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Abstract. Driven by the need to understand change within domains
there is emerging research on methods which aim at analyzing how pat-
terns and in particular itemsets evolve over time. In practice, however,
these methods suffer from the problem that many of the observed changes
in itemsets are temporally redundant in the sense that they are the side-
effect of changes in other itemsets, hence making the identification of
the fundamental changes difficult. As a solution we propose temporally
closed itemsets, a novel approach for a condensed representation of item-
sets which is based on removing temporal redundancies. We investigate
how our approach relates to the well-known concept of closed itemsets
if the latter would be directly generalized to account for the temporal
dimension. Our experiments support the theoretical results by showing
that the set of temporally closed itemsets is significantly smaller than
the set of closed itemsets.

1 Introduction

In many application areas data is being collected over a long time. Due to its
temporal nature such data not only captures influences, like market forces or the
launch of a new product, but also reflects the changes of the underlying domain.
Often, change can mean a risk (like a shrinking subgroup of target customers)
or an opportunity (like an evolving market niche). In either case, it is in many
domains not only imperative to detect change in order to survive or to win but
it is also essential for successful decision making to analyze and act upon it.

As a response to this need there is increasing research interest in methods
which aim at analyzing the changes within a domain by describing and modeling
how the results of data mining—models and patterns—evolve over time. The
term change mining has been coined as an umbrella term for such methods [I].
Change mining approaches have been proposed for a variety of patterns and
models. Nonetheless, many studies focus on analyzing change in the context of
itemsets, not only because itemsets are rather comprehensible itself but also
because their evolution can be represented in a convenient and interpretable
way.
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It is generally assumed that itemsets cannot change in their symblic represen-
tation but only in quantitative measures which describe them, the most com-
mon of which is support, i.e. the frequency of occurrence within a data set. The
evolution of itemsets is therefore captured in time series (also called histories),
whereby most approaches only utilize support histories [2I3/4/5lJ6]. Nevertheless,
they can often be adapted to other measures.

Consider, as an example, survey data which contains information about used
telecommunication services, like broadband or phone, and the social background
of customers, like their gender. Itemset change mining is applied to this dataset
to discover evolving customer segments in a sociographical context. Assume that
the following itemset which specifies one customer segment has been discovered:
XY : BROADBAND=YES, GENDER=MALE. Figure [Il shows its support history
describing the size of this segment relative to all customers over 20 periods.
Change mining approaches would, for example, employ statistical tests [46],
pattern matching in time series [2] or heuristics [5] to detect that this history
shows many characteristic features which might be of interest to the expert: a
trend turning point and a declining and inclining trend to the left, respectively
to the right of it.

Generally, changing itemsets hint at changes in the underlying domain. Such
changes may indicate that an intervening action is required, for instance, to
rectify a problem [3]. On the other hand, an itemset which always remains stable
in its support can be expected to describe an invariant of the domain. Invariants,
however, are of less interest to experts because they are almost always known
and usually do not indicate a serious problem [7]. Still, they may be of interest
if the domain under consideration is in its basic underlying principles has not
been fully understood, yet.

Besides being only of secondary interest, invariants also lead to a drastically
larger number of itemsets with changes in their histories. To continue our exam-
ple, assume that the fraction of males among all broadband users is an invariant
of the domain. In this case, the change of X : BROADBAND=YES will be qualita-
tively the same as the one of XY : BROADBAND=YES, GENDER=MALE. Both
histories will only differ by a scaling factor which, in turn, is the invariant. This
is also shown in Figure [[l In the context of change mining it can be said that
both itemsets are temporally redundant with respect to each other.

Temporal redundancy is very common in practice. Many of the changes ob-
served in itemset histories are simply the effect of a combination of changes in
other itemset histories with domain invariants. For an expert it will be a very
tedious task to identify the fundamental changes in which he is primarily inter-
ested. This problem is even worsened by the vast number of itemsets which are
discovered. For this reason it is desirable to obtain a condensed representation
which captures the fundamental set of changing itemset histories and allows to
reconstruct the shape of all other itemsets histories that are necessary for change
mining. To our knowledge this problem has up to now neither been addressed
in the field of change mining nor in the area of condensed representations of
itemsets.
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Our goal in this paper is twofold: first of all we want to contribute to the field
of change mining by providing a condensed representation of itemsets which
incorporates the temporal dimension. More precisely, we introduce temporally
closed itemsets as an approach to reduce the number of itemsets by accounting
for temporal redundancies. The set of temporally closed itemsets is minimal in
the sense that the shape of every other itemset’s history can be reconstructed
from it. Here we follow the argument of Agrawal and Psaila [2] and Chakrabarti
et al [3] that an itemset’s relevance is primarily dictated by its qualitative change
over time and not by its actual support value. Secondly, we want to tighten the
link between itemset mining and itemset change mining by investigating how
temporally closed itemsets relate to the well-known concept of closed itemsets.
In particular, we show that the set of temporally closed itemsets is a subset
of the set of closed itemsets if the notion of the latter is directly generalized
to the temporal dimension. The subset property is the result of removing those
redundancies from the set of closed itemsets which are only visible when itemsets
are analyzed over time.

The remainder of this paper is organized as follows. In Section [2] we discuss
related work. Section [3] and Section 1] introduce the necessary background on
frequent itemset mining and closed itemsets. In Section[L.2 we discuss how closed
itemsets can be straightforwardly generalized to be applicable to sequences of
time periods in order to have a benchmark for our approach. In Section Bl we
define temporal redundancy by introducing the concept of temporally derivable
itemsets, which we will subsequently use in Section [f]as basis for the definition of
the set of temporally closed itemsets. Section[fldiscusses how the set of temporally
closed itemsets can be discovered. Section [§ shows the experimental results we
obtained.

