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Abstract

The immense popularity of today’s social networks has lead to the availability and accessi-
bility of vast amounts of data created by users on a daily basis. Various types of information
can be extracted from such data, for example, interactions among users, topics of user post-
ings, and geographic locations of users. While most of the existing works on social network
analysis, in particular those focusing on social links and communities, rely on explicit and
static link structures among users, extracting knowledge from exploiting more features em-
bedded in user-generated data is another important direction that only recently has gained
more attention. Initial studies employing this approach show good results in terms of a
better understanding latent interactions among users.

In the context of this dissertation, multiple features embedded in user-generated data
are investigated to develop new models and algorithms for (1) revealing hidden social links
between users and (2) extracting and analyzing dynamic feature-based communities in so-
cial networks. We introduce two approaches for extracting and measuring interpretable and
meaningful social links between users. One is based on the participation of users in threads
of discussions. The other one relies on the social characteristics of users as reflected in their
postings. A novel probabilistic model called r LinkT opic is developed to address the problem
of extracting a new type of feature-based community called regional LinkT opic: a commu-
nity of users that are geographically close to each other over time, have common interests
indicated by the topical similarity of their postings, and are contextually linked to each
other. Based on the rLinkTopic model, a comprehensive framework called ErLinkT opic
is developed that allows to extract and capture complex changes in the features describing
regional LinkTopic communities, for example, the community membership of users and
topics of communities. Our framework provides a novel basis for important studies such as
exploring social characteristics of users in geographic regions and predicting the evolution
of user communities.

For each approach developed in this dissertation, extensive comparative experiments
are conducted using data from real-world social networks to validate the proposed models
and algorithms in terms of effectiveness and efficiency. The experimental results are further
discussed in detail to show improvements over existing approaches and the applicability
and advantages of our models in terms of learning social links and communities from user-

generated data.
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Zusammenfassung

Die immense Popularitéit heutiger sozialer Netzwerke hat zur Verfiigbarkeit enormer Mengen
an kontinuierlich aktualisierten nutzergenerierten Daten gefithrt. Aus diesen Daten kénnen
eine Vielzahl von Informationen extrahiert werden, beispielsweise Interaktionen zwischen
Nutzern, Themen zu Postings von Nutzern sowie Standorte von Nutzern. Bisherige Ar-
beiten zur Analyse von sozialen Netzwerken, insbesondere aber Arbeiten zur Erkennung
von sozialen Verbindungen und Nutzergruppen (Communities), beruhen ausschlieflich auf
der Verwendung expliziter und statischer Strukturen von Verbindungen zwischen Nutzern;
Methoden zur Verwendung weiterer in Nutzerdaten und Postings eingebetteter Features
haben erst in letzter Zeit mehr Beachtung gefunden. Erste Ansétze, die diese weiterfithrende
Methodik verwenden, zeigen gute Resultate bzgl. eines besseren Verstandnisses latenter In-
teraktionen zwischen Nutzern.

In dieser Arbeit werden verschiedene Eigenschaften von nutzergenerierten Daten mit
dem Ziel untersucht, neue Modelle und Algorithmen zu entwickeln, um (1) latente soziale
Verbindungen zwischen Nutzern aufzudecken und (2) dynamische Communities zu ex-
trahieren und zu analysieren. Hierzu stellen wir zwei neue Ansétze vor, um aussagekraftige
und interpretierbare Informationen zu sozialen Verbindungen zwischen Nutzern zu ex-
trahieren. Ein Ansatz basiert auf der Interaktion von Nutzern in Diskussionsforen. Der
andere Ansatz basiert auf den sich in den Postings widerspiegelnden sozialen Charakteris-
tiken von Nutzern.

Hierzu wird in dieser Arbeit ein neues probabilistisches Modell (rLinkT opic) entwick-
elt, das es erlaubt, einen neuen Typ merkmalsbasierter Communities (sogenannte regionale
LinkTopics) zu extrahieren. Hierbei handelt es sich um eine Community, bei der sich die
Nutzer iiber einen Zeitraum hinweg in geographischer Nachbarschaft befinden, gemeinsame
Interessen haben bzgl. der Themen in ihren Postings und untereinander iiber die Post-
ings implizit verlink sind. Basierend auf dem rLinkTopic Modell wird ein Rahmenwerk
entwickelt (ErLinkTopic) welches es erlaubt, komplexe Verdnderungen der Eigenschaften
von regionalen LinkT opics zu modellieren und zu extrahieren, wie die Zugehorigkeit von
Nutzern zu Communities und die Themen einer Community iiber Zeit und Raum. Das
Rahmenwerk bildet die Basis fiir neuartige Studien, wie beispielsweise die Exploration von
sozialen Charakteristiken von Nutzern in geographischen Regionen und Vorhersagen zur
Entwicklung von Communities.

Alle in dieser Arbeit vorgestellten Methoden werden in umfangreichen, vergleichenden
Experimenten hinsichtlich ihrer Effektivitat und Effizienz evaluiert. Hierzu werden Daten
aus realen sozialen Netzwerken verwendet. Die Ergebnisse der Evaluation werden im Detail
diskutiert und die Vorteile dieser neuen Ansétze gegeniiber existierenden Ansétzen heraus-
gestellt. Zudem werden die Eignung und die Vorteile der Modelle in Bezug auf die Vorher-
sagbarkeit von sozialen Verbindungen und Communities basierend auf nutzergenerierten
Daten diskutiert.
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Chapter 1

Introduction

Social network analysis (SNA) has become a rapidly emerging research discipline in the
last decade. The methods and techniques of SNA involve a variety of areas including
mathematics, statistics, and computer science [121]. Due to its relevance to various processes
taking place in society, SNA finds significant applications in several fields such as sociology,
biology, communication, geography, social computing, and business [14, 15, 107]. In the
context of data mining and towards applications, results of SNA are used extensively in data
aggregation, modeling of information propagation, advertisement, and recommendation, to
name but a few [110]. Recently, the emergence of online social networks provides huge
amounts of rich-feature data created by hundreds of millions of users on a daily basis. On
one hand, this gives much better opportunities than ever before for researchers to study
many other problems and evaluate the models developed. On the other hand, one has to
deal with more challenges due to the sparsity and noise of data, besides the need for the
flexibility, complexity, and scalability of the models introduced.

Among many other research issues in SNA, the relationships between and communities
of users have gained significant attention and lots of work has been conducted on these top-
ics. This is because information obtained from studying social links and social communities
is useful for many applications built on top of social networking services. Examples include
targeted advertising, content delivery, and personalized recommendation. A deep under-
standing of social links and communities can also provide important insights into questions
of human social behavior, as well as designing new services for social platforms. Initial
studies in SNA focus on the topological characteristics of the social graph that capture
the explicit relationships indicated by link structures among users [4, 82, 124]. Recently,
researchers have shifted the attention to the observable activities of users to create more
accurate predictive models for social behavior [10, 27, 29, 58, 117]. The goal is to better
understand the true nature of relationships between users. For example, in [10] the authors
determine that there are actually more users reading the content one posts to a network
than those observed from friendship links. Such users are called invisible audience, who
might share some interest with the author of the posting. Similarly, studies in [27, 117]

report that results obtained from analyzing networks built upon the activity of users, called
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activity networks, are more informative compared to information derived from friendship
networks to understand the social behavior of users. In [58, 81], by analyzing data collected
from different social networks, the authors discover that latent interactions are much more
prevalent and frequent than observed ones. These imply the existence of so-called hidden
social links between users. Thus, it is reasonable to expect that social links and communities
can be extracted as latent structures from different features associated with users, instead
of only relying on explicit and static link structures. This initially shapes the ideas for
the study presented in this dissertation, which are the measurements of hidden social links
between users, and the extraction and analysis of (dynamic) feature-based communities in
social networks.

In the following, the main problems that will be addressed in this dissertation are first
described. We then give the motivation and challenges of our study in Section 1.2. The
main contributions of the dissertation are summarized in Section 1.3 before we conclude

this chapter with the thesis outline in Section 1.4.
1.1 Research Problems and Goals

Broadly speaking, this thesis aims at developing models and algorithms that rely on dif-
ferent features of user-generated data in social networks for answering questions related to
the existence of hidden social links and communities. Particular concerns related to the
investigation include, for example, instead of relying on link structures, can one determine
more useful and interpretable social links between users based on their activities and as-
sociated contents in a social network ?, given that user-generated data in social networks
contain rich features, which ones should be considered and how to employ them to develop
a model for meaningful community extraction 2, and given that a community evolves over
time regarding changes in the features describing it, how to extract and capture such com-
plex evolutions of communities ? In this dissertation, various techniques from graph theory,
latent semantic analysis, and Bayesian statistics are employed to address such questions.
Particularly, for the first goal, two novel models for measuring interaction-based and latent
semantic-based social links are introduced. For the goal of extracting and analyzing feature-
based communities, a complex probabilistic framework is presented and the corresponding
Gibbs sampling algorithms are developed. Information about geographic locations, topics
of interest, and contextual links of users over time are taken into account to address the
problems. To validate the proposed models in terms of effectiveness and efficiency, different

real-world social network datasets are used and the obtained results are discussed as well.
1.2 Motivation and Challenges

In the last few years, one has witnessed a dramatic popularization of social networks. The
number of users in social networks is now approaching 20% of the world population and is
more than 50% of the people using the Internet [42]. Thus, social networking becomes a real
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demand and plays a significant role in the daily life of people all over the world. Nowadays,
people can access social networks using both computers and smartphones. According to a
study conducted by the Nielsen company! in 2010, people worldwide spent over 110 billion
minutes in social networks per month, which accounts for 22% of all time people spent on
the Internet. A recent report from the Pew Internet and American Life Project? shows
that smartphone ownership among American adults has increased from 35% in 2011 to
46% in 2012. Among these smartphone owners about 74% of people use location-based
applications on their phone to get directions and recommendations, and about 12% in 2011
and 18% in 2012 of people use services like Foursquare, Gowalla, and Facebook Places
to check-in at certain locations and share contents to the public. Such an emergence of
social networks opens a lot of new challenging research problems, which are inspired by
the fact that activities of users in social networks exhibit a mirror of their real-life. In this
dissertation, we particularly draw our attention to the measurements of hidden social links
between users, and the extraction and analysis of feature-based communities. Observations
and challenges motivating our study are summarized as follows.

Application perspectives. Generally, the input of SNA is assumed to be a social
graph of users. By this, one often abstracts from the social link connecting users or normally
considers the explicit link structures among users as an evidence of their relationships.
Nevertheless, it is important to note that almost all SNA tasks involve some social link
measure, even though the extent it is employed varies. For the goal of understanding general
properties of a network, one might not pay much attention to the link measure. On the
contrary, in cases of conducting an analysis for specific purposes, the relationships between
users are often needed to be semantically and quantitatively identified. One might think of
what kind of relationships connects two users and how strong a relationship is between them.
As mentioned, the observed link structures are typically employed to measure relationships
between users, e.g., [85, 97, 123]. However, scholars in psychology and sociology have cast
doubts on the practice of detecting meaningful relationships from link structures alone,
given how easy it is for a user to create a link to other users in a social network [58, 81]. In
this work, we investigate two features, namely the participation of users in discussion topics
and the semantics of users’ postings to extract and measure hidden social links between
them. Concrete applications of social link measures include, among others, community
detection, friend recommendation, and content delivery.

One of the important implications derived from social behavior of users is known as
community. Semantically, a community can be generally defined as a group of users who
exhibit more similar behavior to each other than to those not in that group. In this disser-

tation, we aim at extracting communities where users in a community are related to each

"http://www.nielsen.com/us/en/newswire/2010/social-media-accounts-for-22-percent-of-time-
online.html[Accessed April 2014]

2Three-quarters of smartphone owners use location-based services, Pew Internet and American Life
Project: http://pewinternet.org/Reports/2012/Location-based-services.aspx[Accessed April 2014]



other in the sense that (1) they are spatially located close to each other over time; (2) they
have common interests indicated by the topical similarity of their postings; and (3) they
are contextually linked to each other in the messages sent to a social network. Even though
several approaches were proposed, none of the existing models takes all these features into
account for discovering and analyzing communities. In terms of applications, extracting
such feature-based communities and capturing their evolution provide useful insights into
the behavior of users and communities especially when geographic and regional information
is considered. Some specific applications that might benefit from such information include
the targeted community recommendation, geographically focused social studies, and evolu-
tion and trend prediction such as disease propagation and political trends in local areas.

Feasibility perspective. One of the main difficulties that researchers face in analyzing
social behavior and relationships between people in the past is the lack of relevant data for
evaluating the models and algorithms developed. Initial works were conducted on the data
collected from using questionnaires, interviews, and other labor-intensive methods, which
are only appropriate for studying some social phenomena in particular social settings [14].
This, however, is not a big problem nowadays thanks to the emergence of online social
networks. Many sophisticated features have been added to such services in recent years,
which provide users various tools to share their real-life to virtual societies. Users can post
several types of media (e.g., text messages, pictures, movies,...) and create not only static
links but also contextual links to each other. Most social networks provide methods allowing
people to collect such rich-feature data generated by users on a daily basis.

In addition, there has been a significant change regarding the way people connect to
the Internet in the last few years. People nowadays can access the Internet using their
smartphones from almost everywhere. Most smartphones are also equipped with a GPS
sensor that allows to develop applications to retrieve the geographic location of users. Social
network providers have quickly adopted such location-sensing features. Client services have
been developed so that a geographic location can be explicitly or implicitly associated with
the content posted by users. For example, a user can check-in to tell friends her whereabouts
or tag a geographic location with a picture she posts to a social network. Having witnessed
the strong adoption of users for location sharing features, the most popular social networks
including Facebook and Twitter have recently launched location embedding features that
allow users to tag a geographic location to the media posted to such networks. Indeed,
almost all social networks nowadays are becoming location-aware and, thus, there is no
clear distinction between purely location-based social networks and general social network
platforms anymore [105].

As a consequence, data collected from social networks often contain spatio-temporal in-
formation, contextual links exhibiting social connections, and textual descriptions reflecting
the real-life of users. An example is a user posting a picture enriched with a textual tag

describing an event, a geographic location telling where the picture was taken, and some



contextual links connecting to her friends. Thus, with the availability and accessibility of
such heterogeneous and rich-feature data, there is a great opportunity to develop and eval-
uate complex models for investigating hidden social links between users and feature-based
communities.

Challenging perspective. Extracting latent structures and patterns from the data
is generally a challenging task. In the context of this dissertation, our first aim is the
measurements of hidden social links between users. This is not trivial because one first
needs to investigate the features offered by the social network under consideration, and,
consequently, study how users exhibit their real-life in the network as well. The second
problem that we deal with is the discovery and analysis of feature-based communities.
The main questions are, for example, how to use available information obtained from user-
generated data to extract meaningful communities ¢ and how to accurately and efficiently
capture changes in the features describing communities over time ¢ Finding solutions for
such questions is clearly not a simple task.

To this end, given that social network data are noisy and sparse in nature, developing
complex models that take different features embedded in such data into account to achieve
the goals of this dissertation is challenging. However, under the application perspective,
this is a helpful task.

1.3 Contributions

This dissertation makes the following main contributions to the research topics related to the

extraction and analysis of social relationships and communities of users in social networks.

e We introduce a data model for analyzing social networks, particularly for measuring
hidden social links, and for extracting feature-based communities and analyzing their

evolution.

e We introduce two models for measuring hidden social links between users, which are
derived (1) from the participation of users in discussion threads and (2) from the social
characteristics of users obtained as the result of applying latent semantic analysis to

their postings, respectively.

e We develop a complex probabilistic framework and derive Gibbs sampling algorithms
for extracting and analyzing a new type of feature-based community called regional
LinkTopic. A community of this type is identified on the basic of geographic locations,

topics of interest, and contextual links of users over time.

e We conduct extensive comparative experiments to evaluate the effectiveness and ef-
ficiency of the proposed models using data collected from different real-world social
networks. The results obtained from each model are further discussed as well to show

the applicability and advantages of the approach introduced.
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1.4 Thesis Outline

The rest of the thesis is structured as follows.

e Chapter 2. In this chapter, we present the background and related work relevant
to the problems studied in this dissertation. An overview of social networks is first
introduced and then some fundamental concepts in graph theory are given. Com-
munity structures embedded in graphs and the two main approaches, namely graph
clustering-based and probabilistic-based, for extracting and analyzing communities

are discussed in detail in this chapter as well.

e Chapter 3. A data model used throughout the dissertation is first formalized and
two approaches for extracting and measuring social links are then developed. In the
first model designed for blog and forum networks, a hyper-bipartite graph is proposed
to represent interactions among users. Based on this graph, a Markov Random Walk
strategy is employed to derive hidden social link weights. In the second model, a
refined term frequency-inverse document frequency schema is introduced on which
social link scores are derived using latent semantic analysis. A dataset collected from

the BBC' Message Boards network is used to evaluate the proposed models.

e Chapter 4. In this chapter, we introduce a new type of feature-based community
called regional LinkTopic. A regional LinkTopic community is formed by users that
are located in spatio-temporal proximity, have common interests indicated by the
topical similarity of their postings, and are contextually linked to each other, e.g.,
by tagging or mentioning each other in their postings. Thus, a community of this
type is characterized by not only the identity of users but also by the topics of inter-
est and regional aspects. We develop a novel probabilistic model called rLinkT opic
for extracting such meaningful communities. Extensive experiments are conducted
using Twitter data, and the obtained results are evaluated to show the utility and

advantages of the model compared to others.

e Chapter 5. Inspired by the fact that communities evolve over time, in this chapter
the rLinkTopic model developed in Chapter 4 is extended to build a comprehen-
sive framework called ErLinkTopic. The model is not only able to extract regional
LinkTopic communities but also, at the same time, to capture the evolution of the
features describing each community. By this, complex evolutions of communities are
determined and analyzed. The results obtained from experimental evaluations using
Twitter data are discussed to show the effectiveness, efficiency, and applicability of

the approach.

e Chapter 6. This final chapter gives a summary of our work presented in this disser-

tation and describes open issues for further studies.
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Chapter 2

Background and Related Work

2.1 Overview and Objectives

As stated in the previous chapter, this thesis is mainly about measuring social links between
users, and detecting and analyzing the evolution of communities in social networks. Different
from existing studies, which mainly rely on link structures, in this framework we aim at
analyzing more features describing users to achieve our goals. For this purpose, techniques
for data analysis using graphs, latent semantic extraction, and spatio-temporal and topical
analysis are employed to develop new models and algorithms. This chapter presents the
background and discusses related work that are most relevant to our study. We begin in
Section 2.2 with a brief overview of social networks. In Section 2.3, we review basic concepts
and statistical measures for graphs that are useful for studying social networks. Community
structures and graph clustering-based methods for detecting communities are presented in
Section 2.4. A recent approach that employs probabilistic models for extracting communities
is discussed in Section 2.5. In Section 2.6, we briefly recap works on the dynamics of social

networks and approaches to analyzing the evolution of communities.

2.2 Social Networks

2.2.1 A Brief History of Social Networks

The concept of a social network exists since humans began socializing. It simply describes
interactions between people in any kind of communication. This means that the theory
and techniques of social network analysis have a long history [39]. Since the last decades,
however, there has been a shift in the usage of the term social networks. Nowadays, it is used
to denote online services on the Internet that allow registered users to connect to each other,
to exchange information, and to share information. In this work, models and algorithms
are developed to analyze data collected from such Internet-generation social networking

platforms. Therefore, we adopt this new meaning respect of social networks throughout the
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dissertation. Indeed, there are several online applications supporting users to create social
interactions and to exchange information. This implies no proper classification of which
applications are the real social networks. Nevertheless, a brief history of the development
of online services that are often adopted as social networks is summarized as follows.

In 1994, the first web-based social networking application, Geocities, was developed.
Geocities allows users to create their own websites like today’s blog-sites. One year later,
the theglobe.com was built. It allows users to publish contents and to interact with other
users who share similar interests. AOL instance messenger emerged in 1997. This service
offers a new concept called instant messaging that becomes a very popular feature in social
networks nowadays. In the same year, sizdegrees.com was launched, which allows users to
create their individual profile and to search for friends. Launched in 2002, Friendster was
a real breakthrough in the field of social networking services. Friendster is the pioneer in
using the concept of online networking between real-world friends. In 2003, Myspace, at
first as a clone of Friendster, and many other social networks were launched. Among those
networks, LinkedIn', which was designed for professional users to connect and collaborate,
is widely adopted until today. In 2004, Facebook? was launched at Harvard University.
The first version of Facebook was designed as a service for connecting U.S. college students.
Two years later, in 2006, Twitter3 was launched as a social networking service that allows
users to create micro-blogging sites, and to send and receive 140-character messages called
tweets. In 2008, Facebook overtook MySpace to become the leader among social networking
sites. Google plus joined the world of social networks in 2011. A detailed history of social
networks can be found in a report by the University of North Carolina*.

An important feature provided in today’s social networks is the support for the associ-
ation of information about geographic locations of users with the content they post to the
network. This feature leads to a new concept called Location-Based Social Networks (LB-
SNs). A first large scale commercial LBSN was Dodgeball, which was created in 2002 and
then bought by Google in 2005. Dodgeball introduced a check-in concept in a form of a SMS
text message with a geographic location. Users employ this form to send messages together
with their location to a central server and the server then delivers such information to their
friends. After appearing in Dodgeball, check-in becomes a prominent feature in today’s
LBSNs thanks to the development of GPS equipped mobile devices. In 2007, Brightkite®
was founded as a social networking service that allows users to share their location with
friends. The original authors of Dodgeball launched Foursquare® in 2009. The service sup-
ports a game feature to the traditional check-in so that the user having the highest number

of check-in in the last 60 days is deemed as a mayor of a place. This feature encourages

"http://www.linkedin.com

*http://www.facebook.com

3http://www.twitter.com

*http:/ /www.uncp.edu/home/acurtis/NewMedia/SocialMedia/SocialMediaHistory.html
Shttp://www.brightkite.com

Shttp://www.foursquare.com



users sharing their location in order to win the competition to become a mayor. It was also
in 2009 that Gowalla™ was launched, which then was bought by Facebook in 2011.

2.2.2 Examples of Social Networks

To give the reader a better intuition of key features of social networks, we briefly describe
here three networks that are currently the most prominent social networking platforms.
Facebook: Facebook is one of the largest and best-known social networks today. The
number of active users on Facebook increases from more than 500 million in October 2010
to 1.01 billion in October 2012 [42, 59]. Being a member of Facebook, a user has a profile
that contains basic information such as name, date of birth, marital status, and personal
interests [124]. Each user profile has a so-called Wall where the owner and friends can post
messages and reply to messages posted. Facebook provides users with different features to

interact with other Facebook users, some of which are summarized below.

e Connect to other Facebook users and request to make friends with them.
e Create contextual links by tagging other users in postings.
e Post messages on friends’ Wall and send private messages to friends.

e Create a page for some event such as a birthday party or a workshop and invite friends

to join the event.

Twitter: Twitter is an online service that allows registered users to post short messages,
called tweets, of up to 140 characters. The main feature that distinguishes Twitter from
other social networks is that Twitter users mainly post messages talking about what is
currently happening around them. A Twitter user can follow other users, meaning that
she decides to be a follower or a friend of those users. Such a friendship on Twitter is
not necessarily reciprocal. A follower is able to see all tweet chains posted or retweeted
by users she follows. A Twitter user interacts with other users or shares information by
creating a new tweet or replying to tweets created by other users. In addition, Twitter users
are able to specify contextual links by mentioning other users in their tweets. Twitter has
been strongly adopted by people worldwide as there are more than 200 million daily tweets
posted by users in 1% August, 2011 [71]. In April 2012, Twitter has more than 500 million
active users [59)].

LinkedIn: LinkedIn is designed as a credible professional social network. Being a
member of LinkedIn, a user can set up a profile containing both personal and professional
information. One of the reasons why LinkedIn is a useful tool for business and research is
that it organizes users based on professional life in standardized categories. For example,
one can query for users based on the university they attended, what their qualifications are,
or which companies they have worked with. The number of active LinkedIn users increased
from more than 90 million in January 2011 to 175 million in June 2012 [59, 76].

"http://www.gowalla.com



There are, however, other services such as forums, blog sites, and email systems that
can also be considered social networks. For example, users in email networks interact by
sending and receiving mails, while users in a forum post messages to specific threads for

discussions. Thus, these networks exhibit similar features as a social networking service.

2.3 Graph Principles for Social Network Studies

The main feature that differentiates social networks from other applications is that social
networks allow users not only to post different types of information to the network but
also to create explicit or exhibit implicit social links to each others. The latter aspect
becomes a subject of major research topics that are driven by various questions raised in
different application domains. Examples include the study of social behavior and ties of
users, and the extraction of communities. These often take into account both users and
relationships among them as input, which are typically represented as a graph structure.
Each node of the graph corresponds to a user, and each edge of the graph encodes the
relationship between two users. The graph is referred to as a social graph or a link graph.
Relationships among users are extracted from their data, which can be any kind of social
connection of interest including explicit link structures, and common interests or common
behavior of users. The latter two features indicate implicit links between users, which are
extracted from user-generated data by employing various techniques such as topical and
spatio-temporal mobility analysis, e.g., [29, 135].

Given that graph structures play an important role in the development of models and
algorithms for the analysis of social networks, this section briefly presents the basic concepts
and statistical measures for graphs that are necessary for discussing the background and
related work of our study. We adopt common notations used in the literature, for example,

the definitions presented in [121], for graph formalization.

2.3.1 Basics of Graph

Graph theory has a long history that might date back to Euler’s solution for the puzzle of
Konigsberg’s bridge in 1736, or even earlier [37]. Broadly speaking, graphs are a mathe-
matical means for representing systems that have objects interacting or connected to each
others. Examples include the protein interaction networks, computer networks, the WWW,
and the connections among users in social networks known as social graphs, to name but a

few. One often finds a formalization of graphs as follows.

Definition 2.1 (Graph) A graph is an abstract representation of a set of objects where
some pairs of the objects are connected by some type of link. Objects are called vertices or
nodes and links are called edges. In the most common sense of term, a graph is mathe-
matically represented as G = (V, E) where V is a set of vertices and E CV xV is a set
of edges. The notions |V| and |E| denote the number of vertices and the number of edges,

respectively.
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Graphs can be classified into undirected and directed graphs. In an undirected graph,
there is no direction existing on the endpoints of edges. In other words, if (u, v) is an edge of
the graph then so is (v, u). In contrast, there exists an order between the two vertices of an
edge in a directed graph meaning that there might be no edge from v to u even though there
exists an edge from u to v. Edges in directed graphs are often called arcs. For convenience,
in the rest of this study, we will use the terms undirected graph, graph, and network as
synonyms. The terms social link and social relationship are also used interchangeably. For
example, the friendship network of Facebook users is an undirected graph because making
friends on Facebook requires an agreement of both users involved. On the other hand, the
following relationship between Twitter users derives a directed graph because a Twitter user
can follow any other user and such a relationship is not necessarily reciprocal. Edges of a
graph might be weighted and the graph is then called a weighted graph. In a social graph,
the weight of an edge indicates the strength of the interaction or the relationship between
two users connected by the edge. For example, the number of messages users exchanged
or the semantic similarity score derived from the messages of users can be used to weight
edges of a social network. In social networks, an interesting implication derived from link
structures associated with users is community structures. In graph terms, a community is

formalized based on the concept of subgraph, defined as follows.

Definition 2.2 (Subgraph) A graph Gs = (Vs, Es) is a subgraph of a graph G = (V, E) if
Vs CV, and Es C E restricted to vertices in V.

2.3.2 Centrality Measures

In social network analysis, an important task is to identify the most important users in
the network such as finding users who have strong influence on others, or users playing
some central role in communication for the whole network or within a community. In graph
theory, centrality measures are regarded as a conceptual means used to explore the relative
importance of nodes and edges in a graph. Therefore, the idea of centrality measures has
been adopted to assess social roles of an individual user or a group of users in a social
network [17, 35, 91]. There are four instances of centrality measures mainly used, which are
the degree centrality, betweenness centrality, closeness centrality, and eigenvector centrality.
Details of these measures are presented in the following paragraphs.

Degree centrality. The degree centrality for a node v is the number of edges that
are incident on v. In a directed graph, each node v has two measures of degree, namely
indegree and outdegree. Indegree is the number of edges that direct to v, while outdegree
is the number of edges that the node v directs to other nodes. The degree centrality is
used to measure how important a node is in the sense that nodes having the most directed
ties to other nodes will be the most important nodes in the network. This is because such

nodes play an active role in communicating with other nodes. Degree centrality is a local
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measure because only the edges formed by v with its adjacent nodes are taken into account
to evaluate the importance of v.

Closeness centrality. The closeness centrality is a measure aimed at evaluating how
close a node is to other nodes in the graph. The idea is that a node is central if it can quickly
interact with other nodes. In other words, nodes that have shorter geodesic distances to
other nodes should have a higher closeness measure. The closeness centrality for a node v
in a connected graph is derived from the mean of lengths of all shortest paths from v to

other nodes in the graph, which is formalized as

V-1
> usy length(u,v)’

Close.(v) = (2.1)
where length(u,v) is the length, computed based on some distance measure, of the shortest
path between u and v. A proposal for measuring the closeness of nodes in a disconnected
graph can be found in [30].

Betweenness centrality for nodes. This measure considers nodes appearing in more
shortest paths between other nodes to have a higher betweenness score in the graph. Par-
ticularly, the betweenness centrality for a node v is the fraction of the number of shortest
paths between pairs of nodes that v appears in. Let o(u, ¢) be the number of shortest paths
between nodes u and ¢, and o(u,q,v) be the number of shortest paths between u and ¢

that contain v. Then, the betweenness centrality for v is measured as follows.

Between,(v) = Z U(I(L’q’;}) (2.2)
utgro TN

The value of Between.(v) ranges from 0 to the number of pairs of nodes in the graph
excluding v, i.e., (|[V| —1) x (JV| — 2)/2. Therefore, one can normalize the betweenness

centrality measure for a node as follows.

o(u,q,v) " 2
o(u,q)  ([VI=1) x([V|-2)

Between,(v) £ Z
utgv

€ [0,1] (2.3)

Eigenvector centrality. The eigenvector centrality measure assesses the importance
of a node in a graph by putting it in the context of social influence. This measure gives a
relative score to each node in the graph based on the principle that links to high-scoring
nodes contribute more to the score of the node. Specifically, let A be the adjacency matrix
of the graph, i.e., ay, = 1 if nodes u and v are adjacent and a,, = 0 otherwise. We want
to assign scores to nodes based on the idea that the score of node v should be proportional

to the sum of the scores of other nodes that are adjacent to v. This can be formalized as

Eigen.(v) £ 38 x Z FEigenc(u) = x Z Ay % Eigene(u), (2.4)
(v,u)EE ueV
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where [ is some constant. By using vector representation, one can rewrite the above

equation as
FEigen,. = 8 x A x Eigen, or A X Eigen. = A X Figen,, (2.5)

where A = % It turns out that to compute scores for nodes (i.e., to find the vector Figen.),
one needs to find the eigenvalues, A. A study by Newman [87] already proved that only
the greatest eigenvalue results in the desired centrality measure. FEigenvector centrality
measure has been applied in different applications to assess the prominence of objects in
the corresponding setting. The PageRank algorithm [92] of Google is an example of a
successful application of the Eigenvector centrality measure.

Betweenness measure for edges. This is a measure of how important an edge e is
in the graph according to the participation of e to some process running on the graph. The
measure was proposed by Girman and Newman [88] and has become a well-known method
to detect communities in social networks. The simplest definition of the measure is based
on the number of shortest paths between any pair of nodes that go through a particular
edge. Using the notations defined for the betweenness centrality measure for nodes, one can

formalize the betweenness centrality for an edge e as

o(u,v,e)

s << qv=D < 01 (2.6)

Between.(e) £ Z
uFv

where o(u, v, e) is the number of shortest paths between nodes u and v that go through e.

2.3.3 Other Measures and Definitions

Clustering coefficient. This is a measure to assess how likely nodes in a graph tend
to connect to each other. It is defined based on the number of triangles and the number
of triples formed by nodes and edges in the graph. A triangle is a complete subgraph of
three nodes all connected to each other whereas a triple is a connected subgraph of three
nodes. This measure can be employed either for a node or for the whole graph. The
clustering coefficient for a node v, referred to as local clustering coefficient, is the likelihood
that two adjacent nodes of v are adjacent as well [122]. It is computed as the number of
edges connecting adjacent nodes of v divided by the number of possible edges between such
nodes. Assume that v has degree of d and there exist n edges among these d nodes, then
the clustering coefficient for v is 2 x n/(d x (d —1)). Using the triangle and triple notations,
the local clustering coefficient is computed as

triangl
clustercoeff(v) £ w

triple(v) € 0,1, (2.7)
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where triangle(v) and triple(v) are the number of triangles and the number of triples formed
by v and its adjacent nodes, respectively. When applied to the whole graph, the measure

is called global clustering coefficient and is computed as follows.

3 x number of triangles
clustercoes s (9) = number of triples € [0.1] (28)

Graph density. The density of a graph G = (V, E) is measured as the proportion of
the number of edges in G to the maximum possible number of edges. For an undirected
graph, the maximum number of edges is |[V| x (|V| — 1)/2. Therefore, the density of G is

computed as follows. 2 x |E]
N X
MO v 29

The value of §(G) ranges from 0 to 1. A larger value of §(G) indicates that the graph
is more cohesive. §(G) = 0 if there is no edge in the graph, and §(G) = 1 if every node
in the graph is adjacent to all other nodes. Density measure is the basic guideline for the
formalization of community structures in graphs, which will be discussed in Section 2.4.

Path and Diameter. A path connecting node u to node v in a graph is a sequence
of distinct nodes (u = vy, va, ..., v = v) such that from each node in the sequence there is
an edge to the next node. The length of a path is the number of edges along the path. If
there exists a path between two nodes then these two nodes are reachable from each other.
The shortest path between two nodes is called the geodesic between them. The diameter of
a graph is the length of the longest geodesic between any two nodes in the graph. One can
also measure the diameter of a subgraph as the longest geodesic between any pair of nodes
within the subgraph.

Connectivity of graph. A graph is connected if there exists a path between any
pair of nodes in the graph, otherwise it is disconnected. A disconnected graph is formed
by different components where each component is a maximal subgraph whose nodes are

reachable.

2.4 Finding Communities in Graph

This section discusses important models and algorithms developed for extracting community
structures from a graph. We first present approaches to defining community structures in
Section 2.4.1 and then summarize the methods that rely on graph clustering algorithms to

detect communities in Section 2.4.2.
2.4.1 Community Structures

Even though several approaches have been developed for detecting community structures
in a graph, no universal definition of communities is accepted. As a matter of fact, the

definition of community is subjective to the application under consideration and thus rather
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depends on the algorithm(s) employed. Nevertheless, the underlying idea of any model for
extracting communities from a graph is that edges connecting nodes within a community
are sufficiently denser than those connecting nodes in the community to other nodes of the
graph [5, 19, 121]. The idea can be mathematically described as follows.

Given a graph G = (V, E) and a subgraph G; = (Vs, Es) of G, one can measure the
internal degree din:(v) and external degree deyi(v) of a node v € G4 as the number of edges
connecting v to nodes in G, and to other nodes in the rest of the graph, respectively. The
internal degree din:(Gs) and external degree dez¢(Gs) of subgraph G are then computed as
the sum of internal degrees and external degrees of all nodes in G, respectively. Based on
such measures, the internal density 6;,:(Gs) of subgraph Gs is derived as half of the internal

degree of G; normalized by the number of all possible internal edges, determined as follows.

é dznt(gs) 2 dint (gs)

OnalGe) = T K X (Vi =1~ Vil x (Vs =1)

(2.10)

Similarly, the external density of subgraph G, is measured as the external degree of G,

normalized by the maximum number of external edges of G, computed as follows.

dezt(gs)
Vsl x (V] = |Vil)

Sewt(Gs) = (2.11)

As presented in the previous section, the density §(G) of graph G is defined as the number
of edges in G normalized by the number of all possible edges created from nodes of G, i.e.,
i(G) = % Assume that subgraph G, exhibits a community structure in graph G,
then one expects that the internal density of G is reasonably larger than both the density
of G and the external density of G, itself. In addition, Gs must be a connected subgraph
because such a connectivity reflects the relationships between entities in a community. That
is, any member in a community must be reachable from other members. Graph clustering
algorithms try to partition a graph into subgraphs or communities to achieve a best trade-
off between a large internal density and a small external density of subgraphs discovered
[37]. Density measures (i.e., internal density and external density) are the principles of any
approach for detecting communities in graphs.

A community structure in a graph can be generally defined as a maximal subgraph
whose nodes are, to some extent, strongly connected. The maximal subgraph is in the sense
that no more nodes and incident edges can be added to the subgraph so that it still has
the strongly connected property defined. There are different definitions of a community
structure realizing this general guideline. The most cohesive community structure is a
maximal clique where all nodes are connected to each other. The simplest instance of a
clique is a triangle structure, which often appears in graphs. Larger cliques, however, are
not very likely in real-world applications due to the strict constraint employed. For example,
any person in a friendship community has to have a friend relationship to all other persons in

the community. Moreover, the degree of nodes in a clique increases as the size of the clique
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increases. Therefore, by defining a community as a clique structure, methods to collect data
might affect the result of analysis, too. For example, one cannot find any clique community
that has more than 3 persons in a friendship network if during the step of collecting data

each person is asked to list a maximum of 3 closest friends [121].

Definition 2.3 (Clique structure) Given a graph G = (V. E), a clique is a complete
subgraph G. = (V.,E.) of G. G is called a mazimal clique if there exists no complete
subgraph G'. = (V! E!) of G such that V. C V.

In the context of social network analysis, a clique community is a group of users where
each user has relationships to all other users in the community. A clique structure forms
a perfect community in terms of social links among users. However, as stated above, it is
unlikely to observe large clique communities in social networks. Finding cliques in a graph
is an NP-complete problem [13, 18].

