the size of subscription spaces under different sub-

scriber VIews . ..o oL L L 98
7.11 Average matching time over the size of publications . . . . . . ... .. ... .. 99
7.12 Batch-wise Top-k computation by BLSH & NAIVE . . . . ... ... ... ... 99
7.13 BLSH construction 4+ matching time in comparison with estimated error e . . . 100

7.14 Average BLSH Top-k matching time in comparison with size D of publications . 102

7.15 Average NAIVE matching time in comparison with size D of publications . . . . 102
7.16 BLSH vs. NAIVE when D=250 . . . . . .. . .. ... ... ... ........ 103
7.17 BLSH vs. NAIVE when D=500 . . . . . . . . ... .. ... .. ... ...... 103

7.18 Average ILSH Top-k matching time in comparison with size D of publications . 104
7.19 ILSH vs. BLSH vs. NAIVE when D=250 . . . . . . . .. ... ... ... .... 104
7.20 ILSH vs. BLSH vs. NAIVE when D=500 . . . . . . . ... ... ... ...... 104

X



List of Tables

5.1
5.2
5.3
5.4
2.5

5.6
5.7
5.8
2.9
5.10
5.11

7.1
7.2
7.3
7.4
7.5
7.6
7.7

7.8
7.9

7.10

Example subscriptions . . . . . .. ..o 50
First level partitioning of subscriptions . . . . . . . .. ... ... L. 51
Example personalized subscriptions . . . . . . . ... ... L. 52
Categorical view of publication X&Y . . . . . .. ... ..o 58

A characteristic matrix representing the existence of categorical values at publi-

cablons . . . . . L 59
Calculating h; minhash value from the first permutation . . . . .. .. ... .. 61
A signature matrix that represent publications . . . . . . . . ... ... ... .. 61
Sample signature matrix generated for 5 publications . . . . . .. .. ... ... 61
Segmented signature matrix generated for 5 publications . . . . . . .. ... .. 63
Top-2 publications retrieval based on votes . . . . . . . . . ... ... ... ... 64
Top-2 publications retrieval at time ¢t +1 . . . . . . .. ... .. ... ... ... 67
Summary of measurements on retrieved product data . . . . . . .. ... L. 79

A sample set of attributes (10/57) that represent the subcategory ”smartphones” 79

Sample Publication X . . . . . . . ... 80
Sample Subscription S with preference values . . . . . . ... ... ... . ... 80
Symbol values on parameter space . . . . . . .. ... 82
A sample rank-wise votes distribution of Top-k publications . . . . .. ... .. 85

Average zipf law exponent for ranked publications in comparison with different
subscriber views . . ... L. Lo 86
An advance rank-wise votes distribution in a comparison with similarity threshold 87
Average power law exponent for different k values in comparison with similarity
threshold . . . . . . . . . oL 87

p-values from KS test for ranked scores in comparison with different subscriber



7.11 Average power law exponent for Top-k publications in comparison with other
diversity methods . . . . . . ...

7.12 ILSH update cost . . . . . . . . . .

x1



List of Algorithms

4.1 Naive algorithm to solve MAXDIVREL k-diversity problem . . . . ... .. .. 41
A.1 Constructing & updating personalized subscription graph . . . . . . . .. .. .. 109
A.2 Computing the relevancy score (Naive method) . . .. .. ... ... ... ... 110
B.1 Insertion algorithm for modified oplndex . . . . . . . . .. ... ... ... ... 111
B.2 Computing the relevancy score (Index based method) . . . . . .. ... ... .. 112
C.1 Fast Min-Hashing algorithm . . . . . . .. ... ... ... ... ... ... .. 113

x1i



List of Symbols

Symbol Parameter
C Clients
X User
S A set of subscriptions
S; it" subscription
pS¥ Personalized subscription space submitted by user X
a; i'" subscription tuple at a subscription
ds size of a subscription
P A set of publications
Di ith publication
b; it" element of a publication
k The number of delivered publications at a given time
mg Matching function
r(pi, X) Relevancy score of a publication p; for the user X
o The size of neighborhood
D Dimension
d(pi, p;) Distance between publications p; and p;

I
Yoy

~
N—

¥ o I » D E I N>

Decay function at given time t
Time
Logical operator
Tuning parameter
Number of hash tables
Number of buckets at particular hash table
The size of minhash signature vector
The Poisson arrival rate of publication
Decay parameter for relevancy score
LSH similarity threshold
Number of minhash functions
estimated error at minhash signatures

zipf exponent

xiii




Acronyms

DBMS Database Management Systems
DSPS Data Stream Processing Systems
IR Information Retrieval

DNF Disjunctive Normal Form

CNF Conjunctive Normal Form

P2P Peer-to-Peer

VSM Virtual Shared Memory

MITL Metric Interval Temporal Logic
RTS Real Time Systems

NN Near Neighbor

LSH Locality Sensitive Hashing

AWS Amazon Web Services

SNS Amazon Simple Notification Service
SQS Amazon Simple Queue Service
EC2 Amazon Elastic Compute Cloud
AEC Amazon Elastic cache

KCL Kinesis Client Library

BMR Best-Matching-Random

KS Kolmogorov-Smirnov

CDF Cumulative Distribution Function

Xiv



Chapter 1

Introduction

1.1 Preamble

Information Technology has been rapidly grown in last decades which has caused the om-
nipresent phenomenon Information Explosion' to come into act along with an exponential
growth of newly created digital information. This is not an exclusive problem to the mod-
ern age information society, but even from the bronze ages we're spun by different formats of
information supernova. In 2003, Google CEO Eric Schmidt made an incredible statement to
emphasize why it’s so hard to operate in digital information markets, since the size of new
world information is as double as the size of created information between the birth of the world

& 20032

Digital information was accumulated to stream into our homes since the birth of World-
wide-web. We became not only to consume information, but to produce while sharing them
in worldwide community of subjective thought. According to UC San Diego investigation in
2010, world’s servers processed 9.57 zettabytes(10?! bytes) of information [1]. That depicts that
Information Explosion was happening faster than UC Berkley predicted® in 2003. Meanwhile,
[2] identifies that our global technological memory has roughly doubled every three years over

recent decades.

Information Ezxplosion would not be a huge problem if information can be stored permanently.

But fast growing corners of digital universe proved that it already exceeded the available storage

thttp://www.vcreporter.com/cms/story/detail /information_explosion /7958 /
2http://www.huffingtonpost.com /brett-king /too-much-content-a-world-_b_809677.html
3http://www2.sims.berkeley.edu/research /projects/how-much-info-2003 /



for the first time in 2007. By 2011, almost half of the digital universe was not recorded in

information storage mediums [3].

Since every created information has no future value, we have to process such information
before storing it to decide which actually has value to be stored. Such that users should
be capable enough to expose into new information. As human-beings are contemplative, the
stillness of information would yield positively up to certain point and get declined by the
overloaded information. So intuitively Information Overload ! is noticeable phenomenon which

also highly-related to Information explosion.

In other hand, by alleviating Information Owverload problem, we can avoid cognitive disso-
nance? of human behavior up to some degree. It would be beneficial in their daily lives to take

decisions based on rapidly growing continuous collection of data-streams.

Given the runaway popularity of information in our daily lives, still we can’t make time
to take so many calls, answer so many e-mails, peruse so many websites (e.g. social-media).
Probably we can’t take it all in and that lead us not to know about everything around us. For
the better or worse, we believe that the wise fact would be not to chase information, but setting

it aside will only make us remain far behind the curtain of rapidly growing information society.

1.2 Background to the study

”We have more information than ever, but in the ever-thickening forest of information, the

beauty of the single tree becomes ever harder to distinguish.” - James Scolari, Journalist

To deal with limited amount of most relevant information, different classes of information
processing techniques have been emerged, which are capable enough to timely process large
amount of information. In traditional Database Management Systems (DBMS), the data need
to store and index before it could be processed explicitly by the user. As the evaluation of
above traditional store-then-query models, Data Stream Processing Systems (DSPS) process
streams of data coming from different sources to produce new data streams as an output.
DSPS continuously process unbounded data streams looking for events of interest to the end-

user. DSPS have their roots in DBMS. But along with the substantial differences in processing

Thttp//en.wikipedia.org/wiki/Information_Overload
2http://en.wikipedia.org/wiki/Cognitive_dissonance



information through a sequence of transformations, now a days, DSPS resemble DBMS in

particular classes of applications [4].

That paradigm shift in information processing from store-then-query models towards emerg-
ing query-then-store models is vital for a number of modern day applications by considering

space and real-time requirements.

Publish /Subscribe models Our study focuses on publish/subscribe systems which are
based on the query-then-store paradigm since publications are first processed by the pub-

lish /subscribe service, and then, if necessary, they will be stored by subscribers.

Publish/subscribe approach represents subscribers who express their interests by a query
or a pattern of queries where published items by publishers need to be delivered to relevant
subscribers in a timely manner. They are tuned to filter large amounts of published informa-
tion in real-time and deliver matching publications to interested subscribers based on efficient

matching and routing algorithms. [Figure 1.1]

As modern large-content based applications continuously generate huge data volumes at
high data rate in different data varieties, DSPS require efficient & effective ways for continuous
processing and data filtering followed by timely delivery of relevant information. From extensive
research efforts done at last 15 years, publish /subscribe systems as one generalization of DSPS
are widely recognized to process continuous queries over data streams which are augmented by

algorithms coming from the field of data stream processing [5].

Publishers Q ’

events

Pub-Sub System
/ /

nct]flcatlons

I
Subscribers @a . g

Figure 1.1: An overall illustration of pub/sub system




1.3 Motivation

Existing functions which are capable to match publications and subscription in state-of-the-
art pub/sub systems are depended on the stateless matching function which provides a Boolean
decision whether a given publication to be notified to relevant subscriber or not [6]. [Figure

1.2]

Identified drawbacks of state-of-the-art pub/sub matching models [7]

e A subscriber may be either overloaded with publications or receive too few publications

over time,

e [t is impossible to compare different matching publications with respect to a subscription

as ranking functions are not defined, and

e Partial matching between subscriptions and publications is not supported.

True
Publication . (matching)
Boolean
.| Matching
Subscription False
(non-matching)

Figure 1.2: Boolean pub/sub system

As end-user ranks the system by the quantity and quality of received publications, he should
put ’ideal’ subscriptions to avoid dissatisfaction. A large quantity of received publications
will be considered as a sort of spam, while a system that delivers too few publications might
be recognized as non-working. Unpredictable number of delivered publications remain as one
potential reason to be presented for the slow adoption of large-scale publish/subscribe solutions
[6]. Along the side, publish/subscribe models should support to deliver a limited amount of

information to prevent information overload and this information has to be of top quality.

Top-k Publish/Subscribe models Recently top-k publish/subscribe models have attracted

a lot of attention as a means to provide rankings among selected publications to control the



number of publications it receives per subscription along with time [8, 7, 9, 10, 6]. Also some

index methods are introduced to support ranked pub/sub matching [11, 12, 13]

Top-k publish/subscribe models are identical to state-of-the-art publish/subscribe in most
terms except it’s expressive stateful query processing nature which targets to overcome the

drawbacks in latter models.[Figure 1.3]

In traditional pub/sub systems, publications trigger subscription when they match a subscrip-
tion’s predicate [Figure 1.2]. In Top-k pub/sub each subscription scores publications based on
different scoring between publications & subscription. Achieved score depicts the importance of
a publication against particular subscription but also on their relationship with previously seen
publications. Different views have been proposed in the way, a subscription will be triggered

by a new publication in Top-k pub/sub [8].

Matching Layer

Routing Layer

oo Sevamg Gossoing

Overlay Layer

siucures | untucuren | s

Network Layer

T | 22881 | ST

Figure 1.3: General Top-k publish/subscribe architecture




Possible use-case We would like to optimize Top-k heuristic under a use case study which
supports a large volume of subscriptions and high event arrival rate (velocity) with a wide
variety of product items such as e-commerce. For an example, take the user Bob, who generally
likes to update about smart-phones but prefers the products from AT&T. Ideally he would
like to get notify on products from Verizon, only if there are not enough notifications from
AT&T. In state-of-the-art publish/subscribe systems, subscriptions & matching publications
are considered as equally important. Publications are delivered to Bob whenever there is
a satisfied subscription. That leads Bob to easily get overwhelmed by the notifications he
received. But he doesn’t like to get too many or too few notifications along with the time.
He would like to have a limited amount of most important information across the stream of
information in the long run. Bob doesn’t like to go through all of his received publications to
select what he would like to buy. But as Bob’s subscriptions are partially matching, there’s
no way to track them down in traditional models. Because each subscription & publication is
served uniquely. Unpredictable number of delivered publications remain as one potential reason

to be presented for the slow adoption of large-scale publish/subscribe solutions.

1.4 Goals of the thesis

In our study, we propose ranking mechanisms to enhance state-of-the-art Boolean pub-
lish /subscribe models by integrating query independent & dependent score metrics taken into
account. Hence, the accuracy of the model achieved by matching the relevancy between pub-
lications & subscriptions which are personalized under user preferences. We guarantee to
provide a dynamic diversified set of results over the continuous data stream which enhance
the user expressive power by combining diversity with relevance while also maintaining the
maximal freshness of the k delivered publications.

The proposed scoring algorithm doesn’t require re-evaluation of current Top-k publication
list when new publication arrives. Because we believe that skipping a significant fraction of score
computation can reduce CPU usage and processing time of incoming publications accordingly.

By allowing continuous Top-k query processing, our objective is to enhance algorithm per-
formance while it’s scalable to the volume of subscriptions, the arrival rate of events (velocity)
and the variety of subscribable attributes. We exploit the dynamic case which the Top-k result
set changes over time, hence existing index data-structures are extended to support incremental

Top-k result computation.



Problem Statement

Big Picture How to alleviate the Information Overload problem based on publish/subscribe
communication paradigm augmented by different ranking mechanisms which are scalable to
the volume, velocity and variety of data-streams? Hence, it addresses the efficient processing
of Top-k queries over a continuous data stream which filters out irrelevant data stream objects,

and delivers only Top-k most diversified objects relevant to the user interest.

Research problem

e How to define an efficient scoring algorithm by integrating query independent & dependent
score metrics taken into account? Hence the proposed scoring algorithm doesn’t require

re-evaluation of current Top-k publication list when new publication arrives.

e How to extend existing indexing data structures used in state-of-the-art publish /subscribe
systems to support Top-k matching queries under large subscription volume, high event

rate(velocity) & the variety of subscribable attributes?

1.5 Scope of the thesis

e The information provider publishes information in the form of events with attribute-
value data tuples. Information consumer (subscriber) subscribes interesting events in the
form of Boolean expression with attribute-operator-value. Above fixed structured data is

equipped with relevant timestamps.

e We're not going to cover the lower layers in general Top-k publish/subscribe architecture
[Figure 1.3], but target to design efficient scoring algorithm in the matching layer which

is independent of the underlying architecture it’s plugged in.

e The study focuses to retrieve most relevant matching publications against subscriptions,

but not on the reverse.

e The importance of incoming publications may vary along with the time & the velocity of

publications follows a Poisson distribution.



1.6 Thesis outline

The thesis is organized as follows. Chapter 2 describes the related work & how our approach
is distinct with them. Chapter 3 formally defines the preliminaries in Boolean publish/subscribe
models & derives Top-k publish/subscribe model concepts. In Chapter 4, we examine different
variations of ranking mechanisms to compute the importance of published events per each user.
Also the delivery of Top-k publications are discussed for different timing policies. Chapter 5
introduces existing indexing mechanisms in state-of-the-art publish /subscribe systems & shows
how to extend them to support Top-k matching. In Chapter 6, we present our evaluation setup
& the experimental results. Chapter 7 summarizes our study & gives guidance to the future

works.



Chapter 2

Related work

We believe that optimizing Top-k heuristic is subjective under different use-cases. In our
study, we stick to the e-commerce environment on retrieving Top-k product items continuously
on a given query space per user. In e-commerce domain, we have to deal with a wide variety
of items, each with different attributes. As there are no prior work has been done in the e-
commerce context of Top-k publish/subscribe models, we initially focus to reduce this gap by

reviewing the existing literature at on-line market places.

2.1 E-commerce ranking methods

Diversity and its relations are initially studied to search relevance in the context of an on-line
marketplace (e.g. EBay)[14]. The work has been powered by a comprehensive study using click-
stream data to identify relevant ranking metrics. They conducted an empirical study to find
the inter-relation between those metrics. The work is extended by applying different learning
models [15]. All suggested ranking methods require maximum user interaction with the system
to get better results. Also the efficiency of the proposed algorithms are only presented in the
database context.

Skyline based methods are extensively studied in database & data-stream community for
top-k matching. We have brought our view on retrieving most important results to users

without based on skyline algorithms [15].

2.2 General Top-k Publish/subscribe

On the other hand, different variations of general Top-k publish/subscribe models are pro-

posed for the integration of ranking issues. Top-k/w publish/subscribe model which was pro-



posed by [6], ranks publications according to their relevance to a subscription and delivers
Top-k publications per subscription in a predefined sliding time window (w). They defined a
probabilistic model to determine whether a newly published item may become one of Top-k
publications in the publication queue before the time window get expired for that publication.
In this model, the relevance of an event remains constant during the time window and once
its lifetime exceeds w, the event simply expires. Expired object will be replaced by one of
most competing unexpired object in the publication queue. But solutions of this model face
challenges when identifying & keeping track of published items that may become relevant in
the future due to expiration of older items. They mainly focused on efficiently maintaining
publication queue, their prototype model is implemented in a distributed environment [7].

In [16], authors examined Top-k/w matching model, but only used relevance between pub-
lications & subscriptions as the matching criterion like the former model. But here, our aim is
to provide an efficient scoring algorithm to analyze the relation between different score metrics

to compute the ranks of matching publication.

Top-k publish/subscribe model which was proposed by Google [8] most recently, has over-
come the overhead of frequent re-evaluation of Top-k publications introduced by the former
model [6] without defining a sliding time window. Instead of keeping a fixed expiration time
for a publication, they introduced a simple score function which gradually decays with time.
Therefore older events expire from the Top-k publication until new events take their place by
scoring higher values. They don’t require to maintain previously seen events per subscription
unless they’re in current Top-k list. They mainly consider to efficiently annotate news sto-
ries with social content in real-time. Also they rediscovered the adaption of Top-k document
retrieval algorithms in publish/subscribe paradigm to demonstrate the feasibility of proposed
approach. But designing a high-quality scoring function for matching publications to stories

was beyond their scope.

In [17], authors presented the concepts of preferential subscriptions to enhance the expressive-
ness in publish /subscribe systems. They implemented their approach in PrefSIENA: a popular
publish/subscribe system.
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2.3 All in one: Diversity

We believe that diversity is the most promising factor to enhance user satisfaction as query
independent metric. Many general definitions & approaches to results diversification has pro-
posed in pub/sub literature under static data. Their definitions of diversity are general based
on dissimilarity, coverage & novelty [18]. Most approaches rely either on greedy or interchange
heuristics, due to the NP-hardness of the k-diversity problem. Most of prior work did con-
sider above definitions orthogonally to reduce complexity [19, 9]. Recently [20] proposed a new
definition of diversity (DiscC') by introducing adaptive diversification based on dissimilarity &

coverage.

We believe that Top-k publish /subscribe is an instance where continuous diversity is captured
for information filtering. In our study, we consider dynamic diversification problem where Top-
k result set has to be updated over continuous data-stream while combining many other score
metrics. This problem is identified as continuous k-diversity problem in the recent literature

21, 22, 23).

The continuous-k-diversity problem was also addressed by using heuristic based solutions,
greedy [21] & interchange [24] under dissimilarity between items. [25] made a distinction
between novelty & diversity where diverse documents are retrieved based on a probabilistic
model while [26] has a complementary view between novelty & diversity. But the related
literature focusing on above problem is considerably more limited in Top-k publish/subscribe

context.

