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Abstract

Inter-sensor modeling of data streams is an important problem and an enabler for numerous sensor
network tasks such as faulty data detection, missing data recovery, and compression. Using a simple and
fast algorithm, we developed a lower bound approach for evaluating the achievable accuracy of regression
between the readings at two sensors. We have also developed a symmetric monotonic regression (SMR)
technique for predicting data at one sensor using data from another sensor or a set of sensors. SMR often
performs very close to the lower bound on a set of collected real-life sensor data, which indicates that more
accurate modeling is possible only if prediction is conducted using either data from multiple sensors or
by considering information extracted from statistical properties of dynamics (multiple consecutive time
samples) of the explanatory stream.

Node assignment is often used for energy efficient data collection in sensor networks. We have de-
veloped a new problem formulation and an integer linear programming (ILP) formulation for the node
assignment problem which considers all the requirements of the developed prediction models. We first
introduce an ILP formulation that generates optimal solutions for medium sized network instances. Af-
ter that, we present a heuristic that iteratively applies ILP on sub-instances in order to address large
instances. We demonstrate the effectiveness of the SMR models on the node assignment problem using
collected data in an indoor environment. Our study indicates that the application of the new intersensor
models and ILP does not just improve the effectiveness in comparison with the situation where no opti-
mization is performed, but also improves the lifetime of the network by at least an order of magnitude
to the situation when traditional prediction from a single sensor is used.



1 Introduction

Modeling is a problem that inherently permeates many tasks in both sensor networks and computational
sensing. In terms of complexity, capability to be rigorously defined, conceptual difficulty, and required
creativity it spans a wide spectrum from modeling faults and errors in sensor readings to modeling dynamics
of the instrumented environment and properties of events of interest. Intersensor modeling aims to predict a
reading at a particular sensor at a particular time using one or more readings from other sensors at the same or
other times and/or readings from the same sensor at other time moments. Intersensor modeling is probably
the single most pervasive prediction task in sensor networks. Our objective is to develop a systematic
non-parametric data-driven approach for intersensor modeling. Using data from the Intel Berkeley Lab of
readings of 54 sensors of three modalities (temperature, humidity and light) during a period of three weeks,
we first derive the conclusion that modeling of a single sensor reading from a single simultaneous reading from
another sensor is in many situations is not capable to satisfy the user’s requirements. Interestingly, when
this prediction is effective we often also have effective prediction from time shifted data from the predicting
sensor. These conclusions are obtained using two modeling techniques. The first is the establishment of
lower bounds on the accuracy of any arbitrary regression technique that uses single readings from one sensor
to calculate the measurement at another sensor. The second tool used to address this problem is symmetric
monotonic regression (SMR) that invariably in all of the datasets produces prediction errors that are very
close to the lower bounds. SMR benefits from two mechanisms: symmetry and monotonicity. Symmetry
ensures that one simultaneously takes into account the errors of predicting sensor A from sensor B and sensor
B from sensor A. Monotonicity is a constraint that enforces that for a pair of measurements at sensor A,
m/, and m/}, such that m’, is smaller than m’j readings at sensors B in the corresponding moments m’z and
m'fy satisfy the condition that m7, > m/y. The intuition behind monotonicity is the following. Two sensors
are well correlated most often only if they are exposed to similar or identical sets of sources of excitation of
the same modality. If one of these sources increase (decreases) its intensity the impact will be the same on
both sensors.

Our study of intersensor modeling indicates that there exists at least three conceptually different ways to
break the barrier imposed by the lower bound on the error of regression applied to a pair of sensors. The first
is to use the implicitly available variable, time, to facilitate more accurate prediction. For example, two light
sensors exposed to the sun will have different relationships and, therefore, different regression models during
the morning and evening. We found that this option is a special case of the less restrictive paradigm where
the accuracy of prediction is improved by considering trends in recent readings from the predicting sensor.
Specifically, if we build separate models for predicting sensor A from sensor B when readings of sensor B are
increasing and when they are decreasing, we can significantly improve the accuracy of the regression models.