2 Related Work

The approach described in this paper is related to two so far rather distinct
fields of association mining: change mining and condensed representations. For
this reason we will first provide an overview over existing change mining methods
for associations, followed by some background on condensed representations.
Several methods have been proposed in the area of association mining which
aim to discover interesting changes in histories of itemsets and association rules,
respectively. Agrawal et al [2] proposed a query language for shapes of histories.
Liu et al [] showed how trend, semi-stable and stable rules can be distinguished
using a statistical approach. In [3] the temporal description length of an itemset
is introduced which rates support changes by using methods from information
theory. Frameworks to monitor and analyse changes in support and confidence
are described in [5I1]. None of these publications discusses how the set of dis-
covered itemsets can be effectively reduced such that the shape of all other
itemsets can still be derived, nor do they discuss how existing reduction tech-
niques for itemsets can be extended towards the temporal dimension. Liu et al
proposed a method to detect so-called fundamental rule changes that aims to
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identify changes in support and confidence of association rules which cannot be
explained by other changes [§]. The authors provide heuristic criteria for solv-
ing this task. However, their approach differs to our approach of temporally
closed itemsets because it can only be applied to histories of two periods length,
whereas much longer histories are the norm when analyzing change. An exten-
sion to many periods is not straightforward due to the form of the underlying
statistical test.

Several approaches have been proposed which lead to a condensed representa-
tion of the set of discovered itemsets such that all other itemsets can be derived
from the representation. Three such techniques are: closed itemsets [910], count-
ing inference [I1] and deduction rules [I2]. From the perspective of analyzing the
change of itemsets over time these methods treat each element of a sequence of
temporally ordered data sets independently from each other. For this reason,
they do not have the capability to detect redundancies which are only visible if
itemsets are analysed over time. Of these condensed representation approaches,
closed itemsets are related to our approach. We will discuss them in more detail

in Section 4.1l

3 Itemsets and Support Histories

Formally, itemset discovery is applied to a data set of transactions. Every trans-
action T is a subset of a set of items L. A subset X C L is called itemset.
It is said that a transaction T supports an itemset X if X C T. If X C Y
holds for two itemsets X and Y we will say that X is more general than Y
because X puts less restrictions on the underlying transaction set. Likewise, we
say that Y is more specific than X. Furthermore, we define XY := X UY for
simplicity.

The statistical significance of an itemset X is measured by its support supp(X)
which estimates P(X C T'), or short P(X). It is said that an itemset is frequent
if its support is greater than or equal to a user-defined minimum support value
SUPDPin- Lhe downward closure property of itemsets states that for two itemsets
Y D X the support of X is greater or equal to the one of Y.

As other authors we define the change of an itemset by the change of its
support over time. The time series of support values is called support history.
Formally, let D be a time-stamped data set and [tp, t,] the minimum time
span that covers all its tuples. The interval [to, t,] is divided into n > 1 non-
overlapping periods T; := [t;—1,t;], such that the corresponding subsets D; C
D each have a size |D;| > 1. After carrying out frequent itemset discovery
for each D;, i = 1,...,n the support of each itemset X is now related to a
specific time period T;. We will indicate this by using the notation supp,(X).
An itemset X which has been discovered in all periods is therefore described
by n support values. Imposed by the order of time the values form sequences
(suppq (X), .. .supp,, (X)) which are also called support histories.
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4 Closed Itemsets

4.1 Definition

Closed itemsets are a subset of itemsets from which all other itemsets can be
derived without further mining. The formal underpinnings of closed itemset al-
gorithms can be found in the theory of lattices and Galois connection closures
[9]. Still, their meaning is rather intuitive: a closed itemset is the largest itemset
common to a set of transactions. All non-closed itemsets have the same sup-
port as their closure, which is the smallest closed itemset containing them. This
means that non-closed sets can be regarded redundant.
Formally, a closed itemset is defined as follows (cf. [9]):

Definition 1 (Closed Itemset). An itemset X is a closed itemset iff there
exists no proper superset Y O X such that supp(X) = supp(Y).

Equivalently, an itemset X is called non-closed iff there exists a proper superset
Y such that supp(X) = supp(Y’). The largest of such supersets is also called the
closure of X.

As already mentioned in Section [2] closed itemsets can only be applied to a
single data set. As a result, they do not account for redundancies imposed by
the temporal dimension, where we deal with a sequence of data sets.

4.2 Generalization to a Sequence of Time Periods

To analyze the approach proposed in this paper it is desirable to have an es-
tablished condensed representation with which it can be compared, both the-
oretically and experimentally. Although closed itemsets are probably the most
widely used condensed representation they cannot directly be used for this pur-
pose because they were not developed with the temporal dimension in mind.
For this reason the definition of closed itemsets given in the previous section has
to be generalized from a single data set corresponding to one time period to a
sequence of time periods.

On the one hand, from such a generalization one would expect that it is
straightforward in the sense that it resembles the original definition of closed
itemsets as good as possible. On the other hand, the generalization should be
sufficient for the purpose of change analysis: an itemset should only be regarded
as non-closed over a sequence of time periods if no change information is lost.

As an example how change information can be lost consider a non-closed
itemset whose closure varies across periods. Should this non-closed itemset be
regarded as closed or as non-closed over a sequence of time periods? As laid out
in the Introduction a notion of redundancy in the context of change analysis
should be based on invariants of the domain. If an itemset with varying closure
would be regarded as non-closed over a sequence of time periods and thus not
presented to a user this change information is lost. Consequently, it is reasonable
to regard itemsets whose closure varies across periods as closed in the context
of a generalization of closed itemsets towards sequences of time periods.
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Generally, two requirements have to be met by a temporal generalization
of closed itemsets. In the first place, an itemset X should be non-closed over a
sequence of time periods only if it is non-closed in all periods. Secondly, following
the discussion in Section [I] the underlying reason for non-closedness should be
an invariant, i.e. the superset Y with equal support (the closure Y of X) should
be the same in every time period.