The concept of ranking based on both relevance and dissimilarity, is applied to present a
number of delivery modes for forwarding events to users [9]. However, with these methods, old
items do not expire, and a new item may enter the solution only upon its arrival. Later they
added freshness into their combining criteria which is supported by linearly degrading aging

techniques [10].

Based on a variation of dissimilarity(e.g. MAXSUM), diversification problem is studied in
[27], in the setting of streaming data and monotone submodular diversification functions. An
approximation greedy algorithm was proposed which is faster than the usual greedy heuristic.
Dynamic updates are also considered in the sense that when the underlying set of available

items changes, interchanges are attempted to improve the computed solution. Finally, the on-
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line version of the diversity problem is considered in [28], that is, selecting a diverse subset in

the absence of the complete set of items.

Here, we propose a hashing based index mechanism to provide an efficient incremental Top-k

computation over continuous data-stream.

Combine Diversity with Relevance

We don’t consider diversity & relevance independently, but to combine them to reduce the
over-selecting of more relevant but similar publications. [29] developed a natural axiomatic
approach to & show that no diversification method can simultaneously satisfy all the axioms.
Diversity can be viewed uniquely in the way to minimize query abandonment by finding at
least one item that satisfy the end-user. They identified that objectives of being diverse &
relevant are competing with each other which results the diversification problem as a bi-criteria
optimization problem. Designing right function to express dissimilarity between items will be

a key to have an effective system.

2.4 Subscription Indexing

As publish/subscribe models are extensively studied over decades, there has been a lot of
attention on indexing support to efficiently identify matching subscriptions [13, 12, 30, 11, 31].
Here we did only consider in-memory indexing approaches which are implemented over linear

& hierarchical data-structures.

In traditional approaches, a regular grid is used to index boolean subscriptions [32]. But when
the subscription subspace of interest changes, it can affect high update cost on corresponding
cells. Also applying indexing mechanism on some of the proposed top-k publish/subscribe
models (e.g. top-k/w queries) is still an open research problem [7].

Based on inverted list index, [12] proposed k-index where subscription predicates are parti-
tioned into subsets using a three-level partitioning scheme. But it does perform poorly under
generated indexing space, specially where range predicate in a subscription needs to be rewritten

into a disjunction of equality predicates.

[30] proposed two-phase space-cutting technique which organizes the subscriptions in a hi-

erarchical index called BE-Tree. But as the number of attributes increases, BE-Tree incurs
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higher construction, optimization and access cost. Later the same set of authors extended
their prior work into BE* Tree which achieves effective pruning for determining most relevant
matches [11]. Since we are interested in the problem of efficient event matching, finding the
most relevant subscriptions per publication is beyond our scope.

[33] explored the notion of sharing query results among other queries to reduce processing
cost of top-k results re-computation. They exploited covering graphs to evaluate top-k queries

over document streams by using sliding window model.

[31] has proposed an efficient in-memory indexing called opIndex to deal with increasing
variety of items, each with different attributes. Subscriptions are partitioned using a two-level
partitioning scheme by attributes & operators consequently. Selection of a best pivot attribute
helps to prune the subscription space when matching with events. Also opIndex supports much
complex matching operators including prefix/suffix & regular expressions. Other indexing
structures are outperformed by oplndex from memory consumption, index construction and

query processing cost over large volume & variety of subscriptions.

2.5 Publication Indexing

When publications match with relevant subscriptions, we need to update & maintain the
k best publications per subscription under different users. To avoid the redundancy on Top-
k results computation in the publication space & to avoid re-computation, recent literature
proposed a couple of index based approaches based on different space-cutting data-structures
[34, 23, 33]. Here, we also focus on combining relevance and diversity by viewing diversification

as a Top-k problem.

[34] motivated continuous diversity problem by formalizing that non ”off-the-shelf” Informa-
tion Retrieval (IR) engines can be used to implement diversity. It allows the exploitation of a
Dewey encoding tree using inverted-lists which is later used to select the k most diverse tuples.
But their study is limited to this specific diversity measure which did not provide any dynamic
treatments.

[23] formalized continuous-k-diversity problem by introducing continuity requirements to
deal with continuous data-streams. They provided efficient diversity algorithms that are based
on cover-tree. Also they have avoided the curse of re-computation on top-k results in sliding

window models by proposing incremental algorithms. Based on a variation of dissimilarity
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(MAXMIN), continuous k-diversity problem is studied. Also they extended their approach to
combine relevance.

In our approach, we consider a different variation of dissimilarity. Also our study is to align
proposed diversity problem with Near Neighbor (NN) queries where we can adopt hashing
based techniques to achieve a specialized form of continuity requirements in diversity. We
also argue that the correct definition of diversity is application dependent which has not been
considered in former work. Also our approach is extended to combine different score metrics
other than relevance. Additionally our indexing mechanism would achieve an efficient pruning
in both subscription & publication spaces over incremental algorithms to avoid the curse of

Top-k re-computation.
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Chapter 3

Preliminaries of publish/subscribe

models

In this Chapter, we show a clear distinction between boolean pub/sub & Top-k pub/sub
models. We present the structural & behavioral view on both models using a formal background.
For the completeness of our study, we first formally specify the boolean pub/sub models more in
general, but later we extensively study Top-k pub/sub model. Both specifications are presented
using temporal logic.

The major important difference between boolean & Top-k pub/sub is in the matching model.
Boolean pub/sub has a stateless matching model which only provides a boolean decision, while
the matching in Top-k pub/sub is called as scoring or ranking, which provides stateful matching
model to express the user intent. Latter model can rank the publications on given scoring

function & restrict the delivered publications to the user by the parameter k.

3.1 Boolean Publish/Subscribe

Boolean publish/subscribe models are well studied in the distributed system community over
decades. Users can express their interest over a set of information by a subscription or query.
The one who injects a subscription to the system is called as the subscriber. Users that generate
such information & pushes to the system are called as publishers. The pushed information are
publications & whenever they satisfy the subspace of user interest (subscriptions), they will be
delivered to subscribers as notifications. The basic architecture of boolean pub/sub system is

depicted in [Figure 3.1].
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Figure 3.1: The basic architecture of boolean pub/sub system

There are many variants of publish/subscribe schemes: namely, topic-based, content-based,
and type-based. Loosely connected subscriber & publisher nodes can act as general clients
which are connected via a separate middle-ware asynchronously. Connected middle-ware can
be centralized or de-centralized. Client-server or broker based middle-ware are well known
centralized ones. De-centralized middle-ware is based on Peer-to-Peer (P2P) or Virtual Shared
Memory (VSM)/ persistent space. Many routing strategies have been presented over years in
P2P boolean pub/sub [Figure 1.3].

For the rest of our study, we consider content-based pub/sub model without losing the

expressiveness of the interaction between publishers & subscribers.

3.1.1 Structural View

Definition 3.1.1. Given a finite set of clients C, a finite set of publications P & a finite set of
boolean subscriptions S, the structural view of a boolean pub/sub is defined by B [35],

B=(C, P, S)

where Ve; € C; Vp; € P; Vs, € S

3.1.1.1 Subscription

Subscriptions can be thought as a way to express user intent. They are used to filter-out
irrelevant information. Each subscription consists of a set of constraints which is defined by

attribute-operator-value tuples. Each attribute can be typed or untyped. Binary operators may
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include common logical operators such as {=, #, <, <, >, >, prefizof, suf fizof}.

Definition 3.1.2. A subscription is a set of attribute-operator-value tuples a;, where each a;
has the form {a;.name a;.0 a;.value} st. {=, #, <, <, >, >, prefizof, suffixof} € 0
which is related under Disjunctive Normal Form (DNF) or Conjunctive Normal Form (CNF)

0;{V,A} €o; s.t.a; o0aj,

si={ayo0ayo0 ... 0 a,} where ¥s; € S;1 > i > n;

Subscriptions can only be in a state of ACTIVE where clients (C) are subscribed into.

3.1.1.2 Publication

Subscriptions are queried over the set of publications. When a subscription is satisfied by
a publication, it will be eventually delivered to the user. Fach publication consists of a set of
constraints which is defined by attribute-operator-value tuples. Each attribute can be typed or
untyped. But usually, operator includes only the equal operator. Thus, attribute can expressed

by a set of finite values.

Definition 3.1.3. A publication is a set of attribute-operator-value tuples b;, where each b;

has the form {b;.name b;.60 b;.value} s.t. {=} €6

pi = {b1, ba, ...... b} where Vp; € P; 1 <1< m;

Publications can be in ACTIVE state as soon as they are published, but become INACTIVE

for the relevant clients(C) when they are delivered.

3.1.2 Behavioral view

As depicted in Figure 3.1, following are the general view of behavioral events that can occur at

a boolean pub/sub system. (i) publish(p;) (ii) subscribe(s;) (iii) unsubscribe(s;) (iv) notify(p;)
Subscribers express their subspace of interest by subscribe(s;) where s; refers to a subscrip-
tion which is a set of constraints that defines the user interest. Subscribers can later revoke
this interest through a corresponding unsubscribe(s;) operation. Publishers use publish(p;)

operation to disseminate a publication p; over the the space of user interest [36].

Boolean matching Notifications are delivered using notify(p; ) operation whenever the pub-

lication p; is satisfied by any of the active subscriptions.
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Definition 3.1.4. Given a publication p; = {by, by, ...... b} and, a subscription s; =
{a; 0 az o ...... 0 a,}, s; covers p;, or alternatively p; matches s; if and only if, when the
logical operator o = {A} then Vb, € p;.3a, € s; and when o= {V} then 3b, € p; & Ja, € s;
such that,

b, name = a,.name A b,,.value a,.0 a,.value

As long as there is at least one active subscription which satisfies the given publication, a

notification will be delivered to all users who have submitted that subscription.

3.2 Top-k Publish/Subscribe

Formal specification of Top-k publish/subscribe models is dependent on the proposed ap-
proach. There is no general definition to use in Top-k publish/subscribe. So the structural &
behavioral definitions of Top-k matching model are aligned with our use case parties: buyers(i.e.

subscribers) & sellers(i.e. publishers).

3.2.1 Structural view

We also follow the basic definition 3.1.1 which was introduced for Boolean publish/subscribe.
But we will introduce additional system states within our boundary of space to be incorporated

in our Top-k publish/subscribe model.

3.2.1.1 Personalized Subscription Space

To explicit more expressive nature of subscriptions, we introduce the concept of personalized
subscription graph by relating subscription tuples a; € s; for user X in a directed graph.
As our goal is to control the unpredictable number of delivered publications, we allow the
subscribers to decide which publications are important to them. We request them to subscribe
into subscription tuples by adding a relative preference. The representative power of user

subscription space is enhances from that personalized tuples.

Definition 3.2.1 (Personalized subscription space). A personalized subscription space pS* for
user X is a set of {(attribute —operator —value), (preference)} tuples a;, where each a; has the
form {(a;.name a;.0 a;.value),a;.prefX} st. {=, #, <, <, >,>, prefizof, suffizvof} € 0

and a;.prefX is a real number in [0,1] that expresses the relative degree of interest of the tuple

18



than other tuples Va; € pS* where i # j,
pS™ ={ay,ay, ...... , 4y} where 1 <1 < n;

A tuple which has a higher preference score is more important than others. Unlike Boolean or
other general Top-k publish/subscribe models, here any user X is subscribed into a subscription
space which is generated by the system from user given subscription tuples, but not to any single

subscription individually.

Definition 3.2.2 (Personalized subscription graph). Let a digraph D = (V, E) consists of
the vertices Vp where each subscription tuple a; is represented by an unique vertex v; s.t.
Yo; € Vp Ja; € pSY where pSX is the preferential subscription tuple space submitted by
user X and, directed edges £ C V x V (without vv,and uv # wvu), For each edge (v;,v;)
defines the relation between (a;,a;) and, the capacity function ¢ : V x V' — R, for which

c(vi,v) = 0,if(vi,v;) ¢ E, and c(v;,v5) = preference(v:) if (vi,vj) € Ep where preference

preference(v;)
is some utility function to extract user interest over any vertex. Also the order |V| and the

size |E| of the graph satisfy |E| < [V] where |V| = |[pS¥| where the cardinality of the user

subscription space is denoted by the number of non-duplicate subscription tuples.

Subscription tuples should be in ACTIVE state once added. Subscriber has the possibility
to change tuple contents, redefine relations by assigning new preference scores. Also user can
temporarily disable or permanently delete some tuples where the state of tuple is triggered to
become INACTIVE or DEAD consequently. The whole subscription space is in the state of
ACTIVE when the number of ACTIVE tuples (subspace) is above a given threshold.

Preference or the degree of interest can be depicted by either quantitative or qualitative
manner. To have more granularity, here we discuss only quantitative approach where users
have to provide numeric scores explicitly. Discussing ways to have above preference values
and, applying other qualitative approaches(e.g. binary decision diagrams, fuzzy reasoning)
to enhance user satisfaction is beyond our scope. But at the section 4.2.1 we provide some

guidelines to adopt & discuss more about personalized subscription spaces.

3.2.1.2 Publication Stream

We say that any publication p; is more relevant or preferable than publication p; to user X, if

it satisfies r(p;, X) > r(p;, X). Asour relevancy function r(.) is subscriber friendly, we can adopt
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an identical structural view of publication (as definition 3.1.3) in Boolean publish/subscribe

models.

Since we study Top-k continuous query processing over incoming publication stream, disclos-

ing stream properties is important.

Stream properties A publication stream is a continuous and possibly infinite sequence of
publications that arrive in an arbitrary order (implicitly by the sequence number assigned on
the arrival or explicitly by the time-stamp) into the publish/subscribe matching model to be
processed in real-time [37]. As it’s impossible to store the stream in its entirely, our model

provides incremental matching algorithms to return Top-k results as new publications arrive.
— Query semantics allow order or time based window processing.
— Backtracking over the stream is application dependent.
— Publication arrival rate follow a Poisson distribution.
— Eviction of old publications is time dependent.

The publication stream becomes ACTIVE for a user subscription space pS¥ submitted
by user X, after the first subscription tuple in the space becomes ACTIVE. So, the state of
publication stream is causally effected by the particular user subscription space. Further, the
publications in the given stream become ACTIVE while they are within the query window but
not expired, and become INACTIVE when they are dropped from the all windows. Publications
which will be selected as Top-k results, are marked TOP, and eventually they are in INACTIVE
state when they’re delivered successfully. Note that all above states are in the boundary of single

user.

3.2.1.3 Subscription parameters

As we described earlier, the parameter k controls the number of delivered publications in a
given time instance t. Since the subjective nature of above delivery, we allow the user to specify
the value of k& € N per subscription space. Any user can have many subscription spaces per

interest under different values of its subscription parameters.

Incoming publications are ranked based on time or count based sliding window over the

stream. Most recent literature obtain the size of sliding window from the user [7, 9]. But we
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believe the window size is almost dependent on the stream of publications and, provide an
important backbone in Top-k matching. Hence we explore a stochastic model to dynamically

slide a fix size window based on stream arrival rate in the Section 4.3.

3.2.2 Behavioral view

Top-k publish/subscribe model does have an identical behavior with Boolean model, but
is not restricted. Along with the independent modified behavior calls produced by clients
(C) (i) publish(p;) (ii) subscribe(s;) (iii) unsubscribe(s;) (iv) notify(p;) ,our model supports
expire(p;) which is produced by the system where the publication p; is leased linearly or expo-
nentially in time. The corresponding publish(p;) precedes every expire(p;) by a forward time
decay function (Definition 4.2.4). Any unexpired publication may compete for a position of
Top-k results in subsequent query windows. But once they're selected as Top-k results & get
delivered, they're not allowed to repeat the same process using system states.

We explore the behavior match(pS¥, p;) where publication p; is scored against the space of
user interest pSX and, diversified within a subscription window as described in the Section 4.2.
Only Top-k notifications are delivered under given mode by the user which is described in the

Section 4.4.

3.3 Discussion

Here, we discuss the relationship between Boolean & Top-k publish /subscribe models based

on the formal specification given earlier.

3.3.1 Relationship

Our study is being motivated by the theorem 3.3.1 which was proved by [35], where it showed

that Top-k/w model is more general than Boolean publish/subscribe model.

Theorem 3.3.1. The Boolean system is a special case of Top-k/w pub/sub system for every

subscription s € S, the matching function mg is defined as follows:

True or False.
ms(p) = (3.1)
m(s,p) >0

where m(s,p) is the scoring function given a publication p in the Boolean system.
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We can observe that Boolean model is a specialized form of Top-k publish/subscribe model
where any Top-k model can be used as a Boolean model simultaneously in a single imple-
mentation. This observation is crucial for the future acceptance of Top-k publish/subscribe

models.

3.3.2 Comparison

Publish/subscribe models are typically Real Time Systems (RTS) !, where we can explore the
general RTS properties between Boolean & Top-k models. We note that such systems exhibit

two main properties safety & liveness [38].

Liveness Liveness property asserts that ”something good will eventually happen”. In Boolean
models, this property is guaranteed where any matching publication which was published after
relevant subscription becomes active for specific user, will be delivered, but not after client un-
subscribes the former subscription. Our Top-k publish/subscribe also follow liveness property,
but defining a subscription space instead of independent subscriptions as described in Section
3.2.1.1. Also in our model, there is a possibility not to deliver every matching publications if

they fail to get a position in Top-k results before they expire.

Safety Safety property asserts that ”something bad never happens”. A matching publication
should at least satisfy one subscription for the delivery to be completed successfully in previous
models. Also some Boolean models do not allow a publication to be delivered to the same client
more than once. Further, a publication should never be delivered to a client if it has not been
active previously in time. As a generalized version of Boolean model, Top-k publish/subscribe
depicts above characteristics but in different forms.

As an example, our model will deliver any publication within Top-k results if it satisfies
at least one subscription tuple in the space, and a relevancy score (r(p;, X) > 0). Also every
publication delivered as Top-k result to a subscriber has to be within the current or previous
subscription windows. System considers any publication to be expired, when it ensures that
they will not be part of any future subscription windows. Also the relevancy score of any
publication is employed with freshness.

As each subscription window is moving in time or order, the subscriptions can be thought of
stateful filters which deliver £ most important publications in a given time instance t. Overall

Top-k publish/subscribe models are influenced by additional parameters.

Thttp:/ /rtemagazine.com /articles /view /100285
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[39] specified 3 availability classes to model the nature of any publish/subscribe paradigm.
Boolean models exhibit 0-availability where publications are expired as soon as they’re pub-
lished by keeping non-persistence nature. By the nature most Top-k publish/subscribe models
have A—availability where publications (in)directly expires after A time after they’re published
in a dynamic setting. We showed earlier that it’s impractical to keep published information in

Data Stream Processing Systems (DSPS) for an indefinitely long time (co — availability).
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Chapter 4

Top-k Publish/Subscribe Model

4.1 Design & Architecture
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Figure 4.1: Top-k publish/subscribe architecture

In our design, we consider content-based publish/subscribe systems which offer greater
expressiveness to subscriptions than topic or channel based ones. Also many researches believe
that topic based publish/subscribe models are specialized forms of content-based models. At
behavior level, our proposed Top-k publish/subscribe model can be specialized into traditional
publish/subscribe models easily either based on topic or content. In the rest of our study, our

Top-k matching model depends on the actual content of subscriptions & publications.
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At the core of our proposed architecture, is a dual-indexing mechanism to partition the
space in both subscriptions & publications. Additionally the spaces are dynamic in the way
the subscriptions support a variety of attributes under a large volume of subscriptions and
publications are streaming. The two proposed indexing mechanisms are complementary ones,
rather than distinct. In addition, we propose a subscriber friendly scoring algorithm which is
linked with above modules to measure the effectiveness of the system.