The second way of breaking the lower bounds barrier is to use time shifted versions of the data. In a
sense the first method is a special case of the second approach when time shifting is conducted only on the
predicting sensor. However, the full power of time shifting-based prediction comes at the moment when we
use very few time shifted readings from the predicted sensor to facilitate derivation of accurate regression
models. Finally, the third and in a sense the most natural approach for improving prediction beyond the lower
bound of two sensor regression is to use multiple sensors for predicting a single sensor. Due to issues related
to the curse of dimensionality, computational complexity, and combinatorial explosion [11], we restricted our
study to regression from only two sensors. In this case again we used the lower bounds and SMR to show
significantly higher potential for prediction from multiple sensors and to deduce a close match between the
lower bounds and SMR in multi-sensor prediction. The most challenging conceptual problem in multi-sensor
prediction is that the requirements for the number of measurements to facilitate modeling grows very rapidly
(exponentially) with an increase in the number of sensor from which prediction is conducted. The standard
non-parametric statistical technique to address this issue is smoothing [11]. However, we demonstrate that
SMR employs monotonicity as a very effective mechanism to interpolate sparse data points in the prediction
space.

The rest of the paper is organized in the following way. We first discuss all modeling techniques and
analyze them using data from the Intel Berkeley Lab. Once the models are available, we demonstrate their
usefulness by applying these models to formulate an effective node assignment strategy for nodes in sensor
networks using time shifted, partitioned, and prediction from multiple sensor regressions. After that we
develop an ILP formulation for deriving the node assignment problem using the developed regression models.
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While the ILP formulation is simple enough to guarantee derivation of an optimal schedule for all instances of
the node assignment problem to the Intel Berkeley Lab dataset, in order to enhance its applicability range we
have developed two techniques, time compression and a iterative-improvement heuristic using ILP to further
enhance the application range of the node assignment problem. Our study indicates that the application of
the new intersensor models and the ILP formulation does not just improve the effectiveness in comparison
with the situation where no optimization is performed, but also improves the lifetime of the network by an
order of magnitude to the situation when traditional predictions from a single sensor are used.
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Figure 1: SMR and lower bound models for sensors 6 and 7 for three modality over 8 days.

2 Related Work

We briefly survey the most directly related work in this section. Nowak [17] presented an application of a
distributed expectation maximization (EM) algorithm for density estimation in sensor networks. Coates [4]
proposed distributed estimation of the current state at multiple sensor nodes via particle filtering. Delouille
et al. [7] developed a new iterative distributed algorithm for linear minimum mean-squared error (LMMSE)
estimation in sensor networks whose measurements follow a Gaussian hidden Markov graphical model with
cycles. In [10], a kernel linear regression approach for in-network modeling is presented. Their goal is
to develop linear relationships between correlated sensors in such a way that constraints on the model
parameters are communicated instead of the data itself. Paskin et al. [18] developed an architecture for
distributed inference in a sensor network using a combination of graphical models and junction trees.

The first monotonic regression approach is Pool Adjacent Violators Algorithm (PAV) proposed by Brunk
in 1955 [3]. One popular form of kernel smoothing after applying PAV is proposed by Mukerjee [16], who
used the Nadaraya-Watson estimate, for this task. Dette and Pilz [8], proposed a technique that combines
density with a regression estimate to obtain a monotone estimate of the inverse regression function. In 1964,
Kruskal published a paper that in context of his multidimensional scaling solved the monotonic regression
problem [15]. The approach is essentially identical to the PAV algorithm. It has been used and refined by
a number of researchers in particular in the signal processing community [6, 5, 2, 21, 20]. Koushanfar et
al. [14] have developed a combinatorial isotonic regression (CIR) approach for intersensor modeling. We
significantly improved the accuracy of this technique by simultaneously addressing both monotonicity (aka
isotonicity) and symmetry.

One of the key issues in wireless sensor networks is power conservation. A number of techniques have been
proposed at all levels of the design process from communication protocols [24] to digital signal processing
[22]. Willet et al. introduced backcasting where adaptive sampling is applied for efficient field estimation
[23]. Jain et al. [12] proposed an adaptive sampling approach which varies the sampling rate at each sensor
and therefore adapting to the streaming-data characteristics of the sensor. The use of mobile sensor nodes
are used to determine sampling density required in various environmental regions in [1]. Their Fidelity
Driven Sampling actively seeks to minimize error without prior knowledge of the variable field.

Kar et al. [13] advocated and theoretically analyzed a technique for dynamic node activation in networks
of rechargeable sensors. Koushanfar et al. [14] have developed an ILP formulation that addresses sleeping
assuming only synchronous prediction of samples at one node from samples of an another single node.
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Figure 2: SMR and LBR for sensor 6 and 7 humidity data over 8 days.

Their work can be considered as a very specialized case of our effort both in terms of modeling, number of
techniques used to enable efficient sleeping, and a much simpler ILP formulation that is applicable only on
smaller instances of the networks. All of the proposed sampling schemes assumed simultaneous sampling at
all nodes. Our goal is to demonstrate that by relaxing this requirement and using time-shifted data for data
recovery we can improve the lifetime of the network by more than an order of magnitude while maintaining
the user specified level of accuracy.