It is possible to give some exceptions to relax the clique constraint so that community
structures derived are clique alike. A typical method is to rely on the concept of reachability
of nodes in a community structure. In particular, a predefined constraint is employed so
that there exists a path with a limited length between any pair of nodes in a community.
Examples of clique alike community structures include n-clique [5, 77], n-clan, and n-club
[84]. Recently, Palla et al. introduced a concept called k-cligue community or clique chain
community [93]. The main advantage of this model is that it allows to relax the clique

constraint and to find overlapping communities as well.

Definition 2.4 (k-clique community) Given a graph G = (V, E), a k-clique community
structure is defined as a union of all adjacent size-k cliques where the adjacency means that

two size-k cliques share k — 1 nodes.

It is noted that nodes in a k-clique community form local cliques. This feature is more
likely in social networks, where a community is formed by many users among which there
are subgroups whose members are completely linked. Details of the algorithm to detect k-
clique communities will be discussed in Section 2.4.2. Some other local connectivity features
in graphs that can be used to identify communities are the density-connected structure and

the star structure.

Definition 2.5 (Density-connected structure) Given a graph G = (V, E), a density-
connected structure is a subgraph Gq = (Vg, Eq) of G where nodes in Vg are linked by edges

in Eq to form a density-connected cluster with respect to the neighbor relationship of nodes.

The density-connected cluster defined by Ester et al. [34] is understood, in graph terms,
as a subgraph constituted by some dense subgraphs linked through some sparse ones. One
might consider a density-connected structure as a general model for relaxing the clique
constraint. The model is used to detect communities where links between users in a com-

munity do not necessarily form a spherical shape. In other words, it allows many users in
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a community not to have a direct link to each other. The DBSCAN algorithm used to
find density-connected communities will be discussed in Section 2.4.2. The star structure
defined as following is another specific structure of interest in detecting communities and

finding social influence users in social networks.

Definition 2.6 (Star structure) Given a graph G = (V, E), a star structure is a subgraph
Gs = (Vs, Es) of G such that there is a node in Vi called “center node” that has neighbor

relationships to all other nodes.

Star structures are found in many applications. Examples include the communities
observed under the advisor-advisee relationship where the advisor knows all his/her students
who might not know each other, or a community formed by Facebook users where a user
has many friends. Extracting star communities is based on the degree centrality of nodes
in the graph. Given a neighbor threshold k, a node that has at least k adjacent nodes in

the graph together with its neighbors form a star community.

2.4.2 Graph Clustering Approaches

Detecting community structures in a graph can be generally considered a clustering problem.
It is to arrange (data) points in a dataset into different groups where points within a group
are more similar or closer to each other than those in different groups [47]. The similarity
or closeness between points are identified based upon the application under consideration.

Partitioning approach. Partitioning approach is the simplest and most fundamental
way in clustering data. The idea is to assign points to a given number of K clusters,
C = {c1,c,...,cx}, so that an objective function computed as the sum of the distances
from points to the centroid of the corresponding cluster is minimal. In graph terms, the
algorithm is initialized by selecting K nodes to be the centroids of clusters and then it
performs a number of iterations to refine the solution. At each step of iterations, each node
is assigned to the cluster whose centroid is the closest one to that node compared to other
centroids; the centroid of each cluster is then recomputed based on nodes assigned in the
cluster. After a number of iterations, the structures of clusters become stable and no new
assignment for nodes is needed. The most popular implementation of partitioning methods
is k-means clustering [78]. The algorithm employs a squared error (SE) as an objective
function to identify the convergence for a clustering solution. The SFE function is computed

as the total of intra-cluster distances, determined as follows.

K
SE £ Z Z dist(v, centroid;)? (2.12)

1=1 vEc;
The result of the k-means algorithm is not a global optimum because the algorithm

often terminates at a local optimum solution. In addition, the initialization of centroids

strongly affects the result. A typical method to improve the result of k-means clustering
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is to select initial centroids such that they are as far as possible from each other, and to
run the algorithm multiple times and choose the best solution based on a quality measure,
for example, the modularity discussed below. There are variants of k-means for clustering
graphs such as the algorithms developed in [53, 101]. Another method following the parti-
tioning strategy for clustering graphs is to minimize the number of edges connecting nodes
from different clusters. A set of edges that connect nodes of two clusters are called cut
size. Kernighan and Lin follow this partitioning direction and propose a graph clustering
algorithm in [63]. A label propagation-based method introduced by Raghavan et al. [99] is
another algorithm to partition a graph into a number of community structures.

Hierarchical clustering. Hierarchical clustering methods work by creating a tree
structure representing a clustering solution. In other words, clusters are formed in a hi-
erarchical manner. There are two categories of hierarchical clustering algorithms, namely
agglomerative and divisive.

Agglomerative approach. This approach uses a bottom-up strategy to build clusters.
At the beginning, each node in the graph is considered a cluster. The clustering process
works through a number of merging two closest clusters. There are different strategies
to measure how close two clusters are such as single linkage, complete linkage, and average
linkage measures. CHAMELEON is an agglomerative hierarchical clustering algorithm that
is widely used [62].

Divisive approach. Divisive clustering methods employ a top-down strategy to divide
nodes of a graph into clusters. At the beginning, the whole graph is considered a root
cluster. The algorithm works through a number of iterations. At each step, a search for a
best cut size in the clusters is applied and the cluster that contains the identified cut size
is split by removing the cut size edges. The divisive algorithm proposed by Newman and
Girvan [88], which employs the edge betweenness measure to split a graph, is one of the
most successful algorithms applied to detect community structures in a graph.

Density-based clustering. Density-based clustering methods aim at finding clusters
that do not have spherical-shapes as the clusters discovered by partitioning approaches.
Strategically, a cluster is generally considered a dense region that is surrounded by areas
having a lower density of objects. Here, the density is defined as the number of neighbors
or, in graph terms, the number of adjacent nodes. DBSCAN [34] is a well-known algorithm
for detecting density-connected clusters.

The underlying idea of the DBSCAN algorithm is that a cluster is derived from extending
small dense regions, where the density is measured based on the number of neighbors of
an object, given a neighbor relation R. The basic dense unit is determined by the concept
of core objects, those having a number of neighbors larger than some threshold minPts.
Particularly, o is a core object if |C(o, R)| > minPts, where C(o, R) is the set of objects in
the neighborhood of object o under the neighbor relation R. Objects in C(o, R) of a core

object o are called directly density-reachable from o. DBSCAN creates a new cluster by
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adding an unvisited core object and its neighbors to initialize the cluster. It then iterates
to add unclustered objects that are directly density-reachable from some (core) object in
the cluster until no more objects can be added. The clustering process stops when all
objects are visited. It is easy to apply density-based clustering methods to find community
structures in a graph. This is basically done by considering the adjacency of nodes as the
neighbor relation defined in DBSCAN. A node v; in a graph is a core node if it has more
than min Pt adjacent nodes.

Overlapping community detection. Partitioning, hierarchical, and density-based
clustering approaches find exclusive communities in a graph, meaning that one node in the
graph can only belong to one community. However, in real-world applications, especially
in social works, one user might be a member of different communities at the same time.
Therefore, detecting communities that share members is necessary. Palla et al. [93] introduce
a Clique Percolation Method to find overlapping community structures in a graph. The
model is based on the idea that nodes within a community might not be necessary to form
a clique rather they form local cliques. The authors propose two concepts called k-clique
(i.e., a clique of k nodes) and k-clique chain that contains a chain of adjacent k-cliques.
Here, the adjacency indicates two k-cliques sharing k—1 nodes. Two k-cliques are connected
if they are part of a k-clique chain. Having these two concepts defined, a so called k-clique
community in a graph is formalized as a connected subgraph formed by the union of all
k-cliques that are connected.

The first step to find k-clique communities in a graph is to extract a set of all maximal
cliques, CL = {cly,cla,..,cly}. The second step is to build a matrix A of size N x N
representing the overlap between maximal cliques. Each entry of matrix A records the
number of common nodes shared by the two cliques indicated by the corresponding row
and column of the entry. The next step is to extract k-clique communities from matrix A,
which is performed by two sub-steps as follows: 1) erasing every off-diagonal entry that is
smaller than £ — 1 and every diagonal entry smaller than k£ and replacing the remaining
entries by 1; 2) finding connected components of the graph represented by such an adjacency
matrix A. As a result, each derived component is a k-clique community. Other methods
for detecting overlapping communities in a graph are discussed in a comprehensive survey
by Xie at al. [125].

Quality functions. A quality function is a quantitative measure to assess how good
a clustering solution discovered by a clustering algorithm is. Finding a clustering solution
that maximizes the quality function is the final goal of clustering data, in general. In the
context of extracting community structures from a graph, an algorithm, e.g., the hierarchical
clustering, might return a number of clustering solutions, and one needs a quality measure to
identify which is the best one. Some popular quality functions employed in graph clustering

are summarized below.
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Performance. The performance [115] is derived from the number of pairs of nodes
that seem to be correctly clustered into communities. That is, the number of pairs of
nodes that are connected by an edge and are clustered into the same communities, and the
number of pairs of nodes that are not connected by an edge and are clustered into different
communities. Assume Cg = {c1,c9,...,cx} is a clustering solution and E(c;) denotes the
number of edges within a community ¢;. The performance function f(Cg) is then formalized

as follows. «
dic1(B(e) + 25 l(u,v) € Elu € ¢, u € ¢j)
VIx(V]-1)/2

The defined measure assumes an unweighted graph, but there are also variants for

f(Cg) £ (2.13)

weighted graphs introduced in [16]. Values of f(Cg) range from 0 to 1, and a higher value
indicates that detected communities are both internally dense and externally sparse and,
therefore, a better clustering solution. However, when the performance measure is applied
to complex networks, which tend to be sparse in nature, it is possible that the second term
in the numerator of f(Cg) becomes so large. As a result, it will dominate all other factors
in the formula and gives a high score indiscriminately [6].

Modularity. The modularity concept proposed by Newman and Girman [87, 88] is
known the best quality function to date. Given a clustering solution Cg = {cy, co, ..., cx },
the modularity function Q(Cg) is defined as

K

SCORDY (Fhed = 2, (2.14)
where F(c;) is the number of edges connecting nodes within community ¢; and D(¢;) is the
sum of the degrees of nodes in ¢;. The first term in Q(Cg) indicates the internal density of a
detected community ¢; while the second term is the expected internal density of ¢; obtained
from a random graph having the same node degrees as graph G. The idea is that a random
graph exhibits no community structures. Therefore, the first term is often greater than
the second term, and one expects a clustering solution Cg that has the highest modularity
measure compared to other clustering solutions. Note that by definition there are cases
where the modularity measure has a negative value [37]. Even though the modularity
measure is widely adopted, it suffers from a resolution limit meaning that it might merge
two connected communities ¢; and ¢z in case D(c1) X D(c2) < 2 x |E| [36, 38]. In addition
to the performance and modularity, there are other measures proposed for assessing the
quality of a clustering solution. Examples include the coverage and conductance. For a

more detailed discussion of quality functions, we refer the reader to [40].
To close this section, it is noted that community structures and techniques for discovering
such structures discussed so far are defined and developed solely based on link structures in
a graph. Employing such approaches to detecting communities of users in a social network

therefore returns so-called link-based communities.
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2.5 Probabilistic Models for Discovering Communities

Another strategy for extracting communities from social networks is to apply Bayesian
statistics methods to learn (hidden) communities from not only link structures but also from
other features describing users. There are several probabilistic models introduced to explain
a social network in a way that the observed data are generated by users belonging to some
communities. Generally, a probabilistic model consists of a number of random variables
including both observed and hidden ones, among them there are variables depending on
each other. The value of a particular variable in the model is assumed to be drawn from
a specified probability distribution. The dependency defined by the conditional probability
distributions between random variables forms a joint probability distribution of the model,
which is normally represented by a graphical model. In the context of detecting communities
in a link graph, one can think of having a model in which observed variables represent links
of users and hidden variables are the assignments of users to communities [106].

There are two main advantages of the probabilistic modeling approaches for extracting
communities of users from a social network. First, one can add different types of observed
information associated with users (e.g., links, messages) to the model so that the communi-
ties detected become more meaningful. Such communities, therefore, are often referred to
as feature-based communities. Second, the membership of a user in a community is modeled
as a probability measure. This means a user can be a member of multiple communities,
which is more realistic in practical applications.

This section presents the basic concepts and background for the development of a proba-
bilistic model and summarizes recent studies that employ probabilistic modeling approaches
for extracting communities. In Section 2.5.1, we briefly give an overview of probability the-
ory and Bayesian statistics as far as necessary for later presenting the models developed in
this dissertation. The two important concepts, namely the exchangeability and conjugacy
prior are discussed in Section 2.5.2 and Section 2.5.3, respectively. We then describe the
graphical model and Gibbs sampling method in Sections 2.5.4 and 2.5.5. The related work

applying probabilistic models for community extraction is summarized in Section 2.5.6.

2.5.1 Random Variables and Bayes’ Theorem

We review in this section some definitions of probability theory, which are the underlying

fundamentals for building a probabilistic model.

Definition 2.7 (Sample Space) A set Q of all possible outcomes of a probabilistic exper-
iment is called the sample space of the experiment. Each element w € Q is called a sample

outcome.

A typical example of a sample space is the set of all possible outcomes if two coins are
tossed, which gives Q = {HH,HT,TH,TT}, where H indicates a head and T indicates a

tail of a coin.
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Definition 2.8 (Random Variable) A random variable is a mapping X : Q@ — R that

assigns a real number to each outcome w of a sample space €.

An example random variable defined on Q = {HH,HT,TH,TT} is “number of heads
observed”, which can be presented X(HH) = 2, X(HT) = X(TH) = 1, and X(TT) = 0.
The probability that a random variable X has a value z is denoted P(X = z) or P(z). If
X is a discrete random variable then ) _ P(x) = 1 whereas the summation is replaced
by the integral if X is a continuous random variable, i.e., fxeX P(x)dz = 1.

Probability density/mass function.

A function f(x) that assigns probabilities for all outcomes of a sample space {2 or
consequently the values of a random variable X defined on € is called a probability density
function if X is a continuous and is called a probability mass function if X is discrete. In

both cases, f(x) is denoted pdf and it must satisfy the following properties.

Yeex fl@)=1 if X is discrete
fmex flx)de =1 if X is continuous (2.15)
f(x) =0

If a random variable X is presented by a pdf f(x) then one normally says that values of
X are generated from a probability distribution defined by the pdf f(z) or X is distributed
under the distribution defined by the pdf f(x). The notation P(X) denotes the probability
distribution over the random variable X.

There are two important statistics for summarizing a probability distribution, the ex-
pectation and the variance. Given a random variable X whose values are distributed under
a probability distribution defined by f(x), then the expectation of X, denoted E[X], is the

weighted average of the values of X drawn from f(z).

E[X] = Y osex rf(x) ?f X ?s discr.ete (2.16)
Joex zf(x)dz  if X is continuous

The variance of a random variable X, denoted Var(X), is a measure of the dispersion

of the values of X around the expectation.

Var(X) = E[(X — E[X])?] = E[X?] - E[X]? (2.17)

Two random variables X and Y are independent if for every x € X and y € Y we
have P(z,y) = P(x)P(y). Otherwise, the two variables are known as dependent. The
notation P(X,Y) is called the joint probability distribution of X and Y. In case X and
Y are dependent, the notation P(z|y) is used to denote the probability that X has a
value x given that Y has a value y. The joint probability of X = z and Y = y is then
determined by the product rule P(z,y) = P(z|y)P(y) = P(y|z)P(x). The notation P(X|Y)

is called conditional probability distribution of X given Y and, thus, we represent the joint
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probability distribution of two dependent random variables X and Y as follows.
P(X,)Y)=PX|Y)P(Y)=PY|X)P(X) (2.18)

Given three random variables X, Y and Z, the two variables X and Y are said con-
ditionally independent given Z if P(X,Y|Z) = P(X|Z)P(Y|Z). This means if one has
information about Z that both X and Y depend on, knowing value of X or Y does not
change her knowledge about the another variable [11].

Bayes’ theorem. Having the above basic notations defined, the Bayes’ theorem, which

is the foundation of Bayesian statistics, stated for two random variables X and Y is as

follows.
Likelihood Prior
Posterior m%
—_— P
PXlY)=——= 2.19
——
Evidence

In Bayesian perspective, the above equation is interpreted as a process to update know-
ledge about X using some prior information together with some evidence related to X.
Specifically, the posterior distribution P(X|Y’) (e.g., the probability that X has a value x
if we see that Y has a value y) is computed from the likelihood function P(Y'|X) (e.g., how
likely that Y has a value y given that X has a value z) and the prior distribution P(X)
(e.g., the probability that X has a value ). The denominator P(Y) called the marginal
distribution of Y (e.g., the total probability that ¥ has a value y) is the normalizing constant
to ensure that P(X|Y) is a probability density function.

By employing a statistical modeling approach to analyzing data, a given dataset consist-
ing of data points (also called observations) D = {x1, xa, ...,xx} is assumed to be generated
from some probability distribution having (unknown) parameter(s) #. Such an assumption
is represented by a likelihood function P(D|f). Even though 6 is unknown, one can give
some prior knowledge to the model by considering that the values of 6 are generated by
some distribution P(#; ), where a is known-value parameter(s) called hyperparameter®.
This is the underlying key idea of Bayesian statistics approach compared to classical statis-
tics where the parameter 6 is assumed to have a fixed value. The joint distribution of the

observed data and the parameters defines a probabilistic model.

P(D,0;a) = P(D|§)P(0|a) (2.20)

Thus, under Bayesian statistics point of view, both the dataset D and the parameter 6
are considered random variables. One can, therefore, apply Bayes’ theorem to compute the

posterior distribution of the parameter 8 as follows.

8In this thesis, the semicolon (;) is used to separate unknown parameters and hyperparameters and,
therefore, P(0; «) is understood P(f|a) when « is a hyperparameter.
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P(D|#)P(8]a)

PO|D;a) = PDla)

(2.21)

It is intuitive that one can again model « as to be generated by some distribution having
possibly unknown parameters. This leads to a hierarchical Bayesian model representing the
underlying generative process of how the dataset D has been produced under the defined
distributions of the variables in the model. All parameters in a probabilistic model except
hyperparameters and variables representing observed data are called hidden variables.

By integrating both sides of Eq. 2.21 with respect to 6, the marginal distribution P(D|«a)
of the dataset D can be represented in terms of the likelihood function P(D|#) and the prior
distribution P(6|«).

P(Dla) = /@ P(D|0)P(0]a)dd (2.22)

In addition to the computation of the posterior distribution of the parameters in the
model for explaining the observed data in the dataset D, one can also derive a prediction
for a new coming observation. Specifically, the joint probability of a new observation ey

and the parameter 6 given the observed data in the dataset D is computed as follows.

P(Zpew, 0|D; ) = P(xpew|0)P(0|D; ) (2.23)

By integrating over the parameter 6, the probability of a new data point given the

previous ones is computed.

P(zpew|D; ) = /eP(:znewW)P(H\D; a)dl (2.24)

The underlying principle allowing to build a probabilistic model for learning hidden
structures in an observed dataset comes from the De Finetti’s theorem, which is derived

from a concept called exchangeability presented in the next section.

2.5.2 Exchangeability

The exchangeability concept is used to indicate the invariant of the joint probability dis-
tribution of a number of random variables with respect to the order of the variables. That
is, N random variables X1, Xo,..., Xy are said to be exchangeable if every permutation,
or reordering, of their indices does not change the joint probability distribution. This is
represented as

P(X1, X2, ..., XN) = P(Xr1), Xr(2)s -+ Xn (V) (2.25)

for every permutation 7 on {1, ..., N}.
This definition is also extended to an infinite number of random variables, stating that

X1,Xo, ..., Xn, ... are infinitely exchangeable if any finite subsequence of such variables is
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exchangeable [9]. One important result of the exchangeable property, as shown in the
following De Finetti’s theorem, is that exchangeable observations (i.e., observed data points
in a dataset) can always be represented by a probabilistic model where the observations are
generated from a distribution having some parameter § whose values are again distributed

under some prior distribution.

Theorem 2.1 (De Finetti’s theorem) For any infinitely exchangeable sequence of ran-
dom wvariables X1, Xa, ..., XN, ..., X; € X, there exists some space O, and a corresponding
density function P(0), 6 € ©, such that the joint probability of any N observations has a

maixture representation:
N

P(X1, X5, ..., Xn) = /@P(G) [[P(xilo)ae (2.26)
=1

The original proof of the De Finetti’s theorem for infinite binary-value exchangeable
random variables dates back to the 1930’s, see [50] for a proof of that case and [9, Section
4.5] for generalizations and further references.

As an example to demonstrate the De Finetti’s theorem, we assume that each X; can
take one of K discrete values, i.e., X is a K-dimensional discrete space, then one can choose
© as a K — 1 simplex space, i.e., for any 6 = (01,...,0k) € © then Zfil 0; = 1, and the
Dirichlet distribution is chosen as the prior distribution of 6 [112].

2.5.3 Conjugate Prior

There are two leaning problems regarding a probabilistic model presented in Eq. 2.20 for
an observed dataset. These include the estimation of the parameter(s) 6 to best explain
the underlying patterns in the dataset (Eq. 2.21), and the prediction for a new observation
(Eq. 2.24). As Bayesian approach computes the posterior distribution of parameters and
uses some statistics (e.g., the expectation and variance) of the derived distribution as the
estimation quality or confidence of the parameters, it is required to marginalize (i.e., to
compute the summation or the integral) over the whole of parameter space, which often
becomes quite difficult. The common strategy to get the computation tractable and also to
build a framework for prediction is to employ conjugate prior distributions. A probability
distribution P(f|«) is called conjugate prior of a likelihood function P(D|6) if the posterior
distribution P(0|D;«) has the same functional form as the prior. A detailed discussion of
the existence of a prior distribution for a likelihood function built from a probability density
in exponential family probability distributions is presented in [11, Section 2.4].

In a probabilistic model, the likelihood function represents our view about the observed
dataset (i.e., from which distribution the dataset is generated), which is fixed under the
application. Therefore, one tries to seek a prior distribution that is conjugate to the de-

fined likelihood. For a further explanation, we represent the posterior distribution of the
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probabilistic model in Eq. 2.20 as follows.

P(D|9)P(9|a)
f, P(D]0)P(0]ar)do

P(0|D;a) = (2.27)
The underlying principle of using a conjugate prior to the likelihood is that it makes the cal-
culation of the integral in the denominator (i.e., the marginal distribution of the dataset)
become simple. In particular, each product P(D|0)P(f|«) returns an expression of the
same form as of the prior distribution with the information from the dataset D added to
the hyperparameter «.. Therefore, the denominator is thus the integral of the unnormalized
density function of the updated prior distribution over the parameter space. Consequently,
this integral results in an inversion of the normalizing constant of the updated prior distri-
bution with respect to the information from the dataset added to the hyperparameters «.
As an example, we consider in the following the conjugacy between the Dirichlet distribu-
tion and the Multinomial distribution, which is used later in this dissertation for extracting
feature-based communities from social networks.

Multinomial variable. A random variable X that can take one of K categorical values,
so that X = {1,..., K}, is called a multinomial variable. If we denote the probability that
“X has the value k" by a parameter 6 (6, > 0 and Y.t 6, = 1), then the probability
distribution of X is given as follows [112].

s 5(X.k) 1 if X =k
P(X101,0s,....0) = | | 60" here (X, k) = B 2.28
(X161, 02 01) = [T 6} wher <>{o ixzr O

Consider a dataset D = {x1,x9,....,2n}, z; € X, generated by taking N independent
trials on the multinomial variable X defined by 6 = (61,0, ...,0k), then the likelihood

function of the dataset is

N

Al 8(as,k) a SN 8(wik) 5 ¢
P(D|6) = [[ P(ilo) = [T T 62" = [T o5=="""" = ] o (2.29)
i=1 k=1 k=1

=1 k=1

where ¢, is the number of data points in the dataset that has the value k. The likelihood
function of a dataset generated as described is the unnormalized Multinomial probability
distribution [9, 11].

Dirichlet distribution. To complete a probabilistic model for the Multinomial dataset
D, we need to specify a prior distribution for the multinomial parameter 6. The Dirichlet
probability distribution is selected because it is conjugate prior to the Multinomial distri-
bution. The Dirichlet distribution is defined as

K

Dirichlet(0|a) = Zk 1ak H g+t (2.30)
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where o« = (o, 9, ..., ak) is a K-dimensional hyperparameter and each oy, is a positive
real number indicating the prior belief that one puts on the corresponding component 6, of
the multinomial parameter 6.

Dirichlet distribution has a number of interesting properties. For example, if all com-
ponents of the hyperparameter « are assigned a small value (i.e., Zszl aj — 0) then the
distribution can be simplified as in Eq. 2.31, which leads to a phenomenon that the 8s with

many zero-components are heavily favored.

K K

1

.o ap—1

Dirichlet(0|a) H 0.F " o H o (2.31)
k=1 k=1

The expectation of the Dirichlet distribution, i.e., the expectation of a component 6

in 0, is computed as follows.

1823
Eld = — h = 2.32
Ol =2 where a0 =) au (232)
Posterior distribution. Having the likelihood function (Eq. 2.29) and the Dirich-
let prior distribution (Eq. 2.31) described, the posterior distribution of the parameter 6
(Eq. 2.27) is now computed by

eck K gak—l eck+ak_1
P(0|D; o) = e o (2.33)
Jo Iy 0 Ty 0% A0 fo —1 0 do’
By multiplying the denominator of the above equation with 1 represented by
[y Der + o) DTiy e + o)
T(> iy ek + o) iy Tew + k)
the denominator becomes
K
/H 60k+ak 1d0 _ Hk 1 (Ck’ + ak’) F(Ek 16k T O‘k /H 90k+01k 1d(9
011 D(orey o+ an) TTiey Ter + o) 9k1
_ ILE Ten + an) / Zk Lk o) T portar—14g
= k
(Zk 1 Ck + o) Hkl (ck +an)
_ k:l I(cx + ax) (2.34)
D5y ok + k)
Finally, the posterior distribution of 6 is
K K
POD; o) = k=1 G+ k) H 65+~ = Dir(flc + a) (2.35)

HkK 1F(Ck —|—Ozk -
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where ¢ = (c1, ¢, .., cx). Thus, the posterior distribution of the parameter 6 is the Dirichlet
distribution where the information from the dataset (i.e., the count of the number of data
points for each category) is added to the hyperparameter a. One can now, for example,

estimate each component of 6 using the expectation of the Dirichlet distribution.

Cr + oy

E[fk|c + a] = o

K
where op = Z cr + o (2.36)
k=1

2.5.4 Graphical Model

One of the challenges in presenting a probabilistic model is that it is hard to explain the
joint distribution of all random variables in the model. This is because of a huge number of
combinations of the values of variables in the model. Even in the simplest case where the
model has N binary-valued random variables, the joint distribution requires a specification
of 2V numbers - the probabilities of 2V different assignments of the values of X7, ..., Xn.
Graphical model is a language that uses graph notations for intuitively representing a prob-
abilistic model in a compact way and for interpreting the underlying generative process of
how the observations in dataset D are generated from the model. The main idea of graphical
model is to exploit the independent of variables to factor the representation of the model
into modular components [64].

There are two main classes of graphical models, which are called Bayesian networks and
Markov networks. A Bayesian network is represented by a directed graph and hence it is
also called directed graphical model. A Markov network is represented by an undirected
graph and is called Markov random fields (MRFs) or undirected graphical model. In the
following paragraph, we briefly give some basics of a Bayesian network that will be employed
to develop the models in this dissertation. For detailed discussions of graphical models, we
refer the reader to [11, 60, 64, 118].

A graphical model for a Bayesian network representing the joint distribution
P(X1,Xs,...,Xy) of random variables X,..., Xy is a directed acyclic graph G. Nodes
of the graph are random variables in the model and each directed edge is created to
connect two variables having a conditional (probability) distribution relationship in the
factorization of the joint distribution. Specifically, if there is a conditional distribution
P(Xy|Pay,) in the factorization of the joint distribution P(X;, Xo, ..., Xn) then for each
variable X; € Payx, there is a directed edge connecting X; to Xj. Variables in Pay, are
called parent variables of Xj. Intuitively, each node X} in a graphical model represents
the conditional distribution of X} given its parent variables. An important property of
a graphical model is that it encodes the local Markov assumption for random variables
in the graph meaning that each variable X} in the graph is conditionally independent of

its non-descendants given its parent variables [64]. Figure 2.1 shows a graphical model
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presenting a probabilistic model consisting of four random variables X,Y, Z and 6 where

X and Y are conditionally independent given Z, and Z depends on 6.

P(X,Y,Z,0) =
0 @ P(X|Z)P(Y|Z)P(Z|6)P(0)

Figure 2.1: A graphical model representing the joint distribution of X,Y,Z, and 6
factorized based on the (assumption) dependency between variables: P(X,Y,Z,0) =
P(X|Z)P(Y|Z)P(Z|0)P(0)

A graphical model can be represented in a more compact way by using plate notations
in which several random variables of the same kind are shown in the graph by only one
representative node with an index and that node is covered by a box labeled with a number
indicating the cardinality of such variables [11, Chapter 8]. Another notation used in
graphical model is that nodes represented for observed random variables (i.e., variables
encode the observed features of data points in a dataset) are shaded. As an example, we
consider the joint distribution shown in Eq. 2.37 of the probabilistic model described by
De Finetti’s theorem (Theorem. 2.1) for a finite number of observations X, Xo, ..., Xy,
assuming that the prior distribution for parameter # has some hyperparameter . The

corresponding graphical models are shown in Figure 2.2.

N
P(X1, X, .., Xn,0) = P(6;0) [ [ P(X:16) (2.37)
=1

&0

|
(o
&>

N

Figure 2.2: Two graphical models representing the same probabilistic model described by
De Finettis theorem (Theorem. 2.1) for a finite number of observations X1, X, ..., Xny. The
graphical model on the right is presented using plate notations.
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2.5.5 Gibbs Sampling for Posterior Estimation

Computing the posterior distribution of hidden variables, given a dataset and the hyper-
parameters of the prior distribution of hidden parameters, in a probabilistic model is the
main goal for explaining the observed data in the context described by the model. Such a
computation is often intractable because of the marginalization, as described above. Note
that the integral or summation appears not only in the denominator of Eq. 2.27 but also
in the likelihood function P(D|f) if one is interested in only some hidden variables and,
therefore, needs to integrate out the others.

There are three popular strategies to approximate the posterior distribution in a prob-
abilistic model. These include the sampling based on Markov Chain Monte Carlo [80],
Expectation Maximization (EM), and variational parameter methods (optimization-based).
Gibbs sampling [41], a special form of the Metropolis-Hastings algorithm [48], is discussed
in this section as we will employ Gibbs sampling in this dissertation. For further details of
the EM and variational parameter methods, we refer the reader to [32, 61].

Monte Carlo method. The underlying idea for deriving the posterior distribution of
hidden variables is that if such a probability distribution is computed (or is approximated in
most of the cases) then one can use typical statistics such as the expectation and the variance
of the distribution to summarize the values of hidden variables. Monte Carlo method is
based on the idea that one can learn a complex distribution by repeatedly drawing samples
from it and empirically summarizing those samples. For example, the expectation of the

posterior distribution defined in Eq. 2.27 is analytically derived from
E[9|D; o] — / OP(0D; )0 (2.38)
0

However, if it is able to produce a large enough number of samples 6 9@ . W) from
P(6|D; av) then one can approximate the expectation of § with respect to the given dataset

D and the hyperparameter o by computing the average of such samples.

N
1 ‘
E[9|D;a] = | 6P(0|D; ~—Y 60 2.
01D; o] /99 (01D; a)db N;e (2.39)
The variance of 4 is therefore derived from the approximated expectation.

Var(0|D;a) = E[6?|D; o] — E[0|D; o) (2.40)

Gibbs Sampling. It is clear that in order to employ the Monte Carlo strategy to
summarize a probability distribution one needs to find a method to correctly draw samples
from that distribution. In our scenario of approximating the posterior distribution P(0|D; «)
of hidden variables, we need to draw (), 02 .. #N) from P(A|D;a). Gibbs sampling is
one of the algorithms designed to do so. The basic idea of Gibbs sampling is that it produces
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a Markov chain of states of hidden variables. The value of a variable at each state is drawn
conditionally on the values of other variables.

Assume that we need to draw samples from a distribution P(6|D;«) where 6 consists
of K hidden variables 6 = {01, 0, ..., 0k }, then the general schema of a Gibbs sampling for

that model is as follows.

Algorithm 1: A general Gibbs sampling algorithm
1 /* State initialization */
2 00 « 60 o .
3 /* Markov chain * /

4 foreacht=1...T do

5 L foreach i = 1..K do

|6 < Polo Y, 0y L6 600 Ds )

6

It is important to note that samples drawn from a Gibbs sampling algorithm only get to
a steady state or converge to the real distribution after a number of iterations called Burn-in
stage [41]. Therefore, one needs to discard the results obtained from the first Burn-in steps

before collecting samples for summarizing the distribution.

2.5.6 Related Work Employing Probabilistic Models

Several probabilistic models have been introduced to simulate the generation of an observed
link graph from which to extract link-based communities, e.g., [52, 133, 134]. Recently,
researchers have shifted the attention to not only link structures but also to topical in-
formation describing users to extract different types of communities. The main goal is to
identify communities where users in a community are related to each other regarding both
link structures and common interests. The latter aspect is obtained from analyzing the
postings of users. Latent Dirichlet Allocation (LDA) [12] proposed for extracting topics
in documents has become a breakthrough for the development of probabilistic models for
detecting communities based on this guideline [28, 86, 131, 135, 136]. For example, Wang
et al. [120] studied a model of entity relationships and textual attributes to simultaneously
discover groups among the entities and topics among corresponding texts. Zhou et al. [136]
introduced two Community-User-Topic (CUT) models to extract e-communities from an
email corpus. In the first model, topics are generated conditionally on a community while
in the second model communities are generated conditionally on a topic. In both models,
only the recipients of emails are considered to form communities. The Community-Author-
Recipient-Topic (CART) [96] is an extension to the Author-Recipient-Topic (ART) [79]
model. While ART was developed for extracting topics related to pairs of “a sender and a
receiver”, CART adds a community variable for extracting topic-based communities. Sim-

ilar to CUT, CART was designed to work on an email network where an email is modeled
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as a mixture of topics. A recent study by Yin et al. [129] introduced a model to work
on text-associated graphs. Their model integrates the generation of links and messages of
users. By this, the model is able to extract communities based on both the link struc-
tures and topics of users. Sachan et al. [102] proposed a Topic-User-Recipient-Community
Model (TURCM) where users are selected into a community based on their so-called type
of interactions and topics of interests. In [21], we developed a two-step generative model
for discovering regional communities. The model first employs the co-occurrences of users
in spatio-temporal proximity and then applies topic modeling to the postings of users to

extract communities.

2.6 Evolving Social Networks and Communities

This section outlines relevant studies that analyze the evolution aspect of social networks
and communities. We first give a short discussion about the dynamics of social networks in
Section 2.6.1. Approaches developed for analyzing the evolution of communities are then
described in Section 2.6.2.

2.6.1 Dynamics of Social Networks

Users participating in a social network and interactions among them change over time.
These lead to the temporal dynamics of the network. Studies of this aspect of social net-
works attempt to build models to understand the evolution in terms of network structures
including links and interactions among users. The first approach is based on the idea that
the development of such structural properties of social networks follows some phenomena.
Examples include: 1) the preference attachment [8, 116] stating that users having more
connections with other users are more likely to create new links; 2) the random walk mech-
anism [104], i.e., a user creates a new link to another user by taking a random walk on the
network; and 3) the common neighbors [89], i.e., users make friends with whom they share
many friends. The second approach explores data of a particular social network from which
a model for the evolution of the network is derived. Models based on this approach are
therefore considered explanatory models. Kumar et al. [66] studied the evolution of Flickr
and Yahoo!360 networks. Leskovec et al. [69] analyzed the evolution of evolving graphs
built from collaboration networks and recommendation networks. Mislove et al. [82] ex-
plored different measures for graphs of Flickr, LiveJournal, Orkut, and Youtube. Recently,
Gong et al. [43] proposed a similar study for the Google+ network.

2.6.2 Evolution of Communities

In addition to extracting static communities, several models have been introduced to study
the evolution of communities regarding changes in the community members over time. Three
main approaches have been applied, namely snapshot community matching, evolutionary

clustering, and probabilistic models.
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The MONIC framework for finding and monitoring cluster transactions was proposed
in [109]. The authors consider the number of common objects (users) between two clusters
(community structures) at two consecutive snapshots as a measure to decide whether a
cluster has transited to or evolved from another. Based on this measure, five events called
becomes, splits, merges, disappears, and appears that might happen to a community during
two consecutive snapshots are defined. Sitaram Asur et al. [7] developed a similar framework
to study community evolution. By matching snapshot communities, the authors formalized
five temporal events that are identically interpreted as those in MONIC. Other measures
called stability, sociability, popularity, and influence to study the behavior of users in a
network were defined in this framework also. Palla et al. [93, 94] introduced a Clique
Percolation Model and proposed a method to capture the evolution of communities between
two consecutive snapshots by creating a union graph and matching community structures
found in this graph with community structures found at the two snapshots.

Studies based on the evolutionary clustering approach build unified models to find tem-
poral smooth evolving communities. The main idea of this approach is that the objective
function employed in graph partitioning algorithms consists of two components, the his-
tory quality and the snapshot quality. The snapshot quality measures how accurate the
resulting clusters capture the structure of the network at the current snapshot, while the
history quality measures how consistent the resulting clusters are, with respect to the clus-
ters discovered at the previous snapshot. Algorithms are designed to find a partition that is
trade-off to these two quality components. The first study in this direction was introduced
by Chakrabarti et al. [22]. In their work, the k-means and hierarchical clustering algo-
rithms were extended to produce evolving clusters. Lin et al. [72, 73] developed a FacetNet
framework, which is based on non-negative matrix factorization [33] to approximate the
structure of a snapshot. The snapshot quality and history quality are computed using
Kullback Leibler divergence distance. Evolving communities are identified by optimizing
the clustering solution with respect to both the snapshot quality and the history quality.
The authors of FacetNet also introduced a similar framework called MetaFac that employs
metagraph factorization to extract communities in dynamic and rich media networks [74].
Other studies on the evolutionary clustering approach employed spectral clustering meth-
ods. Examples include the studies by Chi et al. [24, 25].