A direct temporal generalization of non-closed itemsets which meets the re-
quirements above is the following: An itemset is non-closed over a sequence of
time periods T;,i = 1,...,n iff there exists an itemset ¥ O X such that for
all periods supp,(X) = supp,(Y) i = 1,...,n. Equivalently, itemsets which are
closed over a sequence of time periods are defined as follows:

Definition 2 (Closed over a Sequence). An itemset X is closed over the
sequence of time periods {T4,...,Tn} iff there exists no itemset Y D X such
that supp;(X) = supp;(Y),i=1,...,n.

The above definition means that the set of itemsets which are closed over a
sequence of time periods contains all itemsets which are closed in at least one
period. Additionally, it also contains itemsets X which are non-closed in each
individual time period but for which their closure differs across periods. It should
be noted, however, that the latter is an extremely rare constellation as it has
already been reported by authors in the field of incremental itemset mining (cf.
[13]). Indeed, we did not observe non-closed itemsets with temporally varying
closure in the data sets we used for our experiments.

If the context is clear we will for brevity refer to the direct temporal general-
1zation of closed itemsets introduced in this section simply as closed itemsets.

5 Temporally Derivable Itemsets

As laid out in the Introduction, the aim is to find a set of itemsets which is
non-redundant in the sense that it is the minimal set necessary to derive the
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shape of the history of all remaining itemsets. We therefore first have to define
what makes a history of an itemset XY derivable from the history of X and
thus the itemset XY temporally derivable:

Definition 3 (Temporally Derivable Itemset). Let XY, X # () be an item-
set and (supp,(XY),...,supp, (XY)) its support history. The itemset XY is
temporally derivable with regard to an itemset X, denoted X — XY, iff for each
XZ,7Z C'Y with support history (supp,(XZ),...,supp,,(XZ)) there ezists a
constant €,0 < € < 1 such that supp;(XY) = esupp;(XZ),i=1,...,n.

The main idea behind the definition is that the history of an itemset and hence
the itemset itself is temporally derivable if it has the same shape as the his-
tory of a more general itemset apart from a scaling factor e. To emphasize the
scaling factor € we will sometimes use the notation X < Y. From the criterion
supp,(XY) = esupp,;(X),i = 1,...,n used within the definition it directly fol-
lows that e decreases with increasing size of Y, i.e. for X & Yand X S 7
with Y C Z it is €2 < €1. The criterion supp;(XY) = esupp,;(X),i =1,...,n
can also be rewritten as e = supp,(XY)/supp,(X) = P(XY|T;)/P(X|T;) =
P(Y | XT;). This means, the probability of Y is required to be constant over
time given X, so the fraction of transactions containing Y additionally to X
constantly grows in the same proportion as X. In other words, the confidence
(represented by the scaling factor €) of the rule X — Y does not change over
time. Such time-invariant properties, however, often represent domain knowledge
known to a user. Thus, a user would be able to infer the history of XY if he
knows the one of X. In the opposite direction, he could also derive the history
of X from the one of XY.

Figures[Iland Blshow an example of a temporally derivable itemset taken from
the customer survey data used for our experiments, cf. Section Bl For reasons
of data protection, the underlying itemset cannot be revealed. For illustration,
the reader is referred to the example given in the Introduction, instead. Figure[I]
shows the support histories of the less specific itemset at the top and the more
specific itemset below, both over 20 time periods. The shape of the two histories
is obviously very similar and it turns out that the history of the more specific
itemset XY can approximately be determined using the more general one X
by applying a scaling factor. As shown in Figure [2| the reconstruction is not
exact. The reason for this is noise. As a result, a statistical test is employed in
Section to test for temporal derivability. Obviously, the history of the less
specific itemset could be determined from the more specific in the same way. In
the following we will show several properties of temporally derivable itemsets
which we will use later on in this paper:

Lemma 1. All itemsets are temporally derivable with regard to themselves, i.e.
X—X.

Proof. Lemma [I] follows directly from Definition [3l

Lemma 2. If X EY and Y &S Z then X <5 Z, e derivability is transitive.
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Proof. By Definition [3 it is e; sup,;(X) = sup,(Y) and ezsup,;(Y) = sup;(2).
€1€2

Substitution yields €€z sup;(X) = sup;(Z) and thus X — Z.

6 Temporally Closed Itemsets

If XY is temporally derivable from X then XY and Y have histories with qual-
itatively the same shape. Further, if we assume that the relevance of an itemset
is primarily determined by the qualitative changes represented in its history
both itemsets, X and XY, would have the same interestingness. For example, in
Figure[ both histories show all characteristic features that would make them in-
teresting for a user: a trend turning point and a declining, respectively inclining,
trend left and right from it. Hence, if one is known the other can be regarded as
temporally redundant.

Commonly, sequences of itemsets X;— X5 ...—X,, temporally derivable from
each other are discovered. Thereby, we assume that this sequence is maximal in
the sense that there exists no Y C X; or Z D X, such that Y—X; or X,,—Z7,
respectively. From such a sequence we will define the maximum element X,, as
being non-redundant and treat the others as redundant. We will call such non-
redundant itemsets temporally closed itemsets because they are related to closed
itemsets as we prove later in this section.

Definition 4 (Temporally Closed Itemset). An itemset X is temporally
closed iff there exists no itemset Y D X such that X—Y .