Since publications are ranked across the stream, we adopt the notion of sliding window
to further maximize the diversity of delivered results continuously. The diversified results are
incrementally computed over consecutive windows with the service of a personalized scheme.
The system accepts preferential subscriptions from users to depict their interest over an ordered
publication stream. We increase the stateful nature of the system by providing persistence
subscription store along with a publication store where incoming publications are expired by
the time to keep the freshness of the delivered output. We also maintain an active notification
store for all subscribers, where Top-k publications are delivered as notification under given

delivery method.

At more generic level, the model is designed to achieve the effective set of Top-k results
incrementally over the stream by solving continuous k-diversity problem which is formulated

later. The dual-indexing module is proposed to enhance the efficiency of the matching process.

4.2 Scoring Algorithm

In Top-k publish/subscribe models, publications trigger subscriptions based on a scoring al-
gorithm. Most of the previous work have proposed a threshold or bound based schemes where a
subscription will be triggered by a new publication, iff it scores more than a predefined thresh-
old. Threshold is usually considered as the minimum score of Top-k publications previously
published for a specific subscription [8]. In general, above schemes indirectly adopt ordered
queue operations with threshold based replacement techniques.

Here, we don’t rely on a threshold based matching, since it is biased towards highest-scored
Top-k publications always. To overcome that problem, we compute a diverse set of publications
which is scored based on query dependent metrics (e.g. Relevancy, Freshness). Additionally
the parameter k restricts the delivery over the publication stream which is bounded by sliding
windows along with the time. Diversified result set doesn’t serve only top relevant elements

but it also increases the freshness of them. Also delivered Top-k results have the tendency to
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cover all matching publications.
We have studied our problem in a restricted dynamic setting where the publications to be
selected as Top-k would change over time. Also subscriptions can be inserted or deleted off-line.

Studying dynamic behavior of subscriptions is beyond our scope.

4.2.1 Relevancy: Query personalization

Subscriptions are used to filter relevant information while discarding irrelevant information.
So they’re queried to select only publications which satisfy the subscriptions. In traditional
content-based pub/sub approaches, users can only express their interest by a set of predicates or
expressions within the subscription. Hence, they consider the user interest over all subscriptions

is distributed equally.

Here, we put our view forward to provide Top-k matching publications against a subscrip-
tion space. We avoid using the traditional approach on keeping user subscriptions indepen-
dently, which is tailor made for Boolean publish /subscribe matching models, but not for Top-k
matching.

Any user may subscribe into more than one overlapping subscriptions in traditional models.
By removing the redundancy of user subscription space, we can limit the number of match-
ing publications. In recent literature, there are two most common techniques to reduce the

subscription space, subscription covering & subscription merging [35].

Subscription Covering

Definition 4.2.1 (Subscription Covering). A Boolean subscription is covered by another
Boolean subscription if every publication which matches the former subscription also matches

the latter subscription.

Remarks

e The fact that subscription s; is covered by subscription s does not imply that the
subscription s, is covered by the subscription s;. Thus, subscription covering is non-

commutative [Figure 4.2.a.

e Deciding whether a Boolean subscription is covered by a set of previously defined sub-

scriptions was proven to be co-NP complete [35]
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a) Subscription covering b) Subscription Merging c) Relating Attributes
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Figure 4.2: Subscription covering vs. Subscription Merging vs. Attribute Merging

e There is a high probability on adding redundant subscriptions. Thus, if a new subscription

is already covered by the existing subscriptions, adding former is useless.

e When the subscriber removes all subscriptions that are covered by another subscription,
the latter needs to update it’s coverage, and the opposite. So the validity of defined

relations between subscriptions, should be updated more often.

Subscription Merging

Subscription merging is a specialized form of subscription covering. [Figure 4.2.b]

Definition 4.2.2 (Subscription Merging). Two or more Boolean subscriptions can be merged

together in a broader subscription which then covers all of the original subscriptions.

Remarks

e Boolean subscriptions can be merged together in perfect or imperfect way. In perfect

merging, any part of the resulting subscription is covered by original subscription, but in

imperfect merging it may not.

e Imperfectly merged subscriptions may affect the accuracy of matching publications as they

can fall into any sub-interest of space which is not covered by the original subscription.
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If we allow preferential subscriptions to be covered by another, we would have defined a way
to cover the defined relations which is parametrized by different k values. Along with the iden-
tified complexity over boolean subscription covering, we can observe that it won’t provide any
benefit in Top-k subscriptions. Even though we can reduce the subscription space, it may incur
additional complexity level to our system because of maintaining additional parameters. Also
we can not guarantee that matching publications could achieve the maximum representative
power. Subscription merging is also questionable under above scenario as it was a specialized

case of subscription covering.

4.2.1.1 Relating Attributes

In ranked publish/subscribe models, it’s preferred to reflect a degree of user interest over
subscription space either locally or globally [Figure 4.3]. Many research works did consider to
employ preferences among subscriptions [17, 9, 10]. Preference aware subscriptions can be used
to rank the publications & to deliver the user most preferred ones. In this way, preferences
can be defined among subscriptions globally or among attributes in the particular subscription
locally. Both qualitative & quantitative approaches to compare attributes or subscriptions have

been tried out [10]. But still the user has to explicitly define the ordering between them.

Explicit Global Ordering Explicit Local Ordering Explicit Local + Implicit Global Ordering
Subscription Preferences Attribute Preferences Attribute-Subscription Preferences

Carrier = AT&T 05 Carrier = AT&T (0.6)

OS = Android . Carrier = AT&T 0S =i0S OS = Android (0.3)

> > < Carrier = Verizon (0.2)
Carrier = Verizon OS = Android 0S =i0s (0.5)
Carrier = Verizon 0.7
0S =i0s . Carrier = AT&T (0.3)

0S =i0S (0.7)
Brand = Apple (0.4)

Figure 4.3: Subscriber preference models

We consider user subscription spaces rather than subscriptions independently. Subscribers
can specify a degree of interest over the subscription space by defining relative preference score
for each subscription tuple which they subscribe into. From that local ordering of subscription
tuples, the model can define a global ordering in the subscription space which is aggregated by
above tuples. The preference ordering is natural to be independent among subscribers. Also

we're not restricted by particular DNF or CNF to define the subscription.
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Our goal is to derive more preference relations among subscription tuples to increase the
expressive power of user in the personalized subscription space. Hence, any matching publica-
tion which is getting scored against a satisfied subscription subspace, have much granularity
look on what user preferred most. In this way, our model inherently supports partial matching
between publications & subscriptions. This approach is subscriber friendly where publications
achieve scores based on the preference relation of subscriptions. It is beyond our scope to take

explicit publisher preferences into account for the matching process.

Constructing personalized subscription space The preference relation in an user sub-
scription space is presented by a directed graph where nodes represent subscription tuples &
the edges represent the relative preferences. Formally we declare the notion of personalized
subscription graph at Definition 3.2.2. Also the graph is changing it’s behavior dynamically

when user updates the subscription space.

Example 4.2.1. Let’s assume, Bob would like to get notified on products related to following

personalized subscriptions

s1 = {carrier = AT&T(0.4) V brand = HTC(0.3) V storage < 16GB(0.7)}
so = {carrier = Verizon(0.5) V storage < 32GB(0.2)}
sy = {brand = HT'C(0.3) V storage < 32GB(0.6)}

using our Top-k pub/sub model. We say that Bob prefers products that satisfy the requirements
of storage < 16GB than brand = HTC & carrier = AT&T based on the subscription s;. The

ratio of Bob’s preference values at s; can be denoted by:

preference ratio(carrier = AT&T : brand = HT'C' : storage < 16GB) =0.4:0.3: 0.7

Like that, we can define a ratio of preferences locally from other subscriptions s, & s3 as
well. Then, we can construct a local preference graph at each subscription & merge into global
preference graph according to the Definition 3.2.1.

Figure 4.4 & 4.5 shows the virtual construction of Bob’s subscription space using above
dummy preference values.

When a seller publishes a random product p; as a publication
pi = {carrier = AT&T Vbrand = HT'C Vstorage < 32GB Vcolor = Black VOS = Android}

to our matching model, the model locate satisfying subscription tuples at Bob’s subscription

graph as shown in Figure 4.5.
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Figure 4.4: Bob’s personalized subscription space

o~ T N
\\\
Carrier = Verizon Carrier = AT&T \
1.75 4
.'// 25 ///\\‘
:-\ Storage = 16GB I‘
1.3
\\‘ \.\\\ /
v
2 e g
; 2.3 :/
‘ Brand = HTC
N , Y,
N /
Ny \ S
—N yd
o - .

Figure 4.5: Satistying subscription space

Algorithm A.1 shows a naive approach on constructing & updating a personalized subscrip-
tion graph (see the appendix).

Next, we propose a scoring algorithm to compute relevancy score r(p;, Bob) for the publi-
cation p;. Based on the score achieved by the matching publication, a decision will be made on

next stages to detect the publication as a Top-k candidate or not.
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4.2.1.2 Relevancy score

Definition 4.2.3. Let G(V, E)X be the personalized graph of user subscriptions submitted by
user X, assume the sub-graph G(V, E);( s.t.G(V, E)ff C G(V, E)¥ is satisfied by the publication

pi; pi € P and, the relevancy score

r(pi, X)

depicts the personalized relevancy score of a publication p; for a particular subscriber X. Any
publication p; is preferred to be matched for user X when r(p;, X) > 0. All matching publica-

tions are considered as potential Top-k candidates.

Relevancy score can be computed as an aggregated score (e.g. sum, average) of X's satisfied
graph space. The satisfied graph space can be depicted by both satisfied edges & nodes. Because
a publication may satisfy many subscription tuples but not many relations among them. The
relevancy score of a publication r(p;, X) is defined by taking both these elements. They allow
a finer granularity to represent the user at a matching publication from the relevancy score.

r(pi, X) = Mverage weight of satisfied relations (edges) + (1 — \)Average weight
of satisfied tuples (nodes)

Any publication with higher score implies that it is more relevant to particular user X.

Algorithm A.2 computes the relevancy score given any publication (see the appendix).

Time complexity The algorithm A.2 takes O(nD) time to locate the publication in a sparse
graph of vertices n when the number of tuples or dimensions in the publication is D. It is
also the upper bound to calculate the average weight of node preferences. To maximize the
user representative power in the relevancy score, algorithm traverses the graph to calculate the
average of satisfied edge weights. It takes O(D?) time to match all tuples. When a publication
is matching completely with the user subscription space, the algorithm takes O(nD + D?) to
deliver the relevancy score.

In the section 5.1, we extend the functionality of an efficient in-memory index (i.e. opIndex

[31]) to reduce the matching time.

4.2.2 Events novelty: Freshness

Personalization becomes the most influencing factor so far to retrieve Top-k results, but we
observe that older publications may prevent the newer publications from entering into Top-k

results.
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As a motivation, a popular news pub/sub system like Google news maintain publications
within last 30 days, but most of the time produce top-k results within last day or two. This
phenomena is not particular to Top-k pub/sub but for most DSPS in general [40]. Most common
approach is to apply a function of time decay that is not new in temporal data analysis. It
often uses based on different aging techniques in a wide range of data processing applications
to produce a set of fresh results.

When dealing with continuous query processing systems, it’s obvious to produce a stream of
results. There has been a great deal of work on algorithms for efficiently answering streaming
queries under complex time decay algorithms. But most of the algorithms failed to be scalable

within streaming systems under sliding widows [40].

There are different metrics to measure the age of a publication. One straightforward way
is to measure the age since the publication first appears in the system. In this approach,
age is calculated back from the current time. But when updating the scores of continuous
incoming publications in the query processing windows, we have to refresh & update the age of
all relevant publications. Due to this high inefficiency, [40] proposed ”forward age” of an item

which is relative to a landmark.

Definition 4.2.4 (Forward Decay Function). Given a positive monotone non-decreasing
function g, and a landmark time L, the decayed score of a publication with arrival time ¢; > L

which measured at time t > t; is given by,

This also observes following conditions hold by the general decay functions.
(i) wu(t;,t) =1 when t; =t, and 0 < u(t;,t) < 1; Vt > t;
(i) ¢ >t — ulty,t') < ult;,t)

The natural phenomena of above aging technique is that once the age has been observed
for a publication, then it is fixed.
The most natural choice of function g can be in the form of polynomial, exponential or

logarithmic [40].
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The selection of a suitable landmark, is dependent on the form of decay function g which is

being applied. As an example, take the form ¢ of exponential;

' . g( z_L>
e =6 =)
C epp(t-L)
W) = e - D)

u(t;, t) = exp p (t; —t) where p >0

So, at any given time ¢, the decay score of any publication can be depicted by wu(t;,t) where
p > 0 is the decay parameter:

We can observe that above forward decay function does only rely on the issued time of a given
publication, but not on a landmark time L. That leads us to rely on exponential decaying
function as it avoids the overhead of maintaining temporal properties of subscriptions, and also
the recalculation of relative scores. Because as time grows, relative ranking among incoming

publications does not change.

4.2.2.1 Fresh Relevancy score

To attach freshness into the relevancy, we use the forward decay score u(t;,t) as a multiplier

of the relevance score of a publication.

Definition 4.2.5. Let P be stream of publications where (p;, ;) denotes a timestamped pub-
lication issued at time t;, and given the forward decay score u(t;,t) given at the current time ¢

and, the relevancy score r(p;, X) for the user X, the fresh relevancy function is,

r(ps, ti, X) =71(ps, X).u(t;,t)

The fresh relevancy score r(p;, t;, X) depicts the relevancy of a publication which is influenced

by freshness.

Remark: When a new publication arrives, we avoid updating the scores of all other publi-
cations within a sliding window since the relative ranking between them is fixed due to the
forward decay function. When the window is moving forward, earlier publications are getting

dropped due to temporal constraints.
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4.2.3 Events Diversity

Instead of achieving pure personalized relevant results, one also attempt to increase the di-
versity of results to increase user satisfaction. Because getting similar Top-k results is a natural
drawback in most personalized query engines. Usually this happens when the subscriptions
don’t express finer granularity. But getting a diverse set of results is proved to be a necessary
condition to be effective in most information processing engines. We believe that our model
can be enhanced further by applying diversity based methods to compute Top-k publications.

Since we support partial matching between publications & subscriptions, our model has
the tendency to explore results in a wider spectrum. Hence, we don’t support a strong dis-
tinguishability between finer & coarse granularity in the subscription themselves. Instead, our
model selects a diverse set of results from the matching publications. Thus, we try to support

diversity aware Top-k queries which maximize both diversity & relevancy of Top-k result set.

Example 4.2.2. As an example, let Bob likes to get notified about products from carrier=AT&T
and brand=HTC. As Figure 4.6 shows, Top-3 results produced by Amazon fails to engage Bob,
as it all contains information about ”plastic covers”. Because ideally Bob would like to get in-
formation about ”smart-phones”. Without the notion of diversity, delivered Top-k publications

may have much similarity between them.

HTC Surround PD26100 Protex Transparent Clear Protective HTC Surrond PD26100 Full Diamond Protex Bloossom (Carrier: HTC Surrond PD26100 Protex White Rubber Feel Protective
(Carrier: AT&T) Plastic Case, SnapOn, Protector, Cover.. AT&T) Plastic Case, SnapOn, Protector, Cover (Carrier: AT&T)- Snap On Cover, Hard Plastic Case, Face.

Figure 4.6: An example of redundant information in traditional Top-k answer set

This phenomena becomes worst when the publications are streaming. Even though, the

received publications are personalized, Bob may recognize such a system as non-effective.

Most previous approaches to define diversity are based on: (i) (Dis)similarity (ii) Coverage
(iii) Novelty [18], but sometimes combining more than one of them [20, 18]. In Top-k pub/sub
context, diversity based on dissimilarity (i.e. delivered publications are dissimilar to each other),
coverage (i.e. delivered publications can cover many interpretation of subscribers’ information
needs) & novelty (i.e. publications which are presented earlier has higher priority) are consid-
ered orthogonally in more general versions, but have not been mentioned on their dependency

at applications. We believe that the definition of diversity is application dependent. Selecting
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the right definition of diversity under e-commerce environment in Top-k pub/subs context will
be one goal of our research output.

Generally, in any form of definition, the diversification problem has been shown to be NP-
hard [9] and hence can only provide heuristics for its approximation. Our study is based
on a specialized form of k-diversity problem which is aligned with continuity requirements
introduced by [23] to deal with data-stream. Hence, we focus on continuous k-diversity

problem.

4.2.3.1 k-diversity problem

Dissimilarity based k-diversity

Definition 4.2.6 (k-diversity problem). Let P be the set of matching publications; |P| = n,
and given a distance metric d to express the dissimilarity between publication points, finding

the diverse set S* of P such that:
S* =arg mazx f(S,d); SCP; |S|=k; >0

Any distance function (e.g. L, norm) can be used to calculate the distance between two
publication points.

Three widely used functions (f) to aggregate the distances are MIN (i.e. minimum distance
among selected items), SUM (i.e. sum of the distance among selected items) & AVG (i.e.

average distance among selected items).

fMIN(Sa d) = min d(Pnpj)S

k k

fava(S,d) = ﬁ > dpip));

i=1 5>t
fsum (S, d) = Z d(pi, ps);
such that ¥p;,p; € S; i # j

Above functions are known as MAXMIN, MAXAVG & MAXSUM in k-diversity problem.
MAXMIN does select S*;|S*| = k; out of P given points, so that the minimum distance between
any pair of chosen points is maximized [18]. Instead of minimum, MAXAVG selects S*;|S*| =
k; out of P given points, so that the average distance between any pair of chosen points is

maximized. In the same manner, MAXSUM selects S";|S*| = k; out of P given points, so that
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the sum of distance between any pair of chosen points is maximized.
The general solution for most of these criteria is NP-hard which is extensively studied as
dispersion problem in the literature. Approximation algorithms have been developed & studied.

We direct the reader to see [41] for the summary of results.

Coverage based k-diversity

Definition 4.2.7. Let P be the set of matching publications; | P| = n, given a subscription s,
a taxonomy C' & a probability distribution P (5) for each category ¢ € C' that is relevant to C,
finding the diverse set S* of P such that:
. c
S* = arg max P(-)
4q
With above view, at least one selected publication in S* may cover the query relevant category

¢, 80 it maximizes the probability of former covering [18].

Novelty based k-diversity A precise distinction between novelty & diversity has been made
by [25] in the context of IR systems. Novelty is used to resolve redundancy while diversity is to
resolve ambiguity. In the context of Top-k pub/sub, the notion of novelty is used separately from

diversity where to avoid the blocking of new publications to be delivered by old publications.

DisC diversity

Definition 4.2.8. Let P be the set of matching publications; |P| = n, given a neighborhood

Na(pi)
Vp; € P,3dp; € NI (p), s.t. p; € S where, NI (pi) = No(ps) U {pi}

and,Vp;,pj € S with i # j s.t. d(p;,p;) > «
where the neighborhood N, (p;) of an object p; € P is defined by the Definition 4.2.9

Definition 4.2.9 (Neighborhood). Let the (dis)similarity between two publications p; &p; is
defined by any distance metric d(p;, p;), a neighborhood N, (p;) of the publication p; for oo > 0

is represented by:

No(p:i) = {pjlpi # pj N d(pi,pj) < ata >0

With above view, publications in the neighborhood N (p;) of p; are considered similar with

pi & covered by p; [20].
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4.2.3.2 Combining relevancy with diversity

We can address diversity through a different perspective by combining with the relevancy of
Top-k results. Natural ways to combine relevancy with diversity to achieve a natural bi-criteria

objective are followed [29]:

o MAXSUMDISPERSION problem: To maximize the sum of the relevance and dissimilarity
of the selected set.

o MAXMINDISPERSION problem: To maximize the minimum relevance and dissimilarity
of the selected set.

Above models can be re-casted in terms of a facility dispersion problem, [29]. We can map

known heuristic based solutions to achieve above diversification objective.

Design philosophy The design philosophy is not to re-invent the wheel by looking for new
and novel techniques to implement heuristic based solutions for facility dispersion problem.
We have come up with another mono-objective formulation which does not relate to facility

dispersion for combining relevancy with diversity.

