DOI: 10.1111/tgis. 12644

Transactions =
RESEARCH ARTICLE mois - ¥ WILEY

Traffic transformer: Capturing the continuity and
periodicity of time series for traffic forecasting

Ling Cai'® | Krzysztof Janowicz! | Gengchen Mai'® | BoYan?® |

Rui Zhu?

!Department of Geography, University of

California, Santa Barbara, CA, USA Abstract

2LinkedIn, Mountain View, CA, USA Traffic forecasting is a challenging problem due to the com-
plexity of jointly modeling spatio-temporal dependencies

Correspondence

Ling Cai, Department of Geography, at different scales. Recently, several hybrid deep learning

University of California, Santa Barbara, CA
93106-9010, USA.
Email: lingcai@ucsb.edu cies. These approaches typically utilize convolutional neural

models have been developed to capture such dependen-

networks or graph neural networks (GNNs) to model spa-
tial dependency and leverage recurrent neural networks
(RNNs) to learn temporal dependency. However, RNNs
are only able to capture sequential information in the time
series, while being incapable of modeling their periodicity
(e.g., weekly patterns). Moreover, RNNs are difficult to par-
allelize, making training and prediction less efficient. In this
work we propose a novel deep learning architecture called
Traffic Transformer to capture the continuity and periodicity
of time series and to model spatial dependency. Our work
takes inspiration from Google’s Transformer framework for
machine translation. We conduct extensive experiments
on two real-world traffic data sets, and the results dem-
onstrate that our model outperforms baseline models by a

substantial margin.

1 | INTRODUCTION

Traffic forecasting is concerned with estimating future traffic conditions (such as the density of vehicles and their
speed) to enable the prediction of future events (such as congestion or travel duration) by analyzing historical
traffic conditions and patterns. Highly accurate forecasts provide guidance to decision-makers, provide safety and

convenience for citizens, and reduce environmental impacts.
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Traffic forecasting, however, is challenging due to the complexity of modeling spatio-temporal dependencies
of traffic conditions at varying scales (Davis, Raina, & Jagannathan, 2019; Wu, Tan, Qin, Ran, & Jiang, 2018). For
instance, the traffic flow on a road is influenced by both its historical traffic conditions and the conditions of up-
stream roads. Due to the increasing availability of massive traffic data, high-performance computing, and novel
deep learning models, recent work has pushed the envelope on learning spatio-temporal dependency models for
accurate traffic forecasting (Cui, Ke, & Wang, 2018; Jin, Lin, Wu, & Wan, 2018; Wu et al., 2018; Yao, Tang, Wei,
Zheng, & Li, 2019; Yu, Yin, & Zhu, 2017).

Models based on recurrent neural networks (RNNs), such as Gated Recurrent Unit (GRU) and Long Short Term
Memory (LSTM), can be used effectively to capture temporal dependencies (Cui et al., 2018; Jin et al., 2018). For
example, Shi et al. (2015) proposed a convolutional LSTM model for traffic forecasting, in which the traffic flow at
each time-step was recursively fed into an LSTM architecture. Similarly, Li, Yu, Shahabi, and Liu (2017) proposed
a convolutional RNN model where graph diffusion convolutional operators were used to model spatial dependen-
cies and GRU was employed instead of LSTM to capture temporal dependencies.

Although these RNN-based models can capture temporal sequential dependency, RNNs have several inherent
deficiencies. First, they struggle to preserve very long-term sequential information, which leads to the loss of
long-term temporal dependency in time series during the forward path (Khandelwal, He, Qi, & Jurafsky, 2018).
Second, RNNs are unable to capture the periodicity of time series, since they treat different time-steps equally in
the time series. This is an important shortcoming as time series usually convey periodic patterns, such as hourly,
daily, weekly, and seasonally (Guo, Lin, Feng, Song, & Wan, 2019; Yao et al., 2019). Third, RNNs are difficult to
parallelize, making the training and prediction process less efficient.

Recently, researchers have introduced the Transformer architecture to replace RNNs for machine translation
(Vaswani et al., 2017). It replaces convolutional neural networks (CNNs) and RNNs and is solely built on attention
mechanisms to model sequential data. Hence, Transformer does not require sequential data to be fed recursively.
This makes the architecture computationally more efficient than RNNs. More importantly, so as to preserve the
order of elements in a sequence (e.g., the order of words in a sentence) when modeling sequences, Transformer
introduces a position encoding strategy. It encodes positions of elements (e.g., words) in the sequence (e.g., a
sentence) by first indexing them by their positions and then passing the indexes through a series of sinusoidal
functions. Transformer and its variants have achieved significant success in natural language processing, includ-
ing machine translation and text generation (Dai et al., 2019; Devlin, Chang, Lee, & Toutanova, 2018; Radford,
Narasimhan, Salimans, & Sutskever, 2018).

Interestingly, machine translation and traffic prediction share some structural similarities. In machine transla-
tion (Wu et al.,, 2016), the aim is to translate a source sentence written in one language into a target sentence in
another language by using a sequence-to-sequence learning framework (Sutskever, Vinyals, & Le, 2014), where
the source and target sequences both consist of tokens. Traffic prediction can be formulated in a similar way. More
specifically, the task is to utilize data about historical traffic conditions in such a way that they become indicative
of future conditions, where the source sequence consists of a series of traffic data (e.g., traffic volume, speed) in
the past and the target sequence is composed of a series of traffic conditions at future time-steps. Put differently,
each time-step in the source and target traffic sequences can be analogized to the position index of each word in
the input and output sentences in the machine translation task.