Apparently, from the above sequence X;—X5...—X, the minimum element
X1 could also have been chosen as the non-redundant element. Nevertheless, the
choice of the maximum X,, as the basis for the definition of temporally closed
itemsets provides the advantage that in this way they can be related to closed
itemsets and thus extending this established notion by temporal considerations.

To analyze how temporally closed itemsets relate to the temporal general-
ization of closed itemsets discussed in Section the definition of an itemset
which is closed over a sequence of time periods needs to be linked to the notion
of temporal derivability. By comparing Definition 2] with Definition [3 it can be
seen that the link between the two concepts can be expressed as follows:

Lemma 3. An itemset X is closed over the sequence of time periods {T1,...,Tp}
1
iff there exists no itemset Y O X such that X — Y.

Proof. Follows directly from the definition of a temporally derivable itemset
(cf. Definition [)).

We now have the necessary tools to prove the central theorem of this paper
which shows that temporally closed itemsets are a subset of the direct temporal
generalization of closed itemsets introduced in Section [£2] i.e. a subset of the
itemsets which are closed over a sequence of time periods.



A Condensed Representation of Itemsets for Analyzing Their Evolution 171

Theorem 1. Let C be the set of all closed itemsets over the sequence of time
periods {T1,...,Tn} and TC be the set of temporally closed itemsets. Then, it is
TC CC.

Proof.

XeTC Dt dl Y5 X:3ee(0,1]: X SY

— W OX: XY

Lemma

@@mXeC
From X €e TC = X € C it follows that TC C C.

The following counterexample shows that T'C' can indeed be a proper subset
of C. Consider the itemsets X; C Xo C X3 C X4 with X7, X3 € C. Further,
assume that X, 23 X5 < X3 23 X4. Using Lemma it is X;—X, and X3—X},.
Using Definition @ it follows that Xy ¢ TC and X3 ¢ TC.

This means, every temporally closed itemset is also closed over a sequence
of time periods but not every itemset which is closed over a sequence is also
a temporally closed one. The counterexample shows that a temporally closed
itemset can be temporally derivable from multiple closed itemsets. As we will see
in our experiment results in Section 8 temporally closed itemsets form a (almost
always proper) subset of directly generalized closed itemsets in which temporal
redundancies have been removed. The set of temporally closed itemsets can in
fact be significantly smaller than the set of closed ones as we will demonstrate in
our experimental evaluation in Section 8 At the same time, temporally closed
itemsets are lossless in the sense that they can be used to uniquely determine
the shape of the histories of all remaining itemsets.

7 Discovery Procedure

To obtain the set of temporally closed itemsets we use a two step approach in
which we first generate a set of candidate itemsets and then test every candidate
whether it is temporally closed, or not. This two step procedure will be detailed
in the following.

7.1 Candidate Generation

A naive approach to obtain a candidate set would be to consider the set of
itemsets which are frequent in every time period. Because this set is usually
vast the subsequent testing step would be very time consuming. A more efficient
approach is to restrict the candidates to the set C of frequent itemsets which
are closed over a sequence of time periods. According to Theorem [I] this set is a
superset of the set of temporally closed itemsets T'C. It is, however, by several
factors smaller than the set of all frequent itemsets.

Given a time-stamped data set D and a segmentation T; := [t;_1,%;] of the
covered time span [tg, t,], D is divided into the corresponding subsets D; C D.
From this sequence of temporally ordered, disjunct data sets Dq,..., D, the
candidate set C' can be obtained in three steps.
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Mining Closed Itemsets in each Period. An algorithm for closed itemset
mining is applied to each data set which yields a sequence of closed itemset sets
Ci,y...,Ch.

Merging the Sets of Closed Itemsets. The closed itemset sets Cy,...,C,
have to be inserted into the candidate set C. We start by setting C' := C; and
converting C' into a data structure in which each node represents an itemset and
maintains a list of parents (largest subsets) and children (smallest supersets).
We then subsequently insert the remaining C; in C' whereby the list of parents
and childrens in each node is being maintained. Assume that C1,...,C;_; have
already been inserted in C' and that X € C} is the next itemset to be inserted.
The following scenarios are possible:

— X already exists in C: In this case the support of X in the data set Dj is
inserted at position j in the support history of X in C.

— X does not exist in C: In this case it is checked whether there exists a
Y € C such that X C Y. If no such proper superset exists, X was infrequent
in earlier periods and is not inserted because a complete support history of
it cannot be obtained anymore. If a proper superset exists X was frequent
but non-closed in earlier periods and thus is inserted into C'. The support of
X in the data set D; is inserted at position j in the support history of X
in C.

Complezity. Assume that m is the length of the longest itemset, that the number
of different items is p, and that all C; have equal size. The initial computational
effort to create the data structure for C' is O(|C|?). The effort to search an
itemset X in C' is bound by the length m of the longest possible path in C. To
insert an itemset X into C after the smallest proper superset has been found all
largest proper subsets and all smallest proper supersets of X in C need to be
accessed and their parent list, respectively children list, updated. This can be
accomplished in O(m+p) because every itemset cannot have more than m parent
nodes and more than p child nodes. Under the assumption that always a fraction
a of itemsets in C; needs to be inserted into C' the overall complexity of inserting
the sets Ca,...,C, into C therefore is O(|C;|* + mn|C;| + an(m + p)|Ci]). A
bottleneck is the quadratic effort for creating the initial data structure. This
effort, however, can be avoided by using in the previous step a closed itemset
miner like CHARM-L [I0] which outputs the data structure directly.