4.2.3.3 Beyond Diversity & Relevance

Instead of selecting the importance of the whole set S*, now we select a diverse set which
increase the ”global” importance of a selected publication & reduce the ”global” importance of

a non-selected publication. In the rest of our study, our definition of diversity will be called as

MAXDIVREL.

Definition 4.2.10 (MAXDIVREL k-diversity problem). Let P be the set of matching
publications; |P| = n, and given the relevancy metric r depicts the relevance of a publication
which is calculated according to the degree of user interest, a distance metric d to express the
dissimilarity between publication points, s.t. d(p;, pj) < o where o > 0 is the neighborhood
parameter, and A > 0 is a parameter that tunes the importance of diversification, finding the

diverse set S* of P such that:

S* =arg max fo (S, d, r); SCP; |S|=k; E>0;, >0

— A gOé(S’ d7 T)

s.t. fa(Sa d7 T) h (S d T)
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<

where go(S, d, r) = % Z Tiijj)).d(pi,pj) and,

Pi, PjES
Go holds independence condition : Vp;,p; € S, d(pi, p;) > «
1

and, ho(S, d, r) = ——. Z M-d(]Uz',Pj);
’P B Sl pi€S, pjE(P-5) T(pi)

he holds dominance condition : Vp; € P,3p; € S s.t. d(p;,pj) < ;i # j

and, the diverse set of S* holds dominance & independence conditions.

dominance condition ensures that all publications in the set P are represented by at least
one similar publication in the selected set S* and, independence condition ensures that the
publications in the selected set S* are dis-similar to each other. Ideally, MAXDIVREL produces
the smallest subset of results bounded by « neighborhood which have the maximum diversity

along with the relevancy as a factor.

Demonstration Let us demonstrate the behavior of MAXDIVREL k-diversity problem using
Figure 4.7. Let’s assume that we can map the set of publications P into 2-dimensional space
by considering their locality. The relevancy score r(p;) is already assigned with each data-
point where high scores are more important to user. Dissimilarity between two data-points
can be calculated by any distance metric (e.g. L;norm) from the 2-dimensional space. To hold
dominance condition, any two data points are considered as similar if they satisfy d(p;, p;) < o,
where o > 0.

We can pick k diverse set of publications (red colored points) by dropping n —k publications
(blue colored points). Based on MAX DIV REL, we drop n — k publications which are less
relevant than the selected set and also much similar to each other. By adopting neighborhood
based Top-k computation, we guarantee that any two publications in the selected set are mini-
mum « distance away to hold independence condition. That guarantees to select k£ diverse set
of publications which are not similar. Inherently, Top-k results can represent all n publications
based on relevancy & diversity.

MAXDIVREL k-diversity problem can map into independent dominating set problem in
graph theory which has proven to be NP-Hard!.

Thttp://en.wikipedia.org/wiki/Dominating_set
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Data M Diverse Subset

Figure 4.7: MAXDIVREL demonstration using dummy publications

4.2.3.4 MAXDIVREL NP-Hardness

Let’s consider a set of publications P represented by an undirected graph Gp,(V, E) such that
each vertex v; € V there is a publication p; € P and an edge (v;,v;) € E iff dist(p;,p;) < « for

a size « of neighborhood.(Figure 4.8)

Definition 4.2.11 (Dominating set). A dominating set for a graph G(V, E) is a subset D C V/
where every vertex not in D is adjacent to at least one vertex of D (Figure 4.9). Dominating
set problem tests whether there is a minimum dominating set D such that |D| < k for the

given parameter k. The decision problem of minimum dominating set is NP-Complete.

Definition 4.2.12 (Independent set). The independent set for a graph G is a set of vertices

when there is no edge connecting them. It is observed that the independent set is also the
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Figure 4.9: Dominating sets (red points)

dominating set iff it’s a maximal independent set!. An independent set is maximal when it is
not a subset of another independent set for a graph GG. As Figure 4.10 shows, a dominating set

for a graph may not be independent.

vy vy V3

Vs Vg

Figure 4.10: Dominating set but not independent

A set of MAXDIVREL £ publications are independent because dist(p;,p;) > « where
0 < a < distyas(pi, p;)Vpi,pj € P. Also a publication can cover all publications in it’s neigh-

borhood. So we can have following observation.

Observation 4.2.1. Solving k — MAX DIV REL diverse set problem for a set of publications
P with the neighborhood size « is equivalent on finding a k — independent dominating set for
the graph Gp. The decision version of this problem is to check whether there exists a minimal

independent dominating set with size k.

Exponential algorithms that solve minimum independent dominating set problem in a sparse
graph G(V, E) has shown not to break the trivial O(2/Vl) bound. It is shown that this problem

has unlikely to be approximated within [V['7%0 < e < 1 [42].

Thttp://en.wikipedia.org/wiki/Dominating_set
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A naive greedy algorithm to solve MAXDIVREL k-diversity problem A naive
greedy algorithm to compute &k MAXDIVREL subset, is shown below (Algorithm 4.1). Let’s
assume a publication p;, € P may have a « distance neighborhood to cover dp; € P;i #

g;s.t. d(pi,p;) < an = |P|;. Also we consider the case where the conditions of dominance &

independence need to be satisfied to deliver k-MAXDIVREL publications.

Algorithm 4.1 Naive algorithm to solve MAXDIVREL k-diversity problem
Input: A set of P publications given relevancy score r(p;); Vp; € P with a size a of neighborhood
Output: A set S with £k MAXDIVREL diverse publications P
. Initiate S < 0;
: for Vp, € P do
color(p;) < white
: end for
: while Jp; € P where color(p;) = white do
r(pi)?
EijN&(pi) A color(pj):whiter(pj) X d(p“pj)

Ot = W N

6: p; < arg max

S+ SUp;
: color(pf) < black
9: for Vp; € N,(p;) do
10: color(p;) < grey
11: end for
12: end while
13: return S

Above naive algorithm 4.1 proceeds to select a subset S greedily from a set of P publications.
The algorithm uses a color marking scheme where the publications in S are marked as black.
Other publications remain white until they are covered by a publication p; € S. Then they are
colored as grey.

Initially S is empty and, an arbitrary publication is selected from the set P of publications.
Then the algorithm steps to select a highly relevant & diverse set of publications by computing
MAXDIVREL heuristic (line 6) until all publications are visited. Note that, it doesn’t require
the parameter k, but the neighborhood parameter . We can tune the parameter o until
S| > k.

The algorithm satisfies dominance condition because any publication within S, can cover a
subset of grey colored publications. To hold above condition perfectly, there should be no white
colored publications at the end. Any addition of grey colored publication to the selected set
S violate former condition. Also it ensures that independence condition is not violated among
the selected set S of publications. Because the algorithm does only consider white colored

neighborhood for the heuristic evaluation.
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Time complexity The algorithm requires O(k(Dn)?) time to compute the set S;|S| = k
of D-dimensional publications, since it has to locate all neighborhood by walking through all
publications.

An index-mechanism to group similar publications is presented in Section 5.2 to enhance

above naive process under both static & dynamic publication space.

4.2.3.5 MAXDIVREL continuous k-diversity problem

Definition 4.2.13. Let P = {P}, ..., P} be a stream of publications grouped into corresponding
sets over sliding windows w = {wy;, ..., w; }, be any two consecutive windows w;_1,w; and S} ,
be the diverse subset of P;_;, selecting the diverse subset S} of P; such that at window w; such

that P,_; N P; ¢ () to satisfy MAXDIVREL k-diversity problem at each instance,

St =arg max fo(S;, d, r); S; C Py |Si|=k k>0; a>0

-\ ga(Siu d7 T)

st JalSi dy 1) =X 3T

where a S,“ d, )= . E J d iy Pg cmd,

~—

Pi, PjES;

ga holds independence condition : Vp;,p; € S;, d(pi,p;) > «

1 r(p;
ha(Si, d, 1) = ———=. Z ( J).d(p,-,pj);
|Pl B Sl| p;€S;, p;€(P;—S;) (pz)

<

he holds dominance condition : Vp; € P;,3p; € S; s.t. d(pi,p;) < ;i #j

and, the diverse set of S holds dominance & independence conditions. where it also must

satisfies the continuity conditions defined by durability & ordering.

Continuity requirements In continuous data delivery, we should have a set of requirements

to achieve, that may depict the effectiveness of the system in the long run [23].

(i) Durability: We need to avoid uncertainty of appearance of highly diversified items on
each window. Thus, an item is selected as diversified in " window may still have the
chance to be in (i + 1) window if it’s not expired & other valid items in (i + 1) window

fail to compete with it.

(ii) Order The order on how we compute the set of Top-k items will follow the chronological

order. When the matching publications are timestamped, we avoid the selection of item j
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as diverse later, when we already selected an item ¢ which is not-older than j. To consider

causal order & other complex relations among publications is beyond our scope.

Sliding window approach Since this is an instance of continuous data delivery, we need to
address the issue of, when we apply MAXDIVREL diversity. In recent Top-k publish/subscribe
literature, sliding window concept has been emerged without the loss of generality of the pub-
lication stream [6, 21].

In the rest of our study, we rely on forward sliding event windows as a time independent
approach where items are only forwarded. This approach can be dynamically parametrized
further by the event arrival rate. With sliding-window processing, the k most diverse items are

computed over sliding windows of length w based on MAXDIVREL.
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Figure 4.11: Sliding window approach: w =5

We consider the case where the set of personalized relevant publications P changes over time.
That causes to update the previously computed top-k results effectively for each subscriber
continuously. We already showed that solving MAXDIVREL diversity problem over static
publication space is NP-Hard. It keeps MAXDIVREL continuous k-diversity problem in the

same family.

Uniqueness MAXDIVREL is different from previous Top-k bounded diversification methods
which mostly rely on associating a diversity score with each object in the result. Then highest
ranked objects are selected above some threshold. But they haven’t considered them under
a dynamic setting where the publication space may change which results need to be updated
frequently. Also MAXDIVREL is a method of diversity that is aware of the relevancy. We're
motivated by most recent works [20, 43, 44] to diversify Top-k results based on a neighborhood
based method. But we do concern to maximize the representative power of Top-k results by

considering both selected (S) & non-selected (P — S) sets.

We can observe that an addition of single publication to the set P or removal of any pub-

lication from the set P may result a completely different set of diversified items in the worst
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case. As an example Figure 4.12 shows an instance of update to the k-independent dominating

set(k = 2) after the arrival of publication ps.

\ .
. .
: \O i U5 Vs Vs Vs

Figure 4.12: An update of k-independent dominating set after an arrival of new publication pg;
k=2

Above observation is crucial & leads to have efficient incremental algorithms. Because
the straightforward solution is to apply any greedy algorithm that solve MAXDIVREL k-
diversity problem at each sliding window instance by considering the publication space is static.
But due to highly inefficiency of above straightforward solution, we propose an incremental
approximation algorithm to retrieve k diversified results on each window.

In streaming windows, the performance bottleneck resides when locating the neighborhood.
We propose an index-based approach using randomized algorithms at the section 5.2 to effi-

ciently retrieve Top-k MAXDIVREL publications incrementally.

4.3 Timing policies

Here we show some pros & cons on timing policies (i.e. continuous, periodic, sliding window)

to compute Top-k results.

e Continuous: We can rank results immediately after a new matching publication arrives
& compute Top-k results. When publications are constantly produced, older publications
may prevent new ones from reaching the user. We can associate an expiration time with
each publication in the way that valid publications are not expired ones. In this way, older
publications which have expired do not prevent new ones from reaching the users. But
take a situation where publications are produced in the ascending order of their computed

ranks, then all will be delivered, but in reverse only a part of them will.

e Periodic: Time can be divided into chunks of periods T, and matching publications
are ranked in each period. We can embed an expiration time as before to overcome the

problem in continuous Top-k computation. But take a situation, where only higher-ranked
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publications produce in a given period, then some of them may be dropped due to the
competition. But when lower-ranked publications are produced constantly in the given

period, they will be Top-k candidates irrespective to the future higher rank publications.

e Sliding Event-window We can rank matching publications bounded by a sliding window
to overcome above problem in periodic delivery. To deal with more general data streams,
we consider sliding event windows instead of sliding time windows. [Figure 4.11]. Also,
we only consider the window to move forward. Once we can not compute Top-k results

at a particular window (s.t. k < w), we can wait for next windows to pick Top-k.

Jumping windows Our model also supports jumping windows where publication window
moves forward by more than one position over the stream each time. The number of publications

within a count-based window is w.

Definition 4.3.1 (Jumping step). Given two consequent windows i & j where P; defines the
set of all publications within the i window and, P; defines the set of all publications within

the j"* window, the jumping step of the window i forward can be defined as;
jumping step(ws) = |Pi| - |, 1 P

given |P| = P} = w
Jjumping step(w;) = w — | P, N Pj| where 0 < |[P,NFPj| < w

Observe that when jumping step = w, windows are disjoint, hence does exhibit the behavior
of periodic Top-k computation. When jumping step = 1, the window is sliding forward by one
position in the stream. Any publication in the stream is expired when the system ensures that

they are not available for any future jumping windows (Figure 4.13).

RN - (P 2| R P
P, P P P P P P [N

Figure 4.13: A jumping window with w =5 & jumping step =3

Any publication is guaranteed to fall into n number of jumping windows where,

1>n>w — jumping step
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before it’s expired given a fix jumping step & window size across an unbounded publication
stream. So a publication has a maximum n number of chances to become a candidate for Top-k
delivery.

We maintain a delay inherent buffer between stream source and workers that are computing
ranked publications. Incoming publications are buffered unless they’re not accepted by the
matching process. Buffer is continuously fetched by the worker for Top-k matching process.

For real-time processing, the buffer should be empty at the beginning of 7 time-intervals.

Compute Top-k publications For every subscriber, we need to maintain a list of Top-k
publications at any given time. Incoming publications are ranked at each instance of sliding
window over the stream. In count-based sliding window approach, only the previous w publi-
cations reside at the worker. When new publications arrive in the next window, current list of

Top-k publications are updated by only considering non-overlapping publications.

Relation between ;1 & Top-k To compute Top-k results, there should be sufficient matching
publications within a window. But we can not assume that is a necessary condition to be
satisfied always in real world. Hence, we analyze some extreme cases that Top-k matching
process needs to be aware of.

Let p be the average number of publications occur within a given time interval 7 where
w = p is the number of publications within a count-based window, such that the number of

matching publications fiaratching does always satisfy fiaratching < 1

1 Uniatening < k: The number of fiarqtching matching publications within a window is not
sufficient to compute Top-k results, hence the model waits until a number of consequent

windows to compute a set of Top-k publications.

il faratening > k: Most natural case where Top-k publications can be filtered from all match-

ing publications fiarqatching-
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4.4 Events Delivery
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Figure 4.14: Centralized Top-k publish/subscribe architecture

The architecture of our Top-k publish/subscribe system is centralized where all subscribers
& publishers access a centralized (cloud based) publish/subscribe service (Figure 4.14). Since
subscribers do not have same preference over the subscription space S, we do maintain separate

personalized subscription spaces pS¥ for every subscriber X.

We do not deliver the list of Top-k publications to a subscriber as soon as they’re updated

at consecutive sliding windows. Our model does support two delivery methods such as:

i Pro-active delivery

ii On-demand delivery

In pro-active delivery, subscriber can define a period of time-units to receive a list of Top-k
publications, or he can ask the system to present the current list on-demand. Since we assume
the number of incoming publications does follow a Poisson random variable, our model always
has the tendency to deliver a complete list of Top-k matching publications as they’re requested.
Also we guarantee not to send duplicate Top-k results that have been already delivered to an

user by keeping a list of states.
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Quality of delivery All publications that become Top-k candidates for any user may not
be delivered. Because it might be replaced by another in the delivery time. Hence, we discuss

the quality of delivered publications by taking following scenario.

Example 4.4.1 (Example scenario). Let’s assume a publication p; had the chance to be in
the Top-k list for an user X at a given time ¢;. But when the list of Top-k publications are
delivered for an user X at time ¢;;¢; > ¢;, p; is not a part of it.

At an extreme case, let 7(p;, X) & r(p;, X) be the fresh relevancy score of both publications
pi & p; consecutively. If we further assume r(p;, X) > r(p;, X), then the publication p; can
better represent the user intent. But due to diversification of Top-k results, publication p; is
considered to be better than p; because p; can represent the most updated publication stream

at time ¢; better than p;.
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Chapter 5

Indexing

In this Chapter, we show our dual-indexing mechanism in both subscription & publication
spaces. We analyze different space-cutting data structures which are more efficient for our

design & architecture of the system.

5.1 Subscription Indexing

In our model, we consider a subscription space per user which expresses a specific user
interest over the global subscription space by all users. But computing the relevancy function
over large subscription space may increase the processing time of ranked results. Note that,
our mechanism should be scalable under variety of attributes to deal with natural phenomena

in e-commerce domain.

In traditional publish/subscribe models, we need to locate at least one subscription, for
matching to be completed successfully. Recent literature in publish/subscribe have proposed
many indexing structures which addressed above scenario of locating relevant subscription.
But here we need to locate all partially matching subscriptions in the space to compute the
relevancy of a publication. So we adopt a novel indexing method called Oplndex [31] which
was introduced in state-of-the-art publish/subscribe to extend it’s functionalities to suit with

our preference relation model.

5.1.1 Oplndex

Oplndex [31] organizes the subscription predicates into disjoint subsets each of which is inde-

pendently and efficiently indexed to minimize the number of candidate subscriptions accessed
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for event matching. Also it outperforms other competing index based methods(e.g. k-index
[12], BE-Tree [30]) based on performance metrics like index construction time,memory cost
and query processing time. Oplndex is built over inverted-list: a data-structure which is ex-
tensively studied over decades. Additionally, space cutting technique (i.e. two level partition
scheme) used at Oplndex, is specifically built to handle variety of data that is natural under
e-commerce along with the volume of subscriptions & high arrival rate of publications. As most
other pub/sub indexing mechanisms can’t cope effectively on the variety of data, we believe
Oplndex is the right choice by it’s evaluation which was done using comprehensive space &

time complexity analysis.

In the first level, OpIndex selects a pivot attribute by modeling it as visibility minimization
problem [31] for each subscription, and subscriptions with the same pivot attribute are grouped
together. In the second level, subscriptions are further partitioned based on their predicate

operators.

Level 1: Attribute partitioning Here, we demonstrate level 1 partitioning based on sub-

scriptions presented at Table 5.1.

ID Subscription

S carrier = AT&T Abrand = HT'C A storage < 16GB
So carrier = Verizon A storage > 32GB

Ss brand = HTC A price < $300

Table 5.1: Example subscriptions

Oplndex uses pivot attributes to partition the subscriptions into independent posting lists.

To select a pivot attribute per subscription, Oplndex uses following proved lemma 5.1.1.

Lemma 5.1.1 (Pivot Attribute selection ). Given a stream of publications E, using dg =
argacsmin A\ (A) to select pivot attributes for partitioning subscriptions minimizes the number

of candidate matching subscriptions accessed to match the publications in E

A(A) denotes the frequency of an attribute A in a stream E of publications. OpIndex choose
attribute A to be the pivot attribute for a subscription S if A appears the least frequently in
E among all the attributes in S.