Analogies are partial by definition. Hence, Transformer cannot be directly applied to traffic forecasting for
the following reasons. First, the position encoding strategy is inapplicable. The semantics of the source and target
sequences in machine translation and traffic forecasting are different. In machine translation, the source and
target sequences represent two sentences with the same meaning in different languages; thus, the corresponding
words in the two sequences should share the same position index. In contrast, in traffic forecasting, the source-
target sequence is consecutive; hence, there is no correspondence between elements in the source and target
sequences. Instead, traffic forecasting takes into account the continuity of time series when indexing the traffic
by their time-steps. Additionally, traffic data are also characterized by several other properties of time, such as
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periodicity. For instance, the traffic conditions on one road on Wednesday at 3:00 p.m. are similar to the traffic
conditions on Thursday at the same time. The periodic characteristics of traffic data should also be considered
when adapting Transformer to this domain. Consequently, this calls for new ways of encoding temporal features in
the Transformer architecture. Second, Transformer is only able to handle the sequential dependency between the
source and target sequences in machine translation, while spatial (network information) and temporal (sequential
information) dependencies in traffic data are prominent (Cui, Henrickson, Ke, & Wang, 2019; Ma et al., 2017).
Hence, we need to enable Transformer to handle spatial and temporal dependencies coherently.

To solve these problems, we propose to design different strategies for encoding temporal information so that
both the continuity and periodicity of traffic data can be preserved, and extend Transformer to modeling temporal
and spatial dependencies jointly with the help of graph convolutional networks (GCNs). The main contributions of

our research are as follows.

1. We design four novel position encoding strategies to encode the continuity and periodicity of time series
to facilitate the modeling of temporal dependencies in traffic data. In total, we propose seven temporal
encoding methods by combining different strategies.

2. We introduce a hybrid encoder-decoder architecture, called Traffic Transformer, to coherently model spatial
and temporal dependencies of traffic data in an end-to-end training manner, where Transformer is leveraged to
model temporal dependencies and GCNs contribute to the modeling of spatial dependencies.

3. Experimental results on two real-world benchmark data sets show the performance of our model compared to
state-of-the-art methods, demonstrating the effectiveness of our temporal encoding methods and the hybrid

architecture.

The remainder of this article is structured as follows. Section 2 reviews existing work on traffic forecasting.
Section 3 defines the traffic forecasting task and introduces Transformer. Section 4 presents different strategies
for encoding temporal characteristics and the proposed architecture for traffic forecasting. Section 5 explains our
experiments and presents the results. Finally, Section 6 concludes our work and points to directions for future

research.

2 | RELATED WORK

Driven by big data machine learning models for traffic forecasting have attracted considerable attention from
both academia and industry for several years (Dai et al., 2019; Liu, Zheng, Chawla, Yuan, & Xing, 2011; Lv, Duan,
Kang, Li, & Wang, 2014; Yao et al., 2019; Zhao et al., 2019). As far as deep learning is concerned, Huang, Song,
Hong, and Xie (2014) were among the first to apply deep learning models to forecasting traffic, by designing a
deep belief network for unsupervised feature learning and then passing these features through a regression layer
for traffic forecasting. Since then, most deep learning models for traffic forecasting have been built by utilizing
RNNs due to their ability to memorize temporal dependencies in time series via self-circulation. Fu, Zhang, and Li
(2016) compared different RNN models, namely LSTM and GRU, finding that GRU achieved better performance
than LSTM in forecasting traffic. However, these methods are limited to capturing forward temporal dependen-
cies. In contrast, Cui et al. (2018) proposed a deeply stacked bidirectional and unidirectional LSTM architecture
which is able to capture both forward and backward dependencies in time series.

While the aforementioned models account for temporal dependencies in traffic data, spatial correlations
have often been neglected. To fill the gap, Lv et al. (2014) proposed a novel deep learning architecture to inher-
ently consider temporal and spatial dependencies, where autoencoders were first introduced to serve as the
building block to learn latent features. Zhang, Zheng, Qi, Li, and Yi (2016) designed a deep learning model which
takes into account both temporal aspects (temporal closeness, periods, and trends of crowd traffic) and spatial
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proximity. More recently, CNNs and graph neural networks (GNNs) have become the most widely used models
in detecting patterns thanks to their progress in capturing spatial and topological dependencies in images, vid-
eos, and graphs (Ke, Zheng, Yang, & Chen, 2017; Li et al., 2017; Wu et al., 2018; Yu et al., 2017). In addition to
a GRU for capturing temporal features, Cao et al. (2017) converted network-wide traffic matrices into images,
after which a CNN was imposed to learn global spatial interactions in the converted images. Wu et al. (2018)
proposed a hybrid deep learning framework by marrying the CNN with an LSTM architecture, where a one-
dimensional CNN was utilized to model spatial dependencies and two LSTMs were exploited to learn temporal
patterns. Considering that a graph is a more appropriate abstraction of a road network, Li et al. (2017) sug-
gested replacing CNNs with GCNs in order to extract spatial dependencies, and proposed a new model, called
DCRNN, in which spatial dependencies are modeled as a diffusion process. Similarly, Cui et al. (2019) defined
another graph convolutional operator, incorporating the adjacency matrix and a free-flow reachable matrix to
capture localized spatial features. More generally, the future seems to lie in combining CNNs/GCNs with RNNs
to extract both spatial and temporal dependencies for traffic forecasting. However, one limitation of such ar-
chitectures stems from RNNs themselves, which are well known for their high computational cost during the
training process.

To circumvent the inherent deficiencies of RNNs, researchers have started to investigate non-recurrent mod-
els. For example, Yu, Yin, and Zhu (2018) proposed a universal framework that consists entirely of spatio-tem-
poral convolutional blocks. Experiments showed that this model yielded better results than the model proposed
by Li et al. (2017). Guo et al. (2019) designed a spatio-temporal attention mechanism as well as a spatio-temporal
convolutional module to capture spatio-temporal dependencies of traffic data. However, this approach relied
solely on the temporal attention mechanism to assign different importance to traffic in the past, and by doing so
it ignored the fact that the most recent traffic condition should have a greater influence on predicting current
traffic.