Handling Incomplete Histories. It needs to be checked whether C' con-
tains itemsets with incomplete histories. An incomplete history can occur either
because an itemset was non-closed or infrequent in some but not all periods,
respectively. We iterate over each element X € C starting with the largest item-
sets. We visit itemsets with no children always first and visit all others in order
of size. The following two scenarios for itemsets X with incomplete histories are
possible:

— The itemset X has no children: This implies that in at least one period either
X or its closure were infrequent. In this case it is not possible to obtain a



A Condensed Representation of Itemsets for Analyzing Their Evolution 173

1.4

_.
)

rel. change XY

e
o)

0.8 1.2 14

1
rel. change X

Fig. 3. Scatter plot of the relative changes of the support histories shown in Figure
[ The fitted regression line is Asupp(XY) = 1.0332 - Asupp(X) — 0.0396 and the
correlation coefficient r ~ 0.9545.

complete support history of X, thus the itemset is removed from C and the
children list of its parents updated accordingly.

— The itemset X has children: This implies that the itemset X was non-closed
in at least one period. Assuming that its support is missing in period j then
one of the children of X must have a support value for this period, either
because it is the closure of X in j or because the support value was completed
in an earlier step. Due to X being non-closed in at least one period, there
may exist subsets Z C X which are non-closed in every period but have a
different closure across periods (one of which is X'). Following the discussion
in Section these itemsets are closed over a sequence of time periods and
thus also part of the candidate set C. For this reason, each itemset Z C X
for which no itemset X’ € C exists such that X’ € Z C X is also inserted
into C.

Complezity. We use the same notation as in the complexity analysis before.
Additionally we assume that a fraction § of itemsets in C' is infrequent and that
a fraction -~y is non-closed in some but not all periods, respectively. In the first
scenario for each deleted itemset the children list of each parent needs to be
updated. Because each itemset can have at most m parents the computational
effort thus is O(mg|C|). In the second scenario, for each of the v|C| itemsets each
direct child needs to be accessed. Since the number of children is bound by p the
computational effort therefore is O(py|C|). Further the set NC of itemsets which
were non-closed in each period but had a varying closure need to be inserted. As
in the previous step the complexity of inserting an itemset is O(m + p). Taking
into account that every itemset with complete history needs to be accessed once
the overall complexity therefore is O((1+(m—1)58+(p—1)7)|C|+ (2p+m)|NC).
We do not have an estimation for 8, v and |[NC| but in our experiments we
neither encountered itemsets with varying closedness nor with varying closure.
This gives rise to the assumption that v and |[NC| will be very small in practice.
Concerning 3 we observed that typically 10 — 20% of the itemsets in C' had an
incomplete history due to infrequency in some periods.
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7.2 Testing for Temporal Closedness

To check whether an itemset X € C' is temporally non-closed we need to test
whether an itemset XY exists which can be temporally derived from X. This, in
turn, means we have to test whether € in supp,(XY) = esupp,(X),i =1,...,n
is constant over time. Due to data usually being noisy as we showed in Figure [2]
we will not check this criterion directly, but instead statistically test its validity.
Also, we rewrite the criterion in an equivalent form to account for the order of
values over time in the histories. Our experiments have shown that direct use
of the criterion counterintuitively marked some histories as temporally derivable
when they were noisy.

Let A;supp(X) := sjigfi (1)({))() be the relative change in support for itemset X
between two periods T;_1 and T;,7 = 2,...,n. Then, the above criterion holds,
iff A;supp(XY) = A;supp(X) for any i = 2,...,n. This means, if the itemset
XY is temporally derivable from X then the relative changes in the history of
XY are equal to the temporally related relative changes in the history of the
itemset X.

Imagine A; supp(X) and A; supp(XY) in a plotted graph, whereby — as im-
plied by Definition[3— A; supp(XY') is the dependent quantity. If A; supp(XY') =
A; supp(X) holds, then all points in the plot should be on a straight line with
slope 1 and intercept 0. In practice, however, this equality will rarely hold due
to noise. As a solution, we model the underlying relationship as A; supp(XY) =
A; supp(X) + v where « is a random error with zero mean and unknown, but
low variance.

Under the assumption that the dependency of A; supp(XY) from A; supp(X)
can be generally described by A; supp(XY) = a- A; supp(X) + b+ v, we fit a
regression line Asupp(XY) = a - Asupp(X) + b. The parameters @ and b are
estimates for @ and b and obtained by minimizing the regression error. We then
test if A;supp(X) is statistically equal to A;supp(XY) by carrying out the
following two steps:

1. Based on the estimates @ and b we test the hypothesis that the true param-
eters of the model are a = 1 and b = 0 using a standard t-test.

2. Additionally, we test whether the variance of « is small, i.e. whether the
(A; supp(X), A; supp(XY')) are sufficiently close to the regression line, by
setting a threshold 7 for Pearson’s correlation coefficient r.

Figure[3illustrates the testing procedure. It shows the scatter plot of the relative
changes of the support histories from Figure [[I The fitted regression line is
Asupp(XY) = 1.0332 - Asupp(X) — 0.0396 and the correlation coefficient r ~
0.9545. The above test procedure using a significance level of 0.05 and 7 = 0.95
shows that XY is indeed temporally derivable from the history of X.

Complezity. The complexity of this step is apparently O(|C|) because each
itemset’s parent can be directly accessed through the parent list.
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8 Experimental Results

As Theorem [l as the central result of this publication states temporally closed
itemsets form a subset of those itemsets which are closed over a sequence of time
periods. The set of itemsets which are closed over a sequence of time periods also
forms the candidate set to be tested for temporal closedness. For this reason, the
question to be answered experimentally is how much the set of temporally closed
itemsets is smaller than the set of itemsets which are closed over a sequence.