3 Modeling

In this section we address traditional and new techniques for intersensor modeling. We first introduce a lower
bound technique and SMR. for prediction from a single sensor. After that in the next three subsections we
introduce and analyze the three techniques that enable improved modeling accuracy: (i) trend identification,
(ii) occasional calibration, and (iii) prediction from multiple sensors.

3.1 Lower bound and Symmetric Monotonic Regression

There is a wide variety of available regression models that predict the value of the target variable of interest
(sensor reading at node A) using an observed value of the predicting variable (measurements at node B). They
range from simple linear and polynomial regression to complex and computationally intensive techniques such
as nonlinear least squares, weighted least squares and Loess regressions [11]. Therefore, identification of the
best regression technique for a given data set is a difficult and time consuming problem. In order to speed
the identification process and to gain better insight into the structure of the targeted data set, we have
developed lower bound regression (LBR). While all other regression technique use one data set (learning) to
build model and other (testing data set) to evaluate it, LBR is built using the testing data set. The LBR
can be easily calculated in linear time in terms of the available number of samples for any norm, such as L,
Ly, and L. For example, to calculate the optimal LBR with respect to the L; norm, find for each value
of variable B the median of corresponding values at variable A. Or, for Ly-optimal LBR to find the average
value of values of variable A that occur for each value of variable B. LBR can be used in at least two ways.
The first is to evaluate other regression techniques in terms of how close it is to LBR. Small percentage error
between the two regressions indicate that the evaluated regression technique is performing well. The other
is to terminate the search for two sensor intersensor regression models, if the quality of the LBR prediction
is not satisfactory to the user.

In addition to LBR, we have also developed symmetric monotonic regression (SMR). SMR has four
important properties which make SMR well-suited for application to modeling of sensor readings. The first
is that the symmetry requirement implies simultaneous consideration of predicting both readings of sensor
A from sensor B and vice versa. This is important both in order to make the regression more robust and
to make it more suitable for prediction using a combination of readings from several sensors. Note that if
regression is not symmetric (and a great majority of regressions are not) for a majority of the values, when
we attempt simultaneous modeling from two sensors we will have a process that converges toward some value
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Prediction Error for Sensor 6 and 8
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Figure 3: Prediction error for sensor 6 and 8 for temperature and humidity for delays between 0 and 20.

that is the intersection of the regression functions. This is so because for two regression functions y = F(x)
and ¢ = G(y), for a majority of values z, x # G(F'(x)), except for the points where functions y = F'(z) and
x = G(y) intersect.

The second advantage is monotonicity which is discussed in the Introduction. The third advantage is
that SMR often performs very close to LBR as shown in the rest of this section. Finally, there is an easy
and fast way to compute SMR using combinatorial techniques. Note that readings of digital sensors have
a finite number of values. If this is not the case or the number of values is large, binning can be used to
translate regression into the graph domain. Each node in the graph domain corresponds to a pair of values
va,vp. For each value and therefore the graph node, we can easily calculate an arbitrary error using the
same technique as for LBR for both predicting A for B and vice versa. In order to enforce monotonicity
constraints, we create edges in the graph in such a way that they are always either horizontal (change in v
value) or only between the nodes that satisfy monotonicity constraints (see the Introduction section). Now,
finding the path between nodes that correspond to minimal value at sensor A and any node that corresponds
to the maximal value at sensor A creates SMR. This path can be find using dynamic programming or the
generic Dijkstra shortest path algorithm in low complexity polynomial time.

Our implementation of SMR relies on binning by integral values of the data. Thus, in order to specify
the proper binning resolutions in our experimentations, we had to apply a scaling factor to all data sets. For
temperature and humidity, we scale all data elements by 10, while for light, we scale by 0.1. Consequently,
in order to maintain a consistent visual and tabular basis for comparison, all figures, tables, and values
presented here reflect results obtained after scaling, unless specified otherwise. Among all data sets, the
minimum, mean, and max observed values for each of the modalities is: Temperature (min=14.8, mean=22.4,
max=37.7), Humidity (min=14.3, mean=37.6, max=60.9), Light(min=0.0201, mean=303.3, max=1847).
Furthermore, the error metric reported corresponds to average absolute error, obtained by dividing the L
norm of the differences between predicted values and observed data by the number of data samples.

In order to illustrate the LBR and the close match between the prediction error between the LBR and the
SMR technique, Figure 1 shows the prediction error of these two techniques for sensor 6 and 7 for the three
modalities. The evaluation is conducted from a dataset that consists of eight days of sensor measurements.
Note, that the LB is derived using exactly this dataset while the SMR is developed using a learning dataset
that consists of three days of measurements. As we see at the bottom of the figures the percentage difference
between error of SMR and LB are 0.41%, 34.9%, and 21.4% for temperature, humidity, and light respectively.

