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ABSTRACT

Mining cluster evolution from multiple correlated time-varying text
corpora is important in exploratory text analytics. In this paper,
we propose an approach called evolutionary hierarchical Dirichlet
processes (EvoHDP) to discover interesting cluster evolution pat-
terns from such text data. We formulate the EvoHDP as a series
of hierarchical Dirichlet processes (HDP) by adding time depen-
dencies to the adjacent epochs, and propose a cascaded Gibbs sam-
pling scheme to infer the model. This approach can discover differ-
ent evolving patterns of clusters, including emergence, disappear-
ance, evolution within a corpus and across different corpora. Ex-
periments over synthetic and real-world multiple correlated time-
varying data sets illustrate the effectiveness of EvoHDP on discov-
ering cluster evolution patterns.

Categories and Subject Descriptors

1.2.6 [Artificial Intelligence]: Learning; 1.5.3 [Pattern Recogni-
tion]: Clustering; G.3 [Probability and Statistics]: Nonparamet-
ric statistics; H.2.8 [Database Management]: Database applica-
tions—Data mining

General Terms

Algorithms; Experimentation

Keywords

Multiple correlated time-varying corpora, clustering, mixture mod-
els, Bayesian nonparametric methods, Dirichlet processes

1. INTRODUCTION

Nowadays, we are surrounded by overwhelming quantities of
textual materials from various heterogenous corpora (e.g., news,
blogs) everyday. The themes in these corpora are usually similar,
however, diversity also exists. For example, news typically has
more discussions on society, politics, and economics than blogs
which might focus more on personal life. Even within a corpus, the
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Figure 1: The cluster “financial crisis” discovered by EvoHDP
in 103,986 articles crawled from three types of web corpora:
blogs, news and message boards. Each corpus is represented by
a colored stripe. The height of a stripe is the proportion of
the cluster in corresponding corpus. For each corpus, the top
keywords of this cluster in each month are placed on the stripe,
where the size of a keyword encodes its frequency in the cluster.
The popularity of this cluster in each corpus varied over time.
In addition, the cluster was first active in blogs and then became
popular in news and message boards.

popularity of themes may also vary over time, and some of them
may first appear in blogs, and then spread to news and message
boards. Fig. 1 shows a real example of an evolving document clus-
ter about “financial crisis” in three types of web corpora, including
blogs, news and message boards.

To better understand the complex data, users not only want to
examine the document clusters, but also want to discern the cluster
evolution patterns over time and across corpora. Specifically, from
multiple correlated time-varying corpora, it is desirable to discover
the following patterns: (1) clusters within each corpus at each time
epoch, (2) shared clusters among different corpora at each epoch,
(3) evolving patterns of clusters within a corpus, and (4) evolving
patterns of clusters across corpora over time.

However, it is challenging to learn cluster evolution patterns from
such complex data. The first challenge is how to model the clus-
ters both across different corpora and over time. On the one hand,
we need a single integrated model for all corpora to set up a global
bookkeeper of clusters, otherwise we can not easily discern the evo-
lution of a cluster across corpora over time. On the other hand,
different corpora may share some clusters while also having their
distinctive clusters. Hence the commonality and diversity should be
both reflected in the single integrated model. The second challenge
is how to model the time dependencies in the multiple corpora set-
ting. It is very common the themes of a corpus evolves slowly
along time, and thus the clustering patterns of adjacent time epochs
usually exhibit strong correlations. Incorporating these correlations



into the model in the multiple corpora setting is nontrivial. The last
challenge is how to determine the cluster numbers. In time vary-
ing text data, a cluster may emerge and disappear. Consequently,
the cluster numbers may change through time. It is awkward to
require users to specify a cluster number at each time epoch for
each corpus. Therefore a mechanism is preferred to automatically
determine all the numbers of clusters.

The traditional clustering approaches deal with a single static
data corpus. Hence the direct use of a general global clustering
model on all data may fail to represent the diversity both over time
and across different corpora. Beyond the classical clustering ap-
proaches, the most recent efforts only focus on tackling two sub
problems. One is learning from multiple correlated text corpora,
which aims to discover the related content across different text cor-
pora as well as the distinctive information in each corpus [22, 26,
17]. Another is learning from a time-varying data corpus, which
aims to discover the evolving patterns in the corpus as well as the
snapshot clusters at each time epoch [3, 8, 9, 1, 16]. Both types of
approaches are not sufficient to tackle the above challenges.

To deal with above challenges, in this paper, we propose an evo-
lutionary hierarchical Dirichlet process (EvoHDP) model, which
extends the hierarchical Dirichlet process (HDP) [22] to a time
evolving scenario. In EvoHDP, each HDP is built for multiple cor-
pora at each time epoch, and the time dependencies are incorpo-
rated into adjacent epochs under the Markovian assumption. Specif-
ically, the dependency is formulated by mixing two distinct Dirich-
let processes (DPs). One is the DP model for the previous epoch,
and the other is an updating DP model. To infer the EvoHDP
model, we also propose a cascaded Gibbs sampling scheme. The
proposed EvoHDP model can effectively discover cluster evolution
patterns over time and across corpora. Moreover, the cluster num-
bers can automatically be determined due to the infinity property of
DP.

2. RELATED WORK

In this section, we briefly introduce three categories of work re-
lated to this paper, including learning from multiple correlated data
corpora, learning evolution patterns from a time-varying corpus,
and some initial efforts involving multiple dynamic data.

In the research of learning from multiple correlated data corpora,
HDP is a milestone [22]. It extended DP [2, 23] to model multiple
correlated data corpora. In HDP, each data corpus is modeled by
an infinite DP mixture model, and the infinite set of mixing clusters
is shared among all corpora. Later works [16, 6] relax the assump-
tion of HDP and incorporate more correlations between different
corpora. Besides HDP, other efforts [4, 19, 26, 17] on this research
topic are devoted to the extensions of the Latent Dirichlet Alloca-
tion (LDA) topic model [5]. However, none of them consider the
problem of automatically determining the cluster/topic numbers. In
fact, as pointed out in [22], HDP can be used as an LDA-based topic
model, where the number of clusters can be automatically inferred
from data. Therefore, HDP is more practical when users have little
knowledge about the content to be analyzed.

In the research of learning evolutionary clusters from a time-
varying corpus, evolutionary clustering [8, 9, 32, 1, 30, 31] is a
new research topic. Evolutionary clustering aims to preserve the
smoothness of clustering results over time, while fitting the data of
each epoch. Among the above works, the approaches in [1, 30, 31]
utilized DP to automatically determine the cluster numbers. In fact,
incorporating time dependencies into DP mixture models is a hot
topic in the research of Bayesian nonparametric [20, 10, 7, 16, 15,
14]. Moreover, some works have focused on extending LDA to dy-
namic topic models [3, 27, 25]. We noted that even though the title

of [16] is similar to this paper, it actually presents an evolutionary
DP mixture model for a single dynamic corpus.