For our experiments we chose two data sets. One data set, here called CRS,
is extracted from the data-warehouse of a telecommunication company. The
other data set we extracted from the IPUMS projectl [14] which is dedicated to
collecting, harmonizing and freely distributing census data.

The CRS data set contains answers of customers to a survey collected over
a period of 20 weeks. Each record is described by 19 nominal attributes with a
domain size between 2 and 9. We transformed the data set into a transaction set
by recoding every (attribute, attribute value) combination as an item. Then we
split the transaction set into 20 subsets, each corresponding to a period of one
week. The subsets contain between 385 and 547 transactions.

The data set we extracted from TPUMS contains census data of the USA
collected during the years 2001-2006. Due to the data set being vast we re-
stricted the data to the states New Jersey, New York, and Pennsylvania. From
the available attributes we selected 15 concerning the person himself (e.g. age,
race, gender), the house they are living in (e.g. number of bedrooms, year of
built), and their profession (e.g. travel time, avg. hours worked per week, net
income). Numeric attributes were converted into nominal ones using uniform
binning. The domain size of the attributes varies between 2 and 9. We split the
data set year-wise resulting in six data sets each containing between 130364 (for
2002) and 397788 (for 2006) records. We applied the same preprocessing steps
as for the CRS data.

For each data set we then obtained the candidate set to be tested for temporal
closedness. To each subset of each data set we applied a closed itemset minei
using 11 different minimum support thresholds in steps of 0.01 in the range from
SUPPyyin = 0.05 to supp,,;, = 0.15. For each value of supp,,;, we then generated
from the obtained 20 sets of closed itemsets for CRS, respectively 6 sets for
IPUMS, the candidate sets as described in Section [1

For both data sets we observed that the closed itemsets were the same in every
period, i.e. closed itemsets did not turn into non-closed ones and vice versa. This
indicates that such events are very rare. It also implies that for both data sets
the candidate set is equal to the set of closed itemsets in each period.

We tested the elements of the candidate sets for temporally closed itemsets by
applying Definition @ in combination with the test procedure in Section [[.21 We
also investigated the number of itemsets which are closed over the sequence of

! http://usa.ipums.org/usa,/
2 We used the frequent closed itemset miner contained within the apriori software
package by Ch. Borgelt. It can be obtained from http://borgelt.net/fpm.html
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time periods. Here, we employed two approaches. The first one uses the original
definition which requires strict equality of support values (cf. Definition ). To
rule out the effects of low quality data we also tested for approximate closedness,
i.e. we regarded an itemset as non-closed if its support value is approximately
the one of a more general itemset. Here, we applied the test from Section to
the candidate set extended by an additional test for ¢ > 0.98 because for strict
closedness it must be e = 1 (cf. Lemma [3).

To compare the number of itemsets returned by our approach with the overall
number of frequent itemsets (i.e. closed and non-closed frequent itemsets) we
also applied a frequent itemset miner to both data sets using the same support
threshold as for the other experiments. We only kept those itemsets which were
frequent in every period.

The experimental results for the CRS data set are shown in Figure @ and for
the IPUMS data set in Figure[d. Both figures show the the number of all frequent
itemsets discovered and the number of itemsets which are temporally closed,
approximately closed, and strictly closed. As can be seen, the approach of tem-
porally closed itemsets leads to a significant reduction in the number of itemsets
compared to both closed itemset approaches. For example, for supp,,;, = 0.05
mining only for closed itemsets reduces the CRS result set to roughly 69% and
the TPUMS result set to roughly 76% of its initial size while the temporally
closed itemset approach leads to a reduction of 36% and 24%, respectively. This
means, for the CRS data the set of temporally closed itemsets is by a factor
of 1.7 smaller than the set of strictly closed itemsets. For the IPUMS data this
factor is with 3.1 even better.

Figure[6land Figure[q show for supp,,;,, = 0.05 how the factor € is distributed
which maps the history of a non-temporally closed itemset to the smallest tempo-
rally closed itemset derivable from it. As we may expect from the results in Figure[]
and Figure[Blthe range of € is spread over a large range approximately [0.75, 1] for
the CRS data and [0.4, 1] for the IPUMS data. The bar on the very right side in



A Condensed Representation of Itemsets for Analyzing Their Evolution 177

250 - 1000
200 800 ml
2 O _ 600}
= =
S :
100f © 400
1 M "
0 B 0.7 0.8 09 1 0
Dist. to Temp. Closed Itemset : € 0.2 0.4 0.6 0.8 1

Dist. to Terrip. Closed Itemset : €

Fig. 6. Histogram of the distance ¢ of  Fig.7. Histogram of the distance & of

non-temporally closed itemsets to the cor- non-temporally closed itemsets to the cor-
responding temporally closed one for the responding temporally closed one for the
CRS data. IPUMS data.

each histogram (e = 1) roughly indicates the number of itemsets that would have
been discarded by the generalized closed itemset approach described in Section[Z.2
Our approach, in contrast, would discard every itemset shown in the histogram and
thus reduce the set of closed itemsets by a very large extent.

9 Conclusion

Many businesses collect huge volumes of time-stamped data about all kinds of
processes. This data reflects changes in the underlying domain. It is crucial for
the success of most businesses to detect these changes, and finally to adapt
or react to them. As a response to this need there is emerging research on
data mining methods which aim at understanding change within a domain by
analyzing how patterns evolve over time. Several studies have been conducted
on analyzing how itemsets change over time. However, these approaches do not
account for temporal redundancies, i.e. the problem that many of the observed
changes are simply the side-effect of other changes.