The probabilistic modeling approaches extract communities from each snapshot and
make prediction about the evolution of communities using Bayesian prediction strategy.
A probabilistic model is developed to discover communities in each snapshot, which is
basically similar to the idea applied to extract static communities discussed in Section 2.5.
However, to capture the evolution of communities, the community membership of users at
the previous snapshot is used as a prior knowledge for computing such a membership at the
current snapshot. Communities gradually evolve over time, which is indicated by changes

in the membership of users in communities discovered over snapshots [54, 128].
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Chapter 3

Extraction and Measurements of

Social Links

3.1 Overview and Objectives

In this chapter, we develop solutions for the extraction and measurements of social links
between users in different types of social networks. Social link measures are employed in
applications where social relationships are used as input or evidence for building a model
to achieve some application specific goals. Community extraction and feature-based rec-
ommendation are typical examples. So far, techniques and models proposed for such appli-
cations mainly rely on link structures associated with users. However, adopting only such
explicit links might not be sufficient to give good results. This is because an explicit link
basically presents a static connection between two users, which provides less information
about the meaning of the relationship between them. Developing models for measuring so-
cial links based on more features describing users is therefore necessary and probably leads
to more meaningful and practical results when the models are applied to such aforemen-
tioned applications.

Motivated by these observations, in this chapter we first present a data model of social
networks and then introduce two social link measures, namely interaction-based model and
semantic-based model. The first model computes relationships between users based on
their association in discussion topics and direct interactions. The second model employs a
technique based on latent semantic analysis to extract social characteristics of users from
which social links are derived. To demonstrate the applications of the proposed measures,
collaborative filtering algorithms for suggesting friends and topics of discussions to users
are introduced.

This chapter is organized as follows. Section 3.2 presents a user-centric model of social
network data and discusses assumptions and conventions underlying the analysis of a social

network. An overview of social link identification is then introduced. Section 3.3 develops
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a model for measuring social links based on the association of users in discussion topics
and their direct interactions. Section 3.4 applies a semantic analysis method to assess
latent social links between users. Two algorithms for feature-based collaborative filtering
recommendations are discussed in Section 3.5 as example applications of the developed social
link measures. We use a dataset from the BBC Message Boards network for conducting
the experimental evaluations. Details of the dataset and the results of our experiments are
presented in Section 3.6. We summarize this chapter and give an outlook for extracting

social links from the spatio-temporal mobility history of users in Section 3.7.

3.2 Social Network Data

3.2.1 User-Centric Model

We consider a social network of a set of users U. Each user v € U is described by complex
features. There are several social networks, each of which was designed to provide users
with different features. Blog and forum networks are structured in categorical topics called
threads. Users in these networks interact with each others by posting messages in threads
(e.g., religious or political topics) to discuss or to share ideas about specific topics. Typically,
blog and forum users do not have the “link users” feature known as, for example, friends
and followers. Recent emerging networks, however, provide mechanisms allowing a user to
explicitly connect to other users. Protocols for a user to create a connection to another user
vary from network to network and the notations used are different as well. For example, the
friend feature on Facebook requires the agreement of both users while the follow feature
introduced by Twitter allows a user to follow any other users. In this dissertation, such

explicit connections are generally called “link users” feature.
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Figure 3.1: (a) and (c) are profile templates of a T'witter user and a Facebook user, respec-
tively. (b) is an illustration of the underlying data model for a user in a social network.
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The model of a user in a social network can be as simple as illustrated in Figure 3.1.
It has a profile consisting of, for example, some descriptive attributes (e.g., user identity,
name, and address), an explicit list of link users (e.g., friends on Facebook and followers on
Twitter), and a collection of occurrences of the user in the network. The term occurrence
is used to indicate an activity of the user such as posting a message, uploading a picture,
clicking on a like/dislike feature, etc. For our study, each occurrence of a user is assumed

to be a text message associated with other features, formalized as follows.

Definition 3.1 (User Occurrence) An occurrence o = (u,loc, msg, f,thread,t) of a user
u € U in a social network consists of a message msg posted by u, optionally in a categorical
thread at a geographic location loc and at time point t with an optional set of contextual link

users f C U. The message msg contains a set of words from a vocabulary V.

Note that not all features presented in the above definition, i.e., the user occurrence, are
required to be available in the data of users or are used in all models developed in this
dissertation. For example, the geographic location indicating where the user occurs is only
available in recent social networks, while the thread feature is mainly adopted in blog and
forum networks to organize network structures in categorical topics. The above definition
will be reformalized in each model later on where unnecessary features are removed. Two

examples of user occurrences on Foursquare and Twitter are shown in Figure 3.2.

Christian Sengstock wrote a tip

Owner is a real coffee nerd serving excellent espresso and brewed = Who Cares 1~ W Follow
coffee in a living room atmosphere.

A bristish baby is coming a british baby is
coming!

4~Reply TFRetweet W Favorite ##® More

coffee nerd

Figure 3.2: Examples of postings of a user on Foursquare (left) and on Twitter (right).
In this dissertation, features of interest associated with a user posting are formally called a
user occurrence.

3.2.2 Assumptions and Conventions

The data used to study social networks are normally collected by some crawling approaches
using Application Programming Interfaces (APIs) provided by network services to access
user-generated data. Since such a data acquisition process is typically time-consuming,
as API calls are often rate-limited and monitored by the service provider, most of the
social network datasets people have collected are some kind of samplings of the target
network. Furthermore, social network data exhibit a certain heterogeneity and noise in
nature. Because of this, data preprocessing is an important step needed to be done before

any analysis task is applied. It is therefore important to note that when analyzing social
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network data one either explicitly or implicitly assumes that network sampling techniques
and data preprocessing tasks do not affect much the statistical properties of interests of the
whole network.

A social network is dynamic with respect to the number of participating users and their
activities or interactions. To capture such evolutions we adopt the snapshotting idea to
model a social network over time. In particular, we consider a social network as a sequence
of snapshots. Each snapshot consists of occurrences of users within a certain period of time,

defined as follows.

Definition 3.2 (Snapshot) Given a set U of users in a social network, the set of occur-
rences of users in U during a time interval At = [ts,t.] is called a snapshot of the network,
denoted sny = {(u,loc,msg, f,thread,t)}, where u € U and t € At.

The time granularity of snapshots is application specific and can be, for example, daily or
weekly interval snapshots. Having the concept of a snapshot formalized, a social network

SN is then modeled as a sequence of snapshots SN = {snq, sna, .., snr}.

3.2.3 Social Links

There are different perspectives to identify social links between users in a social network.
Determining whether two users in a social network are socially linked is a subjective task,
which is identified based on (1) the application at study and (2) the particular social network
under consideration. The former indicates what social characteristics of users are of interest
to measure the relationships between them. The latter means that one needs to study
features in a particular network to figure out what information can be employed to extract
social links. In general, there are two types of social links one can observe or extract from
social network data. The first type adopted by almost of all existing studies is the explicit
link structure derived from link users. The second type known as hidden social links can
be extracted from analyzing data features associated with the occurrences of users.

Identifying social links between users is the basic step for conducting further tasks of
social network analysis and for building related applications. Generally, for analyzing a
social network, a link graph is built representing connections among users in the context
of a defined social link measure. Analysis tasks are then performed on the link graph. For
example, as presented in Section 2.4, many algorithms for detecting social communities
work on link graphs.

Most of the approaches addressing social network analysis adopt explicit link structures
of users as an evidence to assess social links. Indeed, link structures are mainly suitable for
getting an idea about the statistical properties of a network, and often fail when used to get
more insights into the underlying relationships between users. Such information, however,
is more interesting for applications built on top of social networks. In addition, explicit

links associated with users might not reflect real social interactions. For example, there
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are many users being added as friends of a particular user u on Facebook, but there exist
very few interactions among those friends with u [124]. This is similar to Twitter where a
large proportion of users who decide to follow someone just to make use of Twitter as an
information providing resource [67]. Also, as mentioned in the previous section, there is no
“link users” feature in blogs and forums meaning that one needs to study other features to
derive social links between users in such networks.

This chapter aims at introducing new methods to extract and measure more meaningful
social links between users based on their occurrences instead of depending on their explicit
link structures. In particular, we study two features, namely the association of users in
the same threads of discussions together with their direct interactions, and the similarity of
social characteristics of users extracted from their postings to measure social links between
them. The observations motivating our models can be summarized as follows. First, it is
obvious that two users exchanging messages with each other or posting messages on the
same topic of discussions are socially related. The frequency of such interactions between
two users indicates the strength of the relationship between them. On the other hand, the
semantic similarity extracted from what the users post to a social network indicates social
links as well. Users posting messages about a specific topic, e.g., politics, are more likely
to have common interests in that topic than those posting messages about general or broad
topics. Such common interests intuitively imply a social link.

In addition to these features, the similarity of the spatio-temporal mobility history of
users is also a hint of having a relationship between them [26]. This feature was hard to
explore in the past due to the lack of information about geographic locations related to
the activities of users. However, with the prominence of location-based features in today’s
social networks, one can take location information associated with the content posted by
users into account to study social links. This feature is presented in the last section of
this chapter, where an outlook for the extraction of social links based on spatio-temporal
mobility history of users is discussed.

Since a social network evolves over time, the models proposed in this chapter are applied
to measure social links between users within a time interval. In terms of our data model,
social links are extracted from the occurrences of users in a snapshot of the network. Details

of the models are presented in the following sections.

3.3 Measuring Social Links from Interactions

This section introduces an interaction-based social link measure for assessing relationships
between users. We aim at proposing a model applied to measure social links between users in
a blog or a forum network. In such applications, categorical topics called threads are created
and users post messages to specific threads of interest as a way to exchange information

and to interact with each other. Messages in a thread can be classified into two types,
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those containing interaction information called conteztual links (e.g., a message created to
reply to a message of another user, or a message mentioning other users) and those that
do not have contextual links included. In other words, there are two types of interactions
among users, namely the participations in the same threads and the direct interactions.
Examples of blog and forum networks include the Volconvo! forum, BBC Message Boards?
network, and Digg® network. A screenshot of the BBC Message Boards network is shown
in Figure 3.3 to give the readers an intuition about interactions of users through posting

messages in categorical topics.

/
MESSAGEBOARD

Religion homepage Welcome to the Religion & Ethics message board

Messageboard The Christian topic The Muslim topic

-

The Christian topic

Muslim topic P
-
Eastern Religions
4
Pagan topic
Ethics and
freethought L . .
g All denominations welcome. Any Islamic topic welcome here.
Religion and ethics 1158130 replies 601428 replies

Jewish topic

TV and Radio Eastern Religions The Pagan topic

My Discussions
House Rules

FAQs

Discuss any Eastern religion. Discuss Pagan topics.
31430 replies 90397 replies

Figure 3.3: A screenshot of the BBC Message Boards network showing some religious topics
of discussions. Source: http://wwww.bbc.uk/messageboards/religion

3.3.1 User?-Thread Network

Due to the thread-oriented characteristic of blogs and forums, as presented, a network of
this type can be modeled as a hyper-bipartite graph. It consists of two disjoint sets of
nodes, namely users and threads, and two sets of edges. The first set of edges indicates

the participations of users in threads (i.e., the interest of a user in a thread is indicated by

"http:/ /www.volconvo.com
http:/ /www.bbc.co.uk/messageboards/
Shttp://www.digg.com/
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the number of messages she posts in that thread). The second set of edges represents the
direct interactions between users (i.e., a user interacts with another user by replying to her

message or mentioning her in a message). Specifically, the graph is formalized as follows.

Definition 3.3 (User?-thread network) A wuser’-thread network is a hyper-bipartite
graph B = (U, Z,Ey 7z, Evy). U and Z are two disjoint sets of nodes, where U is a set of
users and Z is a set of threads in the network. Ey 7z CU x Z and Eyy C U x U are two
sets of edges representing the participations of users in threads and the direct interactions

between users, respectively.

Figure 3.4 illustrates a user?-thread network consisting of six users and three threads.
The participations of users in threads are indicated by blue edges, and the direct interactions
between users are represented by grey edges. The figure is used as a running example to
explain the measure being developed. In particular, we consider two factors, the likelihood
of two users posting messages in the same thread and the direct interactions indicated by
their contextual links to measure the strength of the social link between them. The term

interaction-based social link is used to indicate the measure.

Ul us Uus

Uz / Uy Ug

<1 22 <3
(uy,t1,msg, 21, ...) (uy,ts5,msg, za, ...) (ug, t1,msg, 23, ...)
(ug,t2; cennn 21y (U2, 6y weveeey 22, o) (usz,to, o 23y )
<'U,1,t3 ~~~~~~~ 5217"'> <U1,t77 ....... 7ZQ,...> <1L2,t3, ....... , 23, >
<u37t47 ~~~~~~~ 7217“-) <U4,t8, ....... 7,227...) <u67t8, ....... 3 23y >
<U,2,t5, ....... ,Zl,...>
<U1,t6, ....... 7217“-)

Figure 3.4: An illustration of a user?-thread network representing the participations of six
users uq, ..., ug in three threads z1, ..., 23, and the direct interactions between these users.

Notations used for formalizing the measure are shown in Table 3.1. As presented in the
previous section, it is noted that the social link measures introduced in this chapter are
applied to a snapshot of a social network. By this, a snapshot sn; is considered an instance
of the social network; and we therefore omit the subscript ¢ in our notations for simplicity.

Referring to the user occurrence formalized in Def. 3.1, four features, i.e., the user
identity, message, thread, and contextual links, are used in this model. An occurrence o
of a user u is therefore represented as o = (u, msg,thread, f,t). As input to the model, a
snapshot of a social network is given, and the following components are extracted.
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Table 3.1: Notations and their definition used to present models for measuring social links
between users in a blog or a forum network.

’ Notation ‘ Description

post(x, z) set of messages posted by all users in a thread z is denoted post(x, z). For
a given thread z, we count all messages created by users, either for replying
to another message or a new message, as the number of messages in z.

post(u, *) set of all messages posted by user u in all threads is called messages of
u and is denoted post(u, *).
post(u, z) set of messages posted by user u in thread z is denoted post(u, z).

post(ui, uj) | set of messages posted by user u; in which each message has a contextual
link to user u;. For example, user u; replies to a message of user u;, or user
u; adds user u; in a message.

Set of users U = {uy, ug, ..., upr}
Set of threads Z = {z1, 22, ..., 2K }
Set of messages created by users POST = {mgs1, msga, ..., msgn }

The associations of users in threads (i.e, the threads a user u participates in)

A e

The direct interactions between users indicated by the contextual links f in each user

occurrence

In other words, a user?-thread network B = (U, Z, Ey z,Eyy) is derived from the data.
This is done by (1) connecting a user u € U to a thread z € Z if user u has created a
message in thread z, and (2) connecting users having a direct interaction to each other. In
the following section, we first present a model for measuring the weight of edges (u, 2) € Ey z

of the graph B, which indicates the interest of a user w in a thread z of the network.

3.3.2 User-Thread Association

Given a user?-thread network B = (U, Z, Eyz,Eyu), we define a user-thread association
matrix B of size M x K where M is the number of users and K is the number of threads in
the network. The value of Blu, 2] is the weight for the edge (u, z) € Ey z, representing the
interest of a user u € U in a thread z € Z. To derive the value of each Blu, z|, we consider

two factors fi(u, z) and fa(u, z) specified as follows:

e fi(u,z): the first factor is the participation of user u in thread z in consideration of
other users in that thread. This factor fi(u, z) is computed as the likelihood of finding
a message of user v in thread z.

_ |post(u, )|

fi(u, 2) £ P(ulz) (3.1)

~ lpost(x, 2)]
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e fo(u,z): the second factor is the contribution of user u in thread z in comparison to
the participation of u in other threads. Similar to the first factor, fa(u, z) is evaluated

as the likelihood that user u posts a message in thread z.

_ |post(u, 2)|

"~ |post(u, *)| (3.2)

fa(u, ) £ P(z|u)

Having these two factors identified, the weight for an edge (u,z) € Ey z in the user2-

thread network B = (U, Z, Ey,z, Ey,y) is obtained as follows.

Definition 3.4 (User-thread association weight) The interest of a user w in a thread
z of a network B is measured as the product of two factors fi(u,z) and fo(u,z).

[post (u, 2)|?
[post(r, )] x [post(u, ]

Blu, z] = fi(u,2) X fa(u,2) = € [0,1] (3.3)

By applying the above definition of the user-thread association weight, we compute val-
ues for all entries in the matrix B. Each entry represents the weight of the edge connecting
a user to a thread in the social network. The value of each entry Blu, 2] falls in the range
of [0,1] where 0 means that a user u does not have any message posted in thread z, while 1
means that u participates only in z and z contains only messages of u. Figure 3.5 (a) shows
a matrix whose entries are the number of messages posted by users in threads of the run-
ning example illustrated in Figure 3.4. Figure 3.5 (b) shows the corresponding user-thread
association matrix B computed using the defined user-thread association weight measure.
The normalized version of the matrix B such that values of the entries in the matrix are

summed up to 1 is shown in 3.5 (c).

Z1 29 z3  ||post(u,*)] 21 2 23 21 29 23
Uy 3 2 0 5 Uy = = 0 U1 | 0.167| 0.111| 0
uz |2 1 2 5 U2 | 5% | % | Uz [0.074 | 0.028] 0.111
u3 1 0 0 1 E> u3 1 0 0 :> U3 10.093| 0 0
Uy 0 1 0 1 Uy 0 1 0 Uy 0 0.139| 0
Us 0 0 1 1 Us 0 0 1 Us 0 0 0.139
Ug 0 0 1 1 Ug 0 0 i Ug 0 0 |0.139

lpost(,2)] | 6 | 4 | 4
a) b) c)

Figure 3.5: The user-thread association matrix built from the user?-thread network in
Figure 3.4. (a) shows the matrix representing the number of messages posted by users
in threads; (b) shows the matrix B computed from applying the user-thread association
weight measure on the matrix in (a); (c) is the matrix derived from B by normalizing the
values of entries to sum up to 1.
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3.3.3 Thread Association-Based Link Measure

We now have the user?-thread network B = (U, Z, Ey z,Eyy) with weights attached to
edges (u, z) in Ey z. The weight of an edge (u, z) implies the interest of user u in thread z.
Matrix B represents all the information about the structure of the network B regarding the
participations of users in threads. Nevertheless, what we want to measure is to what extent
two users are socially linked with respect to the threads they are involved in. Particularly,
we need a social link measure for users based on their association in threads, which is
implied by the weight of edges in Ey 7 of the network B. For this purpose, we embed the
users in a K-dimensional Euclidean space where K is the number of threads in the network,
and employ the method developed in [130] to assess social links between users. Specifically,
the weight of a link between two users u; and u; is computed based on a Markov Random
Walk applied to the bipartite graph Gy z = (U, Z, Eyz) derived from the user?-thread
network B. That is, the more likely it is to obtain a walk from a node representing user
u; to a node representing user wu;, or vice versa, through the threads they are involved
in, the stronger the link they have. Note that the bipartite graph Gy 7z is represented by
the matrix B computed above. In order to apply the Markov Random Walk strategy, the
wet ez Blu, 2] = 1 as illustrated in Figure 3.5 (c).

The probability to get a walk from node u; to node u;, denoted P(u;,u;), is computed as

matrix B is first normalized so that

P, uz) = Plug) Pluglus), (3.4)

where P(u;) is the probability that user u; is sampled from the network®. Because users

are linked through threads, the conditional probability P(u;|u;) is derived from

Plufus) = 3 Plefu) Plusle) = 3 ol Pl 2) (3.5)
z2€Z z2€Z

where P(u;, z) is the weight of the edge (u;, z) in the graph B, which is encoded by the

value of the entry Blu;, z]. Therefore, we have

Plug,ug) = 3 Pl 2) Pl 2 Plus, 2)Pluj; 2) (3.6)

z€Z P(z) z€7 ZUGU (u, 2)

The joint probability P(u;,u;) is used as the measure of the social link between users u;
and u; based on their participations in threads. Formally, we define a so-called linkip,eqd

measure as follows.
Blu;, z] x Bluj, 2]
ZuEU B [u7 Z]

4P(ui) is reduced in the next step, otherwise it is computed as the sum of the weights of edges connecting
u; to threads.

linkihreaa (i, ug) £ ) € [0,1] (3.7)

z2€Z
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[us,z]x Bluj,z]

Intuitively, each component BZ in the definition of linkipyeqd(us, u;) measures

uwelU [U,Z}
the social link between users u; and u; regarding their interest in a thread z. If either w;
or uj does not participate in thread z, then these two users have no common interest with
respect to z. In this case, the social link between u; and u; derived from z will be 0 because

either Blu;, z] = 0 or Blu;, 2] = 0.

3.3.4 Interaction-Based Link Measure

To complete the measure for assessing social links between users in the user?-thread asso-
ciation network B = (U, Z, Ey 7, Eyu), we now add the direct interactions between users
to the model. This component is represented by the graph G2 = (U, Eyy) derived from
the network B. To measure the social link between two users based on their direct interac-
tions, we employ a typical method by counting the number of times they interact with each
other. Specifically, a so-called linkg;..+ measure defined as follows is applied to compute a

normalized value indicating how often two users u; and u; directly interact with each other.

o lpostlus,ug)| + lpost(us, i)
Zui,u]EU ‘pOSt(ui? U])’ + ’pOSt(ujyui”

linkgirect (ui, uj) € [0,1] (3.8)
Finally, by employing linkipreaq (Eq. 3.7) and linkgireet (Eq. 3.8) together, we obtain a
measure that considers both the participations of users in threads and the direct interactions

between users to assess social links between them. The measure is formalized as follows.

Definition 3.5 (Interaction-based social link) The interaction-based social link be-
tween two users u; and u; is deriwed as a combination of the thread association and the

direct interaction link measures, computed as follows.
linkit(ui, uj) £ a X linkepread(wi, ug) + (1 — a) X linkgirect (ui, uj) € [0,1] (3.9)

In Eq. 3.9, a € [0,1] is a constant used to specify which component is more important
for evaluating relationships between users. Because direct interactions are observable, one
is therefore often interested in extracting hidden links between users, i.e., one wants to
put more interest on the social links derived from the participations of users in the same

threads. To do this, a should be assigned a value greater than 0.5.

3.4 Semantic Analysis for Measuring Social Links

Identifying social links based on the implicit and explicit interactions between users in
threads as presented in the previous section is effective when applied to blog and forum
networks. Such an approach, however, might fail in measuring relationships between users
in a social network where posting messages to specific threads for discussions is not the main

feature provided. In other words, users are generally free to post messages sharing their
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ideas and thoughts to the network without any thread-oriented guideline. In such a network,
one is more interested in a social link measure that relies on the semantics extracted from
the users’ postings. Two users might neither interact directly nor participate in the same
threads but still exhibit social links as they share something latent in the content of their
postings. This section introduces a model for measuring such latent semantic social links.
So far, the three best known models for extracting latent semantics from documents
are Latent Semantic Indexing (LSI) [31], Probabilistic Latent Semantic Indexing (pLSI)
[55], and Latent Dirichlet Allocation (LDA) [12]. Our semantic-based social link measure
proposed in this section is an extension of the LSI model. The main reasons for the adoption
of the LSI model instead of pLSI or LDA come from both the application perspective of
these models and the appropriation of the LSI model for being extended to measure social
links. Particularly, the main application of pLSI and LDA is to extract semantic topics
from documents, while LSI is used to semantically compare documents. Also, the term
frequency-inverted document frequency weighting schema (7T'F.IDF') employed in LSI can
be adjusted to fit the setting of comparing users based on the semantics of their postings

in a social network as presented in the following sections.

3.4.1 Term Significance for Users

We again assume a snapshot of a social network is given from which a set of users U =
{u1,ug,....,upr}, and a set of messages POST = {msgi, msga, ..., msgn} called a message
corpus are extracted. It is noted that in this model we assume no categorical threads and
interaction information associated with messages of users. These features can be taken
into account by combining this model with the interaction-based model developed in the
previous section. More details about this will be given in Section 3.7. The user occurrence
(Def. 3.1) applied to this model is therefore simplified to 0 = (u, msg,t). The message
corpus being the input to the model is first processed so that stop words are removed and
then stemming is applied to refine the corpus.

To employ the semantic analysis for measuring relationships between users, we introduce
a variation of the TF.IDF weighting schema so that it is more applicable to apply to the
messages created by users in a social network. The goal is to derive a significant score of
a term w for a user u based on her messages. Basically, the TF.IDF weighting schema
is used to compare documents in a corpus represented by a vector space model [103]. Tt
considers two factors to weight the significance of a term w in a document d regarding
how often that term appears in d and also in other documents. The first factor called
local weight is the significance of w measured locally in the document d. The local weight
increases proportionally to the number of times w appears in that document. The second
factor called global weight takes the frequency of w in other documents into account. The
more occurrences of w in the whole corpus, the less significant it is in the document d. In

our setting for extracting semantic-based social links, a user posts messages to the network
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discussing with other users or sharing her ideas about specific topics or whatever she is
interested in. Over time, the social characteristics of a user are likely to show up in her
postings. For example, what topics she is more interested in and which words she often
uses to express her ideas. Therefore, the significance of a term w for a user u increases
proportionally to both the number of messages posted by w that contain w and the frequency
of w within each message as well. On the other hand, the significance of w decreases with the
frequency of w in messages posted by other users in the network. To take such observations
into account, we introduce a variation of the local weight and the global weight of a term

w in the message corpus POST as follows.

)frequency of w in msg

A stgépost(u,*

localW eight 3.10
ocalWeight(w, u) post(u, ) (3.10)
POST
globalW eight(w) = log |POST] , (3.11)
stgEPOST frequency of w in msg

Finally, the significance of a term w for a user u, denoted sig(w, u), is derived using the
same formulas as for the T F.IDF weighting schema. Particularly, it is the product of the

local and global weights, which is formalized as follows.
sig(w,u) = localWeight(w,u) x globalW eight(w) (3.12)

The value of sig(w,u) can be interpreted as a social sensor for distinguishing user u
from other users regarding how she is characterized by the frequency of choosing term w in
her postings compared to others. The defined model is employed to compute a term-user
matrix W of size V x M where V is the number of terms (the vocabulary size after cleaning
data) extracted from the message corpus, and M is the number of users in the network.

To summarize, in our model, as an extension of the T'F.I DF model, the local significance
of a term w for a user w is not computed from the frequency of w in the composed document
of u as would be done in TF.IDF. It is rather derived from the frequency of w in each
message of u and the frequency of the messages of u that contain w as well. Similarly,
the frequency of w in each message is taken into account to derive the global weight for
w. Nevertheless, once the term-user matrix W' is computed, it plays a similar role as the

term-document matrix in the LSI model applied to information retrieval applications.

3.4.2 Semantic-based Social Link

Since users in a social network can post messages expressing diverse topics, the term-user
matrix W is often very sparse. We apply Singular Value Decomposition (SVD) technique
to reduce the matrix W to a lower dimensional space of terms from which the similarity
between users is computed. SVD is based on a linear algebra theorem stating that a

rectangular matrix W of size V' x M can be decomposed into the product of three matrices:
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an orthogonal matrix Y of size V x V| a diagonal matrix A of size V' x M, and the transpose

of an orthogonal matrix X of size M x M. Particularly, the theorem is written as
Wy = Yvxv X Avenr ¥ Xipor, (3.13)

where Y7Y = I and X7 X = I; the columns of Y are the orthonormal Eigenvectors of the
matrix WW‘:/FXv, and the columns of X are the orthonormal Eigenvectors of the matrix
WIWarsar: Avxas is a diagonal matrix containing the square roots of Eigenvalues (in a
descending order) corresponding to the Eigenvectors forming the columns of Y or X.
Note that in our setting we are interested in the matrix WTW since each entry of this
matrix represents a correlation between two users, which is computed as the dot product
of the weights of terms used by them. Thus, we reduce the term dimensions of the matrix
WITW by computing matrix T' = Ayrypr x X1, 4, (having size of V' x M), where V'
is the number of term dimensions reduced from V applied to matrix A. Each column of
matrix I' is now representing the significances of terms for a user in the new dimensional
space of terms. Finally, the cosine similarity between columns of T' is employed to derive
the similarity between the corresponding users. Given the model as introduced, each user
u; is now represented by a vector u;(uw; 1, uw; 2, ..., uw; ) where uw; i, is the significance
of term w;, in the new term space for user u;. A so-called linkj,en; computed as the cosine

similarity between two users u; and u; is formalized as follows.

Definition 3.6 (Latent semantic-based social link) The latent semantic-based social
link between two wusers u; and u; is computed as the cosine similarity between the two

vectors representing the two users in the latent semantic-based model.

V/
2 Ui~ Uj Zk:l UWj f X UWjk c [(), 1] (3.14)

1 % T V! \%&
|u1‘ ’uJ’ \/Zkzl uw?,k; X \/Zk:l uw]%k’

The cosine similarity is normally in the range of [-1,1]. However, in our setting, the

linklatent (uz ) uj)

similarity of the two users will not be negative because the significance of a term for a user
as defined is not less than 0. Our model is thus an application of dimensionality reduction

in extracting social characteristics of users from their postings.

3.5 Recommendation Applications

This section introduces example applications of the proposed social link measures. Two

algorithms for suggesting friends and topics of discussions to users are presented.

3.5.1 Collaborative Filtering Paradigm

Typically, e-commerce applications running businesses on the Internet environment are
employed to illustrate the concept of recommendation systems. In such applications, the

two key components are “items” and “customers”. A recommender is developed to rely
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on explicit or implicit evidences of the shopping trend of a particular customer and other
related information to guide the customer to the items that are most likely of interest to her.
In this respect, the goal of the recommendation is to increase the chance that more items will
be bought by customers. Recommendation mechanisms can be applied, however, to many
other applications as well. Friend suggestion in a social network is one example. Indeed, a
recommender can be generally described as a module designed to find appropriate “items”
for a particular “object” (of the same or different type as of such items) in an application
running on the network environment.

Collaborative filtering is one of the main strategies employed to develop recommendation
systems [111]. The basic idea of the collaborative filtering is “if objects A and B are similar
and A is related to an item X then it is likely that B is also related to X”. By considering
the scenario of recommending sale items (Z) to customers (U), as an example, each customer
u € U has a rating profile about her item preferences, Ry = {I1,u; lo,us s Lzu )y i € T.
The rating can be realized using different methods, e.g., a range of numbers, or a list of
selected options. Such profiles of all customers form a rating space R. To suggest items
to a customer u, the system first finds the most similar customers called neighbors of u
based on some distance measure defined on the item preference rating space R. Once a
neighborhood of u is formed, an algorithm is employed to combine the preferences of the

neighbors to produce a prediction item or top-/N most likely items as suggestions to u.

3.5.2 Friend Recommendation

In social networking services, a general method for suggesting friends to a user u is to find
users who are most similar to u regarding some social aspects. Following this guideline, we
propose a friend suggestion algorithm based on the social link measures introduced in this
chapter. Given a social network consisting of users U, the overall steps for suggesting friends
to users are as follows. First, a social link measure is employed to compute a matrix S whose
elements are the link scores between users. Based on matrix S and a given threshold M’, a
set of users who have the highest link scores with a user u, excluding the users already in the
friend list of u, is selected as the candidates, denoted u.suggestList, for being suggested to
u. The collaborative filtering guideline is then applied to suggest “friends of friends” to wu.
This step is taken place by finding a set moreCandidates of users who have the highest link
scores with the friends of w. Each user «' in moreCandidates is associated with a count,
denoted u'.count, representing the number of friends of u whose suggestList contains u’.
The users in moreCandidates are then ranked based on their count. The larger the count
a user has, the higher the score assigned to that user. Finally, selected users having the
highest ranking scores are added to the suggestion list for u. Algorithm 2 shows the pseudo-
code illustrating the main steps of suggesting friends to a user u, given a social link matrix

S and a threshold M’ used to compute the nearest neighbors to be suggested to w.
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Algorithm 2: Application of the collaborative filtering approach for suggesting friend
candidates to a user: suggestFriends(u, M, S)

Input:
u: the user to be suggested friend candidates
S: social link matrix
M’: a threshold of number of neighbors will be considered
Output:
u.suggestList: list of users being suggested to u
u.suggestList < getTopLinkUsers(u, S, M');
u.suggestList < u.suggestList \ u. friends;
moreCandidates + (;
neighbors < u. friends;
foreach f € neighbors do

f-suggestList < getTopLinkUsers(f,S, M');
L moreCandidates.update( f.suggestList);

b =R VU VI

moreCandidates < getTopRankU sers(moreCandidates, M');
9 u.suggestList < u.suggestList U moreCandidates;
10 return u.suggestList;

0]

Complexity Analysis. The major computation of the algorithm suggestFriends(u, M’, S)
comes from the two ranking procedures, getTopLinkUsers(...) and getTopRankUsers(...).
Each call to getTopLinkUsers(...) has the time complexity O(Mlog(M)) for sorting M — 1
users based on their social links to a user u. However, an index structure can be employed
while the matrix S is being computed so that such sorting steps can be reduced. The
number of users in the set moreCandidates of candidates derived from applying the
collaborative filtering mechanism varies for each user u and for each neighbor threshold M’
employed. Let the number of users in the candidate set moreCandidates be N. The time
complexity of getTopRankUsers(...) is O(Nlog(N)), which is obviously scalable because
N is much smaller than the number of users M in the network, given that the neighbor

threshold M’ is often assigned a small number.

3.5.3 Thread Recommendation

Another recommendation application of our social link measures is for suggesting threads of
discussions to appropriate users in a forum or blog network. This is done as a collaborative
filtering process by relying on the threads associated with the users that are socially linked
with user u regarding the thread association-based link measure linkipreqq (Eq. 3.7). It is
noticed that there is no explicit concept of item rating specified in our recommendation
setting, which is usually used to indicate the degree of interest of a user to an item in
a recommendation system. For suggesting threads to a user, we consider the user-thread

association measure (Eq. 3.3) as the user-thread rating score.
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Similar to the friend recommendation discussed in the previous section, a link ma-
trix Sthread 18 computed using linkin,reqq social link measure. The scenario for suggest-
ing threads to a user w is as follows. First, a set of users who have the highest link
scores with user v is determined. To be more precise, such a set of users is denoted
linkUsers = {uy,ua,..,upr}. In the next step, a set of threads associated with users
in linkUsers is extracted, which is denoted linkThreads = {z1, 29, ..., 2k, }. Threads in
linkThreads are then ordered based on the number of users in linkU sers associated with
each thread. That is, the more users in linkU sers sending messages to thread z, the higher
the score assigned to z is. Finally, top K’ threads that have the highest ranking scores will
be suggested to u. The pseudo-code illustrating the main steps for suggesting threads to a

user v is shown in Algorithm 3.

Algorithm 3: Application of the collaborative filtering approach for suggesting
threads to users: suggestThreads(u, K', M', Sthread)

Input:

u: the user to be suggested thread candidates

Sthread: social link matrix derived from linkij,cqq measure

M': a threshold of number of neighbors will be considered

K’: a threshold of top rank threads will be considered

Output: u.suggestThreads: list of threads to be suggested to u
linkUsers « getTopLinkUsers(u, Sthread, M');

linkThreads < Uy crinkvsers W -threads \ u.threads;
u.suggestThreads < getTopRankThreads(linkThreads, K');
return u.suggestThreads;

B W N =

Similar to the friend suggestion (Algorithm 2), the time complexity of the thread sug-
gestion algorithm suggestThreads(u, K', M, Sthread) is O(Nlog(N)), where N is the
number of thread candidates in the set linkThreads derived using the threshold M.

3.6 Experiments
3.6.1 Dataset for Experiments

BBC Message Boards dataset. The BBC (British Broadcasting Corporation) website
provides a forum network called Message Boards®. The service allows registered users to
post messages discussing different topics they are interested in. We select this network to
conduct experimental evaluations for the models presented in this chapter. The dataset
used for our evaluations is a subset of the BBC Message Boards network spanning from
June 20, 2005 to June 16, 2009. This dataset is published for research purposes at the
CyberEmotion WebsiteS [95]. It consists of 2.474.781 messages posted by 18.249 users in

97.946 discussion threads mainly about ethical, religious, and news-related topics.

®http://www.bbc.co.uk/messageboards/
Shttp://www.cyberemotions.eu
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Table 3.2: Main topics discussed by users in the BBC Message Boards network. These
topics are used as ground truth for experimental evaluations.

Topic Id ‘ Categorization ‘ #Messages
01 Eastern Religions 21.402
02 Christian topic 715.792
03 Ethics and free thought 86.088
04 Jewish topic 65.141
05 TV and Radio 20.518
06 UK News 1.063.136
07 World News 489.247

After running a data cleaning step and removing empty messages, the dataset finally
contains 2.461.324 messages, 18.031 users, and 97.942 threads. The list of main topics
and the number of messages categorized in each topic are presented in Table 3.2, which
are used as ground truth for our evaluations. We further organize the dataset in monthly
interval snapshots for conducting the experiments. The number of users, number of threads,
and number of messages posted by users in 49 monthly interval snapshots are shown in
Figure 3.6.
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Figure 3.6: Statistics of the number of users, number of threads, and number of messages
posted by users in monthly interval snapshots of the BBC Message Boards dataset. The
first and the last snapshot contain only the last 10 days of June 2005 and the first 16 days
of June 2009, respectively.

52



Dynamics of Users and Threads. To get an idea about the dynamics of the BBC
Message Boards network over time, we retrieve users in each snapshot and compute the
union and the intersection of the user identities in snapshots. The results show that about
42.50% of users are stable over consecutive snapshots. The stable measure here is derived
using the Jaccard coefficient, i.e., the fraction of the intersection and the union of the
user identities in two consecutive snapshots. The same method is employed to measure
the dynamics of threads, and we find that only 5.88% of threads remain over consecutive

snapshots. Statistical results of the dynamics of users and threads are shown in Figure 3.7.
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Figure 3.7: The dynamics of users and threads in the BBC' Message Boards network over
time.