Recently, Transformer (Vaswani et al., 2017) has been developed as a new architecture in deep learning, which
employs attention mechanisms along with a position encoding strategy for sequence modeling. In light of this,
several attempts have been made to tailor Transformer to time series forecasting (Li et al., 2019; Li & Moura, 2019;
Lim, Arik, Loeff, & Pfister, 2019). For example, Li et al. (2019) argued that the basic Transformer architecture is not
sensitive to local contexts, and suggested adding a convolutional self-attention layer to improve it. Although this
work has been demonstrated to be effective in capturing long-term temporal dependencies, it is insufficient for
network-wide traffic forecasting. First, it ignored spatial dependencies on a road network and thus failed to model
spatio-temporal correlations. Second, it captured periodical patterns at the cost of feeding very long sequences
(e.g., 768) into models, which may be impossible for network-wide traffic forecasting. The amount of traffic data
in a network is far larger than that at a single spot as there are hundreds of sensors on a road network reporting
the traffic frequently. Li and Moura (2019) have also drawn on the idea of Transformer to cope with time series
problems and proposed a novel method, called Forecaster, to address the problem of forecasting taxi ride-hailing
demand. However, their focus is on how to better model spatial dependencies by using sparse linear layers guided
by spatial dependency graphs. The work most similar to ours is Xu et al. (2020), which also focused on jointly mod-
eling spatial and temporal dependencies by making full use of Transformer to solve traffic prediction task. In their
paper, they proposed position embeddings as learnable parameters that were learned automatically at training.
Thus, the model itself is responsible for capturing the temporal dependencies in time series, and human knowl-
edge of temporal patterns in time series (e.g., the continuity/periodicity of time series) is ignored. By contrast,
in this article, we study how to design different temporal encoding strategies by explicitly modeling temporal
patterns reflected in the time series. By doing so, prior human knowledge on temporal patterns is regarded as
inductive bias to guide the model to capture the temporal dependencies. To summarize, in our article, we focus
on explicitly modeling spatial and temporal dependencies all together: the spatial correlations of the traffic in a

network as well as the continuity and periodicity of time series.
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3 | PRELIMINARIES
3.1 | The network-wide traffic forecasting task

The aim of traffic forecasting is to predict future traffic, given a sequence of historical traffic observations (here
speed, density, and volume) that are detected by sensors on a road network. Such a sensor network deployed to
monitor roads is usually represented as a weighted directed graph ¢ = (V, £, W), where V is a set of sensors with
|V] = N, £is a set of edges connecting sensors, and W € RN*N is the adjacency matrix storing the distance between
sensors in the network. X' € RM<P denotes the feature matrix of the graph that is observed at time t, where P is
the number of features. The prediction problem can then be formalized as learning a mapping function F from M

previously observed feature matrices to H future feature matrices on the premise of a network G:

t+H _ . pt
X =FGX ) (1)
where X{*” denotes an array of feature matrices from time stamp i to i+n: [Xi, X'“, ,Xi+"].

3.2 | Transformer in machine translation

Unlike RNNs, Transformer belongs to the family of non-RNNSs. It is built entirely upon attention mechanisms,
which makes it possible to access any part of a sequence regardless of its distance to the target (Li et al., 2019;
Vaswani et al., 2017).

In essence, Transformer is organized in an encoder-decoder manner, in which identical encoder modules are
stacked at the bottom of stacked decoder modules. Each encoder module is composed of a multi-head self-atten-
tion layer and a position-wise feedforward layer, while each decoder module has one more layer (i.e., encoder-de-
coder attention layer), which is inserted between the self-attention and feedforward layers to bridge the encoder
and decoder parts.

The aim of multi-head attention layers is to attach different importance of words/tokens to each other in a
sequence from multiple aspects (heads). Then the outputs of those different heads are concatenated and passed
through a linear transformation to aggregate all the information. As the attention mechanisms behind the self-
attention and encoder-decoder attention layers are the same, we take the self-attention layer as an example. It
operates on a sequence of tokens x = (x4,X,, ..., X,), each of which is initialized by a random vector, and is updated
by using a weighted sum of any other word after being passed through a linear transformation. The weights, called
attention scores, are assigned by their similarities.

Take the update of x; as an example:

yi= D (W) (2)

=1
where y; is the updated x;, and a;is the attention score, measuring the similarity between x; and X;, calculated as,

exp (e;)

_ AL (3)
Yy exp (e;)

a;

where e; measures the compatibility of two linearly transformed x; and x;, calculated by using the scaled dot product,

o — XiWalOGWiT (4)

ij \/ﬁ
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where h is the dimension of the output. Note that W, W, W  are three linear transformation matrices to strengthen
the expressiveness of Transformer.

More importantly, since Transformer does not involve any convolutional and recurrent module, position em-
beddings are designed to preserve the sequential order in a sequence. The positions of words in a sentence are
first indexed starting from O to the length of the sentence and then position indexes are fed into the following
expressions to gain position embedding for each word:

pos_embedding(pos, 2i) = sin (pos/ 10,000%) (5)
pos_embedding(pos, 2i+ 1) = cos (pos/ 10,000% )

where pos is the position index of a word in a sequence, i is the ith dimension of the position embedding, and h is
the dimension of hidden layers. We denote the position embedding of a word at pos by pos_embedding,,,, eRh The
corresponding words in the source and target sentences share the same position embedding. The encoding strategy
guarantees that the position embedding at pos+k is a linear function of that at pos. Then an elementwise additive
operator is imposed on the position embedding and the initialized vector of their corresponding word (i.e., the feature
embedding of a word). The resulting embedding is subsequently fed into encoder/decoder modules.

Although this encoding strategy is useful for machine translation, it is inappropriate for traffic forecasting as
temporal features such as continuity and periodicity have to be carefully incorporated.