Let carrier & brand be the pivot attributes for the subscriptions at Table 5.1. Then, we

have two posting lists as depicted in Figure 5.1
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Subscription Pivot Attribute

S carrier
So carrier
S brand

Table 5.2: First level partitioning of subscriptions

Lcarm’er Sl SQ

S3

Figure 5.1: Attribute Lists

Level 2: Operator partitioning Each attribute list (L(s,)) is organized as an inverted-list

structure based on the predicate operator into operator lists (L Operator lists are

55 o))
sorted by the attribute and ties are broken by the comparison of value. Given on the operator
in the publication tuples we can perform equality or range searches to locate the relevant

subscription in the operating list.(Figure 5.2)

Figure 5.2: Operator Lists on L.qqpier

carrier = AT&T }—{ carrier = Verizon }—{ brand = HTC ‘

Learrier storage < 16GB

storage > 32G'B

5.1.2 Modified OplIndex

From Oplndex, we adopt only the concept of two level partitioning using inverted-lists. Be-
cause Oplndex was designed to deal with Boolean publish/subscribe model, it’s capable enough
to locate at least one matching subscription when a publication arrives. But as we described
in the Section 3.3.2, we don’t rely on individual subscriptions. So we need to partition each
subscription tuples and, relate the inverted-list of predicates based on user given preference. In-
stead of a set of inverted-lists, our model generates an inverted-graph for each user subscription

space.
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Here, we demonstrate the two-level partition scheme we have proposed on personalized sub-

scriptions at Table 5.3. Note that preferences are just dummy values.

ID Subscription

S1 carrier = AT&T(0.4) V brand = HTC(0.3) V storage < 16GB(0.7)
So carrier = Verizon(0.5) V storage > 32GB(0.2)

Ss brand = HT'C(0.3) V price < $300(0.6)

Table 5.3: Example personalized subscriptions

Since we're not restricted to keep the subscription itself, we don’t need to use any pivot
attribute to partition subscription tuples at the initial level. Instead every unique attribute in
the subscription tuples are used to partition the space. It’s been motivated by following natural

observation presented at e-commerce domain :

— In a given user subscription tuple space, the number of unique attributes is less than the

number of unique operands or values that are assigned to.

Example 5.1.1. Attributes (A)={carrier, brand, storage, price} where |A| = 4; Values
(V)={AT&T, HTC, 16GB, Verizon, 32GB, $300} where |V| = 6 such that |A| < |V|;

In the second phase of partitioning, available operators within the attribute lists are used

to repeat the partitioning as earlier. (Figure 5.3)

5.1.2.1 Index construction

Algorithm B.1 depicts how modified opIndex is being updated when new subscription arrives

(see the appendix).

Time complexity In worst case, the upper bound of any insertion is O(n.log n) when the
number of predicates is n. Index has been traversed by predicates in both attribute & operator
posting lists to be located. It only takes O(1) time locate the list & O(log n) time to insert the

predicate in order.

Space complexity Modified opIndex consists of two posting lists for attribute & operator
partitioning. They are shared among N subscriptions. If the average size of unique attributes
iS Ngyg, per subscription & the size of operators is constant ¢, the space requirement of modified

oplndex is O(cngyy-N).

Yhttp://storecoach.com/ecommerce-glossary /attribute/

52



Figure 5.3: Inverted-list two-level partitioning on user subscription space

carrier @ { carrier = AT&T }—{ carrier = Verizon

Lyrand @ { brand = HTC ‘

O@

e storage < 16GB

Lstarage

e storage > 32G'B

Lpice Q price < $300

5.1.2.2 Matching

Note that our goal is to maximize the representative power of user subscription space, to
increase the importance of a matching publication. Since we have the structural view of our
user subscription space, now we can derive the preference graph by assigning relative user
preferences as weights to align with our personalized subscription graph(Definition 3.2.2).

Figure 5.4 depicts the personalized OpIndex that is demonstrated using preference values in
Table 5.3. By using above inverted-graph we can compute the relevancy score of a publication
without any hassle. We can use the same notion of Algorithm A.2 for the matching process but
computation is faster since vertices can be looked up by O(1) time. Algorithm B.2 computes

the relevancy score of a matching publication (see the appendix).

Time complexity Recall that the naive algorithm A.2 takes O(nD + D?) time to compute
the relevancy score of a given publication at D —dimension. By using the algorithm B.2, it only
takes O(D) time to locate the publication in a sparse graph of vertices n. Because using the
inverted-index, the publication tuples can be located at constant O(1) time. So the algorithm

only takes O(D + D?) to deliver the relevancy score.
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Figure 5.4: Inverted-graph on personalized user subscription space

5.2 Publication Indexing

Decide Top-k Recall that, publications are not static in the space, but they do follow an
incoming stream. Publication stream is partitioned based on sliding windows. Hence, our goal
is to avoid re-computation of ranked publications at each window, but to add new ”winning”
publications & remove "losers” incrementally at window w to a portion of Top-k results at

window w — 1.

Example 5.2.1. Asymptotic normal Top-k matching

Let’s take w = 5 count-based sliding window which moves forward. As Figure 5.5 demon-
strates, we can compute Top-k (e.g. k = 2) results as publications (P», P;) which have the
highest relevancy scores in threshold based matching schemes. As there are w — 1 overlaps
of publications between windows, the decision may be upon the newly added publication Py
on it’s Top-k creditability. The problem is raised to decide the i* publication to be replaced;

1 <4 < k when it’s relevancy score is above a specific threshold.
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Figure 5.5: Top-k matching on sliding window approach in threshold based schemes; w =5

Discussion Maintaining Top-k results over incoming stream is dependent on the matching
algorithm we’re dealing. As an example if Top-k matching happens based on a relevancy
threshold, we can limit the problem scenario to the previous example 5.2.1. But as we addressed
in our problem statement, to deliver most diversified set of results based on MAXDIVREL, we
can not rely only on the previously computed Top-k. This problem was identified at previous
diversity algorithms (e.g. MAXMIN, MAXSUM, DisC) as well, but left alone by simply re-
computing Top-k again from the scratch.(Figure 5.6)

Figure 5.6: MAXDIVREL Top-k matching on sliding window approach: w =5

To decide Top-k at any given window w, we avoid re-computation of all previously seen
publications at window w — 1, but only compute newly added publications against most similar
ones. This phenomena is motivated by the problem definition of MAXDIVREL k-diversity.

Hence, our proposed indexing mechanism is urged by this particular problem.
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As we discussed in the Section 4.2.3.5, MAXDIVREL continuous k-diversity problem has a
performance bottleneck when calculating neighbors in consequent sliding windows. To develop
an incremental diversity algorithms based on similarity neighborhood, we can rely on a space-
cutting data structure to select neighbors of a publication p; in the current window from the
neighbor selection in the previous window. That may lead to index publications in each sliding
window to compute dynamic Top-k results on the run. As we described in Section 2.5, a
couple of recent works on results diversification in database community have adopted tree-

based techniques to model their diversity problem [23, 33]

5.2.1 Near Neighbor query

Here, we try to align MAXDIVREL continuous k-diversity problem with Near Neighbor (NN)
queries. NN queries are extensively studied in static database community over different data-

structures.

Near Neighbor (NN) query We say that a point p is an R — near neighbor of a point ¢
if the distance between p and ¢ is at most R (Figure 5.7).
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Figure 5.7: R near-neighbor query

In our study, we focus on the approximate Near Neighbor (NN) problem. The formal defini-

tion of the approximate version of the NN problem is as follows [45]:

Definition 5.2.1 (Randomized approximate R-near neighbor). Given a set P of points in a
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n-dimensional space R", and parameters R > 0, § > 0, construct a data structure such that,
given any query point g, if there exists an R-near neighbor of ¢ in P, it reports some R-near

neighbor of ¢ in P with probability 1 —n

We rely on above definition, where in our case, we need to find k query points that report
R-near neighbors with a probability of 1 — n*. Not depending on a linear search over high di-
mensional space that contain large number of objects, existing data-structures that are capable
to above problem are trees, grid and hashes.

Since most hierarchical models (kd-trees!, B-trees [11], cover tree [22]) dont work well in
high dimensions and, grid solutions (voronoi grid?) are not accurate on boundary values, we
will explore a technique called Locality Sensitive Hashing (LSH)? to find approximate (near)
matches efficiently. LSH-based methods appear most effective when the degree of similarity we
accept is relatively low. As we need to find points that have maximal dissimilarity on given

publication space as Top-k results, we believe LSH is the most optimal data structure to adopt.

5.2.2 Locality Sensitive Hashing (LSH)

LSH is based on a simple idea on two points which are close together, will remain close

together after suitable projections from a number of different directions [46].

Definition 5.2.2 (LSH). A family H is called (dy, d2, Py, P»)-sensitive if for any two points

p, ¢ € R?
(i) if llp — qll < di then Pylh(p) = h(q)] > P
(i) if ||p — q|| > cdi = da then Pylh(p) = h(q)] < P

||.|| is the L,, vector norm and dy > d;. Note that, in order for a LSH family to be useful, it

has to satisfy P, > P;.

Ideally we need P, — P, to be large while dy — d; to be small. Notice that we say nothing
about what happens when the distance between the items is strictly between d; and ds, but
we can make d; and dy as close as we wish. The penalty is that typically P, and P, are then
close as well. As we shall see, it is possible to drive P, and P, apart while keeping d; and ds

fixed.(Figure 5.8)

"http://en.wikipedia.org/wiki/K-d/_tree
http://en.wikipedia.org/wiki/Voronoi/_diagram
3http://en.wikipedia.org/wiki/Locality-sensitive /_hashing
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Figure 5.8: LSH probability vs distance

The probability that p and q collide under a random choice of hash function depends only
on the distance between p and q. So families of hash functions were built on various distance
functions (e.g. Euclidean, Hamming, Jaccard, Cosine Similarity etc.) [46]. Here, we explore

the most suitable family of hash functions over the structure of publications.

5.2.3 Publications as categorical data

As we introduced in Section 3.2.1.2, the defined structure of a publication formulates a multi-
variant categorical data object. For example, suppose there are 5 categorical variables & they

can take any value given on the publication content.(Table 5.4)

publication X | publication Y | publication Z
Brand LightInTheBox iRulu iRulu
Color White Black White
Manufacturer NULL Apple Amazon
Model Lumia 520 iPadb Fire
OperatingSystem Windows iOS Windows

Table 5.4: Categorical view of publication X&Y

We can visualize publications in the high-dimensional space where the dimension is depicted
by one of ordered categorical variables (Table 5.4) or the combination of category & value (Table
5.5). As an example Table 5.5 visualizes the characteristic matrix that represent the existence
of categorical values. The columns of the matrix correspond to the publications while the rows

correspond to the universal set of category values which the publications are characterized with.
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Any cell in the table is represented by 1 or 0 based on the existence of the categorical value in
the given publication.

Recap that, publications can have variety of categories which is defined in an arbitrary
order. But to have one general view of the publication space, we order them in the fly. Also
we allow publications not to present in all categories. But we take empty categories as well by

defining the value as null.

Row dimension publication X | publication Y | publication Z
0 Brand=LightInTheBox 1 0 0
1 Brand=iRulu 1 1 0
2 Color=White 1 0 1
3 Color=Black 0 1 0
4 Manufacturer=Apple 0 1 0
5 Manufacturer=Amazon 0 0 1
6 Model=Lumia 520 1 0 0
7 Model=iPadb 0 1 0
8 Model=Fire 0 0 1
9 OperatingSystem=Windows 1 0 1
10 OperatingSystem=iOS 0 1 0

Table 5.5: A characteristic matrix representing the existence of categorical values at publica-
tions

LSH requires to have a family of hash function to suit with given data as it is sensitive to the
selected "locality of distance” measure. For categorical data, there exists no inherent distance

measure. But many research efforts were taken by imposing various distance measures [47].

Distance measure Here, we rely on the overlap based distance measures where the similarity
between two categorical objects is based on counting the overlap between categorical values.
The notion of above similarity is well known as Jaccard similarity [46] that is practically used
to find textually similar documents. Yet, we're looking at character level similarity but not
the semantic similarity. But we believe that notion of above similarity does serve well when

comparing two e-commerce products which are structured as textual publications in our system.

Jaccard Distance Given a vector space, we can define the Jaccard similarity SIM (z,y)
between two vectors x and y to be the ratio of the sizes of the intersection and union of vectors
x and y.

SIM(x,y) = [z Nyl

~|zuyl
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Then the Jaccard distance d(zx,y) of above two vectors is defined by:

Now we can apply the LSH family for Jaccard distance to group similar publications while

allowing dissimilar ones to stay away.

5.2.4 LSH Family for Jaccard Distance

Let’s assume that we have two n-dimensional vectors where d(z, y) denotes the Jaccard distance
between two vectors x and y. By using the family of minhash functions H, we can derive a

function h that is:
(dl, dg, 1— dl, 1-— dQ) — sensitive fO?” any d1 & dg, where 0 S d1 S d2 S 1

where d;&dy are the boundaries of Jaccard distances such that it is possible to have d(z,y) < dy
or d(z,y) > ds.

Jaccard similarity of x and y is known to be proportional to the probability that minhash
function will hash x and y to the same value [46]. That means the vectors of x and y are

interpreted as similar when h(x) = h(y) where h is the minhash function.

5.2.4.1 MinHashing

MinHashing is a technique to construct a signature that represent the given set (i.e. publica-
tion). It’s most common to permute rows of the characteristic matrix and, take the number of
the first row, in the permuted order, in which the column has a 1 for the correspondent column
of publications. (Table 5.6)

We can have m number of permutations to construct the vector of minhash signatures for

any publication.

Example 5.2.2. For the publication X at Table 5.5, we can construct the vector of minhash
signatures [h1(X), ....h,, (X)] by applying m number of permutation to the characteristic matrix.
Similar to that, we can form a signature matrix where the vector of minhash signatures for given

publication is represented by correspondent rows. (Table 5.7)

Limitation As we have a wide variety of categorical values to represent incoming publications,

the number of rows in the characteristic matrix is increasing. Performance degrades when
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Row dimension publication X | publication Y | publication Z
Model=Lumia 520 1 0 0
Color=Black 0 1 0
Brand=iRulu 1 1 0
0 0

9 OperatingSystem=Windows 1 0 1
0 Brand=LightInTheBox 1 0 0
5 Manufacturer=Amazon 0 0 1
10 OperatingSystem=iOS 0 1 0
7 Model=iPad5 0 1 0
4 Manufacturer=Apple 0 1 0
Color=White 1 0 1

Table 5.6: Calculating h; minhash value from the first permutation

manhash; | publication X | publication Y | publication Z
hy hy(X) hy(Y) hy(Z)
hs ho(X) ho(Y) ho(Z)
i on(X) honlY) Bl 2)

Table 5.7: A signature matrix that represent publications

computing many permutations of a large characteristic matrix.

But mathematically, we can derive the effect of m number of random permutations by

selecting m number of random hash functions that maps row numbers of characteristic matrix

(Table 5.5) to a bucket i; where 0 < i < number of rows. To simulate a true random

permutation, the number of rows should be a prime number [46]. Algorithm C.1 demonstrates

a fast min-hashing algorithm to construct the signature matrix (see the appendix).

minhash; | publication A | publication B | publication C | publication D | publication E
hq 1 0 0 1 4
ho 6 3 3 6 7
hs 0 6 6 0 9
his 1 1 1 1 1

Table 5.8: Sample signature matrix generated for 5 publications

Now we can visit the generated signature matrix for estimating the Jaccard similarities of

underlying publications (Table 5.8). Any pair of publications are estimated as similar, if they’re

represented by identical columns which are above a similarity threshold. It’s shown that we
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can reduce the estimated error e by increasing the number of signature hash functions (m)

generated!.
1

Estimated error(e) = O(T
sqrt(m

(5.1)

As a drawback we still need to compare every pair of signatures. But as a motivation, now
we can reduce any given high-dimensional, multi-variant, categorical publication into a vector

of short minhash signatures.

5.2.5 LSH in MAXDIVREL

Equipped with the insights given in Sections 5.2.2, 5.2.3 & 5.2.4 about LSH, here we present
how we adopt it for setting the boundaries of similarity between publications in a single coherent
framework. In this section, we discuss about the batch construction of publication indexing at
a given sliding window.

Recall that our goal is not to compute (dis)similarity of every publications in MAXDIVREL
algorithm at each sliding window. An exhaustive search could yield a lower bound of %
operations to compute k-optimal MAXDIVREL subset of n publications with d-dimension.
Hence, we try to reduce that overhead of search, by indexing & clustering similar publications
based on randomized LSH algorithm. Ideally we need to cluster similar publications together
and, separate dissimilar ones based on a threshold neighborhood of Jaccard distances.

In Section 5.2.4, we derive a signature matriz to represent the publication space. We
apply LSH for that signature matrix to construct buckets that group similar publications. We

hope that true near neighbors will be unlikely to be unlucky to map into the same bucket by

considering all projections.

5.2.5.1 LSH for signature matrix of publications

Here, we adopt the Jaccard family of hash functions, where we can evenly segment the
minhash signature of any publication into L hash tables. A size of a signature segment is
denoted by r where r < m & L x r = m. Each table consists of average b number of buckets.
For each such hash table, there is a hash function that takes the column vector of size r and,
maps them into a bucket. As each has table can be represented by a bucket array, we have L

number of bucket arrays.

Example 5.2.3. As an example, the signature matrix (m x n) in Table 5.8 demonstrates

n = 5 publications where each publication has been represented by a size m = 12 of minhash

Thttp://en.wikipedia.org/wiki/MinHash
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minhash; | publication A | publication B | publication C | publication D | publication E
hi 1 0 0 1 4
Ly ha 6 3 3 6 7
hs 0 6 6 0 9
hy 4 1 1 4 1
Lo hs 8 2 2 8 2
he 0 5 5 0 )
hy 3 4 1 1 4
Ly hs 4 1 3 3 1
hgy 0 0 2 2 0
hio 5 0 1 0 5
Ly hi1 0 0 1 0 0
hio 1 1 1 1 1

Table 5.9: Segmented signature matrix generated for 5 publications

signature. The signature matrix is divided into L = 4 hash tables where each hash table
contains b arbitrary number of buckets. Any bucket is denoted by a key which is calculated by
taking a vector of minhash signature at size r = m/L = 12/4 = 3. Segmented hash tables are
visualized at table 5.9.

In hash table L;, the pair of publications A & D is mapped into the same bucket at L,
bucket array, since their columns are identical. That similarity is estimated based upon the
hash function for the correspondent hash table L; regardless of column vectors in other hash
tables. This mapping will repeat until all 5 publications are projected into buckets at L;. The
same process has been performed by all hash tables simultaneously.

Any closely similar publications that are unlucky to be mapped into the same bucket at L,
hash table, still have 3 chances to be together by considering other Lo, L3 & L4 hash tables. We
assume that the probability of false positives where dis-similar publications map to the same
bucket will be fractionally low. Also if similar publications are identical in signature vectors
will always have the tendency to map into at least single bucket in all hash tables, to reduce

false negatives.

5.2.5.2 Compute Top-k publications

Figure 5.9 visualizes how the signature matrix (Table 5.9) is segmented into L = 4 hash

tables for n = 5 number of dummy publications.
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Buckets(By) By, By, By,

A,D B,C

Buckets(Bs) By, B,
AD| [BCE
Buckets(Bs3) Bs, Bs, Bs,
B,E C,D
Q Buckets(By) By, By, By,
AE B,D

Figure 5.9: Bucket array of n publication at L hash tables

Each bucket is considered as a neighborhood of similar publications. We pick the most
relevant publication that has highest relevancy score as the ”winner” from each bucket. Any
winner is dominant to represent it’s bucket neighborhood. In Figure 5.9, ”winners” are colored
as red. All hash tables vote such winners to be the Top-k publications. We select k ”winner”
publications that have a majority of votes to be the final Top-k publications. When £ is less
than the number of ”winner” publications for the selection, we wait for the publications at next
sliding window.

Table 5.10 demonstrates the retrieval of Top-2 publications based on votes by former in-
dexing mechanism. We break ties by giving priorities to most relevant ones based on fresh

relevancy score.

publication (P) | A | B | C | E
Votes 4 1331

Table 5.10: Top-2 publications retrieval based on votes

64



5.2.6 Incremental Top-k computation

Figure 5.10 shows the process of computing Top-k results incrementally at arbitrary sliding
window j of size w, by assuming the overlap of publications with previous (j — 1) window is
w—1. Figure 5.6 simulates this scenario by producing a different variation of Top-k publications

than previous window j — 1.