To the best of our knowledge, there are four works that seem-
ingly involve multiple time-varying data but actually handle dif-
ferent problems [28, 29, 11, 21]. Wang et al. [28] focused on de-
tecting the simultaneous busting of some topics in multiple text
streams. They did not concentrate on the evolving patterns but only
the busting behavior of topics. Wang et al. [29] extended [28] to ex-
tract common topics from multiple text streams. They regarded that
the underlying models of all streams are the same except that time
delays exist between different streams. Hence they adjusted the
timestamps of of all documents to synchronize multiple streams
and then learned a common topic model. Their assumption pays
more attention to aligning topics of different streams and thus de-
generates the topic diversity among different streams. Leskovec
et al. [11] focused on tracking the spreading behaviors of short
phrases (or “memes”) across the web to represent news cycles.
Although memes act as signatures of clusters/topics, they are not
enough to represent clusters/topics as the context information is
lost. Tang et al. [21] worked on the dynamic multi-mode network
with several types of actors. They aimed to provide a partition for
each type of actors at each time epoch. There are two typical fea-
tures in their problem: (1) the data to be handled is relational data,
i.e., linkages between actors are required; (2) the partitions over
time should be on a same set of actors while relationships among
them vary over time. None of the above four works attempted to
discover the cluster evolution over time and across corpora. On the
contrary, this is exactly the focus of this paper. In addition, none of
them handled the problem of automatically determining the clus-
ter/topic numbers, which is one of the major considerations of our
work.

3. PRELIMINARIES

In this section, we briefly introduce DP and HDP.

A DP can be considered as a distribution of a random proba-
bility measure! G, and we write G ~ DP(ay, Gy), where a is a
positive concentration parameter, and Gy is a base measure. Sethu-
raman [18] showed that a measure G drawn from a DP is discrete,
by the following stick-breaking construction:

(G X Gom~ GEM(00), G = 3 mdy,. (1)

The discrete set of atoms {¢};>, are drawn from the base mea-
sure, and GEM (ay) refers to such a process: 7, ~ Beta(l,ay),
e = My Hf;ll(l — #;). We use boldface m = (m;);2, to represent
the vector, which will be followed in the rest of the paper. ¢, is
a probability measure concentrated at ¢, . After observing draws
6y,...,6,_1 from G, the posterior of G is still a DP

mk6¢k + oGy

, 2

G|01,...,9n,1 NDP((10+I’I— 1,
ag+n—1

where my, is the number of draws in {91'};:_11 taking the same value ¢y .
This posterior preserves the possibility of drawing a new distinct
value from G but puts more concentration on observed values.
HDP uses multiple DPs to model multiple correlated corpora. In
HDP, a global measure G is drawn from a DP (y, H), with concen-
tration parameter y and base measure H. Then, a set of measures
{G,}; is drawn from a DP with base measure G, . Each G; models
the corpus j. Such a process is summarized as
Go ~DP(y,H), GGy, ¢ pp (@, Go) . 3)
Given the global measure Gy, G;’s are conditionally dependent.
Having G;, n; data samples {x j,-}:':f , in each corpus j are drawn from

'In general, we can regard the measure as a distribution.
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Figure 2: Graphical representation for HDP: circles denote
random variables, oval nodes denote parameters, shaded nodes
denote observed variables, and plates indicate replication. (a)
HDP. (b) The stick-breaking construction of HDP.

the following mixture model

{0} e G, xji~ F(xl05), €}
where F(x|0};) is a distribution parameterized by 6;; to generate xj;,
e.g., that of an exponential family. Egs. (3) and (4) together define
the hierarchical Dirichlet process mixture model>. The graphical
representation for an HDP is described in Fig. 2(a).

Moreover, according to Eq. (1), Gy has the form Gy = 3,2, B0y, ,

where ¢ g , B ~ GEM(y). Then it is shown in [22] that G;
can be constructed as

Gi= D Tidas 7i|B.ao ~DP(au.p), &)

which means that different corpora share the same set of distinct
atoms [22]. This is the stick-breaking construction of HDP, and the
corresponding graphical model is shown in Fig. 2(b).

4. EVOLUTIONARY HDP

In this section, we begin with the introduction of the EvoHDP
model, and then show how to infer the model using a proposed
Gibbs sampling technique.

We first introduce the data settings and some notations which are
useful for subsequent discussions. There are J corpora varying over
T time epochs. Considering the possibility that no data observed
for some corpora at an epoch, we denote the number of corpora at
epoch ¢ is J'. At each epoch ¢, there are n3 data samples in corpus
j, and we denote a data sample (e.g., a document®) as x;.i. We
assume the underlying model to generate x;.i for corpus j at epoch
¢ is an infinite mixture model

LG = f GL(O)f(xl0)d 6,

where G‘/. =Y ﬂ’/.kd,ﬁk and f is the density of a distribution F'(x|6).
We call the density parameterized by a distinct atom ¢ as a mixing
component, which describes a cluster.*

4.1 Model

We model the multiple correlated time-varying corpora as a se-
ries of HDPs with time dependencies, as shown in the graphical
presentation of Fig. 3(a). Specifically, at each time epoch #, we use
an HDP to model the multiple correlated corpora at that epoch and
then put time dependencies between adjacent epochs based on the
Markovian assumption. To build an overall bookkeeping of compo-
nents for all epochs, we let these HDPs share an identical discrete
base measure G, and G is drawn from DP(¢, H) with H as the base
measure. We call G the overall measure. Moreover, for an HDP to

2We just call “hierarchical Dirichlet process mixture model” as
HDP for short in this paper.

3Generally a data sample can be quite different. For example, when
using HDP to formulate LDA topic model, a data sample is a word.
“When x represents a word, and F(x|6) is a multinomial distribution
over a finite word vocabulary, the distribution F is often regarded
as a “topic” [5].

Figure 3: The graphical representation for the EvoHDP model.
(a) The original representation. (b) The stick-breaking con-
struction.

model the corpora at epoch ¢, we use Gy to denote the global mea-
sure at that epoch, and call it the snapshot global measure. Then,
the local measure G’/. for the j-th corpus at time epoch ¢ is called
the snapshot local measure. In this way, an EvoHDP has one more
layer than the original HDP [22].