4 | PROPOSED ARCHITECTURE

In this section we introduce four strategies for encoding temporal information, more specifically the continuity
and periodicity of time series. Next, we introduce two graph convolutional filters which can help capture spatial

dependencies. Finally, we illustrate our proposed hybrid deep learning architecture.

4.1 | Transformer for capturing temporal dependencies

For ease of expression, we assume the sampling frequency of the time series is s times per day. We use [t - (M-1),t
-(M=-2),..,tland [t +1,t+ 2, ..., t + H] to denote the time-steps of the source sequence (from the past) and of

the target sequence (in the future).

4.1.1 | Continuity of time series

Relative position encoding

The aim of this strategy is to encode relative continuity, which means that we care about the continuity of time in
the window of the source-target sequence regardless of the position of one time-step in the whole time series under
consideration. This can be achieved by indexing the time-step (t = (M - 1)) with O as the starting position and raising
the index position by 1 per time-step. These position indexes are simply passed through Equation (5) to get position
embeddings for each time-step. By doing so, the continuity of time within the source-target sequence pair is en-

coded. All concatenated source-target sequences in the traffic prediction task share the same position embeddings.

Global position encoding
Despite the success of relative position encoding in preserving the local continuity of time, it ignores the fact

that most time-steps in two consecutive source-target sequence pairs are common. For example, the previous
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sequence pair may range from 3:00 to 5:00 p.m. with 5 min as the sampling time interval, while the subsequent
sequence pair ranges from 3:05 to 5:05 p.m. So the potential limitation of the relative position encoding strat-
egy is that the same time-step is assigned with a different position embedding depending on its position in a
sequence pair. Hence, we additionally propose a global/absolute position encoding strategy so that a time-step
occurring in the whole time period under consideration has only one position embedding even if it appears in
different sequences. All the time-steps in question are sorted by time first and then are indexed starting from O.
As for the relative position encoding strategy, the position embedding for each time-step is obtained by passing
the position index into Equation (5). Hence, we assume that both the local and global continuity of time series

are preserved.

4.1.2 | Periodicity of time series

Aside from the continuity, time series also convey periodicity (i.e., weekly and daily patterns). There are two
potential ways to go about this. One is centered around the position encoding design: the position embedding
for each time-step is enriched with periodic patterns. The other is by using different time series segments cor-
responding to different temporal features.

Periodic position encoding

Based on any position encoding strategy in Section 4.1.1, here we enrich position embeddings with periodic patterns.
The idea is to design another position encoding strategy to cover weekly-periodic and daily-periodic information,
which implies applying the relative/global position encoding strategy to position indexes in terms of weeks and days,
respectively. For a single day, the sampling times per day are regarded as the number of positions for daily-periodic
position encoding. For instance, if the sampling time interval is 5 min, then there are 60 x 24/5 = 288 sampling times
per day, that is, the total number of positions we need to encode for a daily-periodic pattern. The derived position
embedding is called daily-periodic position embedding. On the other hand, weekly-periodic patterns imply that traffic
on the same days of the week is more similar as compared to other days. For instance, usually the traffic pattern on
a future Friday should be more similar to those from past Fridays than, for example, Wednesdays. In this case, only
seven positions are used that correspond to different days of the week. We call the resulting kind of position embed-
ding weekly-periodic position embedding. We impose elementwise addition over relative/global position embedding,
daily-periodic position embedding, and weekly-periodic position embedding to gain a hybrid position embedding for
each time-step. Note that all embeddings are members of the same vector space in R, with h being the number of
dimensions.

Time series segments
In essence, periodic position encoding employs different flags (e.g., flags to differentiate different time-steps
on one day and flags to denote days with distinct week attributes) to explicitly differentiate sequences in
three aspects. Although it seems compelling to rely solely on the hybrid position embedding, this may hide
other commonalities among sequences. It would make training models more difficult, especially when a
training data set is small. Hence, one may enrich the existing time series segment by concatenating two
more intercepted time series segments, a daily component and weekly component, along the time axis
as the input for modeling as Guo et al. (2019) did and then to encode positions in this hybrid segment
jointly.

For the daily-periodic segment, denoted by X::?’(D), we intercept segments in the same time period as the

predicting time period on the last few days, say d days. The segment can be formulated as:
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t+H (P — ) — [ yt+H-sd yt+H-s(d-1) t+H-s

XHI (D=d)= [Xt+1—sd ’ Xt+1—s(d—1) v Xt+1—s ] (6)

The weekly-periodic segment, denoted by X::f(\/\/), consists of the time series segment at the same time pe-

riod as the predicting period on the days with the same week attribute in the past few weeks, say w weeks. This
segment can be written as:

tHH (W — ) — [ pt+H-s7w  yot+H—-s7(w—1) trH—s7
X W=w)= [Xt+1—s7w ’ Xt+1—s7(w—1) pe X (7)

Finally, the hybrid segment, enriched by the recent, daily-periodic and weekly-periodic information, is com-

t+H t+H t H t
posed of [X7/(W), X 7/'(D), X,_, , las the input to replace X,

Note that although we concatenate these three segments along the time axis, it is impossible for Transformer

in Equation (1).

to determine the order information as it is completely attention-based. Therefore a position encoding strategy is
also required. Since the time periods of a daily-periodic and week-periodic sub-segment on one day are the same
as the forecasting period, the time-steps in a daily-periodic/week-periodic sub-segment share the same position
embeddings as that of the forecasting segment. Here we do not explicitly take into account the different contri-

butions of daily-periodic/week-periodic segments to the prediction and leave it to the model to determine them.

4.1.3 | Asummary of encoding methods

In total, there are seven different encoding methods for capturing the continuity and periodicity of time series by
combining the aforementioned strategies. A summary with concrete encoding examples can be found in Table 1.
To show how to encode positions according to our different temporal encoding strategies, we take a specific
example as below. Given the traffic at 8:00-8:55 a.m. on January 01, 2020 (Wednesday), we want to predict the
future traffic at 9:00-9:55 a.m. on January 01, 2020 (Wednesday) in the table.