In this paper we solved this problem by introducing temporally closed itemsets
as a condensed representation of itemsets which is, on the one hand, free of tem-
poral redundancies but which, on the other hand, still contains all the information
needed for change analysis. Based on temporally closed itemsets it is possible to
derive the shape of the history of all other itemsets. In particular, we showed that
temporally closed itemsets are a subset of the set of closed itemsets if the definition
of the latter would be directly generalized to be applicable to sequences of time pe-
riods. Our experiments not only demonstrated that temporally closed itemsets do
exist in real-world data. We also showed that the set of temporally closed itemsets
can be smaller than the set of closed itemsets by a factor of two to three and by
orders of magnitude smaller than the set of initially discovered itemsets.



178 M. Boettcher, M. Spott, and R. Kruse
References
1. Bottcher, M., Spiliopoulou, M., Hoppner, F.: On exploiting the power of time in

10.

11.

12.

13.

14.

data mining. SIGKDD Explorations Newsletter 10(2), 3-11 (2008)

. Agrawal, R., Psaila, G.: Active data mining. In: Fayyad, U.M., Uthurusamy, R.

(eds.) Proceedings of the 1st ACM SIGKDD International Conference on Knowl-
edge Discovery and Data Mining, Montreal, Quebec, Canada, pp. 3-8. AAAI Press,
Menlo Park (1995)

. Chakrabarti, S., Sarawagi, S., Dom, B.: Mining surprising patterns using temporal

description length. In: Proceedings of the 24th International Conference on Very
Large Databases, pp. 606-617. Morgan Kaufmann Publishers Inc., San Francisco
(1998)

. Liu, B., Ma, Y., Lee, R.: Analyzing the interestingness of association rules from

the temporal dimension. In: Proceedings of the IEEE International Conference on
Data Mining, pp. 377-384. IEEE Computer Society Press, Los Alamitos (2001)

. Spiliopoulou, M., Baron, S., Giinther, O.: Efficient monitoring of patterns in data

mining environments. In: Kalinichenko, L.A., Manthey, R., Thalheim, B., Wloka,
U. (eds.) ADBIS 2003. LNCS, vol. 2798, pp. 253-265. Springer, Heidelberg (2003)

. Bottcher, M., Spott, M., Nauck, D., Kruse, R.: Mining changing customer segments

in dynamic markets. Expert Systems with Applications 36(1), 155-164 (2009)

. Berger, C.R.: Slippery slopes to apprehension: Rationality and graphical depictions

of increasingly threatening trends. Communication Research 32(1), 3-28 (2005)

. Liu, B., Hsu, W., Ma, Y.: Discovering the set of fundamental rule changes. In:

Proceedings of the 7th ACM SIGKDD International Conference on Knowledge
Discovery and Data Mining, pp. 335-340 (2001)

. Pasquier, N., Bastide, Y., Taouil, R., Lakhal, L.: Efficient mining of association

rules using closed itemset lattices. Information Systems 24(1), 25-46 (1999)

Zaki, M.J., Hsiao, C.J.: Efficient algorithms for mining closed itemsets and their
lattice structure. IEEE Transactions on Knowledge and Data Engineering 17(4),
462478 (2005)

Bastide, Y., Taouil, R., Pasquier, N., Stumme, G., Lakhai, L.: Mining frequent
patterns with counting inference. SIGKDD Explorations Newsletter 2(2), 66-75
(2000)

Calders, T., Goethals, B.: Mining all non-derivable frequent itemsets. In: Elomaa,
T., Mannila, H., Toivonen, H. (eds.) PKDD 2002. LNCS (LNATI), vol. 2431, pp.
74-85. Springer, Heidelberg (2002)

Chi, Y., Wang, H., Yu, P.S., Muntz, R.R.: Catch the moment: maintaining closed
frequent itemsets over a data stream sliding window. Knowledge and Information
Systems 10(3), 265-294 (2006)

Ruggles, S., Sobek, M., Alexander, T., Fitch, C.A., Goeken, R., Hall, P.K., King,
M., Ronnander, C.: Integrated public use microdata series: Version 4.0, machine-
readable database. Minnesota population center, Minneapolis (producer and dis-
tributor) (2008)



	A Condensed Representation of Itemsets for Analyzing Their Evolution over Time
	Introduction
	Related Work
	Itemsets and Support Histories
	Closed Itemsets
	Definition
	Generalization to a Sequence of Time Periods

	Temporally Derivable Itemsets
	Temporally Closed Itemsets
	Discovery Procedure
	Candidate Generation
	Testing for Temporal Closedness