The key issue of EvoHDP is how to incorporate time depen-
dencies between adjacent epochs. We introduce two types of de-
pendencies into different layers in EvoHDP to model the different
evolving manner. In the following we will interpret this model step-
by-step to explain why we use this scheme and how it would be
useful.

The first is the dependency of snapshot global measure Gf, on
G5!, Since G} is the measure for the components in all corpora
at time ¢, the difference between G, and G5! reflects the evolving
of the global components in all corpora. We call this global time
dependency .

The second is the time dependency within a corpus, i.e., the de-
pendency of the snapshot local measure G'; on G;". Since G is
the measure for the components within corpus j at time epoch ¢,
the difference between G_'/. and G;" reflects the evolving of com-
ponents within the corpus j. Then we call this intra-corpus time
dependency.

In Fig. 3(a), we use dashed lines to represent the second type of
dependencies, since in some cases (e.g. in HDP based LDA), there
are no intra-corpus dependencies.

The generation process of EvoHDP is as follows.

1. Draw an overall measure G ~ DP(y, H). G plays a role of the
overall component bookkeeping for all corpora at all epochs.

2. For each epoch :

2.1. Draw the snapshot global measure G according to the
overall measure G and the previous snapshot global measure G} ':

Gy ~ DP (¥, WGy + (1 -w)G). (6)

2.2. Draw the snapshot local measures {G;}f;1 . Each G, for
corpus j at epoch ¢ is drawn according to the snapshot global mea-
sure G{, and the previous snapshot local measure G’,.“:

G' ~DP (ag, VIGT (1 - v;)Gg). @)

2.3. For data samples {{xz.,.}:.zl }f:l, draw the parameters of the
component densities and generate the data samples:

¢, "G, X~ F(e),
where F' (xlej.i) is a distribution parameterized by O;i, e.g., that from
an exponential family.
Compared to the original HDP model, two levels of time depen-
dencies are incorporated in by Eq. (6) and Eq. (7). When we set all
w' and V' to zero, the EvoHDP is a three-layer HDP.
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Figure 4: The generation mechanism of G;“ . (a) A part insight
into the generation process of restaurant j at epoch 7 + 1. (b)
The generation of tables of restaurant j at epoch 7 + 1.

Following the convention of DP related models [22, 24, 16], we
will also provide other two perspectives and a restaurant-metaphor
for the EvoHDP. They help us better understand the model and lay
the foundations of the inference scheme introduced in Sec. 4.4.

4.2 The Stick-Breaking Construction

According to the stick-breaking construction (Eq. (1)) of DP, we
can write the explicit form of G:

G= ZH ViBg, v~ GEM().
Consequently, according to Egs. (6) and (5), G, has the form

Gy= ' By, B ~DP(Y.B), ®)

where B = w8~ + (1 — w')v.
Similarly, we can also write the form of G" as

Gi=" myby, w~DP(a)7), )

where &, = V! Ty (1 -v DB

In thls way, We obtain the stick-breaking construction for Evo-
HDP, which is shown in Fig. 3(b), where zﬂ is the index of the
component emitting X',

According to this perspectlve the EvoHDP provides a prior in
which the snapshot models {G{};, {G3 }.,j of all corpora at all epochs
share the same infinite set of mixing components {¢;};? . The dif-
ferences among these snapshot models lie in the mixing weights.

4.3 Hierarchical Infinite Mixture Model and
A Restaurant Franchise Metaphor

Based on the stick-breaking construction for a DP, if we continue
to use the stick-breaking constructions to represent 7r and B’ drawn
from the two DPs in Egs. (8) and (9), we obtain the hlerarchlcal in-
finite mixture model of EvoHDP. This perspective clearly interprets
the generation mechanism of EvoHDP.

We begin with the metaphor following the Chinese restaurant
franchise (CRF) for HDP [22]. A corpus j is called a restaurant,
and a global atom k is called a dish. We use a day to refer to a
time epoch. We focus on the generation of component indicator
2} Having 2/, the left generation process of x'; is straightforward,
which is drawn from F (x|¢z‘/.,.)-

4.3.1 Generation of Snapshot Local Measure G',

We first show the generation mechanism of each snapshot lo-

cal measure G'f' = Y7, 7';'6,,, i.e., the behavior of restaurant j

in day r + 1. Smce 713” is drawn from DP(a()“,ﬁ';“) as shown in
Eq. (9), we can represent this DP using the stick-breaking construc-

tion as
1 _ o t+16 {kt+l} idid. ~pt]
T T Loy Wi Ol Wy ™ T

which is illustrated in Fig. 4(a). We call 7t a table, then u;"' is a

~ GEM(a5"), (10)
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Figure 5: The generation mechanism of Gg“ . (a) A part insight
into the generation process of the snapshot global measure. (b)
The generation of meta-tables of the franchise at epoch 7 + 1.

distribution on tables. We can explain Eq. (10) as a peculiar way
of dish serving in a restaurant. First, waiters place infinite number

of tables. On each table 7, a dish k;.‘;l is selected from the local
table-dish menu 71"*]
in restaurant j, he selects a table T’“ from the local customer-table

1 ) and enjoys the dish kHl

H—] t+]

by waiters. Then, when a customer i enters

menu u't" (with probability u on the

table. Consequently, the component indicator z’“ = k”1 . More-

over, 7} plays the role of the local customer-dish me/nu, which
1nd1cates the customers’ preference on dishes in day 7+ 1.

We then explain how a dish is placed on a table by the waiter.
From Eq. (10), we see that {k’”} i fr;”, i.e., a dish is drawn
from the local table-dish menu ﬂ’“ Notice that 71"+1 = v’” o+ (1=

t+1

’“ )B'*! is a mixture of two menus, where ﬂ' is the local customer—
dlSh menu in this restaurant yesterday and ,B’“ is the global fran-
chise menu of current day recommended by the franchise manager.
Then for a table 7, a waiter select a dish k’+l from yesterday’s lo-
cal customer-dish menu «r’; with probablhty v“rl
day’s global franchise menu ! with probab11ity 1 - v}“ . This
means in the franchise, a restaurant designs its localized menu by
considering both yesterday’s local taste and current day’s franchise
menu.

Obviously, it is possible that multiple tables have a same dish. In
restaurant j in day ¢ + 1, we denote the number of tables with dish
k as T'“. Then the total number of tables in restaurant j in day
t + 1 is denoted as T’+1 > T’“’1 Then for a dish k, among the
Ty 1 tables, there are T it tables whose dishes are selected from

while from current

yesterday s local customer-dlsh menu 7/, and 7" tables whose
dishes are selected from current day’s global franchlse menu !
Then, Yk, we have 74! = T + TO_"“. This mechanism is
shown in Fig. 4(b).