[New Publication z]

Update " characteristic vector

/ Characteristic matrix /
Generate i minhash signature 47/ Signature matrix /

Hash 4** minhash signature in L hash-tables

Compute bucket ”Winners”

Vote

(Top-k)Current = Previous »—¥es—! Return last Top-k

no

Return new Top-k

Figure 5.10: Flow chart of incremental Top-k computation
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Example 5.2.4. Let’s assume that 5 publications are projected into L = 4 hash-tables as
visualized by the Figure 5.9 at a given time ¢. A publication is being voted by each bucket as
the ”winner” publication (Red colored) that has the highest relevancy score among the bucket
neighborhood. Top-2 publications are selected from the majority of votes as described earlier.

Publications A & B are returned as Top-2 publications at time t.

For a new publication, system generates a minhash signature to represent it. Then it is being
projected into at least one bucket at each L hash tables where the similar set of publications
reside. Above mechanism has the tendency to avoid unnecessary comparisons with dis-similar
publications. Figure 5.11 shows an updated view of index structure at time ¢ 4+ 1 after new

publication F'is being projected into the buckets shown.

Buckets(By) By, By, By,

Buckets(Bs) By, By, By,

AD| |BC,E

Buckets(Bs3) Bs, Bs, Bs,

B,EF| |CD

BUCk@tS(B4) B41 B42 B43

AE B.D C.F

Figure 5.11: Sample LSH indexing mechanism at arbitrary time ¢ + 1s

Table 5.11 demonstrates the retrieval of updated Top-2 publications A & F at time t + 1
which only contains a single publication that is selected as Top-k previously at time t. We
assume that previously selected Top-2 publications are not delivered yet, unless they will be

expired from the list.
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publication (P)
Votes 413 |3]|2

Table 5.11: Top-2 publications retrieval at time ¢ + 1

We only consider the buckets which holds the new publication F' to update the list of Top-k
publications. Only those buckets forward their votes for a Top-k candidate. Specially we avoid
re-computing whole set of publications to produce & update Top-k publications, which remains

as an important contribution of our study.

5.2.7 Analysis
5.2.7.1 Probability Analysis

As we indicated earlier, Jaccard similarity SIM (z,y) of publications z and y is known to be
proportional to the probability that minhash function will hash x and y to the same value [46].
Let SIG(z) & SIG(y) denotes the signature vectors of publications = & y which are derived
by applying minhash:

SIM (x,y) < Prob[SIG(z) = SIG(y)] (5.2)

Publications x & y have the probability of SIM (z,y)” to map into the same bucket at
particular hash table. b denotes the average size of bucket array at each hash table. For all L
hash tables, the probability (1—SITM (x,y)?)L denotes that they might not map into any bucket.
Then, we can say that any closely similar publications have the probability 1—(1—SIM (x,y)®)"

to be projected into at least one bucket among all hash tables.

Does LSH indexing mechanism solve MAXDIVREL k-diversity problem holding
dominance & independence condition? We believe proposed mechanism is tailor made
for solving MAXDIVREL k-diversity problem. Based on the definition of LSH (section 5.2.2),
recall that the projections of two closely similar publications, separated by Jaccard distance
d will always be close. But due to quantization, these two publications might fall into two
separate buckets at d probability as equation 5.2.

Since similar publications have the tendency to map into same bucket at probability 1 — d,
dominance condition can be well served. Because the ”winner” publication as the most relevant
publication at each bucket, can cover it’s neighborhood. Also two buckets represent two separate
neighborhoods. That results all ”winner” publications to be dis-similar from each other by at

least d distance. So it also satisfies the independence condition.
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Also incremental LSH index mechanism satisfies continuity requirements as well (Section
4.2.3.5). Because it doesn’t neglect a publication which belongs to the list of Top-k publications
at j — 1" window, in the new list at j"* window. We consider any publication in the Top-k list
is expired once delivered. Since "winners” get priority on the fresh relevancy score, it avoids
a publication x to be a candidate of Top-k list, once the publication y is being selected which
is not-older than x. For simplicity, we only maintain an ordered queue of size k for the list of

Top-k publications at any given time ¢.

How to select the number of hash tables L and the size of signature vector r? We
1

know that the upper bound m of minhash functions is — given an estimated error e from
e

the Equation 5.1. By partitioning the signature matrix evenly, we can derive the following

equation:

m = Lxr (5.3)

The probability of getting estimated as similar publications has shown the behavior of an
S — curve (Figure 5.12) [46]. We can observe when the Jaccard similarity of two publications,
is approximately 0.5, there is a rise of the steepest at the curve. S-curve presents the threshold

of similarity in the following equation:

1
T 1r
Similarity Threshold(s) = 17 (5.4)
Probability of Probability of
estimated as L= 1, r=1 estimated as L= [L]/ r= [r‘]
similar similar 4 e
———————— Optimal
S-curve
< ll/r
t=—
L
Prob[SIG(x) = SIG(y)] = 7.JSIM(x,y)
Jaccard similarity or two publications t Jaccard similarity or two publications

Figure 5.12: The behavior of s-curve

To select L & r, we follow above two equations 5.3 & 5.4. Our experiments are motivated
by this observation, hence examine a variation of Jaccard similarity s & the number of minhash

functions (m).
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5.2.7.2 Time complexity

For a given query publication z, we need (T}, + 7.) time to find whether it belongs to the set
of Top-k publications. T} is the time needed to generate the signature vector for z & hash it

into buckets, while T, is the time to update winners at all projected buckets.
Generate signature vector & hash into buckets (T,) : O(Dm) + O(rL);

stgnature vector of size m, D — dimension, rL projections
Search the bucket for a winner (T.): O(L.N. log N.); L Hash tables,
and N, the expected number of publications in a bucket

We can observe that T, + T, increases as m increases based on Equation 5.3.

5.2.7.3 Space complexity

For n number of publications we need O(Dn) space to store the characteristic matrix. But we
can compress the matrix storage by only keeping true binary values, since all dimensions of
the universe are not used to represent most number of publications. Note that we only need
characteristic matrix as a reference to generate the minhash signature for any publication.
When we’re bounded by the estimated error e, there are m = e% number of minhash
functions that we use to generate a signature matrix for all publications. The signature matrix

takes O(nm) space for n number of publications.

Example 5.2.5. If we have 100 publications at each window, with respect to the estimated
error § = 0.1, som = 0% = 100, signature matrix only takes nm = 100* 100 x4 /bytes = 40 kb.

Since we do keep only the reference row number in the signature matrix.

To handle streaming publications, we periodically refresh the signature matrix when it’s

size goes beyond some predefined threshold.
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Chapter 6

Implementation - Cloud Middleware

To evaluate our approach, we have implemented a content-based publish/subscribe platform
in a private cloud using Amazon Web Services - a scalable cloud service provider. Our pro-
totype performs Top-k ranked delivery on given personalized user subscription space across a
stream of publications. Top-k results get diversified based on the proposed diversity method
MAXDIVREL. Both indexing methods in subscription & publication space is plugged into

reduce Top-k query processing time. In this Chapter, we explore our implementation modules.

6.1 Amazon Web Services (AWS)

We implemented our proposed Top-k publish /subscribe architecture (Figure 4.1), as a proto-
type in a private cloud. As there are many cloud service providers who provide almost identical
services, it’s difficult to have a clean edge of difference between them. Due to long-term wide
adopting nature in both research & academic works, we have chosen Amazon as our cloud
service provider. Amazon have both public & private clouds (AWS !) which support broad &
deep core cloud infrastructure services (i.e. laaS, SaaS, PaaS). Further it also provides services
that are scalable & secure, and many more.

Amazon cloud supports a simple topic-based publish/subscribe model based on Amazon
Simple Notification Service (SNS). But like most other cloud service providers, they do not
support ready-made content-based publish/subscribe model with their services. But we can
integrate several AWS modules to develop such model. As Figure 6.1 shows, our model is
integrated by many AWS services (IaaS) where we implement proposed Top-k matching model

on top of them.

Thttp://aws.amazon.com/
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Figure 6.1: Implementation modules based on Amazon web services

6.2 Main Modules

— Publication stream: simulated using Amazon Kinesis': a real world data stream pro-

cessing platform

— Indexed personalized subscription spaces: implemented on top of Amazon Elastic

cache (AEC)?%: a widely adopted in-memory object caching system

— Sliding window Top-k matching with indexed publications: implemented on top
of Amazon Elastic Compute Cloud (EC2)? worker instances which provide re-sizable

compute capacity in the cloud

— Event delivery: implemented on top of Amazon Simple Notification Service (SNS)*: a

fast, flexible, fully managed push messaging service.

— Persistent notification service: implemented on top of Amazon Simple Queue Service

(SQS)®: a hosted queue for storing messages as they travel between different parties

Thttp://aws.amazon.com /kinesis/
2http://aws.amazon.com/elasticache/
3http://aws.amazon.com /ec2/
4http://aws.amazon.com/sns/
Shttp://aws.amazon.com /sqs/
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6.2.1 Publication Stream

We deal with publications in a dynamic setting as we described the structure of incoming
publications in section 3.2.1.2. For streaming data ingestion & processing, we use Amazon

Kinesis as a building block to process continuous data in real-time.

Reasons to select Amazon Kinesis Amazon Kinesis is built upon a novel concept to
provide streaming as a service in the cloud. It can be used to process data continuously
where most old stream processing platforms supports only batch processing. Some modern day
infrastructures (e.g Storm®, Spark?) do provide continuous processing but they are expensive to
operate. Also modern applications set-up new requirements where it needs to make decisions
much faster & scale entire system elastically. As our research work emphasizes to reduce Top-k
query processing time & scale on many clients, the need of such technology is crucial to accept
our prototype model in real production environment.

For a complete study, refer Figure 6.2 to explore more on stream processing platforms?

available at current date.

Client/Sensor Aggregator Continuous Storage Analytics +
Processing Reporting

Figure 6.2: Stream Processing platforms available at current date

Simulating Publication stream at Kinesis In Kinesis, streams are made of shards - a
basic unit that ingests data up to 1 MB/sec & emits up to 2 MB/sec. We can control the
elasticity of the stream by spitting or merging shards while the stream is running. But since
we assume to allow streams that have Poisson arrival rate, we can align with default settings.

For the evaluation, we are capable to replay the stream with same data within 24 hour period.

Thttps://storm.apache.org/
https://spark.apache.org/
3http://aws.amazon.com /kinesis/

72



Producers can put their publication to the created Kinesis stream. Our system partition
them to spread the workload across shards. A unique sequence number is returned to every
publication that we used to set the order of incoming publications. To process incoming pub-
lications, we use Kinesis Client Library (KCL) to act as an intermediary between our system
& the stream. It allows our system to have many versions running under different algorithms.
That helps us to validate the efficiency of our proposed model across the same stream. Also
KCL is used to redistribute workers to new EC2 instances & process data with fault tolerance.

(Figure 6.3)

Kinesis

KCL Worker 1
KCL Worker 2

KCL Worker 3

000

KCL Worker n

Figure 6.3: Building Kinesis processing

6.2.2 Indexed personalized subscription spaces

We address that any user can have a number of large subscription spaces. Usually the sub-
scriptions are kept locally in-memory at EC2 application servers. As a fast growing technology,
in-memory computing has attracted a lot of interest over stream processing community !. When
subscriptions grow in size & transactional capacity, distributed caching mechanisms can provide
a consistent service in the long run.

Any subscriber is defined by his personalized subscription sub-graphs which can have a large
number of relations. We found that an entire graph of subscriber needs to be in cache to make

the caching mechanism effective for serving an in-memory operational data-store 2.

Thttps://gridgaintech.wordpress.com/2013/09/18/four-myths-of-in-memory-computing/
Zhttp://blog.pivotal.io/pivotal /case-studies-2/using-redis-at-pinterest-for-billions-of-relationships
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Storing subscriptions at Amazon Elastic cache (AEC) Amazon Elastic cache is a
managed distributed caching service provided by AWS. It is protocol-compliant with other
popular caching engines (e.g memcached!, redis?). They are able to work seamlessly with
AEC. For every subscriber, we store a list of relations among subscription tuples at AEC.
Also AEC supports to have cache clusters which runs in a master-slave configuration. We
use memcached as default cache engine which is a key-value in-memory store & guarantees to
provide high-performance.

AEC is used to maintain a separate memcached layer from EC2 application servers. As
Figure 6.4 demonstrates, both EC2 & memcached layers scale & address issues independently.
Note that both layers are maintained under single cloud availability zone. In memcached layer,
several cache nodes are grouped into AEC clusters. Here, we don’t address data replication &
synchronization among cache nodes. But to easily maintain the caching tier, a level of grouping
is used to perform operations such as memcached configuration & security.

The throughput & latency is dependent on the type of EC2 & AEC instances where the
system is deployed into. But we can always tune system resources for best utilization. AEC
supports adding or removing cache nodes manually or automatically to scale well. We use

spymemcached?® client to perform main memcached operations with AEC.

6.2.3 Sliding window Top-k matching with indexed publications

A list of Top-k publications are updated for a particular user over the instances of sliding
window as described in the Section 4.3. Streaming publications are indexed on-line based on
the proposed incremental LSH based indexing mechanism. LSH is a main-memory algorithm

which consists of two phases in the implementation.

e Hash generation: where the hash tables are constructed for minhash signatures

e Querying: where the hash tables are queried to look up similar publications

Handling streaming publications The dimension of any publication is varied over the
stream. Such that, we need to maintain a characteristic matrix to normalize all publications
into an universal domain. We refresh the characteristic matrix periodically, since it becomes

very sparse in the long run.

Thttp://memcached.org/
http:/ /redis.io/
3https://code.google.com/p/spymemcached /
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Figure 6.4: Memcached nodes shared in separate AEC tier (source: AWS)

Recall that we use m number of hash functions to generate the minhash signature for any
publication. We generate such minhash signature as a function of two general hash functions

along with the inputs up to m as below;

hi(i) = hy(i) + j X ho(i) %D where 0 < j <m;0 < D < dimensions (6.1)

Based on the minhash signature, the publication is projected into a particular bucket at all
L number of hash tables. We only need to re-construct such buckets to update the list of Top-k

publications.

Top-k matching process At particular EC2 instance, there are multiple workers as depicted
by the Figure 6.3. Publications are partitioned based on pre-defined annotations (e.g. Automo-
tive, Home, Phones etc.) by Kinesis & distribute them to multiple workers. For simplicity, we

assign an individual worker for each subscriber. The worker can access the relevant subscrip-
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tion space & compute the relevancy score of incoming publications. Then the publications are

indexed based on LSH. Top-k publications can be retrieved as described in the Section 5.2.6.
The index can be shared among workers, but we do consider that each worker builds a

separate index of own publications for simplicity. To share the LSH index across multiple cores

& multiple nodes, will remain as a future work of our study.

6.2.4 Event delivery

Top-k publications are delivered to subscriber end-points using SNS message push service.
SNS is a topic based channel that coordinates and manages the delivery or sending of messages
to subscriber endpoints or clients. For every user we create a SNS topic with assigned user
name. The subscription spaces are linked with each topic. Note that, a large user subscription
space can be decomposed into subspaces per interest defined by relevant SNS topic. (Figure

6.5)

Subscription

Bob
Subscription
Space
P2

Subscription
Space
P3

Figure 6.5: SNS Topics + Personalized user subscription spaces per interest
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6.2.5 Persistent notification service

Top-k publications are updated in consecutive windows incrementally, once we compute Top-k
results in the previous window. Any instance of Top-k results are delivered to a persistent
queue structure based on SQS in the order they are selected. We keep those results until they
are delivered. SQS can be used at any level of throughput, without losing messages or requiring

other services to be always available.

6.3 Scalability & Elasticity

Our model is composed by many individual modules using relevant cloud based web services.
Each module is designed to work in conjunction with other service modules. Most of them are
highly reliable & secure but specially provides a platform to build scalable applications on top
of them. One of the main reasons to build our prototype model in the cloud is to deal with
scalability & elasticity. Hence, we have designed our system to scale on top of AWS. To handle
high publication arrival rates and large number of subscriptions remain as our objectives to

achieve in the prototype model.

Handle high publication arrival rates As described earlier, we use Kinesis to handle real-
time streaming from any number of publishers & to scale up & down as needed. It mainly
addresses scalability in the terms of processing & sharding *. We configure the policy of scaling
based on Amazon CloudWatch ? metrics. Since, our system is more greedy on processing power
than network traffic, we set a threshold based schema on CPU utilization. Kinesis also supports
on splitting or merging shards to accommodate dynamic arrival rates. But recall that, we allow

the arrival rate of incoming publications to follow a Poisson random variable.

Store a large number of subscriptions The number of subscriptions can be increased
when there are thousands of users. Because most subscriptions are long running, that might
results the local cache at EC2 instances to grow beyond the bound of available memory. Amazon
Elastic cache (AEC) supports to mitigate this overhead by keeping a separate tier of in-memory
caches. We can add or delete such cache nodes to meet the load of subscriptions while AEC
automatically discover such behavior 3. In our system, we define a policy to have such separate

AEC tier, when EC2 instances keep going out of memory for storing subscriptions.

Thttps://aws.amazon.com/blogs/aws/amazon-kinesis-real-time-processing-of-streamed-data/
http:/ /aws.amazon.com /cloudwatch/
3http://aws.amazon.com/elasticache/
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Chapter 7

Evaluation

In this Chapter, we present an experimental study to measure the effectiveness of delivered
Top-k results of the proposed MAXDIVREL k-diversity algorithm by comparing with other
diversity approaches in pub/sub domain. A number of experiments were also performed on all
proposed modules, to measure the efficiency of the implemented system. As we described in the
Section 6, the cloud middle-ware was implemented using AWS. All algorithms are implemented
in Java & experiments were performed on Linux based micro-node instances each with 2.3 GHz,
8GB memory, which run within a virtual private cloud. We have used a synthetically generated

dataset in the experimental evaluation.

7.1 Datasets

In large scale production environment, it’s almost impossible to extract the real interaction
between publishers & subscribers. In such conditions, we need to handle a large number of
clients that connect to the publish/subscribe system and execute their transactions.

To test the behavior of proposed Top-k publish/subscribe system, we synthetically generate
data according to zipfian distribution that matches the real data the best. zipfian distribution
mathematically models the natural interaction between publishers & subscribers according to

the following probability distribution !:

1/ kX
2712/:1(1/ nx)

where N is the number of elements in distribution, k is the rank of element & x is the value of

zipf(k:x, N)=

exponent.

thttp://en.wikipedia.org/wiki/Zipf’s/ law
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Note that, we use real e-commerce product data that is available in Amazon on-line market
place to generate publications & subscriptions that follow zipfian properties. The data set
contains information of 100K products that are available on sale at Amazon on-line marketplace
on November 17 — 19" 2014. Amazon Product Advertising API' has been used to retrieve
product details. The dataset covers products from 6 main categories, Automotive, Books,
FElectronics, Movies, Phones and Home including 1529 sub-categories. All products are listed
over 334 independent attributes & the size ~ 2000K of value space. Table 7.1 summarizes the

variety of retrieved product data.

Number of
Main category Number o.f Number of unique Number of
sub-categories products attributes unique values
Automotive 322 31705 48
Books 160 10000 42
Electronics 142 14200 54
Movies 197 8700 66
Phones 40 1984 o7
Home 668 32865 67
Total 1529 100,000 334 ~ 2000K

Table 7.1: Summary of measurements on retrieved product data

More specifically, Table 7.2 shows the sample attributes & example values that can take place

at the list of products indexed by the keyword ”smartphone” in the main category ” Phones”.

Attribute Example values
Brand Motorola, Nokia, LightInTheBox, iRulu,..
Color Black, White, Red,..
Manufacturer Motorola, Nokia,..
Model droidx, Lumia 520, G2,..
OperatingSystem Android, Windows Phone, iOS,..
Amount USD2690, USD2285, USD3456, ..
HazardousMaterial Type Unknown,..
Height 295, 345, 256,..
Length 559, 654, 678,..
Width 35, 32, 24,..