Data Filtering. For the purpose of efficiency and reliability in conducting evaluations,
we first apply two steps of data filtering to remove users and threads that are not of im-
portance in the network. These are users and threads that post and contain, respectively,
a very few messages compared to others. Figure 3.8 shows the histograms of the number of
messages posted by users, and of the number of messages in threads of the network. Both
exhibit power law distributions. Based on this, a threshold is applied to filter users and
threads. The results of the following experiments are computed after filtering users who
post less than 10 messages and threads that contain less than 10 messages in a snapshot.

After filtering the data as described, the stable measure computed for users increases to
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58.30% while the number of stable threads decreases to 3.01%. The details of such mea-
sures computed for six snapshots from February 2008 to July 2008 after filtering the data
are summarized in Table 3.3. These six snapshots are selected to conduct evaluations for

social link measures, which are discussed in the following sections.
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Figure 3.8: Histograms of the number of messages posted by users (left) and the number of
messages in threads (right). Data for this plot are aggregated over all 49 monthly snapshots.

Table 3.3: Statistics of stable users and stable threads in six snapshots from February 2008
to July 2008 of the BBC' Message Boards network. The results are computed after applying
a 10 message threshold filtering to users and threads.

’ ‘ February ‘ March ‘ April ‘ May ‘ June ‘ July ‘ Average

7 users 495 499 490 464 498 515 493

% stable users 59.60 57.27 54.29 | 58.73 | 59.27 | 60.79 58.34
# threads 892 899 981 881 928 1044 937

% stable threads 3.25 3.04 2.22 3.21 | 2.78 | 3.08 2.93

3.6.2 Interaction-based Link Network

In this section, we show the results of applying our interaction-based social link measure to
study the BBC' Message Boards network. For each snapshot of the network, we compute
three graphs. The first graph is created from the direct interactions between users. This
graph gives an idea of how users contextually interact with each other in threads. The
second graph and the third graph are the results of applying our linkip,cqq measure and
cosine similarity on the user-thread association bipartite graph (see Sec. 3.3.2 and Def. 3.4)
obtained from that snapshot, respectively.

Direct interaction network. For each snapshot sn, information extracted from replied
messages is used to create a direct interaction network Ggjrect = (U, E), where nodes U are
users in the snapshot sn and each edge (u;,u;) € E is weighted by the linkgireq (Eq. 3.8),
i.e., the normalized value of the number of messages exchanged between users u; and u;. We
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then compute statistical measures for the graph to get more insights into how users directly
communicate in the BBC Message Boards network. We find that even though the number
of replied messages is very large, as shown in Figure 3.6, such direct interactions happen
quite locally between pairs of users. This is indicated by small graph density and node
degree measures, which are, on average, about 0.014 and 6.94, respectively. These results
imply that relying on direct interactions between users one can only find very few users
who are linked to each other. The details of node degrees, graph density, and clustering
coefficient computed for the direct interaction graphs of six snapshots from February 2008
to July 2008 are presented in Table 3.4. The distributions of the degrees of nodes in these
graphs are shown in Figure 3.9.

Table 3.4: Statistical measures obtained from direct interaction graphs for six snapshots
from February 2008 to July 2008 of the BBC Message Boards network.

’ \ February \ March \ April \ May \ June \ July \ Average ‘

Mean of node degree 6.55 6.18 7.01 6.70 7.43 7.74 6.93
Graph density 0.013 0.012 0.014 | 0.014 | 0.015 | 0.015 0.014
’ Clustering coeflicient \ 0.362 \ 0.338 \ 0.374 \ 0.342 \ 0.388 \ 0.390 \ 0.365 ‘
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Figure 3.9: Distribution of node degrees in graphs built from direct interactions between
users in the BBC' Message Boards network for six snapshots from February to July 2008.

We apply the modularity-based clustering algorithm [87] for extracting community struc-
tures from direct interaction graphs. The results show that over six months from February
to July 2008 the direct interactions between users always form large and really cohesive com-
munity structures. The number of communities varies from 4 to 6 as shown Figure 3.10,
where the PageRank algorithm [92] is applied to measure social influence of each user,

denoted by the label size, regarding her direct interactions with others.
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(d) snapshot: May 2008 (e) snapshot: June 2008 (f) snapshot: July 2008

Figure 3.10: Community structures in graphs built from direct interactions between users
in selected snapshots of the BBC Message Boards network.

Thread association link vs direct interaction. We now apply our linkij,eqq measure
(Eq. 3.7) to extract social links between users from their participations in threads. Based
on the histograms of the link scores as shown in Figure 3.11, a filtering step is first applied
to remove links that have a weight less than 0.0005 before analyzing the obtained results.
Having such steps accomplished, we find that even though direct interactions between users
happen locally, many users are actually linked to each other in the context of posting
messages to the same threads of interest. By relating the direct interaction linkg; e+ and
the thread association link;p,..qq measures for each pair of users, we find that users who tend
to reply to each other only join together in a few threads. This is indicated by many pairs of
users having high linkgicet but low linkipreqq scores. There are many users who do not have
messages replying to each other but post messages to many common threads. These users
are socially linked in terms of having similar interests but might not directly interact with
each other, which is highlighted by high linki, eqq but low linkg; ect scores between them.
Figure 3.12 shows the results obtained from applying linkg; et and linkip,eqq measures to
two snapshots in June and July 2008.

We further compute statistical measures for graphs built from applying our linkipreqd
measure to each snapshot of the network. The results clearly show that more users are

linked to each other. The average of the graph density and the degrees of nodes in such
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graphs are about 0.079 and 39.12, respectively. The details of node degrees, clustering
coefficient, and density measures of thread association-based link graphs are summarized in
Table 3.5. The distributions of the degrees of nodes in such graphs built for six snapshots
from February 2008 to July 2008 are shown in Figure 3.13.
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Figure 3.11: Histogram of link scores obtained from applying link;p,cqq measure on selected
snapshots of the BBC' Message Boards network (left) and a threshold is employed to filter
edges having weights less than 0.0005 (right).

Table 3.5: Statistical measures obtained from thread association-based link graphs of six
snapshots from February 2008 to July 2008 of the BBC' Message Boards network. The
results are computed after removing links that have a linkp,eqq weight less than 0.0005.

’ \ February \ March \ April \ May \ June \ July \ Average ‘

Mean of node degree 37.63 37.27 39.64 | 40.08 | 38.98 | 41.13 39.12
Graph density 0.076 0.075 0.081 | 0.088 | 0.078 | 0.080 0.079
] Clustering coeflicient \ 0.360 \ 0.360 \ 0.500 \ 0.387 \ 0.383 \ 0.370 \ 0.390 ‘

The modularity-based clustering algorithm [87] is again employed to extract community
structures. As expected, more communities are found in a thread association-based link
graph compared to those extracted from the corresponding direct interaction graph. The

main community structures are shown in Figure 3.14.
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Figure 3.14: Community structures in graphs derived from applying link;p,eqq measure to
six monthly snapshots from February to July 2008.
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Qualitative evaluation. For a qualitative evaluation, we compare the results of our
linkipreqaq measure and the results derived from employing cosine similarity for measuring
social links. Given a user-thread association matrix B (Def. 3.4), the cosine similarity
between two users u; and u; is computed as follows.

i S .ez Blui, ] x Blu, 2

(g0 — _ 3.15
COS’Lne(U U]) |ul| X |’LL]| \/ZzezB[uiaz]Q x \/ZZGZB[uj’ZP ( )

Figure 3.15 shows the histograms of link scores obtained from link:p,cqq measure and
cosine similarity measure, respectively, for four selected snapshots from February 2008 to
May 2008. It can be observed from the figure, cosine similarity returns long tail histograms,
which indicate that quite many users are considered to be very similar. This is because, by
employing cosine similarity, only the association of the two users u; and u; under consid-
eration in threads is taken into account to assign a link score. Therefore, the participation
of other users in a thread z is neglected in measuring the social link for users u; and u; in
z. Our linkipreqq measure, however, not only considers how frequent two users u; and u;
participate in z but also put their association in the context of the participation of other
users in z as well (see Eq. 3.7). By this, our model only returns high link scores for the pairs
of users who really participate in the same threads and are distinguished from other users.
This is shown in Figure 3.16, where the highest link scores of pairs of users derived from
cosine similarity and from our links,,eqq measures are plotted. In the figure, two filtering
procedures are applied to the link scores between pairs of users in each snapshot. A filtering
applied to a measure means that only pairs of users that have the highest link scores derived
from using that measure are plotted. By doing this, we find that if two users u; and u; have
a high linkpreqq score then they also have a high link score obtained from cosine similarity.
The other direction, however, does not hold. There are pairs of users that have high link
scores derived from cosine similarity but have low link;p,cqq scores. These users are similar
in terms of taking only their association in threads into account but such a similarity is not
much distinguished when considered in the context of the participations in threads of other

users in the whole network.
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3.6.3 Latent Semantic-based Network

This section presents the results obtained by applying our latent semantic-based social link
measure linkjgtent (Eq. 3.14) to the BBC Message Boards network. We first show that by re-
lying only on the content of the messages to derive social links between users, semantic-based
communities can be extracted. We then qualitatively evaluate our model by comparing the
results derived with the results obtained from using the typical TF.I DF weighting schema.
For this purpose, we first employ our weighting schema sig(w,u) (Eq. 3.12) to derive the
significance of terms for users in each snapshot of the network. Singular Value Decomposi-
tion is then applied, where the number of dimensions to be reduced is determined using the
principle introduced in [100, Chapter 11], i.e, 40% of the dimensions are reduced. Finally,
link scores between users are computed using linkj,sen: measure from which a semantic-
based link graph is created for each snapshot. Community structures are detected using the
modularity-based clustering algorithm [87]. Having these steps accomplished, we find that
extracted communities are very cohesive regarding both structural and semantic proper-
ties”. This is interesting, because no other information was considered in our model except
the content of users’ postings. In every snapshot from February to July 2008, the number
of main communities varies between 4 and 7, among them there are always 4 large commu-
nities. By studying the category of messages (provided as ground truth in Table 3.2) posted
by users in each community we find that such communities are clearly distinguished by the
topics about Fastern religion, Christian religion, Ethics and free thought, Jewish, and TV,
Radio and News. Figure 3.17 shows the proportion of the number of users in semantic-based

communities extracted from six selected snapshots.
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(b) snapshot: March 2008 (c) snapshot: April 2008

(d) snapshot: May 2008 (e) snapshot: June 2008 (f) snapshot: July 2008

Figure 3.17: Proportion of the number of users in communities extracted from graphs
derived using linkjqent measure for six snapshots of the BBC Message Boards network.

"The semantic aspect of communities are determined by extracting messages of users in each communities

63



Qualitative evaluation. We now show that our weighting schema outperforms the
TF.IDF schema in terms of extracting social characteristics of users from their postings.
For this, we analyze the results of the two models applied to the same snapshots of the BBC
Message Boards network. In order to apply TF.IDF schema, all messages of a user in a
snapshot are first aggregated to form a single document. By this, each user is characterized
by a document and such documents of all users form a corpus. Based on this corpus,
the TF.IDF schema is employed to compute a term-document matrix that actually plays
the role of a term-user matrix W (see Section 3.4.1). Singular Value Decomposition is
adopted with the same setting as applied in our model. Finally, link scores between users
are computed using the same formulas as defined for the linkjgien: measure (Eq. 3.14).
Having such so-called T'F.IDF-based graphs derived, we then run the modularity-based
clustering algorithm [87] to extract community structures. The results show that in each
of all six selected snapshots the algorithm only detects 2 or 3 large communities. This
implies that many users are considered to be similar when TF.IDF is applied. As a
consequence, it looses the structure of the semantic-based communities of the network,
which are provided by the ground truth (Table 3.2). Figure 3.18 shows the number of
users in each community extracted from the corresponding graphs obtained from using our
model and using T'F.IDF, respectively. For each snapshot shown in the figure, the number
of large communities extracted from the graph built by our model is close to the number
of categorized topics in the network while the number of large T'F.I D F-based communities

in each snapshot varies from 2 to 3.
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Figure 3.18: Number of users in communities extracted from graphs derived from link;gten:
measure (left) and from T F.I D F-based link measure (right). For each snapshot, the number
of large communities obtained from our approach is close to the number of categorized topics
in the BBC' Message Boards network while only 2 or 3 large communities are derived when
TF.IDF is employed.
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3.7 Summary and Discussion

We conclude the chapter by first giving a short summary of the proposed models and then
presenting an outlook for extracting and measuring social links between users in location-
based social networks (LBSNs).

3.7.1 Summary

Extracting social links between users is an important step in social network analysis as its
results are used in various applications. In this chapter, we have presented two models for
extracting and measuring social links. In the first model (link;,:), relationships between
users are identified and measured based on the association of users in threads of discus-
sions (linkipreqqd) together with their direct interactions (linkgirect). The second model
(linkjqtent) extracts social characteristics of users reflected in their postings from which so-
called semantic-based social links are derived. Since direct interactions are observable and
simple to measure, we are more interested in the thread association-based links (linkpreqq)
and semantic-based links (linkjqtent). These two types are referred to as hidden links be-
tween users. By using link,.qq measure, a high link score between two users indicates
that such users frequently occur together in many threads of discussions. For the linkj,en:
measure, a link score is assigned to a pair of users based on the similarity of social charac-
teristics extracted from their postings. The proposed models have been evaluated using a
dataset from the BBC Message Boards network. The obtained results indicate the utility
the models in extracting and measuring hidden social links between users and, thus, further
show that more users are socially related than those just observed from direct interactions.
It is possible to combine the introduced models to have a social link measure that considers
both the interactions between users and the similarity of their social characteristics to assess
the relationship between them. By this, a new social link measure can be formally specified
as

linkcompine (Wi, uj) = B X linkin(us, uj) + (1 — B) x linkjgent (wi, uj), (3.16)

where the value of 8 € [0, 1] controls the level of emphasis on the interaction-based social

link and the latent semantic-based social link measures.

3.7.2 Outlook for LBSN Data

Due to the strong adoption of people worldwide for mobile social networking services, the
percentage of social network data that contains information about geographic locations of
users is increasing. In such data, location information can be found in the profile of users,
in different types of media posted by users including geotagged messages and geotagged
photos, or in the history of check-in places of users. An intuitive observation is that users

sharing a number places they have visited during a certain time period are likely to share
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some common interests or are related to each other under some setting (e.g., a group of
people traveling together, a group of colleagues in a company). This implies that social links
between users can also be extracted from their spatio-temporal mobility history. A method
to this could be to model occurrences of users in a snapshot as a user-location bipartite
graph G = (U, L, E) and to derive social links between users based on this graph. The two
sets of nodes of the graph are users U and location nodes L. Edges E of the graph are the

connections between users and location nodes.
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Figure 3.19: An illustration of three methods applied to create location nodes for building
a user-location network. (a) a regular grid is created and location nodes are derived from
cells of the grid. (b) a set of points of interest (POI) is extracted. A spatial neighborhood
of each POI specifies a location node. (c) a density-based clustering algorithm is applied to
detect dense clusters. Each cluster is considered a location node.

Generally, each location node locNode € L can be a geographic point specified by lon-
gitude and latitude coordinates. However, employing such exact geographic coordinates
returns a huge number of location nodes. Further, it rarely occurs that different contents
are posted exactly from the same location due to the mobility of users and other factors in-
cluding the limitation of location sensing devices and noise. Indeed, an intuitive observation
is that close geographic locations associated with postings often indicate the same (or close
by) places from where the postings have been sent. Therefore, a location node should be
modeled as a region covering some spatial area rather than only a geographic point. Three
methods can be employed to create location nodes for building a user-location network:
griding the spatial area, determining points of interest, and density-based clustering.

Griding spatial area. The first simple strategy is to create a regular grid on the spatial
area defined by the bounding box of geographic locations associated with postings of users.
The grid is built with an input bandwidth r specifying the resolution of grid cells. Each cell
plays the role of a location node in the user-location network. Figure 3.19 (a) illustrates
the griding method to build location nodes for a small geotagged tweet dataset collected in
London in 2012.

Point of Interest Identification. The second method is to extract a set of points
of interest (POI) from social network data. One can extract frequency-based keywords
from texts posted by users and identify POI based on such keywords. That is, only words

that occur in user postings more than a given frequency threshold are considered, and the
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geographic location associated with each keyword becomes a point of interest. It is possible,
however, to apply other methods to specify POI. For example, one can empirically build a
list of application-specific words from which POI are derived or one can explicitly specify a
number of well-known places in the dataset to be POI. Similar to the griding method, each
identified point of interest together with a specific radius r define a spatial neighborhood
serving as a location node. A sample result of this method applied to the same dataset used
in Figure 3.19 (a) is shown in Figure 3.19 (b).

Density-based Clustering. The third method is to apply a density-based cluster-
ing algorithm with a prior neighborhood radius r and a threshold of number of neighbors
minPts to find dense clusters. Each cluster is then considered a location node. An illus-
tration of running the density-based clustering [34] on the dataset used in Figures 3.19 (a)
and (b) is presented in Figure 3.19 (c). In the figure, each dense cluster is shown with a
convex hull covering the geographic locations of users falling in the location node specified
by the cluster.

In all three approaches, each location node has a spatial coverage, which is specified by
a bandwidth or a radius r and other parameters depending on the selected algorithm(s).
Choosing appropriate values of input parameters is an application specific problem. Gen-
erally, adopting a finer granularity of location nodes returns a better model for assessing
similarity between users, because only spatially close occurrences of users are clustered into
the same location node. However, creating location nodes with a small spatial area requires
more computations and does not always give good results. For example, two users visit the
same museum and post comments from different locations in that building. Such geographic
locations of these users might be assigned to different location nodes, which is unexpected,
if location nodes are created with a small spatial area.

Once the location nodes are identified, the user-location network is then derived by
connecting users to location nodes based on their occurrence in the spatial area of location
nodes. That is, an edge is created between a user node u and a location node locNode if
the user u appears at least once in the area of locNode. Having a user-location network
G = (U, L, E) identified for each snapshot, the next step is to measure how two users are
related to each other in terms of their spatio-temporal mobility history. By disregarding
the method used to derive the user-location network G, each location node locNode in G
has a spatial area where geographic locations of some users fall in, as described above. A
principle is that users sharing more visited places are more likely to be related to each
other. To this extent, one can rely on: (1) the number of location nodes whose spatial area
contains geographic locations of two users u; and u;, and (2) the variance of the number of
occurrences of u; and u; in each shared location node to measure the social link between
u; and uj. Specifically, the larger the number of shared location nodes and the less the
variance of the number of occurrences of the two users in each location node, the higher the
likelihood that they are socially linked.
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Chapter 4

Regional LinkTopic Community

Extraction

4.1 Overview and Objectives

In this chapter, we introduce a model to discover a new type of community called regional
LinkTopic. A community of this type is formed by users that are geographically close to
each other over time, have common interests indicated by the topical similarity of their
postings, and are contextually linked to each other. Taking all these features into account
to extract communities will obviously return meaningful and practical results. However, it
is a challenging task due to the complex constraints to be considered. To date, existing
approaches to community detection have paid attention only to the static links and/or the
postings of users. The regional aspect and contextual links among users have been neglected
in the context of modeling and extracting communities.

To address these gaps and to achieve the goal of extracting regional LinkT opic commu-
nities, we develop a probabilistic model called rLinkT opic. The model jointly considers the
spatio-temporal proximity of users with respect to (1) the geotagged messages they post over
time, (2) the contextual links embedded in their messages, and (3) message topics to derive
communities. This probabilistic approach allows users to have a membership in more than
just one community, which is an important feature when discovering communities based
on topics. Each community derived is not only characterized by a mixture of topics but
also by its geographic and regional properties. Using data from Twitter, we demonstrate
the effectiveness of our model in extracting regional LinkTopic communities, which are
described in terms of both geographic locations and topics of interests. The experimental
results show that our model outperforms existing models that rely only on links and topics
in terms of the perplexity measure and the regional aspect of the communities extracted.

This chapter is structured as follows. Section 4.2 recaps Latent Dirichlet Allocation, a

probabilistic model for extracting topics from documents. Section 4.3 formalizes the con-
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cepts and definitions underlying our r LinkT opic model. In Section 4.4, we discuss the model
in detail, including the derivation of the Gibbs sampling rules and the sampling algorithm.
A spatial entropy measure for evaluating the geographic localization of communities and
the perplexity measure of the model are presented in Section 4.5. The results of the exper-
imental evaluations are shown in Section 4.6. This chapter is concluded with a summary

and discussion in Section 4.7.

4.2 Topic Models

In the context of topical analysis from text documents and other related applications, Latent
Dirichlet Allocation (LDA) [12] is known to be the best model to date. Since its publication
in 2003, LDA has been quickly adopted as a powerful tool for extracting clusters of objects
in many application domains. These include the topical analysis in text mining [49, 132, 83],
object extraction in computer vision [45, 119], and community detection in social network
analysis [120, 135, 136]. Even though several models have been introduced as an extension
of LDA, it is interesting to note that research communities tend to employ LDA mostly
as a black-box. There are few studies contributing to the explanation of the model [44,
51] but still, the authors skipped most of the detailed steps especially for the posterior
estimation. Motivated by this and also because the underlying idea of LDA is employed in
the rLinkTopic model introduced in this chapter, this section gives a more detailed overview
of the LDA model.

4.2.1 Latent Dirichlet Allocation

LDA is a probabilistic model originally proposed for extracting semantic topics from a corpus
of documents. The key idea of the model is that it considers a document as a mixture of
topics, a topic being a mixture of terms!, and topics are shared among documents [12, 113].
Particularly, given a corpus of documents D = {di,ds,...,djp|} built from a vocabulary
set consisting of |V| terms, V' = {w1,wa, ..., w)y|}, LDA considers words occurring in any
document d in the corpus to be independently sampled from a common number of topics
Z = {zl,zg,...,z| Z|}. One can, therefore, assume that the topics Z are shared among
documents. Another assumption employed in LDA is that documents as well as words
within each document are considered to be exchangeable, respectively. To learn the mixture
of topics in a document and the mixture of terms in a topic, a probabilistic framework was
introduced, which works as follows.

The mixture of terms in a topic z € Z is modeled as a multinomial distribution specified
by a multinomial parameter ¢, = {¢, w,, Pz.wo» - G20y, }. Each ¢, ,, is the probability that
term w belongs to topic z, denoted P(w|¢.), such that » i, P(w|¢.) = 1. The mixture

¢

'In this thesis, “term” is used to refer to an element of a vocabulary while “word” is used to indicate a

particular observation of a term.
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of topics in a document d, usually referred to as the topic proportion of the document, is
also modeled as a multinomial parameter 03 = {04.,,04.2,, -, Od,z, Zl}. Each 6,4, indicates
the likelihood of topic z in document d, denoted P(z|6;), such that ) _, P(z|0;) = 1.

Obviously, if one knows the distribution of terms in topic z and the topic proportion of
document d beforehand, then the probability that a word w in d belongs to topic z would
be

P(w, z|¢.,04) = P(2]0q)P(w|¢.) = 0402 - (4.1)

However, generally, we are given a corpus of documents and asked to find some topics
in these documents without having knowledge about the distribution of terms in topics and
the proportion of topics in documents. In other words, not only the topic that a word should
be assigned to but also the distribution of terms in any topic (¢,) and the topic proportion
of any document (6;) are hidden. One therefore has to learn such hidden variables from
the occurrences of terms in the corpus.

Suppose each of the two variables ¢, and 6, is generated by a probability distribution,
denoted P(¢.|8) and P(64|«), respectively, where o and /8 are the hyperparameters of the
corresponding distribution; then the joint probability of word w and topic z in document d
is

P(w, 2 62 04l0t, B) = P(6:]8)P(6al) P(2162) P(w]6.), (4.2)

and the joint distribution of all words and topics in document d becomes?

P(d, z, 6,04, 8) = [ P(¢:18) x P(8ala) [] P(zul6a) P(w]6-,,), (4.3)

z€Z wed

where ¢ = {¢,}, z = {zw}, w € d. Each z, € z is a topic index (i.e., 1..|Z]) indicating
the topic assignment of word w in document d. Finally, the joint distribution of words and
topics in the entire corpus, which is referred to as the joint distribution of the LDA model,
is
P(D,z,¢,0la, B) = [[ P(¢:18) x [] P(bale) [ P(zwl6a) P(w]gz,),  (4.4)
z2€Z deD wed
where 6 = {64}, d € D.
Substituting P(zy|04) and P(w|¢,) in Eq. 4.4 by the respective multinomial compo-
nents, i.e., 04, of the topic proportion 64, and ¢., ., of the distribution ¢, of terms in

topic z, we have

P(D,z,¢,0la, 8) = [ P(¢:18) x [[ P(0aler) [] 0a,0 D200 - (4.5)

z2€Z deD wed

To complete the model, one needs to specify the probability distributions that generate

samples of the distribution ¢, of terms in a topic, and the topic proportion 6, of a document.

2In this thesis, the symbol x is often used instead of a large parenthesis to separate terms for readability.
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As presented above, both ¢, and 6, are modeled as multinomial parameters. Therefore, the
Dirichlet distribution is used as prior of ¢, and ;. This is due to the conjugacy between
the Dirichlet and Multinomial distributions as discussed in Section 2.5.3. Thus, one can

now present the joint distribution of the LDA model in a more specific way as®

P(D, z,¢,0la; 8) = [[ Dir(¢:18) x [ Dir(bale) [] 0,0 G200 (4.6)

z2€Z deD wed

where a = (a1, a2,...,a)z) and 8 = (B1,B2,..., Bjy|) are the hyperparameters of the
Dirichlet distributions, which present prior knowledge for the topic proportion of a docu-
ment and the distribution of terms in a topic, respectively.

Figure 4.1 shows the graphical models explaining three main joint distributions in the
LDA model. (a) and (b) are the graphical models of Eq. 4.2 and Eq. 4.3, respectively; (c)
is the complete graphical model of LDA represented by Eq. 4.4.

a o

| |
Bl S

2] |d| Z

00O

| |d|

Dl

(a) (b) (c)

Figure 4.1: Graphical models representing selected joint distributions in the LDA model.

(a) is the joint distribution of word w in topic z of document d; (b) is the joint distribution

of all words and topics in document d; (c) is the complete graphical model of LDA.
Generative process. Having the graphical model shown in Figure 4.1(c), the genera-

tive process of the LDA model is as follows.
1. sample the distributions of terms in topics

¢ ={¢. ~ Diryy|(B)},2€ Z
2. for each document d
2.1. sample topic proportion 04 ~ Dir |z ()
2.2. for each word w in document d
a. sample a topic index z ~ Mult(6y)

b. sample term w in the selected topic z, i.e., w ~ Mult(¢p,)

In the following section, the detailed steps to derive the Gibbs sampling rules for esti-

mating the distributions of hidden variables in LDA are presented.

3The notation Dir is used as shorthand for the Dirichlet distribution.
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4.2.2 Gibbs Sampling for LDA

There are hidden variables represented by z (topic assignments), ¢ (distributions of terms
in topics), and 6 (topic proportions of documents) in the LDA model. The posterior distri-
bution of such variables is analytically obtained using Bayes’ theorem as in Eq. 4.7. This
distribution is, however, intractable to compute due to the marginalization over the hidden
variables [12].

P(z,9,0|D;a, B) = P(Dla, §) f¢ Jh>es p z ¢,e\a B)dfde

(4.7)

By applying sampling, the posterior distribution is approximated through the samples
of the joint distribution as shown in Eq. 4.8.

P(D,z,¢,0|a, )
P(Dlev, B)

P(z,6,0/D;a, ) = P(D, z,¢,0]a, §) (4.8)

Generally, implementing a Gibbs sampling algorithm for all variables in the LDA model
is straightforward. However, it is inefficient due to the sampling for the multinomial pa-
rameters ¢ and 6, which can be computed from the topic assignment variables z. In other
words, it is better to make use of the conjugacy between the Dirichlet and the Multinomial
distributions to integrate out the multinomial parameters § and ¢ in Eq. 4.8 and build a
collapsed Gibbs sampling for z from which 6 and ¢ are then derived. In the following, the
detailed steps to integrate out 6 and ¢ are given.

First, from Eq. 4.8, the joint distribution of the topic assignments of all words in the

corpus is obtained by
P(2/D; 0, ) = /qﬁ | Pz.0.0m:0. 510006 /¢ | P60 p)a000. (19)

It is noted that the second term in Eq. 4.4 can be represented as

I P0alo) T Plzulba)P(wlé.,) = T] ] P(wl¢=,) x T] P(bale) [ P(zwlba). (4.10)

deD wed deD wed deD wed

Therefore, the joint distribution of the LDA model (Eq. 4.4 ) can be rewritten as follows.

P(D,z,0,0|0; 8) = [ [ P(¢:18) x [[ ][] P(wl¢-) x ][] P0al) [ P(zwl6a) (4.11)

z€Z deD wed deD wed
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By applying Eq. 4.11 to Eq. 4.9 and using the notation nq(uz) to denote the number of

occurrences of term w assigned to topic z, we have

P(zIDia, B) /¢ /9 T P-18) x I TI Pwlé-.) x [T P0al) [T P(zula)dods

z2€Z deD wed deD wed
- / IT P6.18) x I T Pwlé-.) = / IT P(0al) [T Plzulta)dods
¢ ez deD wed 9 geD wed
- / T P(0ale) [T Plzwl0a)d6 x / T1 P(-18) = I T P(wlé-.)ds
o deD wed ¢ z€Z deD wed
= T1 [ Ptedo) I Peutoarass [ T] P-19) < T T] Pluton.)™as
dep 70 wed ¢ ez 2€Z weV
= I/ PO I Pzulta)dta x / TT P(6-18) [ Pluwlé-,)™ do
deD b wed ¢z€Z weV
= 1| Ptae) [] Peula)dtax ] / P(6.18) [T Plwlé-,)" do. .(4.12)
deD Oa wed z€Z b= wevV

(*) ()

Substituting P(6g|«) by the Dirichlet distribution, and P(z|04) by the corresponding
component g .~ of the multinomial parameter 64, the first term (x) in Eq. 4.12 becomes

just a constant

150 )
Q. _
(6) = S T 0527 [ adba (4.13)
W morey Lo 1L
(d)
o.—1 nt nDia—1,, [LezT(nz" + az)
s I1 [ TLost TLois o= T1 | TLois ™ aa= J] st
dep 04 zez 2z dep 04 zez aep T epnz’ +az)

where ngd) is the number of words in document d that were assigned to topic z.
Similarly, substituting P(¢|3) by the Dirichlet distribution, and P(w|¢., ) by the cor-
responding component ¢, o, of the multinomial parameter ¢, , the second term (%) in

Eq. 4.12 becomes

just a constant

F(Zwev 6w) Bu—1 n(®
) = JI [ =2 I o2u " 11 o do.

ez 7 b= HwEV F(ﬁw) weV weV
(2)
n(z) w—1 Hw F(nw + ﬁw)
x H/ [T ote "7 dg. = [T =we——rs : (4.14)
z€Z b= weV z€Z F(Zwev Ny’ + ﬁw)

Substituting the results of Eq. 4.13 and Eq. 4.14 for the corresponding terms in Eq. 4.12,

we have

(d) (2)
I_‘ z z F w w
P(2|D;a, B) H ez (n(d)+a ) x H [uev (n(z)+ﬁ ) .
aep L eznz +az) ez T ey nw’ + Bw)

(Th) (T2)

(4.15)
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Intuitively, the first term 77 in Eq. 4.15 indicates the joint distribution of topics Z in
documents D whereas the second term 75 is the joint distribution of terms V in topics Z.
To derive the likelihood of a word w in a topic, denoted z,,, the joint distribution of the

topic assignments in Eq. 4.15 is rewritten as
P(Z|D, Q, ﬁ) = P(Z’wa Z_w’D; Q, /8) = P(zw\z_w, D7 a, B)P(z—’wu)’ &, ﬁ)? (416)

where z,, is the topic assignment of word w, and z_,, are the topic assignments of all words
in the corpus except w. Therefore, we have
P(zw,z_wﬂ);a,ﬂ) P(Z"D7a7ﬁ)

Plulz—w D) = =5 n 0B~ PlealDia )’ (4.17)

Notice that the only difference between the numerator and the denominator in Eq. 4.17
is that the numerator is the joint distribution of the topic assignments of all words whereas
the information about the topic assignment of the currently considered word w is removed
in the denominator. Using the notations 71 and 75 in Eq. 4.15, we represent Eq. 4.17 as

P(Zunz—’wu);a)ﬁ) P(Z‘D, 0[7/8) Tl T2

P _..D: = = = 4.18
Gulz-wDiasB) = =5 D 0 B~ PlewDia ) Towy  Tows 18

where T, 1 and T_,, o are computed using the same formula as of 71 and 75, respectively,
having the topic assignment of the currently considered word w discarded. In the following,
information that is independent of the assignment of word w to topic z, is first removed
from T7 and T5. The resulting 77 and 75 are then represented in terms of T_,, 1 and T, 2,
respectively, to simplify the formula in Eq. 4.18.

Note that by employing the local Markov assumption the probability that word w in
document d belongs to topic z depends only on (1) the occurrences of term w in z (i.e.,
more occurrences of w in z intuitively imply that this occurrence w should be assigned to
z as well), and (2) the presence of other words in document d in z (i.e., more words in
document d appearing in z indicate that d is likely talking about that topic; therefore, w
should also be assigned to z). In other words, such a probability does not depend on the
occurrence of other terms in other documents on any topic and it does not depend on the
presence of words in d on other topics.

Suppose the word w in P(zy|z_w, D; «, ) is in document d; then, the information that
is independent of the computation of the likelihood of w in z,, can be removed from the two

terms 717 and T5 as follows.
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independent of document d

T = HzEZ I'(n: @ +az) H HzeZ (nz ") +az)
- d’
F(Zzez S o) d’eD\d F(X.ez n,(z '+ o)

independent of topic z,,

Pt +a.,) [ Tl +a)

r(n +a, 2€2\x r'(n'
oo MeezUlne +az) €2\z o Lz +az,) (4.19)

d d
F(ZZGZ n(z ) + az) F(ZZEZ ng ) + az) F(ZZEZ ni ) + Oéz)

independent of term w

L% +8s) ] T +Bu)

(2)
2 = [] v EV};’; o< Ll t)ﬂw)
2€Z F(Zw rev Myt Tt ﬂw/) 2€Z P(Zw rey Moyt t P )
(Zw) (Z) (zw)
T w I'(n w T w w
P ey ny”” + Bur) 2€2\ 2w I wev w/ +Bw)  Tlwey M + Bur)
In order to represent 77 and 75 in terms of T_,, 1 and T_,, 2, we use n(,dl)w and n(,gv )

respectively, to indicate the number of words in document d assigned to topic z, and the
number of times occurrences of term w assigned to z excluding the currently considered
word w. Employing these notations, 77 is now represented as

r(nf +a.,) P +n', ., +a,)
Ty = @ = NC) (4.21)
F(ZzEZ ny + Oéz) (1 + ZzeZ n—w,z + Oéz)
(0. +a.) L., +0s) Wy T 05 o
= = —w,1
(ZZEZ n(—d'L)u z + aZ) F(Zzez n(—d’L)U z + Oéz) ZzEZ n(—d1)u z + (e
Similarly, T» is simplified by
T(n:) L(1+n0), +
TQ x (nw (j’ )ﬁw) _ ( wzu ﬁw) (422)
F(Zw eVn ’ +Bw’) (1 +zw eV n_ww/ +ﬁw’)
—w w w —w w w _Z;u) W + Bw
(052, + Bu) (%), + Bu) (
— X = X T—’UJ,2'

(Zw eV n(—w R + Bw ) F(Zw rev n(—ZZJ w! + 5“’ ) Zw rev ”(—Z:})w' + Bw’

Finally, by substituting the results of Eq. 4.21 and Eq. 4.22 for the corresponding terms
in Eq. 4.17, we have

Ny 2y T Oy Zww T8
P(zw|z_w,D;a,B) (&8 w’ZU(Jd) - wzw -
ZzEZ nfw,z +a; Ew U= nN_w + Bw

(4.23)
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Intuitively, Eq. 4.23 states that the probability of word w in document d being assigned
to topic z, is proportional to (1) the number of words in d already assigned to z,, and (2)
the number of times term w occurred in z,. In other words, the first ratio in Eq. 4.23
expresses the probability of topic z, in document d, and the second ratio expresses the
probability of w in topic z.

Once a sample z of the topic assignments is computed, the topic proportion 6; of a
document and the distribution ¢, of terms in a topic are derived as follows.