When the cross-correlation between the two sensors is high, the single sensor SMR approach can provide
high accuracy prediction. Additionally, this prediction can be delayed in time, we call this time-shifted SMR,
(TSMR). We have found that a sensor can predict another sensor with high accuracy from data collected 10,
20 or even 40 epochs later. In Figure 3 we illustrate the trends in error for increasing time-shift for humidity
and light modalities for the same sensors.
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Figure 4: Scatterplots of Sensors 6 and 7 on two consecutive days with different trends.

3.2 Trends-based regression (TR)

Splitting of data sets into two or more partitions is a well known statistical technique to improve the
accuracy of modeling. We evaluated several technique for data splitting, including one where splitting is
conducted using time-dependent information, the rate and/or the stability of the change of data samples
(signal) at the predicting sensor, and one that models the conditional probabilities of having a specific
value at the predicting sensor after 7 steps before a particular value was recorded. The best performing
technique was the conceptually and computationally the simplest technique where the splitting is done by
observing the gradient of the predicting signal. Essentially, we build separate models for the periods of time
where predicting variable is increasing and decreasing. In order to increase the robustness, we defined the
increasing (decreasing) periods as ones where the current value is larger than the average of the values that
were recorded 10, 20, 30, and 50 epochs earlier. Trends-based regression (TR) is defined as SMR applied
separately on the increasing and the decreasing trend subsets of data.

Figure 3 shows the results of applying TR on humidity sensors 6 and 7. We see that although we were
able to significantly improve both LBR and SMR accuracy, we were not able to break to LBR barrier by
splitting the data into increasing and decreasing trends.

3.3 Occasional Calibration Regression (OCR)

As shown in Figure 4 and 5 there is often very strong autocorrelation of the data samples recorded at the
same sensor or cross-correlation for different time lags, in particular after data partitioning using trends.
At its straightforward interpretation this observation suggests that values at sensor A can be well modeled
from time shifted values of sensor B. However, if we relax the definition of regression and allow occasional
use of samples at sensor A for prediction of other samples of the same sensor in addition to the use of time
synchronized samples from the samples from sensor B, we can create a more accurate generalized regression
technique. In our experimentation, we selected to use for this purposes every 60th sample of the sensor. We
named this technique Occasional Calibration regression (OCR) and have developed the following algorithm
for the calculation of OCR models.

First, we build a probability density function (PDF) for predicting the readings at sensor A using the
readings at sensor B. The PDF provides information not just for what is the most likely value at sensor A
for a given value at sensor B, but also the probability that an arbitrary value is observed at sensor A for a
particular value at sensor B. The PDF is built using recursive application of SMR. After each application
of SMR, we split the data sets into two subsets: one that contains all points with actual values higher than
predicted by the SMR and one where all values have lower actual values than predicted by SMR. In such a
way, we first build a PDF curves for 50%, then for 25% and 75%, then for 12.5%, 37.5%, 62.5%, and 87.5%,
and so on. Once the PDF is available, we use occasional readings to identify the corresponding PDF curve
that is used for the prediction of all samples until the next occasional reading value is collected. In order to
improve the robustness of the technique, we used an exponentially weighted average of the last 3 readings
where the weight factors were 4, 2, and 1 from the most recent to the oldest occasionally collected value at
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Figure 5: Scatterplots of Sensors 10 and 11 on two consecutive days with different trends.
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Figure 6: SMR and lower bounds of Sensors 10 and 11 on a all days vs. a single day.

sensor A.

In Figure 7 we illustrate the PDF built for the decreasing trend (shown in Figure 6 (c))for humidity
prediction for Sensor 10 and 11. Fach line from bottom to top in the figure represents the PDF curves
12.5%, 25%, 37.5%, 50%, 62.5%, 75%, and 87.5%.

3.4 2-Dimension Symmetric Monotonic Regression (2D SMR)

Our final model is a 2D SMR where samples from two sensors B and C are used to model the values at
sensor A. Note both the 2D SMR and 2D LBR can be directly applied to time-shifted data from one or both
predicting sensors B and C. In order to evaluate the accuracy of SMR for this task, we have also developed
a 2D LBR that is straight-forward conceptual and algorithmic generalization of the 1D case. However, the
development of algorithm and software for SMR is more complex. For this purpose, we have developed the
following ILP formulation.