4.3.2  Generation of Snapshot Global Measure G,

Then we show the generation mechanism of the snapshot global
measure G5! = Y22, Bi Sy, i.e., how the franchise manager recom-
mends the global franchise menu 8! to all restaurants. The proce-
dure is explained in Fig. 5(a). Since 8*! is drawn from DP(y*!, B'*!
as shown in Eq. (8), B! can also be represented using the stick-
breaking construction as

1 & 1 1y idd el
D I i T

+1

L~ GEM(y'*Y. (11)

We call each m a metatable, then u'*' is a distribution on metat-
ables. The manager has infinite number of empty metatables be-
forehand and he selects a dish k'*! for each metatable m from the
metatable-dish menu B+ of day ¢ + 1. Remind that when a waiter
in restaurant j place a table 7, with probability 1 —v’/.*l, he selects the

dish k;’;l according to the global franchise menu B'*!. Now he just



need to select a metatable m';" according to the waiter-metatable

menu u™!, and then the dlSh k”+I on the metatable is the one he

should select. Hence the global franchlse menu B*! also plays the
role of the waiter-dish menu, which indicates how a waiter selects
dishes for tables.

The dishes on the metatables of the franchise in day ¢z + 1 also
come from two menus, i.e., the yesterday’s global franchise menu
B’ and an overall menu v. The overall menu v reflects common taste
of the franchise. It is also possible that different metatables have a
same dish and we denote the number of metatables with dish k as
M. Among the Mi*' metatables, there are M;~"*' metatables
whose dishes are selected from yesterdays’ franchise menu, and
M?~™*! metatables whose dishes are selected from the overall menu
v. Then Yk, we have Mi™™! = Mi>™! 4 p0=t

4.4 A Cascaded Gibbs Sampler

The hierarchical infinite mixture model and the restaurant fran-
chise metaphor actually define a Gibbs sampling scheme for Evo-
HDP. We can derive a cascaded Gibbs sampling procedure by se-
quentially sampling following variables.

4.4.1 Sampling v

According to the generation of metatables introduced in Fig. 5(b),
what are drawn from the overall measure G = ;2| vid,, are the
dishes on the metatables of all days designed by the franchise man-
ager. We denote the number of all these metatables with dish & as
M =3, MQ*’ , and the total number of metatables drawn from
Gas M, = Xy M. As G ~ DP(&, H), assume we have known
the count variables { M}, according to the property Eq. (2), the
posterior of G is also a DP:

H+Y5 M
AMOE, ~DP(§+M_,M)’

E+ M.
where K is the number of distinct dishes on all metatables. Accord-
ing to Sec. 5.2 of [22], G can be represented as
K
G=) iy +vGu Gy ~DPEH) (12)

,Vk, V) ~ Dirichlet (M, ..., Mg, £). (13)

This augmented representation reformulates original infinite vector
v to an equivalent finite one with length K + 1. Then v is sampled
from the Dirichlet distribution of Eq. (13).

Notice that in the following, G{ and G; are also represented using
above augmented representation as

GE) - Z :Bk6¢1< +ﬁuGu 5 Gr Z

Then B and 7’ ; are both represented as finite vectors

B =B.....BB), o=(r...

V:(Vl,...

t 1
.,an,nju).

4.4.2  Sampling g and =’

According to Fig. 5(b), what are drawn from ' include two parts.
One part is the 700" = 3,;, T} dishes on the 7., tables in all
restaurants of day 7. The second part is the M~™*! dishes on the
M1 metatables of next day ¢ + 1. We call all these tables and
metatables drawn from 8’ as pseudo-tables. We denote the number
of pseudo-tables with the same dish k as 7/, then 7 = T +
Mﬁ’“ . As g’ ~ DP (y’,ff’), and assuming we have obtained the
count variables {7}, the posterior of B’ is also a DP. Similar to
Eq. (13), B can also be sampled from a Dirichlet distribution

L.B,.....B) ~ Dirichlet (v - (B, 3.....B%)).  (14)

k6¢k+ﬂ G,, G, ~DP(, H).

where %' = y' + 7!, and

~ 1
B = ? (y’w'ﬁffl +¥' (1 =wHw + ‘7',5) s (15)
~ 1
L= = (YWB Y= whw). (16)
Y
The sampling of 7} is similar to that of §":
(7l ,n’,.K) ~ Dir (& - (7. 7., 7)), (A7)

where @ = af, + N!

I"
1
= = — (apvaly! + (1 = v)B; + NY). (18)

1
o= = — (vt + a1 =V)BY). (19)
0

4.4.3  Sampling 7

Given Jr’. sampling z’.. is straightforward:

P& = k) o p (2 = K) p (<5 = Koooo). - (20)
where k € {1,...,K,u}. u refers to the index for the new compo-
nent as introduced in Eq. (12). When k& = u is sampled, we add
a new component into the component bookkeeping. In Eq. (20),
the first item is a prior p (z}i = k|7r’/.) = ﬂ;k and the second item is a
likelihood

Pl =k...) = f F (o) p(onfX, i H)der,  (21)

where X’jt’ ;i 1s the set of all the samples having been assigned to
component k, other than x;.,..

4.4.4  Sampling T', and M;

As described in Sec. 4.4.1 and Sec. 4.4.2, the posterior of v, B
and 7r; depend on the count variables T’ and M‘

Remind that the count variable TJ’. =T k is the number of
all tables in restaurant j at epoch 7. These tables are occupied by
the NJ’. =n;+T ;j’” pseudo-customers. A pseudo-customer with
dish k must have sat at a table with dish k. Hence Yk, the N' ]’.k =
n + THHI pseudo-customers cluster into T’ tables. As shown
1n [22] given N’ the table number 7% can be sampled from a
Chinese Restaurant Process (CRP)

kiﬁ/a /k > /k ~ CRP( 0 t/ 31(1 +ap(l =) )ﬁlejtk)
Notice that N’ J’ = n ot TH’ + Asnl 'k is the number of customers
with dish k, it can be counted from the component assignments. To
know N/ , we also need to know T]’_”“, which depends on TJ’+1 in

turn. Thus the variable T}k can be sampled from following recursive
procedure:

(!, T47"*") ~ Multinomial (T%", [p, 1 - p]) 22)
N =l + T 23)
T | B 75! Niy ~ CRP (afvimly! + (1 = VB, Niy) . (24)

r+l at

where p = il

J /
_tHypt+l o+l
(1 Vi )ﬁk +Vf T

Similarly, we obtain the recursive sampling procedure for M; :

(M’_”” MO_”“) ~ Multinomial (M,fjl, [q,1- q]) (25)

Ti=T%"+ M (26)

M| vi B Ti ~ CRP (YW'B ! +y' (L= w'wi T7). (27)
where g = Mﬂ;‘

(A=w Dy +wi* 10



4.4.5 Sampling Hyper-parameters

The concentration parameters of DPs, i.e., &, {y'} and {a/f)}, can

also be sampled by putting a vague gamma prior on them

& ~ Galag, be), ¥' ~ Ga(a,, by), oy ~ Ga(da, by). (28)
The sampling method is the same as that in [22]. Moreover, the
time dependency parameters w' and V', can be taken as controlling
parameters or also sampled using the method in [16] by putting a
Beta prior for them and sampling from the posterior.