Topic proportion. Given the topic assignments of words in document d, denoted z4,

the distribution of topics in d is obtained by

POg|2a: ) = P(z4,0al) _ P(zal0a)P(0ale) _ Tluea P(2w|0a) P(0al)
’ P(z4|a) P(z4|a) Jo, Hwea P(2w|0a) P(0ale)dbq
Ty (@) az—1
_ Les Hdz Beta(a) [Lezbiz) D(T.epnt” +a) ot (4.24)

n o @
Jo, Mecz ed; Beti(a> ez 052 Ddba  1lezU(nz” +az) 2z

The final result of Eq. 4.24 is the updated Dirichlet distribution of 84 after observing
the words in document d, i.e., Dir(64/n? + o) where n(9) = <n§d),n§d), ,nl(g)|

(o, g, .. et Z|> Therefore, the likelihood of topic z in document d is obtained from the

) and o =

expectation of Dir(4|n'® + a), computed by

(@
0. — T depiez (4.25)

ZZ’EZ ni’) +ay

Distribution of terms in a topic. Given words assigned to topic z, denoted z,, the

distribution of terms in z is derived from

P(2:,¢:|8) _ P(2:]8:)P(6:18) _ [wez. P(wl¢z)P(:15)

P(sz"zz; B) =

P(z:lp) —  Pzlp) P(2.18)
_ HweV P(w’¢z)nS)P(¢z‘B) _ HwEV ¢z ;W Beta(,B) HwEV ¢Bw_1
f¢z HwEV P(w|¢z)ngj)P(¢z|5)d¢z f¢>z HweV QSZ% m Hwev ?bﬁw 1d¢z

F(ZwEV n'w + B’w nt +ﬁ _1
_ g 0=l (4.96)
HwEV F( + Bw ug/

The final result of Eq. 4.26 is the Dirichlet distribution of ¢, with the parameter n(*) 4 3,
where n(?) = <n§ ),ng ), |(‘z,|> and 3 = (B1, B2, ..., Bjv|). Therefore, the likelihood of term

w in topic z is obtained as the expectation of this distribution, computed by

by = &+ By
aw = ®)

Ew/ev nzj’ + Bu

2 € ZweV. (4.27)
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Algorithm 4: Collapsed Gibbs sampling algorithm for the LDA model.
Input:

D: corpus of documents

|Z]: number of topics to be extracted

«, B: Dirichlet hyperparameters

Output:

¢: distributions of terms in topics

f: topic proportions of documents

1 := Interations; BurnIn := BurnInSteps;
/* Initialization */

foreach d € D do

foreach w € d do

L z ~ uniform();

assign w to z;

S R W N

* Burn-in and update parameters */

q
~

8 foreach i = 1..1 do
foreach d € D do
10 foreach w € d do
n ta. nC), B
z @ @) ;
11 ZZ,GZ ne. o Zw/EV n’. w,—l—ﬁw/
12 assign w to z;

13 if ¢ > BurnIn then
14 update parameters 6 and ¢ using
15 | Eq. 4.25 and Eq. 4.27, respectively;

Sampling algorithm. Having the sampling rule for the topic assignments and formulas
for updating the multinomial parameters (i.e., the topic proportion of a document and the
distribution of terms in a topic) derived, the collapsed Gibbs sampling algorithm for the LDA
model is shown in Algorithm 4. The algorithm first randomly assigns each word to a topic
and then applies the sampling rule to build a Markov chain for the topic assignments. After
the Burn-in stage, the updating rules are employed to derive the multinomial parameters
representing the topic proportion of documents and the distribution of terms in topics.
Given a predefined number of sampling steps I, the algorithm has the time complexity
O(I x |D| x |d| x |Z]).

LDA was initially designed for the extraction of topics from a corpus of documents.
However, it can be employed to cluster observations in a dataset from various applications,
often applying these three assumptions: (1) observations are organized in groups (e.g.,
a group is a document); (2) it is desirable to share clusters among groups (e.g., topics
are shared among documents); (3) both groups as well as observations in each group are
exchangeable. Also, one can extend LDA to applications where each observation in the

dataset is described by multiple features. That is, for each observation, more than one
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feature needs to be jointly considered to compute the likelihood of the observation in a
cluster. These principles of LDA are employed in the r LinkT opic model to discover regional

LinkTopic communities, which is presented in the next section.

4.3 Regional LinkTopic Communities

4.3.1 Introduction

The past couple of years have witnessed a significant increase in research targeted towards
the discovery and analysis of communities in social networks. This interest is driven by
various questions raised in different applications domains, ranging from studying the social
behavior and ties of users in social networks to targeting users with tailored services and
advertisements.

As discussed in Section 2.4, the typical approaches for finding communities rely on the
link structure of users, which is presented as a graph. This leads to the application of dif-
ferent graph clustering algorithms to detect such link-based communities. Recent studies,
however, pay more attention to finding topical communities. By this, topical analysis is
applied to the messages of users to derive topics indicating their interests. The extracted
topics are used as another feature besides the link structures to identify relationships be-
tween users. The key idea is that by leveraging more common features describing users
one can discover more meaningful communities. That is, users in a community exhibit
both structural and hidden semantic links to each others. The main approach to extracting
communities based on this idea is to develop a probabilistic model simulating a process of
generating the observed features associated with users from hidden communities.

In the proposed models (discussed in Section 2.5.6), the two important features, namely
the contextual links of users and the regional aspect of communities, have been either
neglected or paid only very little attention to. Generally, existing models consider all static
links of a user to compute the likelihood of that user in a community. This, however, leads
to the problem of loosing the semantic context of the links. It is also worth to note that a
large proportion of “link users” in a social network is inactive [67, 124]; thus, considering
them in the detection of communities is not that meaningful.

Social networks provide users with a contexrtual link feature that can be associated with
postings. This feature is thought of as one of the underlying reasons motivating users to
spend more time online. For example, a T'witter user can mention other users (e.g., using
@username) in her messages, reply to or retweet a message posted by users she follows. This
is similar to the case on Facebook where a user can tag other users in her comments and
reply to a comment that she is involved or interested in. Even though a user might have
many “link users”, it is intuitive that not all of these are of the same community. This is
because structural links to other users are created for several reasons and at different time

points but it is likely that such users might not have similar topics of interest, and their
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topics change over time. A user tends to tag only others who are involved in a discussion or
interested in what she is sharing. Therefore, instead of employing static links among users,
one better relies on the contextual links associated with messages to extract communities.

In addition to contextual links, another feature that is helpful in finding more mean-
ingful communities is the spatio-temporal proximity of users. The underlying idea is that
co-occurrences of users in time and geographic space indicate some type of social interac-
tion. This holds especially for users having similar interests indicated by their postings and
their contextual links. Such an observation is supported by recent studies on the charac-
teristics of social relationships, which show that co-occurrences of users in spatio-temporal
proximity imply the existence of social links between them [29, 70, 90, 98]. In this respect,
communities tend to be geographically localized. Extracting such regional communities
with topical characteristics leads to practical applications especially for recommendations,
advertisements, and geographically focused social studies, e.g., [65, 114]. This regional
aspect, however, has not been considered in existing studies on the community detection.

To address these shortcomings, we develop a model called rLinkTopic to discover (re-
gional) communities. All three features, namely spatio-temporal proximity, contextual links,
and postings of users in a social network are leveraged in a probabilistic model. The model
considers user occurrences in the network to be created by communities in geographic re-
gions. Specifically, a region determined based on geographic locations of users is modeled as
a mixture of communities. A community is a distribution of users who have similar topics
and contextually link to each other while posting messages to the network. A community is
further characterized by a topic proportion and a degree of geographic localization. Finally,
a topic is a distribution of terms from a vocabulary.

A general scenario of the generative process is as follows. Occurrences of users are first
assigned to regions. Each region is selected in turn to create communities. Each community
is selected to generate users and topics. Each topic is selected to generate words in the
messages of users. Following this probabilistic principle, a user can be a member of more
than one community, and a community can discuss different topics. Also, a community is

constrained to a relatively small geographic area, such as a city or neighborhood.

4.3.2 Preliminaries

In the following, we outline the data model and the concept of regional LinkT opic com-
munities underlying our framework. Notations used throughout this chapter are shown in
Table 4.1. As input to the model, we assume occurrences of users U in a given social net-
work. The concept of user occurrences was given in Def. 3.1. Nevertheless, for the purpose
of generality, we aim at developing a model that is able to extract communities in a social
network where no thread of discussion is associated with the occurrences of users. Other-
wise information about threads is discarded. The user occurrence is therefore reformalized

as follows.
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Table 4.1: Main notations used in the rLinkTopic model for extracting communities based
on spatio-temporal proximity, contextual links, and topics of users.

‘ Notation ‘ Description ‘

set of users in social network, u is a user in U
set of communities, ¢ is a community in C
set of geographic regions, r is a region in R

vocabulary set, w is a term in V

set of community topics, z is a topic in Z

set of community distributions in geographic regions, i.e., § = {0,},r € R

set of user distributions for communities C, i.e., ¢ = {¢.},c € C
set of topic proportions of communities C, i.e., 7 = {m.},c € C
set of term distributions for topics Z, i.e., p = {p.},z € Z
region assignments of the occurrences of users

community assignments of the occurrences of users

topic assignments of the messages of users

RO [(I[C (IS [N QZ

Definition 4.1 (User Occurrence) An occurrence o = (u,loc,msg, f,t) of a user uw € U
in a social network consists of a message msg posted by u at a geographic location loc and at
time point t with an optional set of contextual link users f C U. The message msg contains

a set of words from a vocabulary V.

A user occurrence thus is a formalization of the postings that have (a) a geographic
location attached (geotagged) and (b) links to other users. Semantically, we refer to the link
users f in the occurrence o as contextual links. Two messages, one posted by a Facebook
user and another posted by a Twitter user, both having contextual links (indicated by

boxes) are shown in Figure 4.2.

Josh Constine I'm at the SF Embassy

. . Oh. snap! What's this? I'm tagging
10 minutes ago - Like @GuyKawasak} and @louisgra;ﬂ on @
Facebook and it automatically pulls

their Twitter username! :-)

17 minutes ago from SocialToo

Jesse
| = Jesse Stay

(b)

Figure 4.2: Examples of postings that contain contextual links. (a) a comment on Facebook;
(b) a tweet on Twitter.

For the extraction of communities from such occurrences of users, we make use of snap-
shots of the social network. By this, the temporal aspect is taken into account to determine
users co-occurring in the network within temporal proximity. The snapshot concept defined

in Def. 3.2 is repeated here for a complete formalization of the model.
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Definition 4.2 (Snapshot) Given a set U of users in a social network, the set of occur-
rences of users in U during a time interval At = [ts,t.] is called a snapshot of the network,

denoted sny = {(u,loc,msg, f,t)}, where u € U and t € At.

Practically, a snapshot can be thought of as a set of, for example, geotagged tweets
collected during a 24-hour interval. Note that within a snapshot a user can occur several
times, meaning that several postings of a user might appear in one snapshot at possibly
different geographic locations.

Having the concept of snapshots formalized, a social network is considered a sequence
of snapshots, i.e., SN = {snq, sng, ..., snp}, which provides us with the underlying data
model for the extraction of the regional LinkT opic communities. Following traditional topic
modeling, we consider a community as a multinomial distribution of users in U. Formally,
a community c¢ is represented by a multinomial parameter ¢. = {¢cn}, v € U. Each
¢cu is the conditional probability of user w in community ¢, denoted P(u|¢.), such that
> wev P(uloe) = 1. It is noted that the membership of a user in a community is modeled
by a likelihood measure, therefore, a user can be a member of more than one community.

We detail how regional LinkTopic communities are extracted in the following section.

4.4 rLinkTopic Probabilistic Model

This section presents the rLinkTopic model in detail. As mentioned above, there are three
features that are considered for computing the likelihood of a user in a community: contex-
tual links, topics of interest, and spatio-temporal proximity of users. In the following, we
first explain how the first two features are employed (Section 4.4.1) and then introduce a
geographic region model to address the last feature (Section 4.4.2). The generative process
and the posterior estimation for the rLinkT opic model are presented in Section 4.4.3 and

Section 4.4.4, respectively.

4.4.1 Joint Contextual Links and Topics

Given an occurrence o = (u, loc, msg, f,t) of a user u, the idea is that by jointly searching for
the associated features, i.e., user u, users o. f that u interacts with, and the topic indicated by
0.msg, one can find which community this occurrence of u should be assigned to. The first
observed feature to be considered is the set o. f of links of u with other users in a community.
If v and the contextual links o.f occur in the same community then it is a good indicator
that this occurrence of u belongs to that community. In terms of the generative scenario,
this property is specified as follows. Once a community c is sampled for u regarding the
occurrence o = (u,loc, msg, f,t), all users that u interacts with in this occurrence are also
assigned to community c. This is intuitive because users in the interaction associated with

a posting are clearly related to each other in the context described by this posting.
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The second feature is the similarity of the posting o.msg with the topics of a community.
For this, we make use of a single topic feature for each posting of a user. This is because a
posting is short and normally addresses exactly one topic that the user is currently interested
in. An occurrence o should be assigned to a community whose topics include the topic
related to the posting 0.msg.

Users in community ¢ share common interests in a mixture of topics Z that indicates
the topic proportion of the community. This topic proportion is modeled as a multinomial
parameter m. = {7 .}, z € Z. Each m. is the likelihood of the topic z in the community e,
denoted P(z|r.), such that ) ., P(z|m.) = 1. A topic z is (again) considered a multinomial
distribution of terms in the vocabulary V, ie., ¢, = {¢.w}, w € V. Each ¢,,, is the
likelihood of term w in topic z, denoted P(wlep.), such that ) i P(w|p.) = 1.

4.4.2 Geographic Region Model

This section introduces an approach to add information about the geographic locations of
users to the model so that not only the contextual links and topics but also the spatio-
temporal proximity of users are taken into account for extracting communities. The idea
is that users co-occurring in a social network within spatio-temporal proximity are more
likely to be related compared to others. In the setting of community detection, such users
should have a high likelihood to be in the same community, given the existence of contextual
links between them and the similarity of their topics. The model therefore needs to use
information about the geographic locations of users within each snapshot, i.e., besides the
contextual links and topics, to compute their membership in communities. To add this
property to the model, we adopt the method developed in the Spatial LDA (SLDA) model
[119] to organize occurrences of users in each snapshot to geographic regions. The goal is
that the occurrences of nearby users are more likely to be assigned to the same regions. A
brief review of the main properties of the SLDA model (for details, see [119]): developed for
applications in computer vision, SLDA is an extension of LDA for detecting object classes
(topics) in a corpus of images. For this, each object class is modeled as a distribution of
image patches (called visual words) that appear close to each other in images. The key
idea of SLDA is that, instead of generating directly an image as would be done in the LDA
model, it generates an image through sampling close visual words into so-called documents.
Each document is considered to contain hidden object classes. By this, a document is
a random variable representing a distribution of visual words in spatial proximity and is
further modeled as a distribution of the object classes from which visual words have been
generated.

In our adoption of the SLDA model, snapshots introduced in the previous section corre-
spond to images, regions to documents, and occurrences of users to visual words. The idea
of SLDA is employed in our rLinkTopic model as follows. For each snapshot sn:, a number

of so-called regions Ry is generated. This is done by modeling the spatial distribution of
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occurrences of users in snapshot sn; as a mixture of a number of Gaussians with a prior
covariance. Each Gaussian is intuitively considered a region consisting of occurrences of
users in spatial proximity. Each region r € R; is characterized by three components: a
snapshot index t indicating from which snapshot it has been generated, a representative
location (the mean of the Gaussian), and a hidden distribution of occurrences of users.
The steps to identify the representative locations of regions and to sample occurrences
of users to regions are as follows. Occurrences of each user v who occurs more than a
predefined number of times, specified by a threshold minCount, in a snapshot sn; are
sampled to compute a representative location of u. This location is used to specify a center
location of a region. The center location of region r is denoted loc,.. The identified center
locations are then filtered based on the density of their neighborhood to merge regions.
That is, if two center locations are located sufficiently close to each other, specified by a
distance threshold minRad, then they are removed and a new one is derived as the mean
point of them. The sampling process to assign occurrence o to a region is performed by the

following uniform Gaussian mixture model.
P(o,r) = P(r)P(o|r) where P(r) = Uniform() and P(o|r) = N (loc,|locy, o). (4.28)

The likelihood of occurrence o being assigned to region r depends on the distance be-
tween the respective locations loc, and loc,. The closer the locations, the higher the like-
lihood that o will be assigned to r. Based on this concept of regions, occurrences of users
that often co-occur in spatial proximity in a snapshot are more likely to appear in the same
regions.

After accomplishing the above steps, a complete set Ry = {r1,72,...,7|r,} of regions
is obtained for snapshot sn;. We use R to denote the set of all regions generated from
all snapshots of the network. A sample result of the region assignments computed by our
rLinkTopic model applied to a Twitter dataset collected from England during the time
between June 15 and June 20, 2012 is shown in Figure 4.3.

Having such regions identified, the model derives communities from regions instead of
snapshots. Particularly, each region is considered a mixture of communities being extracted.
As a result, users that co-occur in the network within spatio-temporal proximity tend to be
sampled into the same community; this is because their occurrences have been assigned to
the same regions. The mixture of communities in a region is represented by a multinomial
parameter 0, = {0,.}, c € C. Each 0, . is the conditional probability of community ¢ in
region r, denoted P(c|0,), such that > .~ P(c[f,) = 1.

Putting all together, our generative model samples occurrences of users to regions and,
at the same time, discovers communities of users having joint contextual links and similar

topics within spatio-temporal proximity.

84



latitude
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51.0

longitute

Figure 4.3: A sample result of the region assignments obtained from the rLinkT opic model.
Regions are distinguished by colors. This is the result of running the model on a Twitter
dataset collected from England during the time between June 15 and June 20, 2012.

4.4.3 Generative Process

Based on the above descriptions, for presenting the generative process, we first give a short

summary of the components in the rLinkTopic model as follows.

For each occurrence o = (u,loc, msg, f,t) in snapshot sn;, there are four observed

features u, loc, msg, and f need to be generated from the model.

Each region r in snapshot sn; has a prior representative location specified by loc,,

and is formed by a mixture of communities represented by 6,..

Each community c is a distribution of users, denoted ¢., and has a topic proportion

described by 7.

. Each topic z is a distribution of terms, represented by ..

. For each snapshot sn;, we employ a uniform distribution 7; to setup a mixture of

Gaussians for assigning occurrences of users to the regions created from sny.

. All multinomial parameters ¢., 6., 7., and ¢, in the model are sampled using a

Dirichlet prior with the corresponding hyperparameters 3, «, 7, and pu.

The graphical model of rLinkT opic is shown in Figure 4.4 where the observed features

are represented by shaded variables. The generative process of the rLinkT opic model is as

follows.

85



Tt

| L loc,,

Ry

|o.7nsg|!
L

C c

Figure 4.4: Graphical model presenting the generative process of rLinkTopic to extract
communities based on spatio-temporal proximity, contextual links, and topics of users.

1. sample distributions of users in communities
¢ = {gf)c ~ DZT‘U‘(B)}, ceC

2. sample topic proportions for communities
7 = {7~ Dir|z(v)}, c€C

3. sample distributions of terms in topics
¢ ={¢z ~ Diry|(w}, z€ 2

4. for each snapshot sn;

4.1. sample the distribution of communities for each region in R;
Gt = {97« ~ DiT’\q(O&)}, re Ry

4.2. for each occurrence o in snapshot sn;

a.

b.

sample a region r, from a uniform distribution P(7,|n;)

sample the geographic location of o from the distribution P(loc,|loc;,, o), which is

derived from a Gaussian kernel as follows
dist(loco,locr,) )

P(locyllocy,,0) x exp(— =3

. sample a community index ¢, ~ Mult(6y,,)
. sample the user u, ~ Mult(¢e,)

. sample link users o.f

fo=A{u ~ Mult(¢e,)}, v € o.f
sample a topic index z, ~ Mult(m,,)

sample words in the posting o.msg
msgo = {w ~ Mult(¢,,)}, w € 0o.msg
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4.4.4 Posterior Estimation for rLinkTopic

In the rLinkTopic model, only user u, who sends the message, contextual links f,, and
location loc, of user u, are observed for a given user occurrence o. Other variables including
the (1) multinomial parameters: the distribution 6, of communities in a region, distribution
¢ of users in a community, topic proportion 7. of a community, and distribution ¢, of
terms in a topic; and (2) the assignment variables: the region assignment r,, community
assignment c,, and topic assignment z,; are hidden variables. This section presents steps
to derive a collapsed Gibbs sampling algorithm to compute these hidden variables.
Dirichlet prior for multinomial parameters. The model extracts a set of com-
munities C, each of which is considered a multinomial distribution of users U, denoted
¢ = {peut,u € U. Each ¢, is sampled from a Dirichlet prior with a |U|-dimensional
hyperparameter . The joint distribution of ¢ = {¢.} is

P(¢|8) = [[ P(¢e:8) 2 [] Dir(e; B). (4.29)

ceC ceC

Each community ¢ has a topic proportion, denoted 7. = {m. .}, 2 € Z, which is sampled
from a Dirichlet prior with a |Z|-dimensional hyperparameter . The joint distribution of
m={mt},ceCis

P(rly) = H P(rgy) 2 H Dir(me; ). (4.30)

ceC ceC
Each topic z is a mixture of terms V, denoted ¢, = {¢.},w € V, which is sampled
from a Dirichlet prior with a |V|-dimensional hyperparameter p. The joint distribution of
o={p.},z€ Zis

P(plp) = [[ Plezim) = T Dir(ez; ). (4.31)
z2€Z z€Z

For each snapshot sn;, there are |R;| distributions of communities in regions Ry, i.e,
0 = {0,},r € Ry, where 0, = {0, .},c € C. Each 0, is sampled from a Dirichlet prior with

a |C|-dimensional hyperparameter o. The joint distribution of 6; is

P(Oy|ar) = H P(f,;a) 2 H Dir(6,; o). (4.32)

rcRy reR;
Joint distribution of the model. For an occurrence o = (u, loc, msg, f,t) of user u in
snapshot sn;, all associated features including the observed and hidden ones are generated

by the following procedure.

e The region r, that occurrence o is assigned to is sampled from a uniform distribution

1. The conditional probability of r, is denoted P(r,|n;).

e The likelihood of the geographic location of o in region 7, is P(loc,|loc,,, o) that is

derived from a Gaussian kernel, where o is a prior standard deviation.
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e The conditional probability of ¢,, i.e., the community that u belongs to, given the

distributions 6; of communities in regions and region r,, is P(co|0¢,r,)-

e The conditional probability of u,, i.e., the user u is sampled for occurrence o, and

contextual links o. f, given community ¢, and the distributions of users in communities

(¢)a is P(u0|¢Co) Hu’Eo,f P(ul|¢co)'
e The conditional probability of z,, i.e., the topic that is sampled for message msg,

given the proportions of topics in communities, i.e., 7, and community ¢, is P (2|7, ).

e The conditional probability of message 0.msg in topic 2o i8 [ [,,c0 msq £ (W|¢2,)-

Therefore, the joint distribution of occurrence o = (u,loc, msg, f,t) in snapshot sn; is

P(07 ¢77T7Q070t77,0700720’/87’77/1’7(}77”70-) = (433)
P(¢[B)P(m|y)P(p|p) %
P(0:|a) P(ro|n:) P(loce|locy,, o)X
P(colOtr,) P(uo|de,) H P(u|¢e,) X

u'€o.f
P(zo|me,) H P(w|gz,).

weo.msg

By employing the assumption that occurrences of users are independently and identically
distributed, the joint distribution of occurrences in all snapshots SN = {snq, sng, ..., snp}

is

P(SN,¢,m,¢,0,7,¢,2|8,7, 1, a,m, 0) = P(¢|B) P(7|y) Pl )
T
HP(9t|a) H P(ro|ne) P(loco|locy,, 0)P(colOtr, ) P(tio|de, ) H P(u'|¢e,)P(zo|mec,) H P(wle,),
t=1 0ESN u'€o.f wEo.Mmsg

(*) - occurrences in one snapshot

(4.34)

where r, ¢, and z represent the region assignments, community assignments, and topic
assignments, respectively, of all user occurrences in the network.

The marginal probability of the whole network is analytically obtained from the joint
distribution by integrating over all multinomial parameters ¢, m, ¢, and #; and summing

over regions, communities, and topics, which is mathematically presented as follows®.

RCZ
P(SN|B,, 1,7, 0) / / / / P(SN, 6,7,,0,75¢, 2]-)dpdrdgdd  (4.35)

4In Eq. 4.35 and other equations presented next, if not otherwise specified, the dot “” is used to denote
all hyperparameters in the model, i.e., - £ 8,7, u, a, 1, 0.
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Applying Bayes’ theorem, the posterior distribution of the hidden variables ¢, 7, ¢, 0,

r, ¢, and z is analytically obtained by

P(SN,¢,m,0,0,7,c,2|5,7, 1, 0,1, 0)
P(SN|B,~,p, a,n,0)

P(p,m,0,0,7y¢,z|SN; B, 7, 1,0, m,0) = (4.36)

Because the marginal probability of the network is intractable, the above posterior
distribution cannot be exactly derived. As a typical approach, we develop a collapsed
Gibbs sampling algorithm to approximate the distributions of the hidden variables from the
joint distribution of the model. For this purpose, we first represent the joint distribution
of the model as independent terms and then apply the conjugacy between: P(¢|8) with
P(uolpe,) and P(u;, € o.flpc,); P(fe|ar) with P(colf,); P(m]y) with P(zo|m,); and P(¢|u)
with P(w € 0.msg|p,,) to integrate out multinomial parameters ¢, 8, w, and . The steps

in the simplification are presented as follows.
First, the term denoted by (*) in the joint distribution of the model derived in Eq. 4.34
is restructured as shown in Eq. 4.37.

(x) = H P(ro|n)P(loc,|locy,, o) x H P(colbt,r,) % H Pluo|¢c,) H P(u'|¢e,)

oEsn, o€sn, o€sny u'€o.f
(I) (I1) (II1)
x I PGolme)x TT TI Pwle-,) (4.37)
o€sn, 0€sns wEo.msg
(v) V)

Note that in Eq. 4.37 (I) does not depend on any multinomial parameter, while each of
the other terms depends only on one multinomial parameter. In particular, (I7) depends
on 0y, (IIT) depends on ¢, (IV) depends on 7, and (V') depends on ¢. Employing such
simplifications, the joint distribution of the model is now rewritten as follows.

T
P(SN7 ¢77T7@797T9C7Z|ﬂ777/‘7a7n70) = H H P(TO|T])P(ZOCO|ZOCTO7(T) X (I)
t=1o0€Esny
T
[1P®0) T] Pleolbrr,) x (I1)
t=1 oEsng
T
P@IB) [T T Pluolee) T P(I6e,) x (I11)
t=1o0Esny uw' Eo.f
T
P T II PGolme,) x (V)
T
Pl T II 1I Pewle-) (V) (4.38)

t=1o0€Esn; wE€o.msg
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Table 4.2: Notations used to present the count variables in the rLinkTopic model.

Symbol | Description
n((f) number of occurrences in region r that are assigned to community ¢
(C) number of occurrences of user u that are assigned to community ¢
Sf)u number of times user u is contextually linked by other users in community ¢
n&,) number of occurrences of term w that are assigned to topic z
n@ number of messages in community ¢ that are assigned to topic z

By applying Eq. 4.29 to Eq. 4.32, and using the notations defined in Table 4.2, each
term in Eq. 4.38 is further simplified as follows®:

due to ¢, € C and 1, € R

T T
un=JIT] Pelo) [ Pleolbrr) H H P@,la) ] T Peelo-™"
t=1 reR, o0Esny t=1recR; reR; ceC
T
_ HHP9|04 [T 2o HH 1L <1 I o
t=1reR; ceC t=1reR; eta ceC ceC

x H IT IT6m " (a39)

t=1reR; ceC

due to ¢, € C and u, € U

T
1P ] II Plwolse) JI P@lee,) =TT Plocl® I ] Plulge)™ s

(II1) =
ceC t=1o0€Esn; u'€o.f ceC ceCuelU
c n 71( )
_ I1 P(6.18) T] Pluléo) “*””—HBPM Hdﬁu—lm”“"
ceC uclU ce uelU
n{O+nl) +, -1
X ¢('7;
(4.40)
. due to c, € C and 2z, € Z
@)= TP ] II Polre) = [T Pk T I Plelmo™’
ceC t=1o0€Esn; ceC ceC zeZ
_ [T #treo) [T Ptetmer = 11 gy L T2
ceC z€Z ce 2€Z
x H IT = ni a1 (4.41)
ceC zeZ

5For convenience, the normalizing constant of the Dirichlet distribution computed using hyperparameters
I1 z;,€X I(z;)

is presented in terms of the Beta function: Beta(X) = o e
zeX Ti
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due to z, € Z and w € V

11 %wmzﬂmmmﬂnfmww

W= J] Ple:ln)

=

z€Z t=1o0€sns w€o.msg z€Z z€Z wevV
(=)
= [T Ple:lw TT Pwle)™ = T = Bem H rions | e
z€Z weV z€Z weV
(=), _
o H [T ¢a ™" (442)

zeZ wevV

By substituting the results of Eq. 4.39 to Eq. 4.42 for the corresponding terms in Eq. 4.38,
the joint distribution of the model becomes

P(SN,¢,m,¢,0,7,¢,2|B,7,1,0,1,0 cxH [T PCrolne)Pliocs|iocy,, )%

t=1o0€Esn;

T ngr >+a 1 nle >+n(c +Bu— <c>+ 1 () _
ITIT ITere " < I IT ¢ RN IR | A

t=1reR; ceC ceCuelU ceC zeZ zeZ weV
(4.43)

Generally, the posterior distribution P(¢,,p,0,r,¢c,z|SN,B,7, 1, a,n,0) can be ap-
proximated by sampling from the above distribution. However, for efficiency purposes, as
presented in the discussion of the LDA model (Section 4.2.2), we integrate out multino-
mial parameters ¢, w, @, and 0 in order to build a collapsed Gibbs sampling for the model.
Particularly, the joint distribution of the region assignments, community assignments, and
topic assignments of all occurrences of users in the network is®

P(ry e, 2ISN: B, v, 1y 0, 0) //// (6,0, 0,7 € 21SN; B, 7, 1, @y, 0)dipdmd pld

ox H H P(ro|n)P(loco|loc,,, o /H H Her(c tac—1lgg.

t=1o0€Esn; t=1reR; ceC
/H TT ou ™ ag x /HH B X/l_[ [T oii e, (4.44)
cECuEU ceC zeZ ¥ 2eZwevV

Each integral term in Eq. 4.44 is then computed as follows:

/H T1 16w a0 = H II / TT 02" ap, = T Hecc ™ +a6) (4.45)

t=1reR; ceC t=1rcR; O ceC reR F ZCEC nC + Oé()

) yn ny +ny I'(n @ u
/HH n{ 4 fu+ﬂu a6 = H/ H¢()+()+[3u d¢c:HHUEU ((C)+n +ﬂ)

¢ ccCuel ceC’ b ueu cec P yernu + nf.u + Bu)
(4.46)

Note that the rule 3" 2o, f@gly) =22, (f(z) 32, 9() =2, f(2) 32, 9(y) is applied in Eq. 4.44.
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nte
LIt I f T an = U002

ceC zeZ ceC e zeZ ceC F(Zzeznz +72)

/ I 1T @it =] / [T e e = I Huev I n“’ ) (4.48)

¥ 2€Z wev 2€Z 7Pz weVv zGZF wev”w +/4w)

Finally, by applying the results of Eq. 4.45, Eq. 4.46, Eq. 4.47, and Eq. 4.48 to the
corresponding terms in Eq. 4.44, the joint distribution of the assignment variables r, ¢, and
z is obtained:

Mece T + o)
P(r,c, 2| SN; 8,7, 1, 0,1, 0) o || [I Plroln)Piocolioc,, o)< JT << G
t=1o0€Esn, reR F(Zcec‘ +aC)

(T1) (T2)

1 [Loey D(ns +n‘f‘L + Bu) 1 e T +72) <11 [Tuev I +“"’) (4.49)

ceC F(ZueU nq(f) + nf wt Bu) ceC F(ZzEZ n” +72) 2€Z I( Zwev JF fw)

(T) (T4) (Ts)

One can intuitively interpret the meaning of Eq. 4.49 as follows. The first term T}
is the joint distribution of geographic locations of users U in regions R, which is derived
from a uniform Gaussian mixture model. The second term 75 is the joint distribution
of communities C' in regions R. The third term is the joint distribution of users U in
communities C. The forth term T}y is the joint distribution of topics Z in communities C,
and the last term T5 is the joint distribution of terms V' in topics Z.

Note that r, ¢, and z are the region assignments, community assignments, and topic
assignments of all occurrences of users, respectively. To derive the Gibbs sampling rules for
these assignments for a particular occurrence o = (u, loc, msg, f,t), given such assignments

of other occurrences, the joint distribution in Eq. 4.49 is rewritten as

P("'mcmzo77'—o,c—o7z—o|SN;')
P(Ir7 C, Z‘SN, /67 Y Ky GG T, U) = P(TO7 Co, ZO‘T—O, C_oy2—o0; SNa ')P(T—O’ C_o, Z—O|SN; ')7
(4.50)

where 1, ¢,, and z, are the region assignment, community assignment, and topic assign-

ment, respectively, of occurrence o; and r_,, c_o, and z_, are the respective assignments
of all other occurrences. The joint distribution of the region assignment, community assign-
ment, and topic assignment of occurrence o given such assignments of other occurrences is

therefore derived from

P(r,c,z|SN;-
P(T07caazo|r—ov C_o, z—07SN§57'77,U/aO‘77770') = P(,,, ( ; ’ L |S)N ) (4‘51)
—09y*“~>—0Y~—0 9
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Note that the only difference between the numerator and the denominator in Eq. 4.51 is
that the numerator is the full joint distribution of the region, community, and topic assign-
ments of all occurrences whereas such assignments of the currently considered occurrence o
are not being counted in the denominator. By using the notations T4, T3, T3, T4, and T5 in
Eq. 4.49 and defining the corresponding terms T 1, T2, 103, T4, and T_, 5 where
information about the assignments of o is removed, the joint distribution of the assignments

of o can be represented as follows.

P(T‘,C,Z|SN;-) T1 T2 T3 T4 T5
P — _ _ SN‘ . = —
(T’o, Co, Zo"’" 0yC—0y2—0, ) ) P(’I"_o, C—o, Z_O‘SN; ) T—o,l T_072 T_073 T—o,4 T_075
(4.52)

Since we are interested in the region, community, and topic assignments of the currently
considered occurrence o = (u,loc, msg, f,t) in snapshot sn;, information in P(r, ¢, z|SN;-)
and in P(r_qo,C—_0,2_0|SN;-) that is independent of such assignments can be discarded.
Such independent information is identified based on the underlying assumption of the local
Markov property employed in the model.

In the following, independent information in each term 7; in Eq. 4.52 regarding the
region, community, and topic assignments of o is first removed, and then each resulting
term T; is presented in terms of T_,; for further simplification. Also, the same convention
used to define T_,; is applied for the notations introduced in Table 4.2. For example,
n(_rg?co denotes the number of occurrences in region 7, that were assigned to community c,
excluding o = (u, loc, msg, f,t) that is currently considered.

Region assignment. There are two terms 77 and 75 in P(r, ¢, 2|SN;-) (Eq. 4.49) that
contribute to the likelihood of an occurrence o in a region r. T7 is the joint distribution of the
geographic locations of users U in regions R. T3 is the joint distribution of communities C'
in regions R. We consider 7T} here and leave T5 for the next discussion of the distribution of
communities in regions. The likelihood computed by 17 of occurrence o in region r, depends
only on the spatial distance between o and the representative location of r,. The geographic
locations of other occurrences are independent of the likelihood of o in r,. Therefore, T, 1
is independent of 77, and T} itself can be reduced to retain only the information derived

from o. Particularly, we have

Ty
T—o,l

T
xT) = H H P(ro|ne) P(loco|locy.,, ) o< P(ro|n:) P(loc,|loc,, , o). (4.53)

t=1o0€snt

Independence of communities. The likelihood of community ¢, in region r, is inde-
pendent of all communities in other regions and other communities in region r,. Therefore,

the second term 15 in Eq. 4.49 is simplified by
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(ro)
T2 = H HCEC + Oéc) _ HCEC F(nc + aC H HCEC + ab)

rer P(Xcecm (r) +ac)  T(X.ecmne &) + o) reR\r, F(ZCEC )+ac)

x Mee D0 +a0) _ T +0e) Tleen, T +a0)

D(Yeeent™ + ac) D(Soeent™ +ac)
Il +a,,)  Ta+n") +a.)
b M(Cece ™ +a0) T+ Do nlsh + ac)
"), +a,) T +ac,) (n"2). +ac,)

= ) T ) = 2 (o) X T—O,2' (454)
(ZCEC n—o,c =+ Oéc) (ZCEC n—o c =+ O(c) (ZCEC n—o c =+ Oéc)

Community assignment. The likelihood of occurrence o in community ¢, only de-
pends on the occurrences of user u, in that community. The community assignments of
the occurrences of other users, and of the occurrences of user u, in other communities are
independent of the likelihood of o in ¢,. Therefore, such independent formation in the third
term T3 in Eq. 4.49 is removed as follows.

H [lucv F(”gf) Jrngfczﬁrﬁu) ~ uer T v +n(°°) ) H [lucv F(”Sf) Jr”gfczﬂrﬂu)

b e T e nl + 0% 48 T(C,eun °)+n(c°)+ Bu) ccine, T pey i + 0, + Ba)
Maco T 40 + 8 T +08 + Bu) Tuewa, TS + 0% + 5,)
o (S ey n (co)+n<co>+5u) (S, n (co)+n(co)+6u)
T(n? +nl%) + B.,) L1 +n, +nf) +8u)
B r@uew&%)m‘% T8 DO+ Y n+ 0l 4 8)
_ S D 4 B) TS, 4 B) S, ) B
- (Zueun(f;)u+nfu B0 DTy 1 4150 4 B0) (D nCoa 40 1)
(4.55)

Independence of topics. The likelihood of topic z, in community ¢, is independent of
the topic proportion of other communities and the likelihood of other topics in community
¢o- Therefore, the forth term Ty in Eq. 4.49 is reduced as follows.