After obtaining these position indexes from different encoding methods, they are used in Equation (5) to de-
rive position embeddings for each time-step in the source-target sequence. Similar to the original Transformer,
one option for incorporating position embeddings into time series is by elementwise addition between the traffic
features and its position embeddings. Although it is easy to implement, it is hard to interpret such a combination
since the vector spaces of the traffic features and the position embeddings would not be the same. We call this
approach an addition-based combination. However, we suggest another approach here, namely a similarity-based
combination. We adjust the attention score a; in Equation (2) by using the similarity between two time-steps in
terms of position embeddings. In this way, the similarity between two time-steps serves as a decay factor. That
is to say, when two time-steps are adjacent, then their similarity is high. So in the traffic prediction task, we can
rewrite Equations (2) and (3) as:

L
Y=Y a(xXw,) (8)
j=1

exp (ef)
9)

Y=
k=1 €XP(€])

In Equation (8), a,fj is the adjusted attention score. Note that in the traffic prediction scenario X' e RN s the traffic at

time i and L is the length of a sequence in question. In Equation (9):

e,fj =b;e; (10)



€)1 —-WILEY

Transactions
GIS

CAIl ET AL.

T =M=p‘aloHy

[ez e el < [TT ‘T
‘0‘ez “eT ‘¢l ‘eC el ‘¢TIl

$9149s awli} Jo Ajdiporsad
pue A}INuijuod dAlle|9Y

asi

sjuawW8as saLIas awl |

poY3aW JUSWSaS SLISS SWll |

snolAald 995

44 A

‘TTT] < [80T " 86 ‘L6] « [€
“'e el L [0TT “ 00T ‘66]

$9119s awl3 Jo Aydiporiad
pue A3Inuniuod [eqo|9

1ddS

3uipodus uoiyisod diporiad
pue 8uipodus uoryisod [eqo|D
Suippaqwia
Jlpouad pue |eqo|9

(Aliep ‘Apaam

‘9AI3e|24) S9xapul uolyisod

JO Spuly| 924y3 359y}
J9PISUOD M Sueaw aJay ,,

[€C " '€T CT] « [80T “ 86
‘L6] « [€ €€l L [TT “ ‘T 0]

$9119s awl3 Jo Aydiporiad
pue A3INuijuod ARy

iddy
3uipooua
uonyisod oiporsad pue
Suipoous uolisod aAlje|y
Suippaqwia
Jlpouiad pue aAlje|y

66 Se paxapul
Sl 'w'e 00:8 Aepsaupapn
020z ‘10 Adenuer
‘uolysanb ul sdajs awi}
3|oym ay3 Suowe swnssy

[ceT 21T
‘TTT] < [0TT “ ‘00T ‘66]

SalIas
awy jo A3nuiuod [eqo|n

1dS

Suipooua uonisod [eqo|

Suippaqwia u od [eqo|D

[ez ‘et
T« [TT ‘10l

S9149S W}
JO A3INUIIUOD BAIIE|DY

3dd

3uipodud
uolyisod anle|oy

Suippaqwia
uolyisod aAle|ay

S910N

(xapul
uonisod) s|dwex3

saJnjea) painyde)

uonelnsIqqy

A8ajeu3s Suipoouy

poyaw
Suippaqui3

spoyjaw Suipodus jo Adlewwnsy T 379VL



CAI ET AL

10 WI LEy_Transactions &)

in GIS

is the adjusted compatibility of two linearly transformed X and X! with the similarity between corresponding temporal

features being considered. In Equation (10),

exp (d;)
= (11)
Zk:1 exp (dik)
where
d;; = pos_embedding; x (pos_embeddingj)T (12)

is the similarity between two position embeddings of X' and X! and e; is defined in Equation (4).

4.2 | Graph convolutional neural networks for capturing spatial dependency

Another important dependency we need to address is spatial dependency. Simply put, we need to account for
the fact that the change in traffic on one road is influenced by the traffic on its upstream roads. Since the traffic
network is modeled as a graph and the traffic observations (speed, volume, etc.) can be considered as features of
that road (at some time), we take advantage of GNNs to perform the convolution operation over graph-structured
data to capture topological properties such as adjacency.

In general, a GNN built on spectral graph theory is a generalization of a traditional CNN. In spectral graph
theory, a graph is usually represented by its Laplacian matrix. The topological features of a graph can be obtained
by analyzing the Laplacian matrix. Formally, graph spectral convolution can be defined as the multiplication of a
signal X e RN by a kernel g, written as:

35 (X=Ug,(A)U'X (13)

where s is the graph convolutional operator, and Ue RN<N is the matrix of eigenvectors decomposed from the nor-
malized graph Laplacian L = IN—D_%AD_% = UAUT eRM™N, where Iy is an identity matrix, D€ RNN is the diagonal
degree matrix and \boldsymbolA is a diagonal matrix of its eigenvalues.

Since it is computationally expensive to directly decompose the Laplacian matrix, especially when a graph is
large, several approximation approaches have been proposed. Two kinds of graph convolutional operators based
on different approximation strategies have been used for traffic forecasting.

The most popular approximation was proposed by Kipf and Welling (2016). Basically they followed the idea
of Hammond, Vandergheynst, and Gribonval (2011) that g, can be well approximated by a truncated expansion of
Chebyshev polynomials. But they only adopted the first-order polynomials as the graph convolutional filter, since
this is more computationally efficient. This setting can be achieved by a single neural layer with the first-order
neighbors being considered. In order to allow for multi-hop neighbors, they proposed to stack multiple such neural
layers. Consequently, the structural neighborhood information on graphs can be incorporated by a deep neural

network architecture without explicitly parameterizing polynomials. Specifically, Equation (13) can be simplified to:
1 1
gy (X=0,X—6;D"2AD X (14)

with two shared parameters 6, and 8,. To reduce the number of parameters in practice, 8 is used to replace 6, and 6,

with @ = 6, = —6,. Equation (14) can, in turn, be expressed as:

3,cX=0(ly+D 2 AD"2)X=0(D"1AD~3)X (15)
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where A = A+lyand D= Zi /Z\U are the renormalized matrices of A and D to deal with exploding/vanishing gradient
problems.