According to the sampling method for groups of variables de-
scribed above, there are recursive dependencies along hierarchies
and time epochs. We follow the dependencies of different sets of
variables and design a cascaded Gibbs sample scheme. The proce-
dure is summarized in Algorithm 1.

Algorithm 1 A cascaded Gibbs sampling scheme (one iteration)

1: fort=Tto1do
2:  for j=1toJ do

3: Sampling Z’/ according to Sec. 4.4.3.
4: Yk =1,..., K, sampling count variables T;.k_”“, T;.’k_”“, and T}k
according to Eq. (22-24).

5:  end for

6:  Vk =1,...,K, sampling count variables M]’(_”“, M]?_”“, and M
according to Eq. (25-27).

7: end for

8: Sampling concentration parameters £, y' and oy,

9: Sampling v according to Sec. 4.4.1.

10: forz=1to T do

11:  Sampling B' according to Sec. 4.4.2.

12:  for j=1toJ" do

13: Sampling JT;. according to Sec. 4.4.2.
14:  end for
15: end for

4.5 Global and Local Components

We not only need the component assignments Z, but also the
component parameters {¢;}. As introduced in Eq. (21), {¢;} have
been integrated out in the sampling process. Having assignments
Z, we can obtain the posterior of a ¢:

p(Altdl< = k. Ve, juid, H) o p (el H) p (112 = K} ).
This distribution is a “global” one conditioned on data of all cor-
pora from all epochs. In textual data, it denotes a global component
k in the entire textual collection. If we limite the data in a corpus j
at epoch 7, we also obtain the posterior of ¢ as a local component

P (8]l =k, Vi), H) o< p(@ulH) p (112 = &,V i)
This is the component k as a local one in corpus j at epoch .

S. EXPERIMENTS ON SYNTHETIC DATA

In this section, we use a synthetic data set from mixtures of multi-
nomial distributions to test our approach.

5.1 Data

The data set consists of three time-evolving corpora covering 5
time epochs. Hence V1, J', the number of corpora at epoch ¢, is
3. There are totally K = 8 components (dishes) involved in all
corpora. Each dish k is a 2-dimensional multinomial distribution
F(x|¢r) = Multinomial(x; ¢;), with density

_ ZdD:l xd! 2 X4
flbo = o ]d—l[ &

where x is a D-dimensional nonnegative integer vector, and ¢ is
a D-dimensional nonnegative real vector with },; ¢, = 1. Here

D = 2 and we set ), x;, = 200. All the ¢,’s are listed in Tab. 1.
Each corpus j at epoch ¢ is a uniform mixture of 3 tables, and each
table 7 is associated with a dish indexed by k’/.T. We denote the
dish associated with table 7 as k}T. Hence this local model can be
represented by

= 2., utinonia (0
Pi(x) = ZT:| 3Mult1n0m1a1 X ou |-

Then nj samples are drawn from this mixture model, which com-
pose the corpus j at epoch ¢. More details of the data set are shown
in Tab. 1. In the conjunction area of “Tables (k;.l R k;z, k;S)”, the triple
at row ¢ and column j are the three dish indices to compose the lo-
cal mixture model. In such a data set, different corpora overlap on
some components, and the underlying models evolve over time.

5.2 Evaluation Criteria

We introduce several numerical criteria to evaluate two types of
performances. The first type is the static performance on fitting
training data and predicting held-out data. The second type is the
temporal performance on preserving correlation between epochs,
including the correlation within a corpus and that across different
corpora.

5.2.1 Static Criteria

Two criteria are used to evaluate the static performance, the nor-
malized mutual information (NMI) and perplexity.

NMI measures coherence between the clustering assignments
and the true category labels. A higher value on NMI indicates a bet-
ter clustering result. For each corpus j at each epoch ¢, having com-
ponent assignments for all data samples, we can compute the value
NMTI;, for the corpus. Then we use average value 3, ; NMI;/ 3, ; 1
as the final result on the criterion of NMI.

Perplexity is a standard metric in information retrieval. We de-
note the training set as X,,.;, and the held-out test set as Xy, then
the per-sample perplexity of a model is defined based on the likeli-
hood of “generating the test set given the training set”:

!
Zt,j,i 10g p (xji,test
where x'

Citest the i-th data sample in corpus j at time epoch ¢ and
N.s 1S the size of test data set. In text modeling, to eliminate
the fluctuation caused by the different lengths of documents, the
perword-perplexity is often used instead, i.e., ., is the number of
all the tokens int the test document collection. In this paper, we
use log(perword-perplexity) and call it LogPerp. A lower value on
LogPerp indicates better prediction performance.

Perplexity = exp (— Model, szm)) )

Nyest

5.2.2 Temporal Criteria

We define three types of temporal criteria to evaluate the time
dependency and model smoothness between time epochs.

Intra-corpus temporal correlation (IntraCorr) is defined to
describe the average correlation between adjacent epochs within a

corpus:
IntraCorr = Zw. E [(”;')T(";H)] / Zw- L.

Inter-corpora temporal correlation (InterCorr) is defined to
describe the average correlation between different corpora of adja-
cent epochs:

InterCorr 2 ZMJE [(”;)T(”;H)]/Zr,j,l Ll+#].

Global temporal correlation (GCorr) is defined to describe the
correlation between global distributions Gj, of adjacent epochs:

Geor £ Y E[8) (") / R

Above three criteria measure the time dependencies from the as-



Table 1: Synthetic data set.

Global components (dishes)

kK [ T T 21 3T 415 6718
drg | 01 [ 02 03 o4 0506 ] 07 08
Local components (tables) and corpora sizes
Tables (k’/.l ,k’/.z. k'/ 3) Corpora sizes u;
=1 =2 J=3 =1 =2 7=3
t=1 1,2,3 2,3,4 3,4,5 500 300 400
t=2 2.3.4 3.4,5 4,5.6 510 320 430
t=3 3.4.5 4,56 5,6,7 520 320 430
t=4 4.5.6 5.6,7 6,7,8 530 340 450

Table 2: Results on the synthetic data: local components and
sizes.