T4 = H HZEZ (C) +’Yz) _ HZGZ F( (o +A/Z H HZGZ (C) +’Yz) o HZGZ F( (eo) +’yz)
ceC (Zzeznz +72) F(Zzeznz D)+’Yz ceC\c,, F(Zzeznz)""}’z) F(Ezezni )+7z)

B F(”go °) t Vo) HzGZ\zo F<n(z )y Yz) N F(n(zo") +7.,) I+ n(fg)zo +92,)
D(X.eynt™ +7.) T(S ., n +7.) TA+Y..,n) +7.)
(%), 4 22) D0, +7e,) (5t )
= Co Co = Co —0,4
(Coer e 49 Dy +72) (Daes 0ok +72)
(4.56)
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Topic assignment. The likelihood of any term in other topics, and the likelihood of
terms not occurring in message o.msg in topic z, are independent of the assignment of
words in 0.msg to z,. In other words, the assignment of words in 0.msg to topic z, only
depends on the likelihood of terms occurring in 0.msg in topic z,. Therefore, the last term
Ty in Eq. 4.49 is simplified by

T Mocr P04 +100) _ ey P07 4 10) - ey T2 + )

Ty = =
ez T2 wev ngv) ) F(Zwev ”wo) + Hw) 2€2\ 2o (ZwEV nw) + pw)
. HwEV F( o) + Hw ) - Hweo.msg F( o) + Mw) _ Hweo msg F(?’mesg + n&;)w + :U/w)
F(Zwev ns}zn) + faw) F(ZwGV nguzn) + ) I'(n.msg + ZwGV n(fw)w + fbw)
(4.57)

where (1) ny.msg is the number of occurrences of term w in message o0.msg; (2) n(_zfu)ﬂw

is the number occurrences of term w assigned to topic z, excluding the occurrences of w
in 0.msg; (3) n.msg is the number of words in o.msg. By applying the property of the

Gamma function, i.e., I'(z + 1) = 2I'(x), to the numerator of Eq. 4.57, we have

[I Towmsg+nS), + )= [ (rwmsg—1+n%, + p)x

weo.msyg weo.msg

(nyw.msg — 2 + (_Z;)w + phw)..- (0 (_w),w + Mw)r(”(—zfu),w + fhw)

Ny .MSG

= I I G-1+n% +m)x J] T0E,+m). (4.58)

weo.msg i=1 weo0.Mmsg

numerator of T_, 5

Similarly, the denominator of Eq. 4.57 is restructured as

D(nmsg+ Y ), + ) = (nmsg — 1+ > %)+ p) x

weV weV
(nmsg_Q—i_Zn—ww—i_Mw Z”(—Z&),w‘f‘ﬂw Zn—ww—i_u’w
weV weV weV
n.msg
= H 1+Zn(ji)w—i—uw x I'( Zn_ww—i—,uw . (4.59)
i=1 weV weV

denominator of T_, 5

Substituting the numerator and the denominator of Eq. 4.57 by the results of Eq. 4.58
and Eq. 4.59, respectively, term 75 becomes

X T_os5. (4.60)

(2) mumsg ;g 4 o)
T5 H Hwev (nw +.Uw) o Hweomsg Hz 1 ( n—ww K )

i D ey 1) ) TEETG =1+ Y ey 1720 + )

Finally, by applying the results of Eq. 4.53, Eq. 4.54, Eq. 4.55, Eq. 4.56, and Eq. 4.60
to the corresponding terms in Eq. 4.52, the joint distribution of the region assignment,
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community assignment, and topic assignment of occurrence o = (u,loc,msg, f,t) given
such assignments of other occurrences is

(ro)
nfo,co + aCu

ZCGC n(jg,)c + o

P(76,¢C0,20|T =0y €C—03 Z—0, SN; 8,7, i1, at,n, 0) = P(ro|ne) P(loc,|loc,,, o) x

S e B 0 e Tlueomsg I ™6 = 14050, + )
ZuGU n(fg)u + ng‘cz) + ﬁu ZzGZ n(fg,)z + Yz H?:qu(l -1+ Zwev n(fic;))w + Mw)

(4.61)

Based on Eq. 4.61, the sampling rule for each assignment variable, i.e., r,, ¢y, and z,, is
then derived by removing terms that are independent of the likelihood of such a particular
assignment. For example, to compute the likelihood of occurrence o = (u,loc, msg, f,t) in
region r, given that o is assigned to community ¢, and topic z,, only the first two terms in
Eq. 4.61 are taken into account. The first term measures how close the geographic location
of occurrence o is to the representative location of region r. The second term is the likelihood

of community ¢, in region r. Details of the sampling rules are presented as follows.
1. Region assignment sampling rule:

(r)
nfo,co + aCo

P(ro :T|CO7Zo>r—oac—oaz—oaSN§') = P(T\Ut)P(IOCoUOCmU) X )
Yeec o, t+ e
(r)
lloc,, loc, | n_,. +ac,
x exp(— = ) X (4.62)

ZCGC n(jz)),c + o

(r)

—o,c

munity ¢ excluding o.

where n is the number of occurrences of users in region r that were assigned to com-

2. Community assignment sampling rule:

(o) (o) (o)
n_ +n_ + Bu, n-° + o
P(co = c|ro,20,C—0yT—052—0, SN; ) O’%(C) O’f'(Z; Y x O’ET ) c
EuEU Mo + nfo,f.u + ﬁu EC'EC n—;,c’ + e
n(fct))yzo + ,YZO

x . (4.63)
EZEZ n(*t)xz + Vz

(c)

—0,Uo
is the number of times u, is contextually linked by other users in community c;

(C()),f~“ are computed similarly to n(f())uo and n(f()) Foaig?

where n is the number of occurrences of user u, that were assigned to community c;

(©)

—o,f.uo

(fc),u and n'

(c)

—0,z

n
n respectively, but applied to
user u; n is the number of postings in community ¢ that were assigned to topic z. All

count variables are computed with the exclusion of occurrence o that is currently considered.
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3. Topic assignment sampling rule:

(—cg)z + V= X HwEO msg H:Lujlmsg( 1 + n(—zq)u w + Nw)

P(ZO:Z‘TO7CO7T—O7C—O7Z:—O7SN;') X (c ) n.msg z)
Zz ez n_; 2 T Hz 1 (i—1+ Zwev n—w w T Hw)
(4.64)

(2)

where n"; ., is the number of occurrences of term w that were assigned to topic z excluding

the occurrences of w in message 0.msg.

Updating multinomial parameters from assignment samples. Given a sample
(ryc, z) of the region assignments, community assignments, and topic assignments of all
occurrences, the posterior distributions of (1) users in a community, i.e., ¢., (2) communities
in a region, i.e., 6,, (3) topics of a community, i.e., 7., and (4) terms in a topic, i.e., @,
are then derived. To be precise, let ¢, denote the occurrences assigned to community
¢; ¢, denote the community assignments of occurrences in region r; z. denote the topic
assignments of messages of community ¢; and z, denote the words assigned to topic z, then

¢c, 0r, T, and @, are obtained as follows.

1. Distribution of users in a community. Given the occurrences assigned to com-
munity ¢, the distribution of users in ¢ is

P(ee,¢elB) _  Plee|de) P(¢c|B)
P(cc|B) Sy, Plec|de) P(¢c|B)de

Hoecc P(uo|9c) Hu’Eo.f P |pc)P(éc|B)
quc I—[oecC P(u0|¢c) Hu/EO.f P(ul|¢c)P(¢c‘ﬁ)d¢c

n(e) 1, ()
HuEU P(u|¢c)”u +nf’up(¢c|ﬂ) . HuEU ¢
nLc) nl® (c) (e _
f¢c HUGU Plulg.) : fAuP((bCW)dqbc fab + a Bet}z(ﬂ) HuEU ¢ffh 1d¢c

ueU
D(Cuev i) + nﬁfl H oo (O +n), 48, -1
HuEU F( v +tn u uclU

P(dclee; B)

(e) 4 ()
R RN | 11 PPBu=1
Beta(B) 1luelU Yec,u

= Dir(¢c|n' + B), (4.65)

where n(®) = (n,; © —i—ngci) uel.
Having the posterior distribution of ¢. identified as the Dirichlet distribution
Dir(¢e|n'® + B), the likelihood of user w in community ¢, i.e., beu, is estimated as

the expectation of Dir(¢.|n'® + 3), computed as

(C) +nfu+Bu

ZU’GU nic/) + nf.u’ + Bu/

QZ)c,u = ,ceCiuel. (466)
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2. Distribution of communities in a region. Given the community assignments of

the occurrences in region r, the distribution of communities in 7 is

P(O,]cri0) = P(Or,c;|a) _ P(er|0r)P(60r|a) [L,e, P(col0r)P(0r|cx)
e P(er|a) fe (¢, |0,)P(0,|) feT [Loer P(co|0 YP(0,|a)do,
HCEC (0’6 )nc (er‘a) _ HCGC 9?0 Beta(a) HCGC 038_1

fﬁ ceC P(clf, )n° P(GT]a)dHT fer Hcec Q?fé W HceC Hgié_lder

T r) c "
_ (Zcec n(cr) + a.) H ezé)JraCfl — DiT’(Qr’n(r) + ), (4.67)
[leec T(ne” +ac) cec

where n(") = <n£r)>, ceC.
The likelihood of community ¢ in region 7 is estimated as the expectation of Dir(6,|n(") +

a) for the component 6, ., computed as

MO
Zc EC’n( ) +ag

Orc = , 7€ R,ceC. (4.68)

3. Topic proportion of a community. Given the topic assignments of the messages

of community ¢, the proportion of topics in ¢ is

P(re|ze; ) P(ze,mc|y) _ P(zc|me)P(me|y) . Hmngzc P(zm89|7rC)P(7TC|’7)
e P(zc|v) P(zc|v) fm. HmngzC (2msg|me) P(e|y)dme
(c) (c) 1 L —1

HzeZ P(’Z‘T‘-C)nz P(T['Ch/) HZEZ ¢z Beta( )HZEZ 7ng

- () nlo
fﬂ'c HZGZP Z|7T0)nz P(ﬂ-Ch/)dﬂ-C f HZGZ 7Tcz Beta Beta(v) HzGZ 7Tcz 1d7Tc

r © 4 ©
_ (ZzGZ n(zc) V) H TrZE +v-—1 DZT(Wc|n +7), (4.69)
HzEZ F(nz +72) 2€Z

where n(®) = (ngc)), zeZ.

The likelihood of topic 2z in community c¢ is obtained from the expectation of

Dir(me|n(®) 4 ) for the component m, ., computed as

n + .

Zz EZn( ) +’YZ'

Ten = ,ceC,ze Z. (4.70)

)
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4. Distribution of terms in a topic. Given words assigned to topic z, the distribution

of terms in z is

P22 1) P(z.,p.|1) _ P(z.|0.)P(p:|1) _ Hwezz P(w|p.)P(p:|p)
’ P(z:|p) P(z:|p) Jo. ez, P(wle2)P(o:|p)de:
( ’I’L(Z> 1 w 1
[Tev P(wle:)™ Plez|p) [luwev SOzw Beta(u) ey e5w

(2) _
f 2 HweV P(’w|gpz)nw P((p2|lu’)d(pz f HwGV @zw Beta #) HwEV @lzl:’fu 1d§02

r &+ ()
- e - o) TT nb 401 = Dir (@ + 1), (4.71)
Hwev F(”w + phw) wevV
where n(?) = (ngf)), weV.
The likelihood of term w in topic z is obtained from the expectation of Dir (g, |n(*) + p)
for the component ¢, ,,, computed as

ZwGVn( )—F/Lw

Pzw = 2 € LiweV. (472)

4.4.5 Gibbs Sampling Algorithm

Having the sampling rules and the formulas for updating the multinomial parameters de-
rived, the Gibbs sampling algorithm for the rLinkTopic model is shown in Algorithm 5.
The algorithm runs through three stages. In the initialization, each occurrence is randomly
assigned to a region, a community, and a topic, respectively. In the second stage, called
Burn-in, sampling rules are applied to build a Markov chain for assignment variables r, ¢
and z. In the last stage, the algorithm collects assignment samples and updates the multi-
nomial parameters ¢, 6,, 7., and .. These variables represent the distributions of (1)
users in a community, (2) communities in a region, (3) topics of a community, and (4)
terms in a topic, respectively. The expectations of ¢, 0,., 7., and ¢, are the output of the
model.

Computational complexity. Three main tasks of the proposed algorithm are the
sampling for the (1) region assignment (line 12), (2) community assignment (line 13), and
(3) topic assignment (line 14). For a snapshot sn; having | R;| regions, the computation for
an occurrence o at a sampling step has time complexity O(|R;| + |C| + |Z|). Therefore, the
time complexity of the algorithm for a network of T' snapshots SN = {snq, sna, ..., snp}
and with I iterations for sampling will be O(I x T x [sng| x (|R¢| + |C| + |Z])).
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Algorithm 5: Gibbs sampling algorithm for the rLinkTopic probabilistic model.

rLinkTopic(SN = {sn1,..,snr}, |C|, |Z|, , 8,7, u, minRad, o)

i =~ BN U VR

[
= © © ®

12

13

14
15

16
17
18
19

Input:
SN = {snq, sna, ..., snp}: snapshots of a social network
|C|: number of communities to be extracted
|Z|: number of topics associated with communities
minRad: a threshold to determine representative locations of regions
o: prior standard deviation for Gaussian
a, 3,7, p: Dirichlet hyperparameters
Output:
0: distributions of communities in regions
¢: distributions of users in communities
m: topic proportions of communities
@: distributions of terms in topics
I := Interations; BurnIn := BurnInSteps;
/* Initialization */
determineCentreOfRegions(minRad);
foreach t = 1..T do
foreach o € sn; do
L r, e,z ~ uniform();

assign o to r, ¢, and z;

/* Burn-in */
foreach i = 1..1 do
foreach t = 1..T do
foreach o € sn; do
(r)
loc,,loc, n_, ., T
T’Nexp(—‘ = |)>< 2o ° .
ZCEC (TL7076+OLC)
G I O R n(ro) g NON
C ~ —o0,uUp —o,f.uo Uo —o,c c % —0,z0 T V%0 .
ZueU (ngcc)),u+n<—cg;,f4u+6“) ZC’GC (n(j;)?c/—"_ac’) zzeZ ”(fz;,z"‘% 7
z ngcg,)z 7= X Hweo.msg H?gl'msg (i_l"'_n(jz)u,w—i_ﬂw) .
Soern s IS ey nCh i)
assign o to r, ¢, z;

~

* Update parameters */

f ¢ > BurnIn then
update parameters ¢, 6, 7, ¢ using
Eq. 4.66, 4.68, 4.70, 4.72, respectively;

e
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4.5 Evaluation Measures

This section presents two measures applied to evaluate the rLinkTopic model. The first
measure is introduced to study the regional aspect of communities. The second measure is

the perplexity of the model.
4.5.1 Spatial Entropy Measure

In information theory, the entropy measure describes how much information is needed on
average to encode the observations of a distribution. If the observations are almost random
then one needs more information to describe them because the number of possible instances
of such observations is large [68, 108]. On the other hand, less information is needed to
encode a distribution whose observations are somehow prior. Based on this principle, we
introduce a spatial entropy measure to study the geographic localization of communities.
Specifically, the measure gives a high (entropy) value to a community whose members are
randomly distributed over a large geographic area and gives a small value to a community
whose members are located in a small geographic area. Given a community, the spatial
entropy is obtained as follows.

For each snapshot, a representative location is first computed for each user u in the
community, i.e., a user v might occur at different locations during a snapshot. Suppose
a user u has a trajectory of k geographic locations, traj(u) = {loci,loca, ...,locy}, then
the representative location w.loc of u is derived as the centroid of traj(u), i.e, u.loc =
centroid(traj(u)). By this, a community ¢ is regarded as a spatial distribution of the
representative locations of users, i.e., {u.loclu € ¢}. We then apply a simple approach to
organize the spatial bounding box of the area of interest i.e., the spatial coverage of the

dataset, as a regular grid consisting of spatial cells, G = {sc}.
To compute spatial entropy, a spatial density, denoted p.(sc), is defined for community
c in cell sc. This density is the likelihood of finding the users of community ¢ in the area of

cell sc, computed as
_|u.loc € sclu € |

pe(sc) (4.73)

]

The spatial entropy of community ¢ is then obtained from the spatial density measures
derived over all cells of the grid. That is

g
entropy(c) = — > pe(sc)log(pe(sc)) € [0, og(1G])]. (4.74)
scipe(se)>0

The defined entropy measure gets a minimum value 0 if the users of a community are
located within one cell, and gets a maximize value log(|G|) if the representative locations of
users are uniformly distributed over all cells. Therefore, it can be normalized by log(|G|) to
have a value in the range of [0,1]. By applying this measure, the spatial characteristics of
communities that have different topics of discussion and/or communities located in different

geographic areas can be explored. One can further employ this measure to evaluate models
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for community detection regarding the geographic localization of communities extracted.

These will be discussed in the experimental evaluations presented in Section 4.6.
4.5.2 Perplexity Measure

The concept of perplexity comes from the cross entropy measure that is mainly used to
evaluate the capacity of a probabilistic model in generating an observed dataset [23]. Given
a dataset D and two probabilistic models P and M developed for D, the cross entropy of
M and P is computed as

==Y P(o0) x log(M(0)). (4.75)

oD

The underlying idea is that if M is identical to P then the cross entropy becomes the entropy

of P. It further implies that if P was the true probability distribution of the dataset then
one would expect to have a model, e.g., M, that has cross entropy Hp(P, M) close to the
entropy of P. In other words, the cross entropy is at its minimum when the model M
is identical to the true distribution P. Even though the true distribution P underlying a
dataset is generally unknown, the fact is that the Maximum Likelihood Estimator (MLE)
approaches to the true distribution as the number of observations in the dataset goes to
infinity. This leads to the concept of log probability (or corpus entropy as used in text
mining literature [75]) of model M, defined as follows.

Hp(M) = —— log(M =15 DI > log(M (4.76)

Note that Eq. 4.76 is the cross entropy of model M and the MLE for the dataset D. To
be more precise, let us assume that observations in D are of objects U = {uy, ug, ..., u‘U‘},
and let n, denote the number of times u occurs in D. Then, Eq. 4.76 can be rewritten as
the formula of the cross entropy of M and M LFE as follows.

Hp = \D| Zlog Z D x log(M (u))

0€D uelU

==Y MLE(u) x log(M(u)) = Hp(MLE, M). (4.77)
uelU

Based on these principles, model M that has less log probability compared to others that
are developed for the same dataset is better in terms of the capacity of generating the data.
The perplexity of the model is defined as

perplexity(M) = eHP (M), (4.78)

Applying to our rLinkTopic model, the likelihood of a user occurrence is computed using
Eq. 4.33 and summing over regions R;, communities C', and topics Z, as shown in Eq. 4.79.

P(0|¢77T>@7915757’77/*%0[777’0—) = (479)
> P(rln)P(locollocy,0) Y~ P(clber) Pluolde) [] PW'[ee) Y Pzlme) ] Plwles)
rcRy ceC u'€o.f z€Z weEo.msg
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In the experimental evaluations presented in the next section, the perplexity measure
is employed to show how the rLinkT opic model improves itself while learning community

structures as more sampling steps are accomplished, and as it is trained by more data.

4.6 Experiments

This section presents experiments to evaluate our rLinkT opic model for extracting com-
munities from social network data. We show that interesting and intuitive results are
obtained regarding the geographic localization and the topics of communities discovered by
the rLinkT opic model. We compare rLinkT opic with a recent and most related approach
called TUCRM [102] in terms of the regional aspect of communities extracted by the two
models. We further show that r LinkT opic outperforms TURCM in terms of the perplexity

measure. All experiments are conducted using Twitter data.

4.6.1 Twitter Datasets

We collected tweets from US and Europe for around six months from June 1 to November
28, 2012 and extracted all the geotagged tweets for our experiments. That is, in addition to
other features, e.g., the userld, contextual links, and message, each tweet in the datasets has
a geographic coordinate (latitude/longitude) stating from where it has been sent. Relevant

statistics of these two datasets are shown in Table 4.3.

Table 4.3: Maps and statistics of T'witter datasets used for experimental evaluations.

US dataset EUROPE dataset
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45-,
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Kingdom
Iralanc e chester
London, "N imanyi ¢

50 - Paris, EUR OPE
France [ Mynishisny;

. Torinosriiane.
Bordealix <

35-

30-

- Istanbul

d0- e el i
25 - | 1 1 i 1 1
-120 -100 -10 0 10 20 30
Bounding Box: (-122.0,25.0,-65.0,49.0) Bounding Box: (-12.8,36.9,38.8,69.2)
Number of users: 9.612.945 Number of users: 7.629.360
Number of tweets: 100.587.624 Number of tweets: 78.015.912
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4.6.2 Link Structure and Spatial Characteristics of Datasets

We first apply some statistical measures to the two datasets to get an idea of the link struc-
tures and spatial distances between the occurrences of Twitter users and to find evidence
to further support our approach. More precisely, we show that in the datasets the spatial
proximity among occurrences of users gives a good indication for social links. That is,
the closer two tweets are geographically, the more likely there is an explicit link between
respective users. For this purpose, we partition each of the two datasets into 10-day inter-
val snapshots. For each such snapshot, link structures are extracted by first counting the
tweets that have either the feature replyTo or mentionedUsers, resulting in a set of so-called
s-linked users, denoted SL. For each user u; € SL there exists a user u; € SL such that u;
replied to or mentioned u;, denoted u; — u;. From the set SL, we then obtain a subset of
so-called bi-linked users such that if u; — u;, then also u; — wu;, i.e., there is a bidirectional
interaction between the two users. Averaged over all snapshots, about 3.66% of users in
the US dataset and 2.05% of users in the EUROPE dataset are s-linked. The number of
bi-linked users in the US dataset is about 1.11%, while in the EUROPE dataset the number
is 0.35%. These results imply that even though there are many users, the link structures
among these users are very sparse.

To study how geographic locations of users affects the formation or the existence of
explicit links between them, we compute the spatial distance between s-linked users or
rather their geographic occurrences. The result shows that explicit links between Twitter
users are strongly governed by the spatial distance between them. As shown in Figure 4.5,
most of the links occur between users in a distance less than 150 km from each other. This

supports our claim that communities are formed by users in geographic regions.

USA EUROPE

10000
|
10000
|

#social links
6000
|
#social links
6000

0 2000
0 2000

[ f T | [ f T |
0 500 1000 1500 2000 0 500 1000 1500 2000

Distance in KM Distance in KM

Figure 4.5: Distribution of spatial distances between Twitter users having explicit links.
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4.6.3 Experimental Setup

This section presents the results of applying our rLinkT opic model to extract communities
of Twitter users. We show that discovered communities are associated with intuitive topics”
and users in each community are geographically localized. Different subsets of the two
datasets shown in Table 4.3 are used to conduct the evaluations. The results presented in
the following are obtained from 4 selected (sub-)datasets described in Table 4.4. Note that
each of the two datasets Sub-England 01 and Sub-England 02 is a subset of the dataset
Sub-England 03. We use these three datasets of the same geographic area to see changes

in the community structures discovered from different time intervals.

Table 4.4: Statistics of Twitter datasets used to extract regional LinkT opic communities.
These datasets are created from the EUROPE and US datasets described in Table 4.3.

Dataset Bounding Box Users | Tweets Terms Time

Sub-England 01 | -4.00,50.70,1.60,52.70 | 188.312 519.883 222.333 | June 15 - Jun 20

Sub-England 02 | -4.00,50.70,1.60,52.70 | 339.095 | 1.146.598 423.646 | June 15 - Jun 30

Sub-England 03 | -4.00,50.70,1.60,52.70 | 740.407 | 3.665.714 | 1.120.133 | June 10 - July 30

Sub-US -75.20,40.3,-73.3,41.36 | 210.361 685.809 309.896 | Oct 25 - Nov 10

Tweet Normalization. For each geotagged tweet, the following features are used as
input to the rLinkTopic model: userld, time, coordinates, contextual links, and tweet
content. Some sample tweets are shown in Table 4.5. We apply lexical normalization
techniques proposed in [46] to convert abbreviations and slang words to normal word format
before cleaning the text, i.e., removing special characters such as #, &, $, removing stop
words, and stemming words. Each resulting dataset is then organized into daily snapshots

for conducting experiments.

Table 4.5: Sample tweets showing the format of input data for the rLinkT opic model.

Userld Time Lng Lat Contextual links Message

JKGosling | 2012-07-01 | -0.203 | 51.527 | MattKingBoo [ love the maps on sale.
Get what you want.

It should be no question

of that.

Someone tells me a book

to read please.

SafeDiego86 | 2012-07-01 | 0.173 | 51.433 | henrywinter,Dartford

pkfashoni 2012-07-01 | -0.196 | 51.523

Data filtering. For each selected dataset shown in Table 4.4, we further apply two
filtering steps to refine the data before running the r LinkT opic model to extract communi-

ties. Particularly, users who posted less than numM messages, and terms that occurred less

"By intuitive we mean that one can empirically classify topics in specific subjects.
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than numW times in the dataset are removed. Details of the filtering parameters applied

and the refined datasets are summarized in Table 4.6.

Table 4.6: Statistics of the selected datasets in Table 4.4 after empirically filtering users
who sent less than 01 message per day and terms that occurred less than 02 times per day
in each dataset.

] Dataset \ numM \ numW \ #Users \ #Tweets \ #Terms \ Time \
Sub-England 01 05 10 37.567 456.624 10.811 | June 15 - Jun 20
Sub-England 02 15 30 10.643 720.114 7.259 | June 15 - June 30
Sub-England 03 50 100 11.739 | 2.057.895 12.731 | June 10 - July 30

Sub-US 15 30 11.914 502.156 8.399 | Oct 25 - Nov 10

Parameter settings. Table 4.7 shows the input parameters of the rLinkT opic model.
In our experiments, for each dataset, all parameters excepted |C| and the number of Burn-
In steps are empirically determined. Particularly, we assign |Z| = 20, o = 0.033 (about
5km), minRad = 0.066 (a region is about 100km?). The number of Burn-in steps is
identified based on the perplexity computed while sampling. Specifically, we find that after
a round 800 to 850 iterations, the perplexity starts to be always smaller in the later steps.
We employ the heuristic reported in [44] to assign values for the hyperparameters of the
Dirichlet distributions in the model. Particularly, a. = 50/|C| for all ¢ € C, v, = 50/|Z]
for all z € Z, B, = 0.1 for all w € U and pu, = 0.1 for all w € V. We then run the
model with different values of |C| and use the perplexity measure to select the best one,
i.e., the value of |C| that returns the lowest perplexity of the model. The results presented
in the following are computed using the parameter settings in Table 4.7 where the number

of communities for each dataset is selected based on the perplexity shown in Figure 4.6.

Table 4.7: Setting values of parameters for the rLinkT opic model to apply to the selected
datasets used in experiments. The number of communities |C| and the Burn-In steps
are determined based on the perplexity measure. The heuristic reported in [44] is used to
assign values for the hyperparameters «, 5, v and u. The two parameters o and minRad
are empirically determined to build regions.

Dataset IC] | 2] o | minRad | o, Bu | Y2 | tw | Burn-In steps
Sub-England 01 | 70 10 | 0.033 0.066 | 0.014 | 0.01 | 0.1 | 0.01 800
Sub-England 02 | 40 | 10 | 0.033 0.066 | 0.025 | 0.01 | 0.1 | 0.01 820
Sub-England 03 | 20 10 | 0.033 0.066 | 0.050 | 0.01 | 0.1 | 0.01 820

Sub-US 30 | 10| 0.033 0.066 | 0.033 | 0.01 | 0.1 | 0.01 800
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Figure 4.6: Perplexity of the rLinkTopic model computed for the selected datasets in
Table 4.4. For each dataset, different number of communities are used to determine the
best setting.

4.6.4 Regional LinkTopic Communities

Topics of communities. Using the above parameter settings for the rLinkT opic model
to extract communities, we find that topics associated with communities are intuitive even
though Twitter data are so noisy. Generally, topics extracted in all datasets can be em-
pirically classified into the groups politics, jobs, social activities, weather, music and social
events, social media, social networks (SNs), and sports. There are some topics that contain
terms describing different subjects. Such topics are labeled as general®. The top 15 terms
that have the highest likelihood in selected topics associated with communities discovered
from the Sub-US dataset and Sub-England 01-03 datasets are shown in Table 4.8 and
Table 4.9, respectively.

By studying the topic proportions of communities we further find that each community is
associated with at most two topics and between them one topic has much higher likelihood.
Topic proportions of selected communities extracted from the Sub-US dataset are presented
in Figure 4.7 and Table 4.10.

8The label associated with a topic is empirically named by the author of this dissertation. The general
label does not mean the topic is about a general subject but it rather denotes that the topic is not intuitive
enough to be classified.
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Table 4.8: Eight selected topics associated with communities extracted by the rLinkT opic
model from the Sub-US dataset.

Jobs-Topic: 19

Politics-Topic: 02

Weather-Topic: 11

Charity-Topic: 08

Term \ Likelihood Term \ Likeli. Term \ Likeli. Term \ Likeli.
job 0.1956 insur 0.1638 | forecast 0.0905 cake 0.0451
tweetmyjob 0.0604 fastest 0.0827 cloudi 0.0566 home 0.0354
retail 0.0188 job 0.0819 nov 0.0538 breezi 0.0354
manag 0.0175 fairfield 0.0819 | shower 0.0536 word 0.0346
alert 0.0170 recruit 0.0819 mostli 0.0448 point 0.0341
sale 0.0126 aflac 0.0819 oct 0.0399 donation 0.0341
hospit 0.0121 grow 0.0819 partli 0.0369 spread 0.0333
prudenti 0.0120 agenc 0.0684 | chance 0.0365 alon 0.0317
marketing 0.0119 obama 0.0261 sunni 0.0289 demi 0.0309
account 0.0117 mitt 0.0178 rain 0.0259 rebuild 0.0298
internship 0.0104 ugli 0.0172 sat 0.0205 amc 0.0257
veteranjob 0.0093 alert 0.0135 thu 0.0178 eric 0.0254
insur 0.0079 vote 0.0117 lake 0.0140 maynor 0.0254
assist 0.0078 blue 0.0113 sun 0.0114 east 0.0185
businessmgr 0.0072 economi 0.0105 mon 0.0107 teamheat | 0.0182
Restaurant: 09 Social Media: 16 Tourism: 17 School: 18
Term \ Likelihood Term \ Likeli. Term \ Likeli. Term \ Likeli.
coupon 0.0748 instagood 0.0687 | airport 0.0288 studytim 0.0725
ridgewood 0.0309 photoofdai 0.0677 | station 0.0248 previous 0.0606
restaur 0.0256 instamood 0.0463 intern 0.0231 found 0.0604
funni 0.0159 iger 0.0393 itk 0.0205 unavail 0.0576
real 0.0159 iphonesia 0.0376 john 0.0179 earlier 0.0536
acn 0.0159 picofthedai 0.0354 | kennedi 0.0179 hurri 0.0451
blue 0.0145 iphone4 0.0271 art 0.0171 manag 0.0390
pino 0.0145 iphonegraphi | 0.0244 | museum 0.0162 stumbl 0.0244
rauti 0.0145 iphoneonli 0.0244 amc 0.0152 brother 0.0240
bgm 0.0145 iphon 0.0240 loew 0.0134 girl 0.0226
pizza 0.0138 instadaili 0.0215 north 0.0130 find 0.0214
dara 0.0121 earth 0.0124 train 0.0129 kid 0.0175
sender 0.0121 stuck 0.0123 york 0.0120 student 0.0154
teamheat 0.0111 ecuador 0.0103 park 0.0116 final 0.0151
ridgefield 0.0092 tweegram 0.0086 | modern 0.0096 boi 0.0131
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Table 4.9: Eight selected topics associated with communities extracted by the rLinkT opic
model from three datasets Sub-England 01-03.

Jobs-Topic: 01

Arts-Topic: 04

Weather-Topic: 05

SNs-Topic: 07

Term \ Likelihood Term \ Likeli. Term \ Likeli. Term \ Likeli.
job 0.1206 art 0.0539 mph 0.0908 track 0.1148
contract 0.1117 free 0.0423 rain 0.0872 updat 0.1063
develop 0.0326 exhibit 0.0408 wind 0.0869 visit 0.1063
engin 0.0267 chd 0.0386 humid 0.0791 info 0.1063
manag 0.0231 fit 0.0383 temperatur | 0.0725 transpond 0.1063
stalban 0.0219 train 0.0275 baromet 0.0652 follow 0.0911
analyst 0.0177 crawlei 0.0216 slowli 0.0475 theo 0.0241
softwar 0.0165 bristol 0.0197 hpa 0.0422 roi 0.0087
consult 0.0141 person 0.0182 rise 0.0402 word 0.0084
rental 0.0137 group 0.0178 fall 0.0361 spread 0.0084
senior 0.0116 artist 0.0176 temp 0.0141 tweet 0.0084
busi 0.0100 raw 0.0149 deg 0.0128 check 0.0084
month 0.0099 event 0.0138 steadi 0.0123 | outofcontrol | 0.0084
support 0.0085 materi 0.0137 weather 0.0119 krai 0.0066
web 0.0083 buzz 0.0136 pressur 0.0057 swag 0.0065
Traffics-Topic: 06 Football-Topic: 02 Music-Topic: 09 General-Topic: 08
Term \ Likelihood Term \ Likeli. Term \ Likeli. Term \ Likeli.
station 0.0794 work 0.0609 plai 0.0702 work 0.0654
railwai 0.0699 watch 0.0519 radiol 0.0266 watch 0.0514
greater 0.0297 people 0.0410 music 0.0217 people 0.0460
bristol 0.0181 feel 0.0398 live 0.0031 ill 0.0437
Cross 0.0155 ill 0.0390 girl 0.0024 feel 0.0423
airport 0.0148 game 0.0388 heart 0.0023 hope 0.0364
ben 0.0134 plai 0.0364 boy 0.0023 home 0.0332
west 0.0133 home 0.0363 life 0.0020 thing 0.0323
king 0.0127 man 0.0356 home 0.0018 great 0.0320
heathrow 0.0127 great 0.0356 station 0.0018 happi 0.0319
lhr 0.0121 hope 0.0354 nice 0.0017 man 0.0318
hounslow 0.0119 wait 0.0341 talk 0.0017 wait 0.0314
midland 0.0096 happi 0.0332 weekend 0.0016 follow 0.0310
cambridg 0.0094 euro2012 0.0305 song 0.0015 girl 0.0299
climb 0.0090 start 0.0305 happi 0.0015 year 0.0297
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Figure 4.7: Topic proportions of 6 communities extracted from the Sub-US dataset. The

most prominent topics associated with each community are manually classified.

Table 4.10: Details of the topic proportions of 10 communities extracted from the Sub-US

dataset. The index of communities, i.e., ¢ € C, and the index of topics, i.e., z € Z,

are

returned from rLinkTopic model. Each column is the topic proportion of a community,

ie, m.={P(zlc)},z € Z.

Topic Community Index

Index | 01 | 02 | 03 | 04 | 05 [ 06 | 07 | 08 | 09 |

10

01 4.5E-7 | 4.6E-7 | 6.0E-7 | 5.6E-7 | 4.4E-7 | 5.4E-7 | 4.6E-7 | 4.3E-7 | 5.2E-7 | 4.0E-7

02 3.2E-7 | 1.YE-7 | 44E-7 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 0.45 | 2.9E-7

03 4.6E-7 | 4.5E-7 | 6.2E-7 | 54E-7 | 4.4E-7 | 5.6E-7 | 4.8E-7 | 4.3E-7 | 5.1E-7 | 4.

1E-7

04 0.99 | 1.7E-7 | 44E-7 | 3.9E-7 | 3.3E-7 | 0.99 0.99 | 3.0E-7 | 3.7TE-7 | 2.9E-7

05 4.6E-7 | 4.3E-7 | 49E-7 | 5.1E-7 | 4.6E-7 | 6.2E-7 | 5.3E-7 | 3.5E-7 | 5.1E-7 | 4.3E-7

06 3.9E-7 | 3.2E-7 | 44E-7 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 3.7TE-7 | 2.9E-7

07 3.2E-7 | 3.2E-7 | 44E-7 | 0.48 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 3.7TE-7 | 2.9E-7

08 3.2E-7 | 4.7E-7 | 6.2E-7 | 5.8E-7 | 4.7E-7 | 5.6E-7 | 4.8E-7 | 4.5E-7 | 5.0E-7 | 4.0E-7

09 3.2E-7 | 3.2E-7 | 2.1E-6 | 3.9E-7 | 0.99 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 3.7E-7 | 0.99

10 3.2E-7 | 84E-7 | 44E-7 | 5.3E-7 | 4.5E-7 | 5.8E-7 | 4.TE-7 | 3.8E-7 | 4.9E-7 | 4.6E-7

11 3.2E-7 | 1.6E-7 | 44E-7 | 0.51 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 3.7TE-7 | 2.9E-7

12 3.2E-7 | 4.3E-7 | 6.4E-7 | 5.4E-7 | 4.8E-7 | 5.9E-7 | 4.8E-7 | 3.5E-7 | 5.2E-7 | 4.0E-7

13 3.2E-7 | 47E-7 | 6.4E-7 | 5.1E-7 | 44E-7 | 5.8E-7 | 4.6E-7 | 4.5E-7 | 5.4E-7 | 4.4E-7

14 3.2E-7 | 3.2E-7 | 44E-7 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 34E-7 | 3.0E-7 | 3.7TE-7 | 2.9E-7

15 3.2E-7 | 3.2E-7 | 0.99 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 3.7E-7 | 2.9E-7

16 3.2E-7 | 0.36 | 44E-7 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 3.7E-7 | 2.9E-7

17 3.2E-7 | 0.63 | 44E-7 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 0.99 | 5.5E-7 | 2.9E-7

18 3.2E-7 | 4.0E-7 | 6.1E-7 | 6.8E-7 | 4.7E-7 | 5.5E-7 | 4.9E-7 | 4.2E-7 | 3.7E-7 | 2.9E-7

19 3.2E-7 | 3.2E-7 | 44E-7 | 3.9E-7 | 3.3E-7 | 4.0E-7 | 3.4E-7 | 3.0E-7 | 0.54 | 2.9E-7

20 3.2E-7 | 4.3E-7 | 6.2E-7 | 5.4E-7 | 4.7E-7 | 5.8E-7 | 4.8E-7 | 3.4E-7 | 5.2E-7 | 4.2E-7
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Geographic locations. In addition to topics, communities discovered by the
rLinkTopic model exhibit regional characteristics. Particularly, users in each commu-
nity are spatially located close to each other when occurring in the network. Geographic
locations of users in selected communities extracted from the Sub-US dataset and Sub-
England 01-03 datasets are shown in Figure 4.8 and Figure 4.9, respectively. In terms
of application, one can further explore the geographic area and topics of communities
extracted by the rLinkTopic model to get more insights into the characteristics of users
in specific areas. This, however, is not presented here due to the lack of knowledge about

local geographic areas.