The second graph convolutional filter - diffusion convolutional network (DCN) filter also belongs to spec-
tral convolutional operators, but this one is derived by modeling the traffic flow as a diffusion process, which is
characterized by a Markov process (Li et al., 2017). The assumption is that after several time-steps, the diffusion
process would stop and converge to a stationary distribution 7 € RMN, A K-step truncated stationary distribution
P is used to characterize the transition probabilities between nodes. Additionally, a bidirectional diffusion process
is included in this model such that the model can flexibly capture the impact of the traffic on both upstream and

downstream roads. The resulting diffusion convolutional operation over graphs can be formulated as:

K-1
89 X=X (0,1(Dou W +0,,,(DL 'W X (16)
k=0

where # € RX*2 are the parameters of the bidirectional filter g,, and D;:tW and D;}WT are the state transition matrices
of the diffusion process.

There are some similarities and differences between these two kinds of graph convolutions. Both GCN and
DCN are designed from a spectral perspective and operate over non-Euclidean data structures, namely graphs.
The difference is that GCN is defined on undirected graphs while DCN can be applied both on directed and undi-
rected graphs. By introducing a similarity transformation, GCN can be considered as a special case of DCN.

In our proposed architecture, we can use either approach to capture spatial interactions over graphs, with the

traffic condition Xi_( as the input. We want to investigate which model would work better with Transformer to

M-1)
model spatio-temporal dependencies.

4.3 | Traffic transformer architecture

Since Transformer itself can only deal with sequential information, it is unable to deal with complicated spatio-
temporal dependencies. In order to address this problem, here we extend Transformer to Traffic Transformer by
introducing a GNN. As illustrated in Figure 1, our proposed architecture conforms to an end-to-end sequence
framework, composed of an encoder and a decoder.

In the encoder, a sequence of traffic X:f is first passed through a GCN layer by using Equation (15) or

(16) to aggregate the neighborhood informati(gni())n a road network, which captures the spatial dependency over
nearby nodes. Then a fully connected neural network is employed to strengthen the expressiveness of the model.
These features then are fed into the Transformer encoder cell to learn temporal features. A typical Transformer
encoder cell is depicted in Figure 2. Note that this figure adopts elementwise addition-based combination. That
is, each HL .|
suggested in Section 4.1.3, we can also use similarity-based combination to account for temporal information.

(in Figure 2) is added up with its temporal embedding so as to incorporate temporal information. As

Then the results are fed through multi-head self-attention to aggregate the impact of the traffic at other time-
steps on that at time-step t. Again, fully connected neural networks are employed to improve the expressiveness
of the model.

As for the decoder, it has a similar structure except that the Transformer decoder cell has one more en-
coder-decoder attention block and another dense layer is leveraged before outputting the forecasts. More im-
plementation details about Transformer encoder and decoder can be found in Vaswani et al. (2017). During the
training process, a sequence of traffic Xf*”‘l is fed into the decoder through the same series of neural networks
as the input for the encoder and then is passed through the additional dense layer to map the outputs of the
Transformer decoder cell to the predicted traffic X:;" Unlike other recurrent models where the traffic data at dif-
ferent time-steps are fed recursively, the input sequence for the encoder/decoder can be sent to our architecture
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simultaneously. Thus, the architecture is more computationally efficient during the training process. However, in
the prediction phase, this decoder functions a little differently as any other model for time series prediction does,
because in practice the input sequence for the decoder is unknown. In order to yield the predicted traffic at future
time-steps, we use X' as the first input for the decoder to output the predicted traffic XM, which then serves as
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the next input for the decoder to gain X2

. This whole process continues until the predicted horizon is met. Note
that here X' rather than a zero matrix, which is widely adopted by other models, is used as the first input for the
decoder, since it is supposed to provide more useful information than zeros.

During the training phase, the aim of our model is to minimize the difference between the real and pre-
dicted traffic at each future time-step, measured by the mean absolute error (MAE). The loss function of Traffic

Transformer can be formulated as:

H
1w 1 A
Loss=— > S IX; - Xt| (17)

N
= j=1

-

where X; is the predicted traffic expected to be observed at sensor j at time t, and )A(f is the corresponding ground
truth.

5 | EXPERIMENTS

In this section we report on the experiments we carried out to evaluate the performance of the proposed
architecture.

5.1 | Data set description

Two real-world benchmark data sets are used for evaluation: METR-LA (Li et al., 2017) from loop detectors in
the highway of Los Angeles County and California Transportation Agencies Performance Measurement System
(PeMS), respectively. Both data sets are sorted by time in ascending order (from the past to the present) and are
split into three parts for training (70%), validation (10%), and testing (20%). Z-score normalization with the mean
and standard derivation of the training data is applied to these three sets. To retain comparability with baselines,
we use the sensor graphs of both data sets constructed by Li et al. (2017). Table 2 provides a basic description of
each data set.

5.2 | Experimental details
5.2.1 | Baselines

We compare our proposed Traffic Transformer with multiple baselines:

TABLE 2 Basic description of two data sets

Data set METR-LA PeMS-BAY

#sensors 207 325

region Los Angeles County Bay Area

time periods March 1-June 30, 2012 January 1-May
31,2017

#training_pairs 23,974 36,465

#validation_pairs 3,425 5,209

#testing_pairs 6,850 10,419
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1. Historical average (HA) model, which studies the seasonal trend of the traffic flow and then calculates
the weighted average of seasonal traffic flow as the predictions (Liu & Guan, 2004).