Table 7.2: A sample set of attributes (10/57) that represent the subcategory ”smartphones”

Thttps://affiliate-program.amazon.com/gp/advertising /api/detail /main.html
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Publication Generation At each random interval, the publisher selects a bulk of products
from our dataset & pushes them to the system. The number of incoming publications follow a

Poisson random variable with fixed arrival rate. (Table 7.3)

Brand = LightInTheBox
Color = White
Manufacturer = Nokia
Model = Lumia 520
OperatingSystem = Windows Phone
Amount = USD2690

Height = 295
Length = 559
Width = 35

Table 7.3: Sample Publication X

Subscription Generation A subscription is generated as a combination of attribute-operator-
value tuples. Naturally, some attributes are popular among subscribers than others. Thus, we
order the attributes to increase the visibility over the e-commerce product space and, apply
them in zipf distribution to generate subscription for specific subscriber. For the experiment,
we consider only String comparison operators(e.g. prefiz-of, suffiz-of, equal), and they are
chosen uniformly. The values can be selected using either uniform or zipf distribution. As an
example, the values of Motorola, Nokia, LightInTheBoz, € iRulu has an equal probability to
be chosen for the attribute Brand. Or like the selection of attribute, we order the values in a
pre-defined order & any attribute can take i** popular value.

Subscriber can have both uniform & non-uniform preferences over the subscription space.
So preference weights are made over the subscriptions in both uniform & normalized way under
N(0,1). We further evaluate the resiliency of the system , when there is a little change § in the
preference weight (Table 7.4).

Subscription tuple | Uniform Preference | Normalized Preference | Preference - § | Preference + o
Brand = Nokia 0.5 0.3 0.3 -0 0.3 + 4;
Color = White 0.5 0.6 0.6 - 09 0.6 + 09

Amount < USD3000 0.5 0.2 0.2 - 43 0.2 + 03
Height < 300 0.5 0.4 0.4 - 04 0.4 4 04
Length > 500 0.5 0.1 0.1 - 05 0.1+ 65
Width < 35 0.5 0.2 0.2 - dg 0.2 + d

Table 7.4: Sample Subscription S with preference values
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Is Normal distribution reasonable to draw random user preferences? FEach sub-
scriber has a distribution of preferences which results the entire population to have a set of
preference distribution. The inconsistency between human choices & preference weights has ex-
plored using stochastic theory of uncertainty (e.g regret theory !). Many utility functions that
are compatible with human choices (e.g. power law model) have been experimented to overcome
former inconsistency. Such utility models are evaluated at [48] where the preferences are made
by randomly selected power law functions. They have tested those preferences with actual data
drawn from a truncated normal distribution & conclude the deviation is small. We’re motivated
by these experiments & believe normal distribution is perhaps the most natural assumption to

proceed with.

A product is fully described by the values taken by it’s attributes. An attribute in a sub-
scriber view can be characterized by values that are not in the original product space. Due to
the possibility of generating a massive number of subscription views of attributes, values and
different operators, we limit the size of a subscription into dg s.t. 2 > dy > 32.

As an example, the product space of Automotive class has been represented by 48 unique
attributes. So any subscriber can have a maximum (zf) number of subscription views over the

value space in Automotive products. Therefore,

32
48 42 o4 66 o7 67
Total b bscrib ) = §
otal number of subscriber views 2 <ds) + <ds) + (ds) + (ds) + (ds) + (d)

Thttp://en.wikipedia.org/wiki/Regret/_(decision/_theory)
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7.2 Evaluation methodology

The experimental evaluation was carried out to test the effectiveness of ranked publications
while testing the performance & efficiency of the system for various scenarios.

In a default scenario, the stream of incoming publications is framed by a count-based window
which moves forward. By assuming subscriptions remain unchanged, publications are getting
matched against an arbitrary samples from the set of zipfian subscriptions. We model 2 sub-
scenarios according to the fraction of publications that became the matching candidates within

a window:

1. Best-matching: All publications within a window satisfy the set of subscriptions.

2. Random-matching: A random number publications within a window satisfy the sub-

scriber.

Table 7.5 explores the characteristics of used parameter values represented by symbols.

Parameter Symbol Value Range
Number of subscription views S ~ 10M
The size of a subscription ds 2—-32
Total number of publications in a set P 100K
Dimensionality of a publication D 2 —100
Number of delivered publications k k>1
Size of count-based sliding window w 2—-10K
Error at preference values ) d € N(0,1)
Decay parameter for relevancy score p 0.1 — 30 microseconds
Publication similarity threshold s 0<s<1
Number of minhash functions m 4 <m <400
Estimated error at minhash signatures e 0<e<1
Zipf exponent X x>1
Number of hash tables L 1<L<m
The depth of bucket array b b>0
The size of minhash signature vector r r>0

Table 7.5: Symbol values on parameter space
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7.3 Subscriber Effectiveness

To measure the quality or effectiveness of the matching publications, here we focus on Best-
matching scenario. In the following, we perform experiments to measure the ”"goodness” of

matching publications based on relevancy, freshness & diversity factors.

7.3.1 Quality of ranked publications

While controlling the number of delivered publications by the parameter k, we try to model
some intrinsic properties of ranked publications to measure their quality. The quality has been
considered in the view of subscriber. Top-k publications are ordered by their ranks under the
computed relevancy score over a personalized subscription space. The subscription spaces are

composed by natural queries that follow zipf property.

Benchmark It’s observed that a natural property could be exploited as an outcome of a
natural behavior. To model any natural behavior mathematically, we can use zipfian law 1.
Based on above observation, we present a better mechanism to evaluate diversity based algo-
rithms. That is to analyze whether ranked publications exhibit some natural behavior. Hence,
we provide a novel platform to compare natural behavior of ranked results by comparing their
convergence into perfect zipfian distribution. Further, we experiment with other diversity meth-

ods (e.g. MAXMIN, MAXSUM, DisC) in publish/subscribe domain along with the proposed
approach MAXDIVREL to extract such natural behavior.

7.3.1.1 Testing zipf law hypothesis

Here, we attempt to test the zipf law hypothesis quantitatively at the distribution of ranked
publications based on MAXDIVREL. In general, zipf law is a variation applied on the power
law by taking only values that are greater than some minimum.

Given the rank of elements k & the exponent y, a discrete probability distribution obeys

power law if it satisfies

p(k) %
p(k) = kgx

where C'is the normalized constant. By following Hurwitz zeta? general function we can derive

thttp: //www.datasciencecentral.com /profiles/blogs /why-zipf-s-law-explains-so-many-big-data-and-physics-
phenomenons
http://en.wikipedia.org/wiki/Hurwitz/_zeta/ function
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the constant C' as
1

27]:[:1(1/ nx)

where NN is the number of elements in the distribution. It’s easy to observe that above form of

C —

power law distribution is also the Zipfian distribution

. C
2ipf(k:x, N) =~
To determine the distribution of Top-k ranks follows the power law, we have adopted
Kolmogorov-Smirnov (KS) test suggested by [49]. It’s well recognized in statistical community
not only to measure the fitness of data to a power law, but also to assess the goodness of the
fit by comparing with other heavy-tailed distributions. The testing of power law hypothesis is

done in 3 steps to exploit the natural behavior of ranked results.

i Fitting power law to the scores of ranked publications
ii Goodness of fit tests

iii Testing alternative distributions

C
Fitting power law By taking logarithmic scale, power law p(k) = X can be plotted in a
straight line.

Inplk)=xInk+C

The slope of the straight line is given by the exponent x. We can compare the deviation of the
calculated exponent with proven best values. But it’s observed that this method suffers from
many systematic errors at heavy logarithmic scale [50]. [49] estimated the power law exponent

% based on well known Hill-estimator !. So, the estimated exponent ¥ is given by:

k

s:1—|—k5[2ln L 7!

Lo
i=1 min

where x;,7 = 1, ...k are the ranked scores such that x; > x,,;,, and x,,;, is the smallest value for
which the power law holds. We consider x,,;,, = 1 as the estimation for discrete integer values

s.t. i
x=1+k [Zln ;]
i=1

Thttp://stb649.wiwi.hu-berlin.de/fedc/_homepage/xplore/tutorials /sfehtmlnode91.html
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[50] noted that the exponent x for zipf distribution should be:

k
s=x—1=k [Zlnxi]_l
i=1

To test the natural behavior of results, we first compute a large number of sets of ranked
publications under different sizes(w) of sliding windows. Also we test such behavior across many
subscriber views for an even comparison. Ranked publications are computed over a stream of
100K unique publications.

Ranks are computed by LSH-indexing mechanism which results k£ most voted candidates
of Top publications from all hash tables as described in the section 5.2.6. Table 7.6 shows an
example view of rank-wise votes of publications within a window. In summary, we compute

19030 such distributions to test the power law hypothesis.

Rank(k) | 1 | 2 | 3 | .| ki | .| ko = w

Votes(xg) | @1 | 22 | @3 | .. | Tk, | - Th, ..

Table 7.6: A sample rank-wise votes distribution of Top-k publications

Figure 7.1 shows a log-log plot of ranks & votes where the approximate straight line stretches

over a large number of rank distributions under different subscriber views.

ssnss

log(probrark])

| .
i 10 100 1000
log(rank)

Figure 7.1: Distribution of ranked votes

First we investigate the value of zipf exponent for the distribution of ranked votes. As shown

in the table 7.7 we further explore them across many subscriber views under different sizes of
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windows. We found that zipf law holds remarkably well when the size of ranks distribution
increases, because the value of exponent has the tendency to converge into perfect value 1.

(Figure 7.2)

ki(k; < w;) | Automotive | Home | Electronics | Movies | Books | Phones | Average exponent
10 2.4883 2.4934 2.4911 2.4800 | 2.4786 | 2.4985 2.4883
20 2.4744 2.4924 2.4835 2.4683 | 2.4815 | 2.4829 2.4805
50 2.4384 2.4963 2.4959 2.4921 | 2.4878 | 2.5000 2.4851
100 2.4521 2.4956 2.4847 2.4732 | 2.4860 | 2.5000 2.4819
225 2.1350 2.3518 2.0470 2.3829 | 2.4595 | 2.0012 2.2295
350 2.0753 2.0642 1.6160 2.1987 | 2.4503 | 1.5400 1.9907
500 1.821 2.0824 1.6328 2.3905 | 2.4344 | 1.2899 1.9420
1000 2.2487 2.0375 1.7185 2.3612 | 2.1209 | 1.2678 1.9591

Table 7.7: Average zipf law exponent for ranked publications in comparison with different
subscriber views

exponent

Average 7pf

. . . . . . . . .
0 100 200 300 400 500 600 700 800 900
k (Number of Top-k pubications)

Figure 7.2: Hlustration of zipf exponent values

Importantly, the zipf law exponent is around 2.0 for the rank distribution where £ < 1000.
We explore the reason behind the initial deviation of zipf exponent for small k£ values. Recall
that zipf is a heavy tailed distribution. The most interesting feature of such distributions is
the tail and its properties. When fitting data to a power law, we determine the portion of
them that fits into the tail. When the size of distribution is low, the tail is not significant.

An user can able to disregard small values if such data do not exhibit strong zipf properties.
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Hence, we can conclude that there is a minimum number of ranked publications to exhibit the
perfect natural behavior given the data. Our model motivates this factor by suggesting best

MAXDIVREL publications that exhibit the strongest natural behavior not restricted by the

parameter k.

Also we further refine above results by changing the similarity threshold 0 < s < 1 in the
proposed index mechanism. Indirectly, we check how our system reacts to various other LSH

index parameters L & r. Table 7.8 shows an advance look of rank distributions.

Similarity Threshold(s) Rank(k) 1 2 3 ol ki | ke =w
Si VOteS<xSi,k) Lsil | Lsi2 | Tsi3 | - | Lk | - Lsi kmaz
55 Votes(zs; k) | Ts;1 | Toj2 | Toj3 | o | Tojk | o+ | Tsjkman

Table 7.8: An advance rank-wise votes distribution in a comparison with similarity threshold

S, 10 20 20 100 500 1000

0.35 24827 | 2.4858 | 2.4762 | 2.4800 | 1.9700 | 1.9630
0.55 2.4883 | 2.4805 | 2.4851 | 2.4819 | 1.9420 | 1.9591
0.85 2.4796 | 2.4670 | 2.4840 | 2.4790 | 1.9413 | 1.9500

Table 7.9: Average power law exponent for different k values in comparison with similarity
threshold

By experimenting with different similarity thresholds we check the uncertainty of measures,
or the robustness of our estimates. As table 7.9 shows, a change in the similarity threshold
does not effect the natural behavior of results. Because under different windows, the calcu-
lated exponent value for ranked publications, is almost identical within the range of similarity

threshold.

Goodness of fit tests We further examine the significance of results generated by the model.
As a rigorous statistical test, KS denotes the maximum distance x between the Cumulative
Distribution Function (CDF)s of observed Top-k scores f(z) & the perfectly fitted model g(z)

to the power law.

f(z) = g(x)]

From f(z) derived previously, we can calculate minimum & to satisfy above condition. We

denote that value as k1. While keeping f(x) on observed Top-k scores, we re-calculate the
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maximum distances x; for a number i of synthetically fitted power law models g(x). Then the

goodness of fit (p-value) is obtained by:

the number of k; whose values are greater than a k;

p — value =
7

Rule of thumb We should generate at least %1.5_2 synthetic data sets if we wish our
p-values to be accurate within about £ of the true value [49]. We generate 1000 such synthetic
datasets & calculate 6;;1 > ¢ > 1000 to simulate the goodness of fitted model g(x).

p-value is a good characteristic to measure the fitness of data to the model. Table 7.10 shows
the probability of seeing the fitness of results as ”Good” comparing with data comes from the
power law distribution. When p — value > 0.5, the model is considered to be acceptable for a
good fit for zipf distribution [50]. Note that, we take the average p-value on results computed

under each subscriber view.

Subscriberuvi ' 20 o0 100 o0
Automotive 0.5494 | 0.4595 | 0.5023 | 0.5743
Home 0.5149 | 0.4894 | 0.5390 | 0.4820
Electronics 0.5435 | 0.4588 | 0.5600 | 0.5200
Movies 0.5226 | 0.4226 | 0.5963 | 0.5392
Books 0.5421 | 0.5191 | 0.5908 | 0.5198
Phones 0.4948 | 0.4049 | 0.5462 | 0.4800

Table 7.10: p-values from KS test for ranked scores in comparison with different subscriber
views

The majority of p-values at table 7.10, are greater than the significant threshold 0.5 and,
clearly demonstrates our model produces a set of results which are within the best resolution of
zipf law. But we observe that p-values remain almost constant for different sized distribution.

This observation is a known drawback for small sized distributions [49] when detecting zipf law.

Testing alternative distributions There is a possibility to serve a better fit for our data
by other heavy-tail distributions than power law. We test such possibility by re-calculating
p-value for a fit to the competing distributions and compare it with the power law model. We
use Minitab! statistical software for the analysis.

Figure 7.3 shows the comparison of average p-values under different subscriber views. We

test such alternatives over the range of observed ranks under all subscriber views. We compare

Lwww.minitab.com
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Figure 7.3: A comparison of p-values with alternative heavy-tail distribution

p-value with respect to the power law & two competing heavy-tailed distributions such as log-
normal & exponential. Based on KS statistics, calculated p-value is sufficiently small for other

distributions (e.g. log-normal p-value < 0.005 & exponential p-value < 0.003) which makes a
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good case for the zipf-law form for our results.

7.3.1.2 Other diversity based algorithms

As we explored in the Section 4.2.3.3, some popular diversity methods are aligned with p —
dispersion problem (e.g. MAXMIN [29]), while few with minimum — independent set problem
(e.g. MAXDIVREL, DisC [20]). We believe diversity has no concrete definition to be survived
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due to it’s biasness towards conscious practices. But if any approaches can exhibit some natural
behavior, they have high probability to be survived much longer. This is the first significant
try to extract such behavior from above approaches in the publish/subscribe researches.

For an even comparison, we combine relevancy with other diversity methods, thus to achieve
a bi-criteria objective [29]. Note that, MAXDIVREL does consider to achieve a mono-objective
between relevancy & dis-similarity. Most of diversity methods are specified using a distance
function that measure the dis-similarity between items. We use Jaccard distance as the metric
of dis-similarity. Top-k publications are ranked by their relevancy score.

We compute a large set of sample ranked publications on different diversity algorithms over
the same stream. Then the distributions of ranks & relevancy scores are fitted into a power
law model to compare their values of zipf exponent. Table 7.11 reports such exponent values

over a variation of k.

. tersity method |\ AxMIN | DisC | MAXDIVREL
10 16123 | 34632 |  2.4883
50 122535 | 2.7392 | 2.4851
250 161347 | 25381 | 2.1956
500 50.3878 | 2.1023 | 1.9420
1000 625021 | 22003 |  1.9591

Table 7.11: Average power law exponent for Top-k publications in comparison with other
diversity methods

Figure 7.4 visualizes the deviation of zipf exponent values in log scale. A natural behavior
can be detected when the zip exponent value does converge into perfect value 1. We can observe
that MAXMIN diverges from other two methods which results higher zipf exponent values over
the ranks of many Top-k distributions. In other hand, both MAXDIVREL & DisC do exhibit
a significant natural behavior than MAXMIN method.

From above observation, diversity approaches that based on independent dominating-set
problem have the upper hand on exhibiting natural behavior in the influence of relevancy &
freshness. It’s an open direction to evaluate such natural behavior of diversity employing other

factors as well.

7.3.2 Accuracy of ranked publications

We compare the accuracy of ranked results computed by proposed indexing mechanism

against results produced by the naive greedy algorithm 4.1 where both solve the MAXDI-
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Figure 7.4: A comparison of zipf exponent values on different diversity algorithms

VREL k-diversity problem. By keeping the results produced by naive greedy algorithm as a

benchmark, accuracy of index based results is depicted by the following two probabilities:
1. Rank probability of producing the same ranks of publications
2. Diversity probability of producing the same diverse set of results

Figure 7.5 reports the accuracy of results produced by LSH index under different sizes of

sliding windows, & it is further refined by LSH similarity threshold.

In average, the probability of getting the same diverse set of results (Rank probability) is
around 0.7 under different similarity thresholds. It ensures that our mechanism produces diver-
sified set of publications by preserving dominance & independence condition at MAXDIVREL
k-diversity problem consistently.

In Rank probability, we measure the absolute rank that Top-k results are ordered. The
absolute ranks assigned to the diverse set of results by LSH index is different than the naive
greedy method, which results comparatively low Rank probability values when the distribution
increases. But it’s observed the deviation of relative ranks among Top-k results are not heavily
effected. Recall that, the selected set of diversified publications is ordered by the relevancy
score in the naive greedy algorithm. But LSH index has used an voting based mechanism to
rank them & break ties by considering the relevancy score. We believe that above two different

ordering mechanism influence such behavior.
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Figure 7.5: Accuracy of ranked results produced by LSH index

7.3.3 System resiliency

We believe system resiliency is a desirable property to satisfy for Top-k publish/subscribe

models. Hence, we analyze how our system reacts for a little change in the preference values.
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From the original subscription space S, we derive different subscription spaces by changing
preference values over a portion of subscription tuples. A preference value has been changed
by (+]|—)d;0 > § > 1. Then we compute ranked publications over each subscription space and,

observe their deviation.

Probabilty of getting orgnal Top-k publications % (not ordered)

10

9 2 3
{ 2 8

250

(a) Top-k publications (Unordered)
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B ] sa 8
k

(b) Top-k publications (Ordered)

Figure 7.6: System resiliency test

Figure 7.6 shows the probability of getting the original Top-k publications for different
preference values. As Figure 7.6.a reports, our model reacts reasonably well by producing the
same set of Top-k publications when preferences values are changed. But it’s less probable to
get them in the same ranks as the original (Figure 7.6.b).