HDP: k(size)

J=1 j=2 =3

1 T(I1D), 2 (118), 6 (121) 2(70), 14(5), 16(66), 17(69) 4(98), 6(83), 14(97)
2 3(110), 5 (120), 14 (1), 16 (126) 5(66), 14(73), 16(85) 5(111), 10(84), 14(106)
3 9.(119), 12 (131), 16 (114) 8(2), 10(64), 14(84), 16(1), 17(79) 8(90), 10(103), 14(115)
4 | 120117), 13 (104), 14 (149), 16 (1) 11(56),14(82),15(99)

7(112), 8(91), 10(110), 14(2)

EvoHDP: K(size)
j=1 j=2 j=3
(111, 2(121), 3(118) 2(66), 3(70), 7(72), 8(2) 2(82), 7(106), 8(92)
2(130), 3(110), 7(116), 8(1) 2(82),7(79),8(60),3(3) 5(78), 7(113), 8(107), 2(3)
2(112),7(135), 8(115),3(2) | 5(62),7(82), 8(82),2(2), 4(2) | 4(88), 5(103), 8(108), 7(9)
5(93), 7(129), 8(146),2(3) 4(83), 5(72), 8(77),7(5) 4(95), 5(109), 6(103), 8(8)

[T
B =

pect of correlation. Higher values on them are favored when static
performances are similar.

We also define another three types of criteria from the aspect
of divergence between adjacent epochs’ distributions. On the con-
trary, lower values on them are favored when static performances
are similar. They are defined as follows.

Intra-corpus temporal KL divergence (IntraKL)

A
kL 2 ) E[KL ([l )] [ 1
Inter-corpora temporal KL divergence (InterKL)

nerkL 2 )" E[KL (%l )] [, 1 1% .

Global temporal KL divergence (GKL)

GKL 2 ' E[KL (ﬂ’Hﬁ”l)]/Zt X

where KL(-||) is the KL-divergence between two distributions.

In all the temporal criteria defined above, the expectations are
calculated by MCMC samples obtained during the cascaded Gibbs
sampling process.

5.3 Settings and Results

Except for EvoHDP, we also ran a three-layer HDP, which is just
a special case of EvoHDP when all the time dependencies are re-
moved. All the settings for EvoHDP and HDP are the same. The
component model F(x|¢;) was set to a multinomial distribution,
and the base measure H was set to the conjugate prior for F, a
symmetric Dirichlet distribution with parameter 0.5. The vague
gamma priors in Eq. (28) for the concentration parameters of Evo-
HDP and HDP were set to be Ga(10.0,1.0). An identical set of
randomly generated component assignments was used to initialize
both EvoHDP and HDP. In addition, to study the impact of time
dependency parameters w' and V', we also set w' =V, = w as a
controlling parameter and swept w in {0.1,0.3,0.5,0.7,0.9}. We
call the EvoHDP model with w' = v; = w as “EvoHDP”, and call
the EvoHDP model with w' and v'; also sampled during the infer-
ence as “EvoHDP-spl”.

For the Gibbs sampling procedure of both models, we ran 20
chains, and set the burn-in time as 1000 for each chain. After the
burn-in, from each chain another 50 MCMC samples were pre-
served, then we obtained 1000 MCMC samples to calculate the
evaluation criteria. The models were evaluated via 10-fold cross
validation, and all criteria results were averaged on the 10 rounds.
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Figure 6: Results on the synthetic data set: static performances,
averaged on 10-fold cross validation.
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Figure 7: Results on the synthetic data set: temporal correla-
tions, averaged on 10-fold cross validation.
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Figure 8: Results on the synthetic data set: temporal diver-
gences, averaged on 10-fold cross validation.

For the legends in Figs. 6-9, the the red dashed lines with er-
rorbars are the results of HDP, and the purple lines with circles are
the results of EvoHDP-spl, and the black lines with down-triangles
are the results of HDP. In addition, the blue dotted lines with up-
triangles are true values.

The static performances with different w’s are illustrated in Fig. 6.
In a wide range of w, EvoHDP achieves better results than HDP on
NMI and LogPerp. The estimated component numbers are shown
in Fig. 6(c). We see that HDP tends to fit data by splitting into more
components, and EvoHDP seems to eliminate this phenomenon.

The temporal performances are illustrated in Figs. 7 and 8. The
“true” values on the correlation and divergence criteria are calcu-
lated via the ground truth labels. EvoHDP achieves higher cor-
relations and lower divergences than HDP, where larger w gives
stronger dependency between adjacent epochs. However, when w
becomes larger than a threshold (e.g. larger than 0.7), it seems it
hurts the correlation criteria between epochs.

Tab. 3 and Tab. 2 further illustrate details of the clustering results.
The two tables list a typical clustering result in one trial with w =
0.8. HDP produces much more components, and lots of them are
actually similar and should be merged together.

6. EXPERIMENTS ON REAL DATA

In this section, we report the experiments on a real online doc-
ument collection. This data set consists of 103,986 text articles
queried from a search engine, Boardreader’, in which the time
stamps of the articlles are ranged from July 2008 to December
2008, using 20 financial companies’ names, e.g., “AlG insurance”,
“Bank of America”, “State Farm”, etc. All these articles come
from three types of public websites, i.e., news, blogs and message
boards. We used the Mallet [13] package to pre-process the data
set. We removed the stop words and rare words (appearing less
than 10 times in the whole collection). After that, the vocabulary
size of this text data set was W = 77,999. Term frequencies were
extracted to represent each article. We organized the data set into

>http://boardreader.com/



Table 3: Results on the synthetic data: global components.