2. Auto-regressive integrated moving average model with Kalman filter (ARIMA_kal), which is a typical parametric
model in the time series community (Ahmed & Cook, 1979).

3. Linear support vector regression (LSVR) model (Smola & Schélkopf, 2004), which employs linear support vector
machine to learn relationships between the input time series and the output time series from historical traffic
flow and then predict the future traffic.

4. Feedforward neural network (FNN), composed of two dense layers with L2 normalization.

5. Fully connected LSTM (FC-LSTM, an RNN-based sequence model). This architecture conforms to an encoder-de-
coder framework composed of two LSTM layers on both the encoder and the decoder side (Sutskever et al., 2014).

6. Diffusion convolutional recurrent neural network (DCRNN), proposed by Li et al. (2017). As the name implies, it
designs a diffusion convolutional operator by assuming that the traffic follows a diffusion process, and then this
graph convolutional operator is fused with GRU to capture spatio-temporal dependencies.

7. Spatio-temporal graph convolutional networks (ST-GCN; see Yu et al., 2017), which is built entirely on spatial

and temporal convolutional structures.

For more implementation details on these baselines, see Li et al. (2017). In order to maintain a fair comparison,
we do not run most of the baselines but directly take the results from Li et al. (2017). For the ST-GCN model, we

use open-source code provided by Yu et al. (2017) to train the models with the data sets we use in this article.

5.2.2 | Implementation details

To test the performance of different encoding methods, we set the length of a sequence in history, M, and the
length of the forecasting sequence, H, to 12. For the time series segment method, the number of days for captur-
ing weekly-periodic patterns, w, and daily-periodic patterns, d, are 1. The hidden dimension is 64 for all the layers
in our model. Two encoder and decoder cells are used and one graph convolutional layer is utilized. We use open-
source code to implement this entire architecture (https://github.com/tensorflow/models/tree/master/official/
transformer). Additionally, as stated in Section 4.3, the forecasting sequence is unknown at prediction but known
at training. As a result, there is a discrepancy between these two processes, which causes a quick error accumula-
tion along the yielded sequence (Bengio, Vinyals, Jaitly, & Shazeer, 2015). In order to solve this problem, we also

adopted scheduled sampling in our model to bridge the difference; see Bengio et al. (2015) for more details.

5.2.3 | Evaluation metrics

In order to evaluate and compare the performance of different models, we adopt the following three metrics: the

MAE (see Equation 17); the root mean squared error (RMSE),

1w 1x .
RMSE= | = Y = 3 (X —X!)2 (18)
H t N Pt ] j

and the mean absolute percentage error (MAPE),

.
%X
t
X

H
mape=1 31 1
HEN:

N
(19)
-1
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The first two metrics measure absolute prediction errors, while the last metric measures relative prediction errors.
For all these metrics, smaller values mean better prediction performance. On both data sets, we exclude missing data

when evaluating the performance of models.

5.3 | Experimental results
5.3.1 | Comparison of traffic prediction performance

Table 3 shows the prediction performance of different methods in terms of 15-, 30-, and 60-min-ahead prediction.
Note that in this subsection we adopt the time series segment encoding method and similarity-based combination
to implement our model, corresponding to TSE-SC in Table 4. Obviously, there are several interesting discoveries.
In general, neural network-based models, including FNN, FC-LSTM, ST-GCN, DCRNN, and our model noticeably
outperform these weak baselines which typically only focus on modeling temporal features. This indicates that
these simple models are unable to capture the complicated spatio-temporal dependency in traffic. Furthermore,
the prediction performance of Traffic Transformer is much better than the other models on both data sets in
terms of all the evaluation metrics. Especially on the more challenging data set, METR-LA, the average prediction
error is reduced by 26.8, 12.4, and 34.5% in terms of MAE, RMSE, and MAPE, respectively. These improvements
demonstrate the effectiveness of our architecture in modeling complex spatio-temporal dependencies for traffic

prediction.

TABLE 3 Prediction performance of different models on two data sets

ARIMA _ FC- ST- Our model
T Metric HA kal SVR FNN LSTM GCN DCRNN  (TSE-SC)
METR-LA
MAE 4.16 3.99 3.99 3.99 3.44 3.8 277 243
15 min RMSE 7.8 8.21 8.45 7.94 6.3 7.9 5.38 4.73
MAPE  13.00%  9.60% 9.30% 9.90% 9.60% 9.48% 7.30% 6.57%
MAE 4.16 5.15 5.05 4.23 3.77 5.07 3.15 2.79
30min  RMSE 7.8 10.45 10.87 8.17 7.23 10.28 6.45 5.61
MAPE  13.00%  12.70% 12.10%  12.90%  10.90% 12.90% 8.80% 7.45%
MAE 4.16 6.9 6.72 4.49 4.37 7.16 3.6 3.28
60min  RMSE 7.8 13.23 13.76 8.69 8.69 13.43 7.59 6.68
MAPE  13.00%  17.40% 16.70%  14.00%  13.20% 13.45% 10.50% 9.08%
PEMS-BAY
MAE 2.88 1.62 1.85 2.2 2.05 1.46 1.38 1.22
15 min RMSE 5.59 3.3 3.59 4.42 4.19 3.24 2.95 2.78
MAPE  6.80% 3.50% 3.80% 5.19% 4.80% 3.01 2.90% 2.76%
MAE 2.88 2.33 2.48 2.3 2.2 1.94 1.74 1.59
30min  RMSE  5.59 4.76 5.18 4.63 4.55 4.27 3.97 3.61
MAPE  6.80% 5.40% 5.50% 5.43% 5.20% 4.59% 3.90% 3.43%
MAE 2.88 3.38 3.28 246 2.37 2.52 2.07 1.77
60min  RMSE  5.59 6.5 7.08 4.98 4.96 5.52 4.74 4.36
MAPE  6.80% 8.3 8.00% 5.89% 5.70% 6.05% 4.90% 4.29%

Bold values denote the best results.
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TABLE 4 Comparison of different temporal encoding methods in terms of RMSE
OPE RPE GPE RPPE GPPE TSE
AC AC SC AC SC AC SC AC SC AC SC
15 min 5.75 5.26 5.07 7.47 5.10 8.47 - 8.42 - 491 4.73
30 min 6.82 6.30 6.18 9.54 6.15 11.53 - 11.35 - 5.88 5.61
60 min 8.79 7.45 7.30 12.57 7.32 13.99 - 14.08 - 6.91 6.68

Bold values denote the best results.