4.6.5 Quantitative Evaluation

We employ the two measures presented in the previous section, i.e., the spatial entropy mea-
sure and the perplexity measure, to evaluate the effectiveness of the r LinkT opic model in ex-
tracting communities. Particularly, by comparing the results of the r LinkT opic model with
the results of the TURCM model [102] we show that communities extracted by r LinkT opic
reveal better geographic localization and rLinkT opic outperforms TURCM in terms of the
perplexity measure.

Geographic localization. We first run the r LinkT opic model with two settings: (1) to
extract regional LinkTopic communities and (2) to extract (only) LinkTopic communities
by manually setting the number of regions to 1 as input to the rLinkTopic model. This
allows the rLinkT opic model to extract communities in the way that no region assignments
are done. We then employ the TURCM model with different settings for the number of
communities to be extracted and select the best setting regarding the perplexity measure.
It is noted here that TURCM derives single topic communities. That is, the number of
communities actually returned from TURCM is |C| x |Z|, given the input |C| and |Z].
Because of this, the number of communities discovered by TURCM is always greater than
the number of rLinkT opic communities.

The steps to conduct the comparison are as follows: (1) all communities extracted by
the two settings of rLinkTopic are considered; (2) communities discovered by TURCM
are first manually classified based on their topic and then randomly selected to have the
same number as for r LinkT opic communities; (3) the spatial entropy measure is applied to
compute entropy of communities in two ways: (a) daily entropy, i.e., entropy of a community
is computed based on daily occurrences of users; and (b) ten-day entropy, i.e., entropy of a
community is computed based on occurrences of users in ten consecutive days.

The results show that about half of the number of communities extracted by the TURCM
model are comparable with LinkTopic communities, i.e., communities extracted by the
rLinkT opic model without assigning occurrences of users to regions. The obtained regional
LinkTopic communities always have less entropy compared to TURCM and LinkT opic

communities. Especially, such a difference is significantly shown by the measure of the
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Figure 4.8: Geographic locations of users in selected communities extracted from the Sub-
US dataset.
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ten-day entropy. These indicate the effectiveness of the rLinkTopic model in extracting
communities that are geographically localized. Figure 4.10 shows the spatial entropy of
selected communities discovered by the (1) rLinkTopic model with the parameter setting
shown in Table 4.7, (2) rLinkTopic model with the same setting except the number of
regions set to 1, and (3) the TURCM model.

Perplexity Analysis. We compare the perplexity of r LinkT opic and TURCM to show
the effectiveness of rLinkTopic in terms of fitting community structures to the selected
datasets. For this purpose, we apply three methods, denoted M1, M2, and M3, to compute
the perplexity of the two models.

e M1: no data are used to train the models before computing the perplexity.
e M2: a portion of each daily snapshot is used to train the models.

e M3: a number of consecutive (full) snapshots is used to train the models.

For each method, we compute the perplexity at different sampling steps to see how
the models learn community structures as more sampling steps are accomplished. For the
methods M2 and M3, we further compute the perplexity as more data are used to train
the models.

Having the results computed as described, we find that in all cases the perplexity of
rLinkT opic is much less than the perplexity of TURCM. This implies that employing spatio-
temporal proximity of users together with their contextual links in extracting communities
derives much better results in terms of fitting the underlying community structures in the
datasets. Furthermore, rLinkT opic improves the perplexity faster than TURCM when no
data are used to train the models. Both models have a similar learning rate when being
trained with the same data before computing their perplexity. This holds for both methods
M2 and M3. The results computed from the Sub-England 03 dataset, i.e., the largest
one among 4 selected datasets, are selected to support our findings. Figure 4.11 shows the
perplexity of both models when no training is applied. It can be observed that the perplexity
of the rLinkTopic model decreases quickly after the Burn-in stage (820 iterations), which
means that our model learns community structures faster than TURCM does. Figure 4.12
and Figure 4.13 show the perplexity of the two models when different amounts of data, i.e.,
different percentages of each daily snapshot and different number of snapshots, are used to
train the models.

Based on the behavior of the perplexity of both models, we find that relying on the
occurrences of users on a daily basis to learn communities will properly return better results.
This claim is clearly supported by the perplexity of the two models presented in Figure 4.14.
Specifically, the more daily occurrences are used to train the models the lower the perplexity
is obtained. This, however, does not hold when the models are trained by more consecutive
(full) snapshots. As shown in Figure 4.14 (right), the perplexity of both models quickly

increases again after being trained by 36 daily snapshots.
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Figure 4.10: Spatial entropy of communities extracted by the rLinkTopic and TURCM
models from the Sub-England 02-03 (a) and Sub-US (b) datasets. The indices of com-
munities in each plot are ordered based on the spatial entropy measure.
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perplexity of r LinkT opic decreases quickly indicating that r LinkT opic improves its learning
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sampling steps from the Sub-England 03 dataset when a portion of each daily snapshot
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4.7 Summary and Discussion

We have introduced a new type of community in social networks, i.e., the community of users
occurring in a social network within spatio-temporal proximity, sharing similar topics, and
having contextual links while posting messages to the network. A probabilistic model called
rLinkT opic has been developed to discover such communities. The two important features
that have never been considered in existing studies, i.e., the regional aspect of communities
and the contextual links of users, are addressed in our model. We conducted extensive
evaluations using T'witter data. The experimental results show that this approach discovers
communities that are characterized not only by the topics but also by regional aspects. This
property of communities cannot be obtained by existing approaches to community detection.
Also, due to the consideration of the spatio-temporal proximity and the contextual links
of users in extracting communities, our model gives much better results in terms of the
perplexity measure, when compared to other models.

Nonparametric extension. In the rLinkTopic model, the number of communities |C|
and the number of topics |Z| are assumed to be the input parameters. In our experiments, we
empirically choose |Z| and run the model with different values of |C| to find the best setting
regarding the perplexity measure derived. However, different values of |Z| affect more
or less the extracted communities. Furthermore, such a method is intuitively inefficient
because one has to run the model different times. This is the common weakness of the
parametric Bayesian approach. Fortunately, with the success of the nonparametric Bayesian
approach in clustering data [3, 113], this shortcoming of the rLinkTopic model can be
solved. Particularly, the model can be extended by employing a Dirichlet process as prior
distribution for each of the parameters |C| and |Z|. By this, one neither has to specify the
number of communities nor the number of topics to be extracted.

Dynamics of communities. Based on our experimental results, we find that com-
munity structures, e.g., on Twitter, change over time. This observation is obtained from
relating the time span of a dataset and the number of communities fitted by the model for
that dataset. Particularly, the number of communities fitted by the model for different sub-
sets of a dataset regarding the time interval decreases as more snapshots are used to discover
communities. For example, considering the selected datasets shown in Table 4.4, the num-
ber of communities fitted by the model for three datasets Sub-England 01, 02, 03 are 70,
40, and 20, respectively, as shown in Figure 4.6. This implies the dynamics of communities,
i.e., more communities are observed for a short time interval but not many communities
exist for a long time, and thus brings new questions about the evolution of communities.
For example, how to capture changes in the community memberships of users, changes in
the topics of communities, and so on. In the next chapter, a comprehensive framework is

developed based on the rLinkT opic model to address such questions.
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Chapter 5

Analysis of Community Evolution

5.1 Overview and Objectives

Communities in a social network evolve over time due to several reasons. A user is interested
in the topics of a community and joins as a new member while some users might leave the
community. The happening of social events, e.g., an election, and other phenomena also
lead to the evolution of communities. Such an evolution is implied by changes in the
features describing a community. These include, for example, users in the community,
topics of the community, and geographic locations of the users. Given that a community
is characterized by even more features, analyzing its evolution thus is a challenging task.
This is because one has to have a complex model that is able to discover communities
and to capture changes in as many features describing a community as possible. To date,
existing approaches for the analysis of evolving communities attempt to study changes with
respect to one feature, which are the community members [7, 22, 73, 74]. The concept of
evolution is therefore defined only in the context of the user population of a community
over time. Because of this, no information is obtained with respect to how other features
of the community evolve. From an application perspective, one is usually interested not
only in the dynamics of users, e.g., which users are in a community at what time, but also
in other features that describe the community over time. These observations motivate our
study and development of a comprehensive framework that takes more features of interest
into account to study the evolution of communities in social networks. Particularly, in
this chapter, we introduce a probabilistic model called ErLinkTopic that is an extension of
the rLinkTopic model developed in the previous chapter for extracting regional LinkT opic
communities and analyzing their complex evolution. By stating complex evolution, we are
particularly interested in changes in the features describing a community as formalized in the
rLinkTopic model. These include (1) the community membership of users in a community,
which is characterized by ¢.; (2) topic proportion of a community, which is characterized
by m; and (3) terms occurring in a community topic, which is characterized by ¢.. The

idea is that if ¢., 7., and ¢, are appropriately derived over time then one can base on the
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changes in these variables to formalize community evolution. For example, a community is
stable in terms of its members during a time period if there is no changes in ¢.. Similarly,
the evolution of the prominence of community topics and a topic itself is extracted from
e, and . over time, respectively. Also, because information about geographic locations
is associated with users’ postings, the model further supports the study of changes in the
regional and geographic characteristics of communities.

This chapter is organized as follows. Section 5.2 presents the underlying data model and
introduces notations used to present the ErLinkTopic model. In Section 5.3, we first describe
how rLinkTopic is extended to build ErLinkTopic that can discover communities and, at the
same time, capture their evolution (Section 5.3.1). We then give detailed steps to derive a
Gibbs sampling algorithm to compute the posterior distribution of the ErLinkTopic model
(Section 5.3.2). Section 5.4 introduces measures to identify specific changes in the features
describing a community. The results of our experimental evaluations using Twitter data
are presented in Section 5.5. We summarize this chapter and give an outlook for ongoing

work in Section 5.6.

5.2 Data Model and Notations

In this section, we first describe the data model underlying our ErLinkTopic framework
and then introduce notations used throughout this chapter.

In the r LinkT opic model proposed in the previous chapter, a social network is formalized
as a sequence of snapshots. The model relies on the occurrences of users in each snapshot
to identify users who occur in the network within spatio-temporal proximity. This co-
occurrence feature together with the contextual links and the topics of user postings are
employed to extract communities. By this, the temporal order of the occurrences of users,
i.e., the order of snapshots, is not important and is discarded in the r LinkT opic model. Our
aim in the development of the ErLinkTopic model, however, is to take advantage of the
rLinkTopic model to extract communities; and, at the same time, to capture community
evolution. For the latter aspect, the temporal order is crucial, because it is used to explain
the evolution of the characteristics of a community over time. To achieve these goals, we
organize network snapshots in a sequence of sliding windows, each of which consists of
a number of consecutive snapshots. The general idea is that communities are extracted
within each sliding window, i.e., the temporal order of the snapshots in a sliding window is
discarded. Information about the community structures obtained from the current sliding
window then is employed to derive communities at the next sliding window. By this, we
implicitly make an assumption that the community membership of users, topic proportion
of communities, and distribution of terms in topics are stable during a sliding window and
gradually evolve between two consecutive ones. Adopting the data model introduced in the

previous chapter, the concept of sliding windows is formalized as follows.
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Definition 5.1 (Network Sliding Window) Given a social network SN = {sny, sna, ...,
snr} and a time span At = [ts, te], a sliding window W, of size At is a sequence of con-

secutive snapshots Wy = {sny,, ..., sny, }.

Having the sliding window defined, a social network is now considered a sequence of
sliding windows, i.e., SN = {W;, Ws, ..., Wr}, which is the underlying data model for the
ErLinkTopic framework. Note that for simplicity 7" is also used to denote the number of
sliding windows in the network. The sliding window data model is illustrated in Figure
5.1, where a slot presents a snapshot and a sequence of consecutive slots indicates a sliding
window. The time span of a snapshot and/or a sliding window is identified based on the
application and analysis task under consideration. This will be discussed again in the

experimental evaluations presented in Section 5.6.

snanhot window

Y

Wl Wt -1 Wt Wt +1 WT

Figure 5.1: Illustration of the sliding window data model underlying the ErLinkTopic
framework for extracting regional LinkT opic communities and analyzing their evolution.

It is noted that by organizing network snapshots in sliding windows one can continuously
apply the rLinkTopic model to extract communities from a single sliding window, e.g., W;.
This is done by considering only the occurrences of users in the snapshots of the sliding
window W, to derive the posterior distribution of the r LinkT opic model. In other words, the
distribution of communities in regions, distribution of users in communities, topic proportion
of communities, and distribution of terms in topics are learned by the rLinkT opic model
from the occurrences of users in the snapshots belonging to W;. Based on this principle,
rLinkTopic is extended to ErLinkTopic to discover communities and, at the same time,
capture their evolution.

To present the ErLinkTopic model, the main notations used in the previous chapter for
the rLinkTopic model are employed and some other notations are introduced, all of which
are described in Table 5.1.

It should be emphasized that the subscript ¢ in variables 0, ¢+, 7, p¢, T+, ¢, and z;
introduced in Table 5.1 indicates the time index of the sliding window, not of the snapshot.
For instance, the notation ¢, denotes the distribution of users in the community ¢, and
®t.c,u denotes the likelihood of user u in the community ¢, where c is obtained from the

occurrences of users in the snapshots of the sliding window W;.
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Table 5.1: Notations used in the ErLinkTopic model for extracting regional LinkT opic
communities and analyzing their evolution.

’ Notation \ Description ‘

U set of users in social network, u is a user in U
C set of communities, ¢ is a community in C
\% vocabulary set, w is a word in V
Z set of community topics, z is a topic in Z
Ry, set of geographic regions created from snapshots of sliding window W;
0, set of community distributions in geographic regions Ry, , i.e., 6y = {0, },7 € R,
on set of user distributions for communities C' at window W, i.e., ¢ = {¢p..},c € C
T set of topic proportions of communities C' at window W, i.e., m, = {mc},c € C
o set of term distributions for topics Z at window W, , i.e., o = {¢1..}, 2 € Z
Ty region assignments of the occurrences of users at window W;
cy community assignments of the occurrences of users at window W,
24 topic assignments of the messages of users at window W,

5.3 ErLinkTopic Probabilistic Model

This section presents in detail the ErLinkTopic model for extracting regional LinkT opic
communities and analyzing their evolution. In Section 5.3.1, a discussion explaining how
rLinkTopic is employed to develop ErLinkTopic is given. We present the steps to derive
a Gibbs sampling algorithm for the ErLinkTopic model in Section 5.3.2.

5.3.1 rLinkTopic to ErLinkTopic

Typically, a two-step approach is applied to study the evolution of communities. In the first
step, communities are extracted independently of the occurrences of users at different time
points, e.g., snapshots or sliding windows. In the second step, a matching of the communities
obtained from consecutive time points is accomplished. Based on the result of the matching,
the evolution of communities is then explained. For example, if the rLinkT opic model is
employed to study community evolution based on this two-step approach, then one would
run the model independently on each sliding window to extract communities. Communities
obtained from consecutive sliding windows are then matched to find out their evolution.
Almost all of existing studies for the analysis of evolving communities follow this strategy
[7, 94, 109]. Even that, this typical approach has two main shortcomings. First, the
matching procedure always requires extensive computations and the selection of a matching
solution is a subjective task. This issue becomes even harder for our setting, because we aim
at studying the evolution of multiple features describing a community. The second weakness
affecting the result more is that this approach fails to capture the gradual evolution of
communities. It is because communities are independently extracted from different sliding

windows and none of the obtained information is employed while deriving new communities.
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That is, for example, the community structures obtained from the previous sliding window
are not used in the extraction of communities at the current sliding window.

Obviously, community memberships of a user at the current sliding window should
be derived based on the memberships of that user in communities discovered from the
previous sliding window. This happens similarly to the evolution of the topic proportion
of a community, and the evolution of terms in a topic. To handle these observations, the
ErLinkTopic model is developed to discover communities over sliding windows in the way
that information about the community structures obtained from a sliding window is used
for deriving communities at the next window. That is, the community membership of users,
the topic proportion of communities, and the distribution of terms in topics obtained from
sliding window W;_1 are used as prior knowledge provided to compute the corresponding
distributions at sliding window W;. This is basically done by extending the rLinkTopic
model. The key idea in the rLinkTopic model is that we employ the conjugacy between the
Dirichlet distribution and the Multinomial distribution to model the features describing a
community. Such features include (1) the distribution ¢, of users, (2) the topic proportion
Te, (3) the distribution ¢, of terms in a topic associated with ¢, and (4) the geographic
areas where c is observed, which is characterized by the likelihood of ¢ in regions, denoted
Orc,7 € R. As a result, the posterior distribution of each of these variables is also a
Dirichlet distribution as presented in Section 4.4.4 (Eq. 4.65, Eq. 4.69, Eq. 4.71, Eq. 4.67).
Therefore, it is straightforward to extend the rLinkTopic model so that it can be used
to discover communities and, at the same time, to capture their gradual evolution. More
precisely, the scenario of extracting and capturing the evolution of communities over two
sliding windows W;_1 and W, is as follows. First, applying the rLinkT opic model to the
occurrences of users in the snapshots of W;_1 to extract communities from that sliding
window. Each identified community c is characterized by the posterior distributions of the
(1) users in ¢, denoted ¢¢_1.c, (2) topic proportion of ¢, denoted m;_1.c, (3) terms in topics
associated with ¢, denoted ¢;—1.;, 2 € Z, and (4) locations of ¢, denoted 0y, € Rw,_,,
derived at sliding window W;_1. The estimated value of each of these variables except
f; is then used as an evidence to compute the corresponding variables at the next step
for extracting communities from sliding window W;. By this, all features describing a
community are obtained over time and their changes are gradually captured. Figure 5.2
shows the graphical model representing the generative process of the Er LinkT opic model as
described. It is a sequence of rLinkT opic models linked to each other. Each block describes
the extraction of communities in a sliding window.

Note that in our framework geographic regions in a snapshot are identified from the
occurrences of users in that snapshot. Based on this, the structure of regions might change
over snapshots. Therefore, we do not model the evolution of the distribution of communities
in a region over time. This means we assume 6; to be independent of #;_1. Nevertheless,

if regions are fixed over snapshots (e.g., by applying a grid-based approach to modeling re-
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gions), then it is straightforward to capture the evolution of the distribution of communities

in a region as well.
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Figure 5.2: Graphical model presenting the generative process of the ErLinkT opic model.
It consists of a sequence of rLinkT opic models linked to each other. Each block represents
the extraction of communities in a sliding window.

5.3.2 Posterior Estimation for ErLinkTopic Model

There are assumptions implicitly employed in the ErLinkT opic model shown in Figure 5.2.
First, the distributions ¢; of users in communities, the topic proportions 7y of communities,
and the distributions ¢; of terms in topics at the current sliding window W, are conditionally
independent of the occurrences of users at the previous sliding window W;_1, given the
corresponding distributions obtained from W;_q, i.e., ¢+—1, m—1, and @;_1. Second, the
occurrences of users in the snapshots of sliding window W, are conditionally independent
of all other information, given ¢, m, @¢, and 6;. Note that 6; in this model denotes the set
of distributions of communities in the regions created from the snapshots of sliding window
W;. In terms of notations, this is a little bit different compared to the rLinkT opic model
where 6; is used to denote the set of distributions of communities in the regions created
from snapshot t. Also, as mentioned above, there is no connection regarding the geographic
regions obtained from different snapshots in our model. Having such assumptions employed,
the joint distribution of the ErLinkT opic model is represented as follows.

P(SNa¢,977r7Q07T?C$Z|ﬁv’77/’[/7aanag) = P(Wl7¢1,917ﬂ'1,(,01,”"1,C1,Z1|ﬁ,’7,/1/,04,’l7,0') (51)
T

X HP(Wt7¢t79ta7t7<PtartactaZt|¢t—1777t—1,@t—1aaa7]70')
t=2

Based on Eq. 5.1, the posterior distribution of the model is derived incrementally over
sliding windows. Particularly, it is first computed based on the occurrences of users in the
snapshots of the first sliding window W; and the hyperparamters of the model. This is
actually the posterior estimation of the rLinkT opic model applied to the snapshots of Wj.

For each of the next sliding windows, information about the community structures derived
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from the previous step, together with the user occurrences in the snapshots of that sliding

window are used to extract communities.

The posterior distribution of the model at sliding window W; (¢ > 1) is computed based
on the user occurrences in the snapshots of W, and the posterior distribution derived from
W;_1, which is presented as follows.

P(¢e, 0,70, 06, Ty €ty 28 | Wiy 1, Ti—1, 001, 0,1, 0) = (5.2)
PWy, ¢4, 04, e, 1, Tty Coy 2| Gr—1, Te—1, P11, 01, 1), 0)
P(Wt|¢t71;7715717@01571’0477770’)

Using the same strategy applied in the r LinkT opic model, we estimate the above poste-
rior distribution by sampling from the joint distribution of the model. More specifically, it
is estimated from the joint distribution applied to the user occurrences in the snapshots of
sliding window Wk, given the information derived from the previous sliding window W;_1
and the hyperparameters, which is computed as follows.

P(Wr, ¢t, 0, T, 01, Tty €ty 28| Pr—1, T—1, Pt—1, @, 1, 0) H H P(ro|m)P(loc|locy,, o) % @
sntEWy 0€sn

H P(6t|a> H P(Coletﬁu) x (H)

snEWs 0ESNY
P(iloe1) [] TI Pluoldre,) [ P@ldre)x (1)
sny €W o€sny u’€o. f

P(mi|me—1) H HPZO|7th X (Iv)

sntEWr 0€sn

P(ptlpr-1) H H H P(wle,z,) V)

sniEWy 0€Esny wEo.msg

(5.3)

Table 5.2: Notations used to present the count variables in the ErLinkTopic model. Each
variable is computed based on the user occurrences in the snapshots of one sliding window.

’ Notation ‘ Description

(r)

Ne number of occurrences in region r that are assigned to community c

m(f) number of occurrences of user u that are assigned to community ¢

ngfzt number of times user u is contextually linked by other users in community ¢
ngf ) number of occurrences of term w that are assigned to topic z

n,(zc) number of messages in community c that are assigned to topic z

Adopting the notations defined in the rLinkTopic model, which are repeated in Ta-
ble 5.2, the above joint distribution is simplified by applying the same steps as presented
in the rLinkT opic model, i.e., Eq. 4.39, Eq. 4.40, Eq. 4.41, and 4.42, so that the posterior

distribution in Eq. 5.2 is then estimated as follows!.

Note that the count variables introduced in Table 5.2 are applied to the user occurrences in the snapshots
of exactly one sliding window, e.g., W;.
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P($1, 00,70, 00,7ty €5 2 Wis 11, 11, o, 0my0) o [ [ Plrolm) Plloco|loc,, o) %
snyEWy 0€EsTg

(T)_;'_Oév_l n,sc)-ﬁ-n(fp_‘z;i‘(ﬁt—l;c‘u—l
[T II6me ™ > I I ¢rc x
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(C)+7Ft—1:c 2= n o 1;2,w—1
IL I < I I etz
ceC zeZ 2€EZ weV

(5.4)

By integrating out the multinomial parameters ¢, m, @¢, and 6y, the posterior distribution
of the region assignments ry, community assignments c¢, and topic assignments z; of the
user occurrences in the snapshots of sliding window W, becomes

P(ry, ey 2e Wi r—1, mio1, o1, 0,1, 0) o H H P(ro|ne) P(loc,|locy,, 0)x

sny €W, 0€EsNy

(T1)

(c) (c)
H [Teec I'( e o) % H [lucy F(nu” + Npot Dr—1;c,u) v

r€Rw, (ZCEC (7") + Oéc) ceC F(ZHEU TL'E/,C) + n(f(’i + ¢t—1;c,u)

(T2) (T)

HHZGZ +7Tt Lic,z) HHU,GV ( +s0t Lizw) (5.5)
ceC Zzean +7Tt 102) z€Z F(Zwevngj)+¢t lzw)

(Tu) (Ts)

From Eq. 5.5, the joint distribution of the region assignment r,, community assignment c,,
and topic assignment z, of occurrence o is obtained as follows.

P(TO»Coazoh't;—oaCt;—oazt;—oth;¢t7177rt717§0t717a7777 ): (To|77t) (lOCo”OCro,U)X

(—Tg)('o + Ae, (—(.;)u,, + n;(.;) + ¢t 1;¢o,u0

X
ZCEC n(—r;)o + Qe ZueU n(—cg)u =+ n;cz) + (ybt—l;co,u
(_CZ)ZO + Tt—1;5c0,20 % Hweo msg Hlnwlmsg( 1+ n(—ZZJ)w + @t—l-zo,w)

ZzEZ n(—o,)z + Tt—15c0,2 H? ng( -1+ ZwEV n(—w)w + pr—1; ZoﬂU)

(5.6)

Finally, the sampling rule for each of the assignment variables r,, c,, and z, is obtained
similarly to the corresponding sampling rule in the rLinkT opic model, which is presented
as follows.

1. Sampling rule for region assignment:

(r)

n—o ,Co + aCo

ZCEC n(—rt)) c + .

(r)
[loc,, loc,| nlge, T Oc,

) x
2 r
ZCEC ”(—3 T Qe

P(ro =7T[Cos 20, T—0y C—0y Z—0, We; +) = P(r|n:)P(loco|loc,, o) x

x exp(— (5.7)

g
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2. Sampling rule for community assignment:

(e) (e)

n_ Mo +n_ . + ¢t71;c7u0
P(co = |0y 20, C—0y T—0y Z—0, Wi +) X 20 & O’f(:;
ZueU nfo,u + n_o,f.u + ¢t71;c,u
(o) (e)
X n_ro’c s X njo"z“ T Mmoo (5.8)

(o) (o)
Zc’ec nfo,c’ + o ZzGZ n—o,z + Tt—1;c,2

3. Sampling rule for topic assignment:

HwEamsg H?;)imsg (7/ -1+ n(_zz)’w + @t—l;zo,w)

T = 14 Ywey 0w + @rtizo)
(co)
n_ + Tt—1;¢0,2
X Ofco) (5.9)
Zz’eZ n—o,z/ + Tt—15¢0,2"

P(zo = 2‘7‘070077'—07 C_oyZ—0, Ws; ) X

Updating multinomial parameters from assignment samples. Given a sample
(rt, Cty z¢) oOf the region, community, and topic assignments of all user occurrences in the
snapshots of sliding window W, the posterior distributions of (1) users in a community
(1), (2) communities in a region (0¢.,.), (3) topics of a community (m.), and (4) terms in
a topic (¢y.,) are derived using the same method applied in the rLinkT opic model (Eq. 4.65,
Eq. 4.67, Eq. 4.69, Eq. 4.71). Finally, the updating rules for these multinomial parameters
at sliding window W, are as follows.

1. Distribution of users in a community:

(c) (c)
Ny +1n + ¢t71;c,u
Prrcn = . fu = ,ceCuelU (5.10)
Zu’eU Ty + nf, r+ ¢t—1;c,u’
2. Distribution of communities in a region:?
(r)
+
Ot.rc = fle (T)ac ,7 € Ry,,ceC (5.11)
ZC’EC Ny +ae
3. Topic proportion of a community:
(c)
Ttic,z = nz _(‘_C)Trt;c,z ,C € C, z€Z (512)
Doez My + Ty
4. Distribution of terms in a topic:
(2)
Ptizw = M+ Prizw ,2E€ L weV (513)

D wrev nfj/) + Ptz

2The distribution of communities in a region at sliding window W is independent of the information
obtained from the previous window, as explained.
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Gibbs sampling algorithm. The Gibbs sampling algorithm for the ErLinkTopic
model is shown in Algorithm 6. Input of the algorithm is a sequence of sliding windows
SN = {Wi,Wa, ..., Wr} and the hyperparameters. Hidden variables are first estimated for
the first sliding window W; using the rLinkT opic model with the given hyperparameters.
From the second sliding window, the rLinkT opic model is employed in the way that the
values of ¢y—1, m—1 and ¢;—1 obtained from the previous sliding window are used as the
prior hyperparameters of model. Based on the sequence of each of these variables computed
over sliding windows, the evolution of communities regarding the community membership
of users, the topic proportion of communities, and the distribution of terms in topics is then
analyzed. The main task of the ErLinkT opic algorithm is to extract communities from the
user occurrences in the snapshots of each sliding window, which is done by the rLinkT opic
algorithm (lines 2 and 5). Therefore, both algorithms have the same time complexity (see
Section 4.4.5).

Algorithm 6: Gibbs sampling algorithm for the ErLinkTopic probabilistic model.
ErLinkTopic(SN = {Wi,Ws, ... Wr}, |C|,|Z|, o, B, 7, 1, minRad, o)
Input:
SN = {Wi, Wa, ..., Wr}: sequence of network sliding windows
|C|: number of communities to be extracted
| Z]: number of topics associated with communities
minRad: a threshold to determine representative locations of regions
o: prior standard deviation for Gaussian
«, 3,7, u: Dirichlet hyperparameters
Output:
set, of evolving communities characterized by:
(1) 8 = {01, 0, ...,07}: sequence of distributions of communities in regions
(2) ¢ = {1, P2, ..., o7 }: sequence of distributions of users in communities
(3) m = {m1,ma, ..., 77 }: sequence of topic proportions of communities
(4) ¢ = {1, 2, ..., o7 }: sequence of distributions of terms in topics
1 /* first sliding window */
2 ¢1,71, 91,01 < rLinkTopicOMNy, |C|,|Z], o, B,7, u, minRad, o);
/* from second sliding window */
4 foreach t =2..T do
5 b1, T, 01, 0y <— rLinkT opicOV,, |C|, | Z], o, dp—1, Ti—1, pr—1, minRad, 0);
6 /* detect changes in community memberships of users */
7 detectChangesFrom(¢;_1, ¢¢);
8
9

w

/* detect changes in topic proportions of communities */
detectChangesFrom(m;_1, m);

10 /* detect changes in topics of communities */

11 detectChangesFrom(p;—1, ¢t);
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5.4 Evolution of Communities

This section formalizes the evolution of the features describing communities. Particularly,
we introduce methods to study the dynamics and to detect specific evolving phenomena of
the community members, topic proportion of communities, and terms in topics over time.

Based on the ErLinkTopic algorithm, a community c at sliding window W; is char-
acterized by the features describing ¢ at that time. Such features include (1) users in c,
represented by ¢r.; (2) topic proportion of ¢, represented by ms.; (3) terms in the top-
ics associated with ¢, represented by ¢y..,2 € Z; and (4) where c is observed, which is
characterized by the likelihood of ¢ in regions, denoted 8., , 7 € Rw,.

Note that in this study we assume the dynamics of regions over time as explained above.
As a consequence, #; is independent of 6;_1, and, because of this, we do not capture the
evolution of the likelihood of communities in a region over time. Thus, we are interested
only in the gradual changes in each of the three features: users in community ¢, topics of
community ¢, and terms in topics associated with community ¢ over sliding windows to
study the evolution of community c. These features are encoded in the variables ¢y.c, 7.c,

and ¢y, 2 € Z, respectively, and again described as follows.

L. ¢pe = {P(ule,t)},u € U and ), oy P(ule,t) = 1, where P(ulc,t) is the likelihood of

user u in community c¢ at sliding window W;.

2. e = {P(2|c,t)},2 € Z and )., P(z|c,t) = 1, where P(z|c,t) is the likelihood of

topic z in community ¢ at sliding window W;.

3. ¢op. = {P(wlz,t)},w e V and ) .y P(w|z,t) = 1, where P(w|z,t) is the likelihood

of term w in topic z.
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Figure 5.3: Illustration of the (a) likelihood of users in a community ¢, (b) topic proportion
of a community ¢, and (c) likelihood of terms in a topic z at a sliding window W;. Note
that for sake of illustration the likelihood of users in a community, topic proportion of a
community, and likelihood of terms in a topic are represented by continuous lines.

Although ¢.. consists of the likelihood of all users, we are particularly interested in only

a number of users that have the highest likelihood in ¢, which are referred to as the members
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of community c. It is similar to the topic proportion 7. and topic ¢¢.,. That is, only a
number of topics that have the highest likelihood in ¢ are considered the topics of ¢; and
only a number of terms that have the highest likelihood in z are considered terms occurring
in z. Thus, to formalize the evolution of these features, we first assume three predefined
cardinality thresholds, namely (1) number of users in a community, denoted numU; (2)
number of topics of a community, denoted numZ; and (3) number of terms in a topic,
denoted numV. These mean we consider (1) a community ¢ to consist of only numU users
that have the highest likelihood in ¢; (2) the topic proportion of ¢ to consist of only numZz
topics that have the highest likelihood in ¢; and (3) a topic z to consist of only numV
terms that have the highest likelihood in z. Figure 5.3 illustrates the likelihood of users in
a community, topic proportion of a community, and likelihood of terms in a topic. In the
figure, we also show the selection of community members, community topics, and terms in
a topic using numU, numZ, and numV , respectively, as described.

To study the evolution of these features, the following notations are introduced, given

the parameters numU, numZ, and numV .

1. U(e,t,numU): set of numU users that have the highest likelihood in community ¢ at

sliding window W;.

2. Z(c,t,numZ): set of numZ topics that have the highest likelihood in community ¢
at Wt.

3. V(z,t,numV): set of numV terms that have the highest likelihood in topic z at W.

For example, in Figure 5.3 we have: Ul(c,t,numU) = {us,us,u7,us}, Z(c,t,num2) =
{22, 26}, and V (z,t, numV’) = {wa, wg, wg, wi2}. It is noted that one can select community
members, community topics, and terms in topics using a likelihood threshold. That is,
instead of defining numU, numZ, and numV as described, one can rely on the distributions
Otier T, and @y, to specify the likelihood thresholds ming, min,, and min, for deriving
community members, community topics, and terms in topics, respectively. By this, the

following notations are formalized.
1. U(c,t,ming): set of users v € U such that P(ulc,t) > ming.
2. Z(c,t,ming): set of topics z € Z such that P(z|c,t) > min,.
3. V(z,t,miny): set of terms w € V such that P(w|z,t) > min,.

Based on these notations, the evolution of a community with respect to the community

members, community topics, and terms in topics is formalized in the following sections.
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5.4.1 Changes in Community Members

This section presents methods that we apply to study the evolution of community members.
We first introduce a measure to assess the frequency of changes in the set of users that have
the highest likelihood in a community. We then formalize four main evolving phenomena
one might observe from a community over time.

Dynamics of users. In our model, the evolution of users in a community is indicated by
the frequency of changes in the set U(c,t, numU) of users over sliding windows. Generally,
the difference between the two sets U(c,t — 1,numU) and U(c,t,numU) is the result of
two possibilities. First, some users having less likelihood in ¢ at sliding window W,_; are
becoming more active, e.g, posting more messages or interacting with more users in ¢, at
sliding window W;. Second, it is also the case that some users change from an active state
in c at ¢ — 1 to an inactive one at . Both situations result in the update of the likelihood
of users in ¢, thus making the difference between U(c,t — 1, numU) and U (c, t, numU).

To capture the dynamics of users in community ¢ over two consecutive sliding windows
W;—1 and W, we introduce a user dynamic measure Og(c,t — 1,t,numU), computed as

follows.

numU — |U(e,t — 1,numU) N U (¢, t,numU)|
numU

Op(c,t = 1,t,numU) = € [0,1] (5.14)

A small value of 0y(c,t —1,t,numU) indicates that not many users in community ¢ change
their behavior during the time interval of the two sliding windows W;_1 and W,. On the
other hand, if many users in ¢ change their activities, e.g., moving to other areas, having new
“link users” or posting messages about other topics, then a large value of 0y (c, t—1, ¢, numU)
is obtained. This is because such changes of users lead to the update of their likelihood in
c resulting in the difference between U(c,t — 1,numU) and U(c,t,numU). There are two
extreme situations corresponding to the values 0 and 1 of dy(c,t — 1,¢,numU). These are
respectively called stable and separating phenomena of users in a community.

Stability of users. A community c is stable between two sliding windows W;_1 and
W if the users in ¢ at sliding windows W;_1 and W, are the same, i.e., U(c,t —1,numU) =
U(c,t,numU). The defined measure 0g(c,t — 1,t,numU) therefore has the value 0 for this
case. Omne should note that we identify the stability based on the identities of users in
the two sets U(c,t — 1,numU) and U(c,t,numU). This means the likelihood of users in
¢ might change between W;_; and W; but all users in U(e,t — 1,numU) still appear in
U(c,t,numU).

Separation of users. A community c is separated if all users in ¢ are changed between
W1 and Wy, i.e., U(c,t—1,numU)NU (¢, t,numU) = (. In this case 0y(c,t—1,t,numlU) =
1. It is noted that in our approach, a community is characterized by not only the users
but also the topics and the geographic locations. This means, even though the community

is separated regarding its members at ¢, i.e., users in U(c,t,numU) are all new compared
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to users in U(c,t — 1,numU), community c is still alive in terms of the topics associated
with it. One can therefore assume the user separation is a renew event of the community
members.

In addition to the stability and separation, there are other evolving events can be ob-
served based on changes in the likelihood of users in a community. Two of which are the

increase and the decrease of the community members, described as follows.
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Figure 5.4: Changes in the memberships of users in a community over two consecutive
sliding windows. More users having a high membership at ¢ indicate the growth of the
community.

Growth of communities. The growth of a community between two sliding windows
W;_1 and W; means that there are more users at WW; that have a high membership in
community ¢ compared to such users at W;_;1. Such a growth event is illustrated in Figure
5.4, where the number of community members increases from two users (usz and uy) at
t — 1 to four users (us,us,ur and ug) at t, given a likelihood threshold ming = 0.2. To
identify this event of a community ¢, one can rely on the histograms of ¢;—1,. and ¢y..
to determine a likelihood threshold min, for selecting the members of ¢ at t — 1 and ¢,
denoted Uf(c,t —1,ming) and U(c,t,ming), respectively. That is, instead of selecting users
based on the predefined cardinality numU of the community, a likelihood threshold min,
is applied to identify community members. By comparing the users in U(c,t — 1, ming) and
Ul(c,t,ming) one can then extract the growth event. Particularly, a community ¢ grows
from t — 1 to t if U(c,t — 1, ming) C Ul(c,t, ming).