	Experimental Results
	Conclusion
	References



<<
  /ASCII85EncodePages false
  /AllowTransparency false
  /AutoPositionEPSFiles true
  /AutoRotatePages /None
  /Binding /Left
  /CalGrayProfile (Gray Gamma 2.2)
  /CalRGBProfile (sRGB IEC61966-2.1)
  /CalCMYKProfile (ISO Coated v2 300% \050ECI\051)
  /sRGBProfile (sRGB IEC61966-2.1)
  /CannotEmbedFontPolicy /Error
  /CompatibilityLevel 1.3
  /CompressObjects /Off
  /CompressPages true
  /ConvertImagesToIndexed true
  /PassThroughJPEGImages true
  /CreateJDFFile false
  /CreateJobTicket false
  /DefaultRenderingIntent /Perceptual
  /DetectBlends true
  /DetectCurves 0.1000
  /ColorConversionStrategy /sRGB
  /DoThumbnails true
  /EmbedAllFonts true
  /EmbedOpenType false
  /ParseICCProfilesInComments true
  /EmbedJobOptions true
  /DSCReportingLevel 0
  /EmitDSCWarnings false
  /EndPage -1
  /ImageMemory 1048576
  /LockDistillerParams true
  /MaxSubsetPct 100
  /Optimize true
  /OPM 1
  /ParseDSCComments true
  /ParseDSCCommentsForDocInfo true
  /PreserveCopyPage true
  /PreserveDICMYKValues true
  /PreserveEPSInfo true
  /PreserveFlatness true
  /PreserveHalftoneInfo false
  /PreserveOPIComments false
  /PreserveOverprintSettings true
  /StartPage 1
  /SubsetFonts false
  /TransferFunctionInfo /Apply
  /UCRandBGInfo /Preserve
  /UsePrologue false
  /ColorSettingsFile ()
  /AlwaysEmbed [ true
  ]
  /NeverEmbed [ true
  ]
  /AntiAliasColorImages false
  /CropColorImages true
  /ColorImageMinResolution 150
  /ColorImageMinResolutionPolicy /Warning
  /DownsampleColorImages true
  /ColorImageDownsampleType /Bicubic
  /ColorImageResolution 150
  /ColorImageDepth -1
  /ColorImageMinDownsampleDepth 1
  /ColorImageDownsampleThreshold 1.50000
  /EncodeColorImages true
  /ColorImageFilter /DCTEncode
  /AutoFilterColorImages true
  /ColorImageAutoFilterStrategy /JPEG
  /ColorACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /ColorImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000ColorACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000ColorImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasGrayImages false
  /CropGrayImages true
  /GrayImageMinResolution 150
  /GrayImageMinResolutionPolicy /Warning
  /DownsampleGrayImages true
  /GrayImageDownsampleType /Bicubic
  /GrayImageResolution 150
  /GrayImageDepth -1
  /GrayImageMinDownsampleDepth 2
  /GrayImageDownsampleThreshold 1.50000
  /EncodeGrayImages true
  /GrayImageFilter /DCTEncode
  /AutoFilterGrayImages true
  /GrayImageAutoFilterStrategy /JPEG
  /GrayACSImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /GrayImageDict <<
    /QFactor 0.76
    /HSamples [2 1 1 2] /VSamples [2 1 1 2]
  >>
  /JPEG2000GrayACSImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /JPEG2000GrayImageDict <<
    /TileWidth 256
    /TileHeight 256
    /Quality 15
  >>
  /AntiAliasMonoImages false
  /CropMonoImages true
  /MonoImageMinResolution 600
  /MonoImageMinResolutionPolicy /Warning
  /DownsampleMonoImages true
  /MonoImageDownsampleType /Bicubic
  /MonoImageResolution 600
  /MonoImageDepth -1
  /MonoImageDownsampleThreshold 1.50000
  /EncodeMonoImages true
  /MonoImageFilter /CCITTFaxEncode
  /MonoImageDict <<
    /K -1
  >>
  /AllowPSXObjects false
  /CheckCompliance [
    /None
  ]
  /PDFX1aCheck false
  /PDFX3Check false
  /PDFXCompliantPDFOnly false
  /PDFXNoTrimBoxError true
  /PDFXTrimBoxToMediaBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXSetBleedBoxToMediaBox true
  /PDFXBleedBoxToTrimBoxOffset [
    0.00000
    0.00000
    0.00000
    0.00000
  ]
  /PDFXOutputIntentProfile (None)
  /PDFXOutputConditionIdentifier ()
  /PDFXOutputCondition ()
  /PDFXRegistryName ()
  /PDFXTrapped /False

  /Description <<
    /CHS <FEFF4f7f75288fd94e9b8bbe5b9a521b5efa7684002000410064006f006200650020005000440046002065876863900275284e8e55464e1a65876863768467e5770b548c62535370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c676562535f00521b5efa768400200050004400460020658768633002>
    /CHT <FEFF4f7f752890194e9b8a2d7f6e5efa7acb7684002000410064006f006200650020005000440046002065874ef69069752865bc666e901a554652d965874ef6768467e5770b548c52175370300260a853ef4ee54f7f75280020004100630072006f0062006100740020548c002000410064006f00620065002000520065006100640065007200200035002e003000204ee553ca66f49ad87248672c4f86958b555f5df25efa7acb76840020005000440046002065874ef63002>
    /DAN <>
    /DEU <>
    /ESP <>
    /FRA <>
    /ITA (Utilizzare queste impostazioni per creare documenti Adobe PDF adatti per visualizzare e stampare documenti aziendali in modo affidabile. I documenti PDF creati possono essere aperti con Acrobat e Adobe Reader 5.0 e versioni successive.)
    /JPN <>
    /KOR <FEFFc7740020c124c815c7440020c0acc6a9d558c5ec0020be44c988b2c8c2a40020bb38c11cb97c0020c548c815c801c73cb85c0020bcf4ace00020c778c1c4d558b2940020b3700020ac00c7a50020c801d569d55c002000410064006f0062006500200050004400460020bb38c11cb97c0020c791c131d569b2c8b2e4002e0020c774b807ac8c0020c791c131b41c00200050004400460020bb38c11cb2940020004100630072006f0062006100740020bc0f002000410064006f00620065002000520065006100640065007200200035002e00300020c774c0c1c5d0c11c0020c5f40020c2180020c788c2b5b2c8b2e4002e>
    /NLD (Gebruik deze instellingen om Adobe PDF-documenten te maken waarmee zakelijke documenten betrouwbaar kunnen worden weergegeven en afgedrukt. De gemaakte PDF-documenten kunnen worden geopend met Acrobat en Adobe Reader 5.0 en hoger.)
    /NOR <>
    /PTB <>
    /SUO <>
    /SVE <>
    /ENU <>
  >>
>> setdistillerparams
<<
  /HWResolution [2400 2400]
  /PageSize [595.276 841.890]
>> setpagedevice