In addition, to have a better understanding of why our model performs the best, we visualize the forecasting
results of our model and the DCRNN model. From Figures 3a and b, we can observe that the DCRNN and our
model achieve almost the same performance in the sense that both models are good at dealing with relatively
stable traffic conditions. Figures 3c and d illustrates that our model has a better ability to accurately capture the
abrupt changes in the traffic and the predicted traffic is aligned with the ground truth better than that of DCRNN.
However, when the traffic changes very frequently and abruptly, as shown in Figures 3e and f, our model also
struggles, although it is still better than DCRNN. More attention should be paid to this extreme circumstance in
the future. In addition, we observe that our model and the DCRNN model yield completely different forecasting
results between 22:00 and 2:00 in Figure 3g. Apparently, our prediction results are much more accurate. By com-
paring the similarity of the two forecasting time series at that time interval in this figure, we attribute our success

to the ability of our model to capture periodic patterns.

5.3.2 | Experimental comparison of different temporal encoding methods

With the aim of evaluating the effectiveness of our model in capturing temporal features, we compare the predic-
tion performance of our models under different encoding methods. For most encoding methods, we consider two
ways of injecting position embeddings into our models, namely addition-based combination (AC) and similarity-
based combination (SC); see Section 4.1.3 for more details. However, we only apply AC to the encoding meth-
ods which are centered around the periodic position encoding strategy, since the similarity between the hybrid
periodic position embedding and the position embedding of the future time-step is meaningless. In addition, we
also include the results of using the original position encoding (OPE) strategy in Transformer. This experiment is
conducted on the METR-LA data set, and only the RMSE is reported in Table 4.

Table 4 describes the comparison results. We make the following observations. First, the encoding methods
centered around the periodic position encoding strategy, including RPPE and GPPE, yield the worst results. This is
because this idea in fact increases the difficulty of the model learning the commonality from training sequences,
as more detailed temporal features in the position embedding reduce the similarity between two sequences.
Second, the relative position encoding strategy (RPE) works much better than the global position encoding strat-
egy (GPE) when addition-based combination is applied. This is led by the unseen position embeddings of the
time-steps at testing. In the global position encoding strategy, we generate position indexes for all time-steps,
and thus each position embedding is unique. The position embeddings of the time-steps in the testing set are
never trained during the training process. However, when a similarity-based combination is adopted, they achieve
similar results. This is attributed to the characteristics of Equation (5) as the similarity between different time-
steps is only relevant to their time interval. Third, as expected, OPE has higher prediction errors. Since there is no
translation relationship between the source and the target sequence in traffic forecasting, the original position
encoding strategy is inapplicable to traffic forecasting. Finally, the best performance is shown by the TSE method
and similarity-based combination shows a better result. The reasons why the TSE-SC method wins are two-fold.
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FIGURE 3

One-hour ahead traffic speed prediction on METR-LA data set

First, we explicitly enrich the input sequence with historical periodical information (daily and weekly segments),
and thus these additional segments in fact enable the model to learn long temporal dependencies. Second, it is
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FIGURE 4 Prediction results on METR-LA data set

attributed to the success of similarity-based combination when modeling temporal dependencies. By doing so,
the contributions from different time-steps are modeled as similarity scores, as shown in Equations (10)-(12). The
closer two time-steps are, the more important one time-step is to the other. Previous work in related fields has
revealed that it is more appropriate to model time proximity as similarity scores to measure time-derived influence
(Li, Cong, Li, Pham, & Krishnaswamy, 2015).

5.3.3 | Benefits of modeling spatial dependency

Aside from temporal dependencies, here we compare the performance of different graph convolutional operators
in modeling spatial dependencies. Three variants of our model, Traffic Transformer (TT), are: TT-GCN, which uti-
lizes the well-known GCN to capture spatial dependencies; TT-DCN, which that assumes the traffic flow follows
a diffusion process; and TT-NO, which neglects the role of spatial dependencies.

Figure 4 shows the prediction performance of these variants with the same parameters. Without explicitly
modeling the spatial dependency, TT-NO vyields the worst results in terms of all the horizons. This effectively
demonstrates the necessity of explicitly modeling the spatial dependency. Furthermore, TT-DCN consistently out-
performs TT-GCN, though by a small margin. We believe this is because DCN can account for the direction of the
traffic flow while GCN connot.

6 | CONCLUSIONS

In this research we have introduced the novel non-recurrent architecture called Traffic Transformer. We have suc-
cessfully used it for traffic forecasting to capture spatio-temporal dependencies. This architecture can be re-
garded as an extension of Transformer, a well-known sequential model in natural language processing. In order
to explore how to capture temporal dependencies in Transformer, we have proposed seven different ways of
modeling the continuity and periodicity of time series. The time series segment method achieved the best re-
sult. Additionally, we introduced a graph convolutional neural network into Transformer for modeling the spatial
dependencies of the traffic. By doing so, the dynamic spatio-temporal characteristics of traffic can be captured.
Extensive experiments on two benchmark data sets show that our model is superior to the baselines, demonstrat-
ing the effectiveness of our proposed temporal encoding method and our proposed overall architecture. One
limitation of this article is that we only account for the temporal attention mechanism, while different upstream
roads at different times may contribute differently. In future work we will explore how to design a spatio-temporal
attention mechanism to address this at a finer scale.
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