Getting the same set of unordered Top-k publications assure that our model reacts well

under uncertainty at preference values to solve MAXDIVREL k-diversity problem. Because
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that observation is sufficient to conclude that our model has the tendency to produce a diverse
set of results. Diversity is a conservative metric that implicitly relies on the publications, while
relevancy is very subjective to the user.

We can conclude that our model reacts well on producing a diversified set of publications for

small preference changes. But such changes effect on the rank of Top-k publications significantly.

7.3.4 Freshness of ranked publications

We also experiment with the freshness of matching publications to model the effect of forward
decaying. In the Section 4.2.2.1, we’ve shown that it doesn’t require to re-compute time-
dependent relevancy scores of all publications when a new publication arrives. Further, we
assume that recent publications are relatively more important to an user than older ones.

It has been considered that the relevancy score of a publication depict the intent of a
subscriber as described in the Section 4.2.1.2. Scores are usually decayed by the time. We
model that effect by a forward decay function (Section 4.2.2.1) where scores are amplified on
freshness.

Recall that we control the rate of decaying by the decay parameter § where w(t;,t) =

exp(d t;) denotes our decaying function at given time ¢ & the issued time of the publication ¢;.

We consider a scenario Best-Matching-Random (BMR) where more relevant publications are

published randomly in a burst nature within a window.

BMR scenario We explore the effect of freshness on matching publications under different
window sizes w. Since we are analyzing temporal properties, we rely on time-based sliding
windows here. Hence, the size of the window is varied according to the mean delay between
publications, as we support Poisson flow of publications. As an example, let’s say a number of
75 publications are published under a fix delay of 3000ms. Then It represents a 3000 x 75 =
225seconds time-window.

Figure 7.7 shows the comparison of relevancy scores between forward-decayed & non-decayed

cases, where freshness is employed for the scores in former case.

Let’s assume that Top-10 publications are retrieved from the highest-scored ones within the
window. It can be observed, if we take only non-decayed relevancy scores of publications
within the window, new publications which do have comparatively less relevancy scores than

older ones may never be considered as important. But emphasizing the relevancy scores based
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Figure 7.7: A comparison between relevancy scores over forward-decayed & non-decayed cases

on the freshness, can assure that importance is being considered under the factors of both
relevancy & freshness.

In Figures 7.7.a & 7.7.b, it’s shown that less relevant publications are comparatively empha-
sized on freshness than previously published more older relevant publications. That is mainly
influenced by the freshness of the newer publications. This observation is significant when the
window size becomes larger or the delay between publications is considerably high. More im-

portantly, above amplification has been originated by forward-decaying scores relative to the
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current time. It gives a direct way to compare scores on-line without re-computing them like

in general decaying function.

Analysis on decay parameter We can vary the significance of freshness by changing the
decay parameter p in the forward-decay function exp(pt;) (Section 4.2.2.1). Figure 7.8 shows
the variation of p applied on the relevancy scores of publications within a window. We set the
mean interval of the issued time of publications to 5000ms to see the true effect of forward-
decay relevancy scores at different p. Note that, above scores are visualized at the vertical axis

by their log-scale to enhance readability.
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Figure 7.8: Analyzing decay parameter under different p rates

We can observe when p is high, the more the significance caused by the freshness & when
it decreases, the significance of freshness becomes less on the relevancy score. The significance

of freshness is proportional to p.

7.4 Performance & Efficiency

We do perform a variety of performance tests on various system response times against

available resources. They’re evaluated against existing approaches on each modules.
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7.4.1 Index subscriptions

We extend opIndex to have an inverted-list based partitioning on personalized subscriptions
with added user relations. It produces an inverted-graph based mechanism to index subscrip-

tions as described at section 5.1.

7.4.1.1 Index construction time

Here, we exploit the cost of update caused by the insertion of subscriptions. We don’t consider
an update as a deletion of subscription, because our model inherently supports the redefining

of tuple relations whenever the subscriber wants to update his view.

We report the performance of average index construction time in Figure 7.9. It is with
respect to the number of subscriptions while the size(dy) is varied randomly. The overhead of
maintaining the user subscription graph is significant in modifies opIndex. It almost takes twice
longer than the average construction time in opIndex. Also when the number of subscriptions
increases, it takes relatively longer time to update. Because the number of implicit tuple
relations behind a subscription may grow exponentially.

Importantly, modified opIndex can support a variety of attributes & operators which makes
the partition scheme is effective. Since opIndex was known to be 3 orders of magnitude better

than other competing mechanism [31], the overhead we observed is comparatively low.
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Figure 7.9: Index construction time on opIndex vs. modified opIndex
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7.4.1.2 Initial matching time

A publication is matched over a subscription space to measure the quantitative relevancy

score. Modified opIndex helps that process by locating subscription tuples efficiently.

Matching time with the size of subscription space The size of a subscription space
is denoted by the number of query tuples which an user can subscribe into. The average
matching time for a publication is reported in Figure 7.10 with an increasing size of subscriptions
& different subscriber view. We take an instance under each subscriber view where an user

presents an extreme set of relations in the subscription space.

0.3

seconds)

Average matching time (il

! 1 ! ! 1 !
0 500 1000 1500 2000 2500 3000 3500
Number of subscritions

Figure 7.10: Average matching time over the size of subscription spaces under different sub-
scriber views

The matching time is gradually increased when the size of subscription space is increased,
because a publication has more chances to satisfy many relations at the subscription space.
Also subscription spaces can not be always partitioned evenly. That results to have uneven
length of attribute & operator partition lists. In the worst case, a publication may get unlucky

to be matched even after traversing all operator lists under the matching attribute.

Matching time with the size of publication We also test, how modified opIndex
reacts to the increasing size of publications. As Figure 7.11 reports, the average matching time
remains almost constant when the dimension of publications increases. This is a significant

advantage of inverted-index mechanisms over tree or grid based index methods.
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Figure 7.11: Average matching time over the size of publications

7.4.2 Index publications

Ranked publications are computed over a stream of publications by solving MAXDIVREL
continuous k-diversity problem. In this section, we experimentally evaluate the performance of
LSH based indexing mechanism for dynamically computing k-diverse subsets.

For simplicity we refer the batch-wise index as BLSH & incremental index as ILSH. Also
we evaluate the performance of index mechanisms with the naive greedy algorithm (NAIVE)

that doesn’t rely on an indexing mechanism.

7.4.2.1 Batch-wise Top-k computation

First, we evaluate the cost of building LSH index in batch-wise over a stream of publications.

Ranked results are computed over a batch of publications continuously under each window

(Figure 7.12).

BLSH

T — or
BLSH NAIVE
Y o H
‘7 NAIVE ‘

(P P, P, P, P Ps P P

i
L BLSH ‘
— orl
NAIVE
i BLSH

|
Ly
NAIVE

Figure 7.12: Batch-wise Top-k computation by BLSH & NAIVE
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Given the expected error (e = \/Lm) for estimating the number of minhash functions, the
upper bound of such functions is m = e% ! For an example, we require m = 100 number of hash
functions to estimate the correct Jaccard similarity between publications within an expected
error e < 0.1. Note that other LSH parameters L &r are dependent on m as described in the
section 5.2.4.1.

Figure 7.13 reports the real-time cost of constructing BLSH by varying the estimated error

e or indirectly the number m of minhash functions used.

onds)

orstruetion time(sec

BLSH c

I I I I L I
0 200 400 600 800 1000 1200 1400 1600 1800 2000

Number of publcations per window

Figure 7.13: BLSH construction + matching time in comparison with estimated error e

BLSH construction time is gradually increased when the number of publications within a
window to be indexed. Also we can observe, it takes comparatively longer time when e reduced
or m increased. For effective results, we believe there is a minimum expected error e,,;,. Index
construction time should be low for efficient results. It’s easy to observe the trade-off between

efficiency & effectiveness.

How much accuracy do we sacrifice by comparing small minhash signatures?
We try to answer this question so as the community [48]. Let’s assume we have a non-normal
distribution & take N number of sample distributions randomly that is far from being normal.
If you take enough samples N & analyze the probability distribution of sample mean values,

itself will be normal based on central limit theorem?.

thttp://en.wikipedia.org/wiki/MinHash
Zhttp://en.wikipedia.org/wiki/Normal/_distribution
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For min-hashing, we try to estimate the similarity between two publications by taking com-
mon signatures. It is shown, when the Jaccard similarity between two signatures is p, it is the
same probability of being the common signature as well (Section 5.2.7.1). So, any two publi-
cations may not have a common signature at the probability of 1 — p. This probability values
has characterized the Bernoulli distribution'. The standard deviation of Bernoulli distribution
is

SD(Bernoulli) = \/p.(1 — p)

It is observed that SD(Bernoulli) is maximum when p = 0.5 2.

SD(Bernoulli) . = (0.5)

Also an average N number of Bernoulli random samples will have a normal distribution at a

standard deviation of:

(1 —
SD(Bernoulli) = p-(1=p)
N
SD(Bernoulli)., .. = 05

maxr \/N
Based on 3-sigma rule, the true estimation of probability p resides within a confidence

interval of 99%. As an example when N = 200, the true range of p should be:

0.5 — ﬂ Zptrue 2 05+£

200 V200

0.43 > Prrue > 0.57

Within a confidence interval of 99%, our model agrees to provide results at a minimum
estimated error e,,;, = 0.07. Or, in other terms, the maximum number m,,,, of minhash
functions is 200 under the success probability p = 0.5 which in turns to be the similarity

threshold s = 0.5.

BLSH Top-k matching time in comparison with the size of publications BLSH
performs well comparatively when the size D of publications increases. Because LSH methods
quantize the publications into short minhash signatures, Top-k publications can be computed

quickly. (Figure 7.14)

Thttp://en.wikipedia.org/wiki/Bernoulli/_distribution
Zhttp://www.cl.cam.ac.uk/ jgd1000/binomdata.html
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Figure 7.14: Average BLSH Top-k matching time in comparison with size D of publications

NAIVE Top-k matching time in comparison with the size of publications Also

we noticed that Top-k matching time is increased much faster in NAIVE method when the size

D of publication increases.(Figure 7.15)
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BLSH vs. NAIVE For solving MAXDIVREL k-diversity problem over a batch of pub-
lications within a window, BLSH performs really well when comparing it’s performance with

NAIVE.

yyyyyyyyyyyyyyyyyyyyyyyyyy o Nuriber fpublicatons () pe window

Figure 7.16: BLSH vs. NAIVE when D=250 Figure 7.17: BLSH vs. NAIVE when D=500

Figures 7.16 & 7.17 report Top-k matching time at log scale for both BLSH & NAIVE

methods over high-dimensional publications.

7.4.2.2 Incremental Top-k computation

Earlier we propose an incremental LSH index (ILSH) mechanism to avoid the curse of re-
calculating the neighborhood for solving MAXDIVREL continuous k-diversity problem (Section
5.2.6). ILSH produces ranked results incrementally in current window without neglecting the

already computed neighborhood at previous sliding windows.

ILSH Top-k matching time in comparison with the size of publications Figure
7.18 reports the cost of building ILSH on-line over a stream of different sized publications.
Publications are inserted to the specific bucket at each hash table by pruning less probable
candidate solutions. The pruning rule is pessimistic at each hash table by considering any
publication will be lucky enough to be in a bucket with it’s near neighbors (Section 5.2.2).

For high-dimensional publications, ILSH incremental construction cost is slightly increased.

Because ILSH needs to maintain an universal characteristic matrix over the publication space.

ILSH update cost Table 7.12 reports the average update cost of ILSH when new publi-

cation arrives in a comparison with the size D of publications over the stream.

D 50 250 500 | 1000
ILSH update cost (seconds) | 0.165 | 0.314 | 0.523 | 0.917

Table 7.12: ILSH update cost
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Figure 7.18: Average ILSH Top-k matching time in comparison with size D of publications

ILSH can compute a list of ranked publications incrementally at a window in average 0.165
seconds under constrained system resources when the size of publications is around 50. New

ranked publications are always indexed, once ILSH is being updated.

ILSH vs. BLSH vs. NAIVE Figures 7.19 & 7.20 report the comparison of performance
of ILSH with both BLSH & NAIVE method over the same stream of publications. Note that,

Top-k matching time is represented at log scale to enhance readability.

nnnnnnnnnnnnnnnnnnnnnnnnnn fow. o Nuber o publictions (i per vindow

Figure 7.19: ILSH vs. BLSH vs. NAIVE  Figure 7.20: ILSH vs. BLSH vs. NAIVE
when D=250 when D=500

Because ILSH avoids re-computing previous neighborhoods, it’s capable to update Top-k

publications in consecutive windows incrementally. That results ILSH to perform even better

than BLSH.
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Chapter 8

Conclusion & Future work

In our study, we extend the concepts of publish/subscribe paradigm, by proposing a Top-
k publish/subscribe model with an advanced ranking mechanism. We present the concepts of
personalized subscription graph to enhance the user expressiveness in the matching publications.
Also an existing indexing mechanism to locate subscription tuples was extended to support
personalized subscription space based on inverted-lists.

The model integrates the importance of publications to produce a diverse set of results
across a stream of publications. The diversity approach was formulated as MAXDIVREL con-
tinuous k-diversity problem based on neighborhoods of streaming publications. Since locating
MAXDIVREL subset of publications is a NP-Hard problem, we propose a greedy approxima-
tion algorithm. Further, we avoid the re-calculation of neighborhood over sliding windows by
proposing an incremental index mechanism based on Locality Sensitive Hashing (LSH). The
indexing mechanism works in a dynamic setting where the publications to be diversified change
over time.

We have fully implemented our approach as a prototype model in conjunction with many
cloud service modules. The model was designed to scale elastically on top of Amazon Web

Services (AWS).

The presented experimental evaluation has shown that Top-k ranked results produced by
MAXDIVREL diversity method does exhibit strong natural behavior than methods based on
p-dispersion, which validates the effectiveness of our approach. A MAXDIVREL diverse set of
results produced by LSH indexing mechanism gain high accuracy, while increasing the efficiency
of the matching process by reducing the processing time very significantly over the naive greedy

method.

105



8.1 Top-k publish/subscribe applications

In this section, we highlight few use cases where our proposed Top-k publish/subscribe model

will be rewarded.

Personalized news-feed It’s not long ago Facebook CEO wanted to build the perfect per-
sonalized newspaper for every person in the world!. Because each Facebook user is approxi-
mately exposed to more than 1500 stories per day, but an average user only engaged with 100
stories from the current news feed. We can recast of producing the personalized news-feed as
an instance of Top-k publish/subscribe. If we can form a personalized subscription space from
the intent of the user, the news-stories as publications can be ranked by the importance. Thus,
we can avoid the appearance of similar news-stories, by producing a diverse set of stories which

can represent the whole news-feed.

Diverse set of Twitter trends Twitter as a leading social network, suggests users a list of
trending topics as "hash-tags” to better explore underlying information. But most of the time,
it fails to engage with people who do not have an interest over the given subjects. Ideally, a
person would like to know about trending ”hash-tags” among his followers. Once possible way
to depict the relationship with his followers as a subscription space. Then streaming tweets as
publications can be matched over the space to produce personalized a set of hash-tags. It would
be ideal to present a set of Top-k hash-tags which can represent a wide variety of information

content.

Social Annotation of news-stories Recently Google employed Top-k publish/subscribe
model to annotate news-stories with Top-k tweets in real-time. So it allows efficient serving of
page-views with a fresh set of Top-k tweets, by considering news-story as a subscription while
tweets as incoming publications. By taking MAXDIVREL diversity into account, it would

provide a diverse set of Top-k tweets, that better represent the given story.

Thttp: //www.businessinsider.com /mark-zuckerberg-wants-to-build-a-perfect-personalized-newspaper-2014-
11
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8.2 Future Work

There are many directions for future works considering many aspects.

— By exploring other suitable use-cases to apply proposed model & developing prototype
applications, will lead Top-k publish/subscribe models to be better accepted in both

research & industrial community.

— Producing Top-k results as an output of complex events detected in the stream will be

an advance step forward.

— Developing LSH based index over multi-threaded distributed environment can lead into

high query performance.

— Applying publisher friendly relevancy function to have a hybrid Top-k matching is an

interesting direction to work on.

We believe our approach has succeeded in achieving its goal as a system and, provide an ex-
cellent platform to develop Top-k publish/subscribe applications in the future. We strongly sug-
gest Top-k publish /subscribe models as a significant replacement for Boolean publish /subscribe

models as it’s expressive nature of filtering results.
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Appendix A

Naive algorithms

Algorithm A.1 Constructing & updating personalized subscription graph

Input: A set of subscriptions S; s.t.5 € S where s; € S denotes the subscription tuples
Output: A directed graph G(V, E) with V vertices & E edges
Initialize G(V, E') < {}; subscription graph
Initialize T | < {} the set of tuple combinations
for VS € S do
for Vs; € S do
create a vertex v; on the subscription tuple s;
if v; ¢ V then
VeVt
end if
end for
T{u;,v;}[ ] < combination(V,2)
for V{u;,v;} € T do
preference ratio < %
if preference ratio > 1 then
E+ F+ (ui, Ui)
else
E<+— E+ (’UZ‘, ul)
end if
end for

end for
return G(V, F)
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Algorithm A.2 Computing the relevancy score (Naive method)

Input: User subscription graph G(V, E) and, a publication p; to be matched with Vtuple € p;
Output: Relevancy score r(p;)

Initiate r(p;) < 0
Initiate U < 0;
for tuple € p; do
v; < locate vertex(tuple)
U+—U+uv
end for
for Va; € U do
for Vy; € U do
if x;.hasEdge(y;) then
Edgee < Edge(x;,y;)
r(pi) < 7(pi) + weight(e)
end if
end for
end for
r(pi) < Ar(pi) + (1 = A)|U|

return r(p;)
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Appendix B

Index based algorithms

Algorithm B.1 Insertion algorithm for modified opIndex

Input: A subscription s
Output: an updated opIndex

Index I < Index e,
for Vpredicate(s;) € s do
Attribute < Attribute(predicate(s;))
Operator < Operator(predicate(s;))
if Attribute ¢ I then
I(Attribute) < Attribute
end if
L astrivute < I (Attribute)
if Operator ¢ L ayripute then
L agtrivute (Operator) < Operator
end if
if predicate(s;) ¢ L ayrivute(Operator) then
L astrivute(Operator) < L ayrivure(Operator) + predicate(s;)
end if
end for
return [
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Algorithm B.2 Computing the relevancy score (Index based method)

Input: Modified opIndex I(V, E) and, a publication p; to be matched with Velements € p;
Output: Relevancy score r(p;)

Initiate r(p;) < 0
Initiate U < 0;
for element € p; do
Attribute < Attribute(tuple)
Value < Value(tuple)
SetAttm’bute) <~ ](AttTZbUte)
for vLOperator € SetAttribute do
for Vpredicate € Loperator dO
if Value Operator Value(predicate) then
v; +— vertex(tuple)
break
end if
end for
end for
U+—U+uv
end for
for Vx; € U do
for Vy; € U do
if x;.hasEdge(y;) then
Edgee < Edge(x;,y;)
r(pi) < 7(pi) + weight(e)
end if
end for
end for
r(pi) < Ar(pi) + (1 = M|V

return r(p;)
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Appendix C

LSH based algorithms

Algorithm C.1 Fast Min-Hashing algorithm

Input: Let N the number of rows in the characteristic matrix, and
SIG(i, ) be the signature matrix where i define the hash function and column ¢ the publication.
Output: Updated signature matrix STG(i, ¢)ViVe
Vi Ye SIG(i,¢) < oo
initialize m random hash functions hy,....h,, s.t. h: N — [N]
for Vr € N do
compute h;(r)
for Ycolumn c € SIG do
if ¢ =1 then
for Vi € SIG(i,c) do
SIG(i,c) < min(SIG(i,c), hi(r))
end for
end if
end for
end for
return SIG
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