HDP EvoHDP
k 1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 k 1 2 3 4 5 6 7 8
D1 .10 19 19 41 40 .30 .80 70 .50 .60 60 40 .60 .50 70 .30 40 k.1 .10 .30 19 71 .61 81 40 51
Sizes 111 188 110 98 297 206 112 183 119 361 56 248 104 714 99 393 148 Sizes 111 601 303 268 517 103 846 798
35 H : : P H . . .
s + 5[ [ ({k . tion” cluster tells about Obama and Maccain’s debate on bailout
E A IR ) TECETTer I Poodennd 18 o . ..
33 g 1; SN 0.4 ‘1\‘&1;., cod e l . agreement, and the “financial crisis” cluster tells about the bankrupt
32l fe k| e s - =n O events of largest companies such as Lehman and AIG.
07030507 09 00703060709 0103050708 0103060709 Then, we present the clusters of different corpora, i.e. news,
(a) LogPerp (b) InterKL (¢) GKL d) K blogs and message boards respectively. In Figs. 11 (a),(b), and (c),
Figure 9: Results on real bank data set, averaged on 10 rounds. we present the absolgte values of document numbers in each cllus.ter
- at each epoch. In Figs. 11 (d),(e), and (f), we present the mixing
Z Bank Pl ) . o proportions of clusters in a corpus at each epoch.
N Related Financial Crisis From these figures we find several interesting patterns. (1) The
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ol .
% Information o message boards focus more on ‘“election” than news; news and
1 . .
- market Barcl message boards focus more on “Barclays premier league”; and
2 i arclays . .
g ol @G credit Y news focuses more on general “bank related information” and “trade
lehman e Premier Ket inf ion”. Thi be b d
vk billion ¥+ League market information”. This may be because news tends to report

streetinsurance  fed M e .

stocl i

markgt s Al et
mccain ==
bush e

15000

areat |

tox
aia market

home match

league cty

top oAl st

citr |gag U vear

win halt side  backtearn citv

) state

ait real  SEX
day INdex rate D

fell percentoil oy percent oil
billion vear dollar % Lusrslisn rates
2008-09

oy VT
oil percent
2008-08
Figure 10: Overview of the overall clusters in all text corpora
of all epochs. Each colored stripe represents a cluster, whose
height is the number of articles assigned to the cluster. For
each cluster, the top keywords of this cluster in each month are
placed on the stripe, where the size of a keyword is proportional
to its frequency in the cluster.
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6 epochs by months, and each epoch was set as a month Hence
we obtained a data set including 3 corpora along the 6 epochs. We
regarded each article (represented by a vector of term frequencies)
as a draw from a multinomial distribution with dimension W, i.e.,
F(x|¢y) is a multinomial distribution. The base measure H was set
to the conjugate Dirichlet prior with symmetric parameter 0.5.

To compare EvoHDP with HDP using numerical criteria, we ran-
domly sampled a smaller subset, which consisted of 5,353 articles
with 19,420 distinct words as the vocabulary. Experimental set-
tings and parameters were the same as those in Sec. 5.3. All the
results were also averaged on 10-fold cross validation. The nu-
merical results are shown in Fig. 9. Since there is no ground truth
labels for the data set, NMI can not be calculated and only the re-
sults of LogPerp are given. Limited to space, only two temporal
criteria are provided here, i.e., InterKL, and GKL. Consistent with
the results on toy data, EvoHDP achieves lower LogPerp values
and higher correlations (low divergence values). The phenomenon
is also observed here that HDP tends to split up into more compo-
nents (Fig. 9(d)) to fit data and overlook the correlations.

To have a clear insight into the evolution patterns in the multiple
correlated corpora discovered by EvoHDP , we further leveraged
the time-based topic visualization proposed by Liu et al. [12] to
visually illustrate the analysis results on all the 103,986 text articles
in several different views.

First, we present the overview of all text corpora including news,
blogs and message boards, which is shown in Fig. 10. We can see
five active clusters about “financial crisis”, “election”, “trade mar-
ket information”, “Barclays premier league” and “bank related”.
These five clusters are all finance related. For example, the “elec-

more time-sensitive events, while blogs and message boards like to
have a deep discussion on a particular event or the progress of an
affair. (2) Correlations over time and across different corpora.
For each corpus, the clusters change smoothly along time. Since we
added the time dependencies between adjacent epochs, the cluster
content does not change too much. Moreover, there are some clus-
ters shared across different corpora. (3) Cluster emerging and
disappearing. The cluster “financial crisis” emerged in news and
message boards in September due to the bankrupt of two financial
companies, Lahman and AIG. The cluster “election” emerged in
blogs and message boards in September 2008 due to the televised
presidential debate between Obama and McCain. We also note that
there emerged a strange cluster (“ads./noise”) in blogs from Octo-
ber, with keywords like “movies”, “videos”, “sex” etc.. When we
digged into the content, we found that the articles were full of noisy
advertisement information. This may be because the blogs became
very hot after September 2008, and then more and more automatic
robots came to the site and presented nonsense information. In ad-
dition, we also observe that the cluster “Barclays premier league”
disappeared in December, after Barclays determined to renew its
sponsorship of the premier league and a new league season started.

To better compare the evolving behaviors of different clusters,
we select three clusters from different corpora in the same view.
The three clusters “Barclays premier league”, “election”, and “fi-
nancial crisis” are shown in Fig. 12(b), Fig. 12(a) and Fig. 1, re-
spectively. From the three figures, besides clearer witness of the
previous three patterns, another two patterns are also discovered.
(4) Cluster evolution within a corpus. First, the strength of a clus-
ter in corresponding corpus varies overtime, which can be clearly
observed in all the three figures. Second, the most frequent key-
words of a cluster also vary over time, reflecting the evolving of
the content of a cluster. Taking the cluster “election” (Fig. 12(a)) as
an example, in blogs, in August, the keywords “Obama”, “Bush”,
“presidential”, “democratic” indicated the normal features before
an election. However, in September, “McCain” appeared as the
hottest keywords as Republicans nominated John McCain for pres-
ident in September 4th. Besides, crisis related keywords such as
“crisis”, “aig”, “(wall) street” became hot due to the break-out of
financial crisis in this month. More such features can also be ob-
served in later months and other clusters. (5) Cluster evolution
across different corpora. In Fig. 1 and Fig. 12(a), it is clear that
both “crisis” and “election” clusters were first active in blogs, and
then became popular in news and message boards.