Shrinkage of communities. Contrary to the growth event, a community ¢ might
shrink because of the leaving of some members. This phenomenon is indicated by changes
in the memberships of users in ¢ in the inverse direction of the growth event. That is, more
users having a high membership in community ¢ at sliding window W;_; than at sliding
window W;. Figure 5.5 illustrates the shrinkage of a community. This event can be detected
using the same method described above for the identification of the growth of a community.
Particularly, given a likelihood threshold ming, a community ¢ shrinks between two sliding
windows W;_1 and W, if U(c,t,ming) C U(c,t — 1, ming).
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Figure 5.5: Changes in the community memberships of users in a community over two
consecutive sliding windows. Fewer users having a high membership at sliding window ¢
indicate the shrinkage of the community.

5.4.2 Changes in Topics of Communities

The evolution of a community is also indicated by changes in the prominence of the topics
discussed by community members. A community is associated with a number of topics where
the prominence of each topic is characterized in the topic proportion of the community.
Over time, the likelihood of each topic in the community can change. For example, a topic
about weather is discussed a lot by community members during a time span before and
after a tropical storm hits a country. This topic, however, might become less prominent
on other days. Such changes in the prominence of the topics associated with a community
¢ are implied by the difference between the two sets Z(c,t — 1,numZ) and Z(c,t,num2).
Applying the same method for analyzing the dynamics of community members, we first have
the topic-prominence dynamic measure Oy (c,t — 1,t,numZ) to determine the frequency of

updating the prominence of the topics associated with community c.

numZ — |Z(c,t — 1,numZ) N Z(c, t,num)|

Or(c,t — 1, t,numZ) = >
num

€0,1  (5.15)

Based on 0x(c,t — 1,t,numZ) or the two sets Z(c,t —1,numZ) and Z(c,t,numZ), the
stability (i.e., the prominence of associated topics does not change) , generalization (i.e.,
more topics become prominent), and specification (i.e., fewer topics become prominent) in
terms of the prominence of topics of a community are captured. For example, a community
c is stable in terms of the prominence of topics discussed by its members if the likelihood
of topics in the topic proportion 7. does not change. This phenomenon can be observed by
checking whether Z(c,t — 1,numZ) and Z(c,t,numZ) are the same.

In addition to the dynamics of the prominence of topics associated with a community,
terms describing a topic itself change over time also. For example, the frequency of terms

used to describe the weather topic changes over seasons. Such a frequency of changes of

133



terms occurring in a topic z is obtained by the term dynamic measure 0, (z,t—1,t, numV).

numV —|V(z,t — L,numV) NV (z,t,numV)]
numV

Op(z,t = 1,t,numV’) = €[0,1]  (5.16)
By adopting the same method applied to study the dynamics of community members and of
the prominence of community topics, we can formalize the stability, emergence (i.e., specific
terms describing the topic become prominent), and vanishing (i.e., no terms is prominent)

phenomena of a topic over time.

5.5 Experiments

This section presents the experimental results of applying our approach to extracting and
analyzing the evolution of (regional LinkTopic) communities in social networks. Particu-
larly, by using Twitter data, we show the effectiveness and efficiency of the ErLinkT opic
model in terms of discovering communities and, at the same time, capturing changes in
the features describing communities. Our framework is implemented in Java. All experi-
ments are run on an Intel(R) Core(TM) i7-4770 CPU @ 3.40G with 16GB RAM, running
Ubuntu 64bit.

5.5.1 Twitter Datasets

We use two six-month interval subsets created from the EUROPE and US Twitter
datasets presented in the previous chapter (Section 4.6.1) for conducting the experiments.
The first subset is called Sub-England dataset and the second subset is called Sub-US
dataset. For each dataset, we first compute the histogram of the number of occurrences of
users and terms, respectively, to get an idea of the properties of these datasets. Based on
this, a filtering step is applied so that users posting less than 180 messages, i.e., on average
1 message a day, and terms occurring less than 360 times, i.e., on average 2 time a day, are
removed from the Sub-US dataset. Such numbers applied to filter users and terms in the
Sub-England dataset are 180 and 540, respectively. Relevant statistics of the two datasets

before and after filtering users and terms are summarized in Table 5.3.

Table 5.3: Statistics of Twitter datasets used to evaluate the ErLinkTopic model in ex-
tracting regional LinkT opic communities and analyzing their evolution. These datasets are
created from the EUROPE and US datasets described in the previous chapter (Section
4.6.1, Table 4.3).

Dataset Users/Filtered Tweets/Filtered | Terms/Filtered Time
Sub-England | 1.720.956/18.264 | 13.114.353 /6.572.764 | 2.915.851/15.215 | June 01 - Nov 28
Sub-US 980.924/14.756 6.301.435/3.654.000 | 2.135.098/16.260 | June 01 - Nov 28
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5.5.2 Experimental Setup

The main objective of our experiments is to extract communities and capture their evolution
from which to study how the features describing a community evolve over time. Besides
this, it is also necessary to verify the efficiency of the ErLinkTopic model regarding the
computational complexity. For these purposes, we empirically organize each of our datasets
in three different sliding window intervals: 1 week, 2 weeks, and 1 month. Each sliding
window is further structured into daily snapshots. We then employ the same method
applied in the rLinkTopic model presented in Section 4.6 to setup values for the input
parameters. Particularly, the number of communities to be extracted and the number
of Burn-in steps are identified based on the perplexity measure. Other parameters are
empirically determined. The values assigned to the main parameters for each time interval

setting of sliding windows applied to each dataset are summarized in Table 5.4.

Table 5.4: Setting values for the input parameters in the ErLinkTopic model applied to
each T'witter dataset used in the experiments.

Dataset 1 week 2 week 1 month

IC| | 1Z] o Rad | |C| | 12| o Rad | |C| | 12| o Rad

Sub-England | 70 | 20 | 0.033 | 0.066 | 40 | 20 | 0.033 | 0.066 | 30 | 20 | 0.033 | 0.066

Sub-US 40 | 20 | 0.033 | 0.066 | 30 | 20 | 0.033 | 0.066 | 25 | 20 | 0.033 | 0.066

5.5.3 Dynamic Measure Analysis

Based on the results extracted from the three different settings of sliding windows, i.e., 1-
week interval, 2-week interval, and 1-month interval, we study the dynamics of communities
in terms of changes in (1) the members of each community using the user dynamic measure
Op(c,t — 1,t,numU), (2) the prominence of topics associated with each community using
the topic-prominence dynamic measure O, (c,t — 1,¢t,numZ), and (2) terms occurring in
each community topic using the term dynamic measure 0,(z,t—1,t, numW). We visualize
the community membership of users in each community and the likelihood of terms in each
topic to determine appropriate values for numU and numW  respectively. By studying
the community membership of users, we find two prevalent points at numU = 5 and
numU = 30 where the likelihood of users in every community strongly decreases. However,
the top 5 users in all communities change frequently at every sliding window. We therefore
select numU = 30 for evaluating the dynamics of users in communities. Applying the same
method we determine that a good value for numW is 20. The community membership
of users in selected communities and the likelihood of terms in selected topics extracted

from the two datasets are shown in Figures 5.6, 5.7, 5.8. Finally, we choose numZ =5 for
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measuring the dynamics of the prominence of community topics. The following findings are

obtained from both two datasets.

1. Communities evolve gradually over a short time interval of sliding windows. This
evolving trend applies to all three features of interests, i.e., community members,
community topics, and terms describing a topic. Changes to these features happen
more often when longer time intervals are employed to form a sliding window. This
finding confirms that social networks and especially communities in social networks

are dynamic structures.

2. Community members evolve faster than community topics, which is indicated by a
larger value of Oy(c,t — 1,t,numU) compared to the value of O(c,t — 1,t,numZz)
or Oy,(z,t — 1,t,numW). This implies that the topics discussed by a community are
more stable regarding both the topic prominence and terms describing topics even
though users might change topics of interest and leave a community and join other
communities more often. The dynamic measures of six communities extracted from
the Sub-US dataset and five communities extracted from the Sub-England dataset
are presented in Table 5.5 and Table 5.6, respectively. Figure 5.9 and Figure 5.10
show the user dynamic measure of ten communities and term dynamic measure of

four topics, all extracted from the Sub-US dataset.
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Figure 5.6: Distributions of the likelihood of users in six selected communities extracted
from the Sub-US dataset. For each community, the likelihood of users decreases strongly
at around the 5t and the 30" users.
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Figure 5.7: Distributions of the likelihood of terms in selected topics associated with commu-

nities extracted from the Sub-US dataset. For each topic, the likelihood of terms decreases

strongly at around the 4" and the 20" terms.
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Figure 5.8: Distributions of the likelihood of terms in selected topics associated with com-

munities extracted from the Sub-England dataset. For each topic, the likelihood of terms

decreases strongly at around the 7** and the 20** terms.
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Table 5.5: Dynamic measures computed at the first five sliding windows for six selected
communities extracted from the Sub-US dataset. These communities are manually labeled
based on the topic that is the most prominence in all sliding windows.

Politics communities:
. 1 . 1-week interval 2-week interval 1-month interval
Sliding Window 7; 3 7, 7; a5 7, 7, o 7,
01 0.40 | 0.20 | 0.35 0.73 | 0.60 | 0.40 0.93 | 0.40 | 0.30
02 0.60 | 0.20 | 0.40 0.76 | 0.40 | 0.40 0.93 | 0.40 | 0.40
03 0.63 | 0.40 | 0.25 0.70 | 0.40 | 0.35 0.96 | 0.40 | 0.65
04 0.53 | 0.40 | 0.35 0.63 | 0.40 | 0.60 0.93 | 0.40 | 0.70
05 0.66 0.0 0.45 0.76 | 0.20 | 0.35 0.70 | 0.40 | 0.75
Average 0.56 | 0.24 | 0.36 || 0.71 | 0.40 | 0.41 || 0.89 | 0.40 | 0.56
01 0.56 | 0.20 | 0.20 0.76 | 0.40 | 0.30 0.86 | 0.40 | 0.55
02 0.76 | 0.20 | 0.30 0.70 | 0.20 | 0.25 0.96 | 0.40 | 0.68
03 0.70 | 0.20 | 0.20 0.73 | 0.20 | 0.10 0.96 | 0.40 | 0.60
04 0.66 0.0 0.15 0.66 | 0.40 | 0.15 0.86 | 0.60 | 0.72
05 0.56 0.0 0.20 0.63 | 0.30 | 0.30 0.90 | 0.60 | 0.62
Average 0.65 | 0.12 | 0.21 0.70 | 0.30 | 0.22 0.91 | 0.48 | 0.63
Job communities:
. 1. . 1-week interval 2-week interval 1-month interval
Sliding Window 7; . 7, 7; . 7, 7, o 7,
01 0.66 | 0.10 | 0.20 0.76 | 0.40 | 0.40 0.86 | 0.60 | 0.35
02 0.63 | 0.20 | 0.25 0.86 | 0.40 | 0.40 1.00 | 0.40 | 0.45
03 0.76 | 0.20 | 0.20 0.86 | 0.20 | 0.35 0.93 | 0.60 | 0.60
04 0.66 0.0 0.25 0.93 | 0.60 | 0.60 1.00 | 0.20 | 0.70
05 0.76 0.0 0.15 0.80 | 0.80 | 0.10 0.86 | 0.40 | 0.80
Average 0.69 | 0.10 | 0.21 0.84 | 0.48 | 0.37 || 0.93 | 0.44 | 0.58
01 0.76 | 0.20 | 0.20 0.75 | 0.60 | 0.35 0.85 | 0.40 | 0.60
02 0.63 | 0.20 | 0.25 0.73 | 0.20 | 0.40 0.80 | 0.40 | 0.65
03 0.66 0.0 0.20 0.80 | 0.60 | 0.65 0.93 | 0.60 | 0.55
04 0.70 0.0 0.25 0.76 | 0.20 | 0.55 0.96 | 0.40 | 0.70
05 0.60 0.0 0.15 0.63 | 0.40 | 0.55 0.93 | 0.50 | 0.50
Average 0.67 | 0.08 | 0.21 0.73 | 0.40 | 0.50 || 0.89 | 0.46 | 0.60
Weather communities:
. 1 . 1-week interval 2-week interval 1-month interval
Sliding Window 7, a9 7, 75 . 7, 7, . 7,
01 0.63 | 0.30 | 0.25 0.63 | 0.60 | 0.40 0.90 | 0.40 | 0.40
02 0.70 0.0 0.45 0.70 | 0.60 | 0.45 1.00 | 0.20 | 0.70
03 0.66 0.0 0.50 0.76 | 0.20 | 0.50 0.93 | 0.60 | 0.75
04 0.66 0.0 0.40 0.86 | 0.80 | 0.55 0.96 0.0 0.70
05 0.76 0.0 0.30 0.66 | 0.60 | 0.45 0.93 | 0.60 | 0.70
Average 0.68 | 0.06 | 0.38 0.72 | 0.56 | 0.47 || 0.94 | 0.36 | 0.65
01 0.66 | 0.20 | 0.45 0.73 | 0.40 | 0.50 0.83 | 0.40 | 0.55
02 0.50 | 0.30 | 0.55 0.76 | 0.40 | 0.40 0.93 | 0.40 | 0.50
03 0.63 0.0 0.25 0.80 | 0.10 | 0.60 1.00 | 0.40 | 0.55
04 0.50 0.0 0.30 0.73 | 0.20 | 0.55 0.86 | 0.20 | 0.65
05 0.56 | 0.20 | 0.15 0.70 | 0.40 | 0.60 0.93 | 0.40 | 0.70
Average 0.59 | 0.14 | 0.34 || 0.74 | 0.30 | 0.53 || 0.91 | 0.36 | 0.59
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Table 5.6: Dynamic measures computed at the first five sliding windows for five selected
communities extracted from the Sub-England dataset. These communities are manually
labeled based on the topic that is the most prominence in all sliding windows.

Football community:

Sliding Window 1-week interval 2-week interval 1-month interval
Oy Or 0, Oy Or 0, Oy Or 0,
01 0.40 0.0 0.35 0.63 | 0.20 | 0.50 0.73 | 0.40 | 0.60
02 0.53 | 0.20 | 0.40 0.73 0.0 0.45 0.83 | 0.20 | 0.50
03 0.50 0.0 0.35 0.76 | 0.20 | 0.35 0.86 | 0.20 | 0.65
04 0.53 | 0.20 | 0.45 0.80 0.0 0.50 0.83 | 0.20 | 0.60
05 0.46 0.0 0.45 0.83 | 0.20 | 0.60 0.70 | 0.40 | 0.65
Average 0.48 | 0.08 | 0.40 || 0.75 | 0.12 | 0.48 || 0.79 | 0.28 | 0.60
Social media community:
. 1. . 1-week interval 2-week interval 1-month interval
Sliding Window 7; a9 7, 7; 7 7, 7, . 7,
01 0.46 0.0 0.20 0.66 0.0 0.25 0.76 | 0.20 | 0.35
02 0.53 0.0 0.25 0.70 0.0 0.35 0.86 | 0.40 | 0.45
03 0.66 | 0.20 | 0.25 0.76 | 0.20 | 0.30 0.83 | 0.20 | 0.60
04 0.66 0.0 0.35 0.86 0.0 0.40 0.80 | 0.20 | 0.50
05 0.56 | 0.20 | 0.15 0.86 | 0.40 | 0.25 0.86 | 0.20 | 0.40
Average 0.57 | 0.08 | 0.24 || 0.76 | 0.12 | 0.31 0.82 | 0.24 | 0.46
Weather community:
. 1. . 1-week interval 2-week interval 1-month interval
Sliding Window 7; . 7, 7; a9 7, 7, . 7,
01 0.45 | 0.20 | 0.20 0.76 | 0.20 | 0.45 0.75 | 0.40 | 0.50
02 0.51 0.0 0.30 0.80 | 0.20 | 0.35 0.80 | 0.20 | 0.40
03 0.53 0.0 0.22 0.73 0.0 0.30 0.85 | 0.20 | 0.55
04 0.60 | 0.20 | 0.40 0.73 | 0.40 | 0.40 0.75 | 0.20 | 0.65
05 0.55 | 0.20 | 0.10 0.60 | 0.20 | 0.55 0.83 | 0.40 | 0.50
Average 0.53 | 0.12 | 0.24 || 0.72 | 0.20 | 0.41 0.80 | 0.32 | 0.52
Food community:
. 1. . 1-week interval 2-week interval 1-month interval
Sliding Window 7; . 7, 7; . 7, 7, . 7,
01 0.45 | 0.20 | 0.10 0.73 | 0.20 | 0.40 0.80 | 0.20 | 0.50
02 0.50 0.0 0.30 0.66 0.0 0.75 0.83 | 0.20 | 0.40
03 0.30 | 0.20 | 0.20 0.76 | 0.30 | 0.35 0.73 | 0.40 | 0.55
04 0.50 | 0.20 | 0.15 0.83 | 0.20 | 0.25 0.90 | 0.20 | 0.30
05 0.53 0.0 0.20 0.63 0.0 0.50 0.85 | 0.40 | 0.60
Average 0.46 | 0.12 | 0.19 || 0.72 | 0.14 | 0.45 || 0.82 | 0.28 | 0.47
Music and event community:
. 1. . 1-week interval 2-week interval 1-month interval
Sliding Window 7; . 7, 7; o 7, 7, o 7,
01 0.30 0.0 0.20 0.63 0.0 0.25 0.72 | 0.20 | 0.40
02 0.40 | 0.20 | 0.30 0.73 | 0.20 | 0.45 0.80 | 0.20 | 0.60
03 0.45 0.0 0.32 0.76 | 0.20 | 0.80 0.65 | 0.20 | 0.55
04 0.41 0.0 0.20 0.80 0.0 0.35 0.85 | 0.40 | 0.45
05 0.50 | 0.20 | 0.35 0.73 | 0.40 | 0.50 0.80 | 0.40 | 0.40
Average 0.41 | 0.08 | 0.27 || 0.73 | 0.16 | 0.47 || 0.76 | 0.28 | 0.48
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Figure 5.9: User dynamic measure computed for ten communities discovered from the Sub-
US dataset with three different time intervals of sliding windows. Larger values of the user
dynamic measure are observed as a longer time interval is employed to create a sling window.
This indicates that the likelihood of users in a community changes gradually over short time.
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Figure 5.10: Term dynamic measure computed for four topics associated with communities
discovered from the Sub-US dataset with three different time intervals of sliding windows.
By comparing the user dynamic measure and term dynamic measure (see Figure 5.9), it
is observed that changes in the community members happen more often than changes in
terms describing community topics.
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5.5.4 Selected Evolving Communities

Example communities extracted from the Sub-US dataset are presented in this section
to demonstrate the effectiveness of the ErLinkTopic model in extracting evolving com-
munities. For this purpose, topics associated with communities extracted by the model
are first manually classified into the groups politics, jobs, social activities, weather, music
and social events, social media, social networks, sports, and general. A topic is labeled as
general if terms occurring in that topic are about different subjects making it unclear for a

classification. Example terms describing some selected topics are summarized in Table 5.7.

Table 5.7: Example terms occurring in selected topics associated with communities ex-
tracted from the Sub-US dataset.

Topic label Example terms
-, vote, insur (insurance), job, fairfield, agenc (agency), obama
politics (Barack Obama), mitt (Mitt Romney), blue (blue party), economi
jobs job, retail, manag (manager), sale, hospital, marketing, account,

internship, assist (assistant), businessmgr (business management)

instagood, photooftheday (photo of the day), instagram, iphone,

iphonegraphi, earth, iphonesia

update, follow,track, visit, info (information), spread, tweet,

check, wall, friends

forecast, sunni (sunny), cloudi (cloudy), rain, shower, mostli (mostly),

chanc (chance), wind, termperatur (temperature), rise, storm, cold

plai (play), music, live, girl, boy, station, song, happi (happy),

weekend, life, radio

food and restaurant | coupon, restaurant, rauti, pizza, menu, pric (price), tast (taste)
sports plai (play), watch, game, great, hope, start, people, happi (happy), man

social media

social networks

weather

music and events

We then manually label each community based on the prominence of topics associated
with it. Generally, each community is associated with at most two topics at a time point.
The evolution of each community is characterized by changes in the community membership
of users, the prominence of topics, and the likelihood of terms in each topic as well. Evolving
phenomena that are observed from communities extracted from our datasets include the
stability, generalization, specification, and shifting of the prominence of topics associated
with a community; the growth and shrinkage of community members; and the stability
of terms describing topics. In our experiments, we rarely find the stability of community
members, especially when a sliding window of more than 2-week inteval is applied. This
indicates that users in social networks in general and particularly Twitter users are dynamic
in terms of posting messages associated with contextual links of different topics reflecting
their complex life and changing geographic locations over time. In the following, selected

communities that exhibit some specific evolving phenomena are described.
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Stability of topic prominence. Almost all communities exhibit a stability regarding
the prominence of topics for a while. The time period of such stability varies from different
communities but reaches a maximum of two months. Figure 5.11 shows a community
characterized by a topic about music and social events from September 16, 2012 to November
15, 2012. As shown in the Figure 5.11(b), during this period only the topic indexed 1 that

is manually classified as “music and social events” is prominent for this community.
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Figure 5.11: The evolution of community members (above) and the stability of the promi-

nence of a topic about music and social events (below) of a community discovered from the
Sub-US dataset.
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Shifting of topics of interest. There are communities that gradually change the
topics of interest at some point in time. That is, the likelihood of the topic characterizing
the community (i.e., the topic having the highest likelihood in the community) starts to
decrease and another topic becomes more prominent at the same time. In this regard, we
find an interesting trend from the Sub-US dataset that communities characterized by a job
topic tend to shift their interest to politics before the election in the US in 2012. Figure 5.12
shows an example. At first, this community is associated with a topic described by terms
about jobs (the topic indexed 19) during August 2012. The shifting of topics happens at the
beginning of September 2012, where the likelihood of the topic described by terms about
politics (the topic indexed 16) increases. By the end of September 2012, the community is
characterized by only the politics topic.
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Figure 5.12: The evolution of community members and the shifting of the prominence of
a topic about jobs (indexed 19) to a topic about politics (indexed 16) of a community
discovered from the Sub-US dataset.
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Another example of the shifting of topic prominence from a general topic to a topic about

music and social events is shown in Figure 5.13. For this community, it is first associated

with the topic indexed 3, which is very general (i.e., words occurring in this topic are about

many subjects). The shifting phenomenon then happens at the beginning of August 2012,

where the community is also characterized by another topic about music and social events

(the topic indexed 1). Since middle of August, only this new emerging topic is associated

with the community.

0.018
July 16 - 31
0.009 — I
0.000 4/ ——mM8m8 —= N o= . s E_ 7.7 -.ii
2 0.018
2] August 01 - 15
o 0.009 — 9
g ] 0 ] ]
© 0.000 - . N = [ - M SNSRI e
=
>
£ 0.018
2 August 16 — 30
E 0.009 I
S 0.000 J Bmm_ B B —— _
0.018 —
September 01 - 15
0.009 P
0.000 - ﬁﬂ—m
NBES BRSSO CCOETEAXDIO0NTCLAIOINCSNVNDVLOGFT2VUFT DO ST NGANO QO
cER 8 c oy eS80 RXTET O BOI=E QOO0 EECEXETEILS5DES
850858 T g o508 Y oEEEReE 5289895852888
o= e < X =<
<SPI0t BRTFSIXEISQESS5500KZCER T JE25988
(a) Community membership of users
July 16 - 31 August 01 - 15
0.5 0.5
g
£00 - 0.0 -
T 012345789 11 13 16 19 012345789 11 13 16 19
=
©
5 August 16 — 30 September 01 - 15
0.5 0.5
0.0 - 0.0 -
012345789 11 13 16 19 012345789 11 13 16 19
Topic Index

(b) Prominence of topics associated with the community

Figure 5.13: The evolution of community members and the shifting of the prominence
of a general topic (indexed 3) to a topic about music and social events (indexed 1) of a
community discovered from the Sub-US dataset.
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Specification. An example of communities that

change the interest from more topics

to fewer topics, i.e., a community becomes more topical specific, is shown in Figure 5.14.

Here, two topics indexed 14 and 17, one is about social networks (e.g., update, check-in,

follows,...) and another is more about social media (e

.g., iphone, pictureoftheday, shot,...),

characterize the community for the first two weeks in June 2012. Then, the topic about

social networks becomes less prominent and the community finally described by only the

topic about social media.
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Figure 5.14: The evolution of community members and changes in the prominence of topics

of a community discovered from the Sub-US dataset.
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Change to a new topic and then return to old topic. We also find an interesting
phenomenon that a community might quickly change the interest to another topic for a while
and then turns back to the topic characterizing it before. An example of this phenomenon
is shown in Figure 5.15. This community is associated with a topic about weather (indexed
6) for almost all the time. However, during the period of the last two weeks in July 2012

users in this community post messages about social networks (indexed 14).
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Figure 5.15: This community is characterized by a topic about weather for almost of the
time from June 16, 2012 to September 15, 2012 except the last two weeks in July where it
quickly turns the interest to social networks.
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5.5.5 Evolution of Topics Associated with Communities

This section describes the evolution of example topics that exhibit changes in the likelihood
of specific terms reflecting some real-world phenomena and events.

Topic about weather. The evolution of terms occurring in the topic about weather
is shown in Figure 5.16. Based on the likelihood of terms at different points in time, it is
observable that in June and July 2012, the weather topic is more clear compared to other
time periods. Furthermore, the likelihood of some specific terms changes over seasons or
reflects a related weather phenomenon happening. For example, “storm”, “chanc” (chance),
“wind”, “forecast”, “mph” (miles per hour), and “rain” have a high likelihood in the topic
during the last two weeks in June 2012. Actually, there was a storm happening in the New
York area at that time®. The term “thundersto” (thunderstorm) occurs more in the first
two weeks in August 2012, at that time severe thunderstorms happened in New York also.
In addition, the evolution of the likelihood of “falls” and “cold” follows the trend that such

terms are used to describe weather over seasons in a year.
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Figure 5.16: The evolution of a topic about weather discovered from the Sub-US dataset.

3http://www.erh.noaa.gov/okx/stormtotals. html[Accessed January 2014]
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Topic about politics. The evolution of terms occurring in the politics topic is shown

in Figure 5.17. As expected, changes in the likelihood of terms exhibit a reflection of the

presidential election in the US in 2012. It is observable that as time approaches the election

schedule (December 2012) the likelihood of the related terms increases sufficiently.
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Figure 5.17: The evolution of a topic about politics discovered from the Sub-US dataset.
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Topic about jobs. The evolution of the likelihood of terms in the topic about jobs
is not that clear as in the topics about weather and politics described above. However,
there are some terms that co-occur at specific points in time that might be of interest. For
example, “job” “financi” (financial), and “degree” occur more in June 2012. Terms about
specific job positions such as “develop” (development), “senior”, “assist” (assistant), and
“engin” (engineer) are prominent in August and September 2012. This topic is not much
clear in October and November 2012 as not many terms describing jobs are prominent

during these two months, which implies a vanishing phenomenon of the topic.
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Figure 5.18: The evolution of a topic about jobs discovered from the Sub-US dataset.

151



5.5.6 Evaluation of Runtime

This section discusses the running time of the r LinkT opic algorithm applied to the datasets
used in the experiments presented. Particularly, for each time interval of sliding windows,
we measure the running time of the algorithm using three different settings of the number
of iterations for sampling. In the first setting, the model is run with 820 steps for the
Burn-In stage and 180 steps for collecting assignment samples and updating multinomial
parameters. The results (i.e., the communities, topics, and their evolution) presented in
this chapter are derived from this configuration. In the second setting, 700 steps for the
Burn-In stage and 100 steps for collecting assignment samples and updating multinomial
parameters are employed. Such steps of iterations for the last setting are 600 and 100,
respectively.

The results show that for each dataset the model takes almost the same time when
it is run with different time intervals of sliding windows, given that the same number of
communities |C| and number of topics |Z| are assigned to the model. This is shown by
the rows marked by (*) in Table 5.8. Also, the running time of the algorithm increases
linearly to the number of iterations and the number of communities applied. Details of the

evaluations are summarized in Table 5.8 and Figures 5.19, 5.20.
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Figure 5.19: Running time of the ErLinkTopic algorithm applied to the Sub-US dataset
(left) and Sub-England dataset (right) when different number of communities are ex-
tracted. Three settings of the number of iterations (700, 800, and 1000) are employed to
measure running time.
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Figure 5.20: Running time of the ErLinkTopic algorithm applied to the Sub-England
dataset (a) and Sub-US dataset (b). Three time intervals (1 week, 2 weeks, and 1 month)
are employed to create sliding windows. For each time interval, three settings of the number
of iterations (700, 800, and 1000) are used in the ErLinkTopic algorithm. The detailed

measurements are shown in Table 5.8.
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Table 5.8: Parameter settings and the corresponding running time of the ErLinkT opic
algorithm when applied to the Sub-England and Sub-US datasets. Noted that the pa-
rameters in the rows marked by (*) for each dataset are the same except the time interval of
sliding windows. The running time shown in these rows indicates that the size of windows
does not affect the computational efficiency of the algorithm.

Sub-England dataset:
|C| | |Z| | Burn-In | Sampling steps | Time (Minutes) | Time/Window

70 | 20 820 180 450.0 17.3(%)
1-week window 70 | 20 700 100 430.0 16.5
70 | 20 600 100 411.0 15.8
40 | 20 820 180 400.0 30.0
9-week window 40 | 20 700 100 377.0 29.0
40 | 20 600 100 360.0 27.6
70 | 20 820 180 447.0 34.5(%)
30 | 20 820 180 380.0 63.3
l-month window 30 | 20 700 100 352.0 58.7
30 | 20 600 100 340.0 56.6
70 | 20 820 180 452 75.8(%)

Sub-US dataset:

|C| | |Z| | Burn-In | Sampling steps | Time (Minutes) | Time/Window

40 | 20 820 180 95.0 3.6(*)
1-week window 40 | 20 700 100 86.0 3.3
40 | 20 600 100 80.0 3.1
30 | 20 820 180 85.0 6.5
2-week window 30 | 20 700 100 83.0 6.3
30 | 20 600 100 77.0 5.9
40 | 20 820 180 94.0 7.2(%)
25 | 20 820 180 84.0 14.0
1-month window | 25 | 20 700 100 82.0 13.6
25 | 20 600 100 74.0 12.3
40 | 20 820 180 95.0 15.8(*)

5.6 Summary and Discussion

Summary. Understanding how communities evolve over time have become a hot topic in
the field of social network analysis due to the wide range of its applications. In this context,
several approaches have been introduced to capture changes in the community members.
Our claim is that a community is characterized by complex features, not only the identity of
users. Examples include the topics of interest, and the regional and geographic character-
istics. Studying changes in such features of communities also provides informative findings
for related applications. This leads to the main goal of the study in this chapter, which is to
capture the evolution of complex features describing communities. Particularly, we have ex-
tended the r LinkT opic model developed in Chapter 4 to build a complete framework called
ErLinkTopic model. The model is able to extract regional LinkT opic communities and

to capture gradual changes in three features describing each community, i.e., community
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members, the prominence of topics describing communities, and terms describing such top-
ics. It further supports the study of regional and geographic characteristics of communities
as well as changes in such features. Experimental evaluations have been conducted using
Twitter data to evaluate the model in terms of its effectiveness and efficiency in extracting
communities and capturing changes in the features describing each community.

Open issues. There are aspects in the proposed framework that we would like to study
in order to improve the model. First, in this framework, regions are derived from the
density of geographic locations of users within each snapshot. This implies an assumption
that regions might change over time. Because of this, the model ignores the evolution
of the community distribution in each region. There should be an improvement for the
model in a way that it is able to capture region evolution as well. Second, even though
our model supports the study of changes in the regional and geographic characteristics of
communities, the results of such analysis tasks have not been discussed in the experiments.
The reason is that we need more knowledge about local geographic areas to be able to give
comments on the evolution of such features of communities. Third, due to the lack of ground
truth in real-world datasets, evaluating the results of extracting feature-based communities
and analyzing their evolution is a challenging task. In this work, case studies have been
employed. However, it is not a comprehensive method to evaluate the results because no
quantitative measures are derived. There might be two possible solutions for this. The
first method is to develop a Bayesian prediction model and adapt it to the framework to
predict some features of users in a sub-dataset and compare the predicted results with the
features of users. This method was employed in [74]. The second method, as usual, is to
develop annotated benchmarks, which is more changeling due to the complex constraints in
extracting and analyzing feature-based communities. Finally, in our framework, we assume
there are no changes in the number of communities |C| and the number of topics |Z]| across
time. As discussed in the last section of Chapter 4, it should be more appropriate if a

Dirichlet process is employed so that these constraints are relaxed.
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Chapter 6

Conclusions and Future Work

Social networking has become part of our life. Hundreds of millions of users are active in
social networks and create massive amounts of rich-feature data on a daily basis. Thus, so-
cial networks are becoming the largest data repositories that capture information reflecting
real-life activities of people worldwide. Extracting knowledge from such data is apparently
useful for understanding human beings and society in general, and potentially facilitates to
obtain more benefits from various applications that take advantages of knowing the behavior
of users through social networks. This makes research studies in the field of social network
analysis to be popularized. In the context of this dissertation, social links and communities
were targeted as hidden structures obtained from investigating different features embedded
in user-generated data. Those imply meaningful and interpretable relationships between
users. Particularly, the thesis presents new models and algorithms for the measurements
of hidden social links between users and the extraction and analysis of feature-based com-
munities in social networks. In the following, we first summarize the key results of the

dissertation and then give an outlook for further studies.

6.1 Summary

The thesis begins with a discussion of the motivation, the goals and challenges, and the
background and related works, which were presented in the first two chapters. In Chapter 3,
the concepts of user occurrence, snapshot, and social network were first formalized. These
build the underlying data model used to address the problems presented in the whole
dissertation. We then developed two approaches for extracting and measuring social links
between users; one is based on the participations of users in threads of a blog or a forum
network, and another one is derived from applying latent semantic extraction to the postings
of users. The models were evaluated using the data collected from the BBC Message Boards
network. Based on the results obtained, we emphasize that meaningful and interpretable
relationships between users can be extracted from the features describing their activities in

social networks.

157



The other major contributions of this dissertation were presented in Chapter 4 and
Chapter 5, where a comprehensive framework for extracting and analyzing a new type
of feature-based community called regional LinkTopic was developed. In Chapter 4, a
probabilistic model, rLinkT opic, was introduced for extracting regional LinkT opic com-
munities from a social network during a period of time. The model was then extended
to ErLinkTopic in Chapter 5 to address the complex evolution of such communities over
time. Technically, both rLinkTopic and ErLinkTopic are very complex because different
features describing users (geographic locations, contextual links, and topics) are taken into
account to discover regional LinkT opic communities as well as to capture their evolution.
Different datasets collected from Twitter were used to evaluate the utility, effectiveness, and
efficiency of the models and the obtained results were discussed to highlight the advantages

our approach.

6.2 Future Work

As discussed in the last section of each of the three previous chapters, several open issues
can be targeted as extensions to our work presented in this dissertation. We briefly review

such remarks and suggest some other aspects for further investigation.

e Learning social links. For the extraction and measurements of hidden social links,
we have discussed the possibility of employing the history of spatio-temporal mobility
of users. A further exploration is to take all the interactions between users, the topics
of user postings, and the history of spatio-temporal mobility of users into account to
derive a social link measure. Such a sophisticated model is helpful especially for spe-
cific applications, for example, detecting criminal or terrorist groups and investigating
their communication patterns [126]. In such applications, multiple features describing

activities of users are carefully analyzed to derive social link weights between users.

e Learning communities. In our framework for extracting and analyzing dynamic re-
gional LinkT opic communities, the parametric Bayesian approach has been employed
to develop the rLinkTopic and ErLinkTopic models. A more practical approach is
to adapt these models to a nonparametric Bayesian framework so that the number
of communities and the number of topics associated with a community are automati-
cally learned by the models. This leads to another issue that needs to be investigated,
which is the scalability of the models when applied to large-scale datasets. In addi-
tion, the models should be able to capture the evolution of geographic regions so that
changes in the distribution of communities in regions are captured as well. Finally,
conducting more experiments using data from other social networks, instead of using
only Twitter data, might give more insights into the results obtained, for example, to

evaluate the reliability of the results, as well as the flexibility of the models.
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e Other applications. Extracting communities from social networks is actually an
instance of a more general problem known as mining patterns from data. There are
several types of patterns that have been defined and explored. Examples include
frequent itemsets and sequential patterns in transactional databases [1, 2] and vari-
ous spatio-temporal patterns in spatial and temporal data [57, 127]. Among these,
co-location patterns [20, 56] defined as a subset of features whose instances are fre-
quently located together in spatial proximity is most relevant to the concept of regional
LinkTopic communities. While existing approaches for mining co-location patterns
are limited in utility due to the predefined spatial neighborhood (i.e., a distance
threshold is used to identify neighbor objects) and topological structures (e.g., clique
co-location, star co-location) employed, adapting our probabilistic approach as pre-
sented in the rLinkT opic model to extract co-location patterns is a promising idea.
By this, given a dataset D consisting of spatial objects categorized by the features
F ={f1, fay ..., fn}, a co-location pattern c is modeled as a multinomial distribution
over the features in F', which is characterized by a variable ¢. = {P(f|c)} such that
> ser P(fle) = 1. Each P(flc) is the likelihood of feature f in pattern c. Based on
the spatial distribution of objects in D, the model derives the likelihood for features in
patterns such that the features having objects located close to each other obtain a high
membership in the same pattern. Following this, no predefined constraints employed
in the typical approaches for mining co-location patterns are necessary. Nevertheless,
there are open issues such as how to determine the number of patterns and how to

measure the prevalence of patterns.
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