yedr
time
hi Io

t

Election

8000

life

plan
merrill
bailout
street aig
lehman sl
| fedhijllion vear

credit wall crisis
WOrK

Financial Crisis

Ads. /Noise

6000

4000

/ obama creditaig \
time day, o people aig A
g ire time mccain moneytax [ s
=3 ail yideos teen
S government et sitemap o
edeartk oot credit time T2 videos , serial VideO free  auto gy
- ! 5
e frog Videose imavie i video

anline musictorent — nucle

-
2008-07 2008-08 2008-09 2008-10 2008-11 2008-12
(a) Blogs
2
g Bank Barclavs
Related Premier
g League
i
g Financial Crisis frarket
z markets
wall g credit Trade
5 i Market
8 crise O S Info
° it |nan <all
=3 united g —
2 £ mnC|UbCTVE back €lub stan A
/ arsenalback  half [@aguewin
- o bilion " site premier
S = ! rose
£ club citv vear Marketews rate CENLS fg) ~ back s

od cutcentoil * PoMmectiar
fell CeNt oil s

4
percent™ oo Gaar dlobal  fell
2008-10 2008-11 2008-12

ST e Tell percentoil

0
o eafell il cents indlex
Salla cents oil ents cent dex

o
2008-07 2008-09

(c) News

ore cit

FOSE  expeoted demand

2008-08

day

Election

Insurance
Business

6300 7200

farm
state aig
insurance
car pay
deal &l
assets pay
m_atket TEET
billion wal
lehman
street@ig Credit
moneyfim &4
vork wall i
told time @G street * o, .
L, MeCaines iy meeain oct

john INSUrance

Barclays
Premier
League

5400

Financial Crisis

4500

3600

gev

gredit @lg bailout
aent

aovernment

2700

pay

card life
state insurance
farm  car state
nalicy posted

1800
a
=
S
e
®

buv cols tar

2 pig on

westaood g
om [@ague win

o city match R

900

league abi

city

dollar rate futures
2008-11

dollar year rate oil
2008-10

dav rate paints
2008-09

2008-12

2008-08

(e) Message Boards

lite thread ok nome vear aroun

man toltf state davs
america " vears d

. : ear time da i
S daye oo AMerica e daytime back good time day x v time
S good wlfe $00d work  Vear LK Ml york life news
. i ]
time  dayvtime back ai 1e0 corp
v back ¥ people °° vear gfed state
5 home today things i deht s
o licneEE-Teet oty card creditcar " pijign,, people
work <hous friends marketvw ket qold
q market _.
- bailouteq dit aig movies
2 toptime bio street aig el crack
we  lENManci kb'”'on siti“rfap
" e vark e
o 990t oniine creditcar  wall billion vear mecain /) s instons =%, nude
S credit insurance government mone aame download el frge
cdcartk o health®™ merrill ¥ music videos tarrent
iz M crisis obama ciip Steman g, S(_:hOOI
=] AR S, feme go\vieé}-nment e
S i billion i - e 3T aie s movie
oil tex ame A MCCAIN el n.'|u5|§ ¢ thester movies dlins porn
vear Obamaor  wall people cor MOVIE Y nute pngg phare dult
i debt billion 1 [N tones o) adu
- obama free Video sex o teen aita o
= e N LA
e
‘E’[ aip OINe vidsos pom videos
- oil fel market rate  uoseq wwervorkrste  day economy rates e
2008-07 2008-08 2008-09 2008-10 2008-11 2008-12

(b) Mixture Components in Blogs

time state idol made WOrl

street area

year
dav

90

0.

time playofflead
pga tour cup
100 week

0.75

markets yoo

f=3
S vork billion wall — e Sobtied
] im|ehmanes  aig billionwe Gl rates
blaver . plan ¢
v team % vk credit gjgg market /”@mme"\ billion
3 cf aovernment o i
S year swt$eason . e Ay PrEMiEr sige Ieggge i\ vork
club eevleaguetme e jeaq ey UMEPEHE0 L am
o civdeal TCypremier Y% “”"edcsﬁji;” Ime pack clupdsme _  eeonamy Kan
1 o year city stocks Points
s fel pdUsTalia L S o e CmelEsE 20 market 2lion 0L jabs
cent  ouspricesmiion  PIEMIBITE ket 90 canpe MO e
prices = percant gge  DIION DO o5e A7 T vear Cut  points cut
o o e rate CeNtStell  fell cent oil
o oilax tgoi]  veer Marketfel 2 year
! fell cents ail cut cent oil day t rate
< t sa percentoil aata PETCEN cent
CEeNLS  index cgnt vear p day news gustraligworld 3
- ol ts index t percent S index
index  dallar oy DOINES cent cents reuters olobal prices
- Nher  news oo ories markets week markets montn C@NHS
2008-07 2008-08 2008-09 2008-10 2008-11 2008-12
(d) Mixture Components in News
: : Iot day make game  vears didn gy thinas find
- time . posted,, fimeyearcar G- quotelol ™ qugte sute  quote
S state carstatetime vt b L e
= day quote ot wrote  qood C atwmlem
nov
quote time farm POStED e
© wie e dav " i farm card originally
3 ==plavers f insurance cardm. o o
=il pay statecar  debt credit car e Al
account |, told  year i i
QL vear care barclays v:nrk life =~ assets Iggfl'jtr?n?e full credit
S card e originaly back insurance goy ol E D payfarmcar *"cardid
car  time POSted policy billionwai health e
g
., duote vearfarmcar lehman insuance QESEISNSIREY .o
I state insurance vean gjg crecit Credit @ig billion i billion
farm dood statepay I oey  company ' E aiq fedrisk
street loans creditloan
pay  cadguote ife bush iohn  y@ar News act k
o posted company wall Al sreet ol MECAIN tax porkers
& oredit "™ Lecount D inu i time government people
< i e MCCAINME  gjg  plan 3
coverage insurance s u\avtear‘;:'l ball worl
win qoal
n W pmleague win SR eman
2 i city league ohi oS e
s civ [eague vita SV man football #es it i e
- woe  Gaspercentws  oil rateprices dollar yearrate  Oil percentcut e cutoi

2008-09

2008-07 2008-08 2008-10 2008-11 2008-12

(f) Mixture Components in Message Boards

Figure 11: Clusters in each corpus. For the two rows of figures, the meaning of the height of a colored stripe is different. In the first
row, the width is the number of articles assigned to the cluster, i.e., n;.k, while in the second row, it is the proportion of the cluster at

that epoch, i.e., ﬂ;k.
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Figure 12: Comparison of a cluster in different corpora.

7. CONCLUSIONS

We propose an evolutionary hierarchical Dirichlet process (Evo-
HDP) model to mine cluster evolution from multiple correlated
time-varying corpora. EvoHDP extends original HDP by incorpo-
rating time dependencies into a series of HDPs. A cascaded Gibbs
sampling scheme is proposed to infer the model. Our approach can
discover cluster emergence, disappearance, and evolution within a
corpus and across different corpora. In addition, the cluster num-
bers for all corpora at all epochs are inferred from data rather than
specified.

Experiments on a synthetic data set and a real-world financial
related web data set validated the effectiveness of our approach.
Compared to the original HDP, EvoHDP exhibits better predicting
ability and stronger correlations across corpora over time on both
data sets. In addition, on the real financial related web data, we
observed that the cluster evolution patterns, emergence, disappear-
ance, evolution within a corpus and across corpora, can be effec-
tively discovered by EvoHDP.
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