3.4.1 Symmetric Monotonic Regression ILP

In this subsection we introduce an ILP formulation for addressing the SMR modeling problem for prediction
of a single sensor reading from two other sensor readings.

When building the symmetric monotonic prediction model for two sensors it is assumed that the training
data consists of (x, y, z) triples where each component is a sensor reading for the corresponding sensor. Given
three sensors, z, y, and z, the goal is to determine the value for sensor z with minimal L error, given the
values of sensors x and y.

The symmetric monotonic prediction model can be addressed using an ILP formulation. Prior to for-
mulating the problem, a preprocessing step is performed where the total L, error in the X and Y-axis is
calculated for each possible prediction value of z at (z,y). By considering the error in both the X and
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Y directions, we are ensuring symmetry. We denote the preprocessed constant error values by Fg,.. The
formulation contains one set of variables vg,. which denotes if value z is selected as the SMR prediction
model value for point the corresponding (z,y) position.

E;y. — total error in X and Y-axis at position (z,y, 2)
v B 1, if value z selected for SMR at (z,y) position
ryz 0, otherwise.

There are three types of constraints in the ILP formulation of the problem. The first set of constraints
is that for each (z,y) position only a single value for z may be selected. Eq. (1) denotes this constraint. In
order to ensure that the model is monotonic to both the X and Y-axis, two sets of constraints are added. The
first ensures that for each value selected for z in terms of the X-axis, that the value is always increasing (Eq.
(2)). The constraint is formed by multiplying the constant value for the selected z position at the current
position (z,y) by the selected position, and ensuring that this value is greater than the value of selected for
the position (z — 1,y). An identical set of constraints is created to enforce the same condition in the Y-axis
(Eq. (3)). Finally, Eq. (4) states the objective function for the problem which is to minimize the sum of all
error in the X and Y-axis for each selected z value.

for all z,y : szyz =1 (1)
z

for all =,y : Z ZVgyz > Z 2V(z—1)yz 2)
z z

for all z,y : szzyz > szz(yfl)z ®3)
z z

Yy = MIN(Z Z Z Eayzvay:) (4)
Tz oy oz

Figure 9 shows a plot of the 2D SMR model for predicting temperature readings of sensor 8 from sensors
6 and 7. In Figure 8 the SMR models for prediction of sensor 8 using data from sensor 6 alone and using data
from sensor 7 alone are shown. We see significant improvement (2.96 and 4.05 individually, 1.51 combined)
in accuracy. In Table 1 we present the SMR, LBR, linear regression (P;) and a quadratic fit (P) for each of
the predictions individually for all three modalities (temperature, humidity, light) for sensor 6 or 7 predicting
sensor 8. The average absolute SMR and LB errors for 2D prediction of sensor 8 from both sensor 6 and 7
was 1.51, 0.78 for temperature and 1.92, 0.91 for humidity, respectively. In this case, while their was a large
improvement for combined prediction for temperature and humidity, for light this was not the case. The
error in the LBR for light was 14.85 (no improvement over LBR, of individual predictions), signifying that
SMR would not perform better than the individual predictions.



Pair S; — 5j 55 — 8;

i—7 SMR [ LBR [ P [ P> SMR [ LBR [ P [ P>
T6-8 2.96 2.60 3.28 3.23 2.96 2.24 | 293 | 3.32
T7-8 4.05 3.70 4.49 4.70 3.87 3.29 | 4.14 | 4.48
H6-8 6.38 5.64 7.83 9.46 5.95 4.78 | 7.15 | 6.45
H7-8 10.35 | 6.91 9.51 10.92 | 7.23 6.27 | 9.30 | 8.55

L6-8 9.69 5.57 | 12.03 | 21.5 6.61 5.12 | 6.49 | 8.61
L7-8 17.1 10.1 27.6 28.8 2.76 1.97 | 421 | 4.54

Table 1: Average absolute error in SMR, LBR, and comparison to linear regression (P;) and a quadratic fit
(P,).
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Figure 8: SMR Model for prediction of sensor 8 from sensor 6 and 7 individually.
4 Node Assignment

In this section we address the node assignment problem for energy efficient data collection in sensor networks.
The models developed in the previous section are used as enablers for placing a different subset of nodes
at each time moment into sleep mode in such a way that their values can be recovered using the available
measurements and the regression models. Note that occasional sampling has an important side benefit: it
can be used to trigger comprehensive data collection in the situation when discrepancy between the predicted
and actually collected data is detected. We have developed several quantitative strategies for this task but
we will not present them in this paper due to space limitations and more importantly since we did not detect
a single instance when any of the strategies was initiated. Interestingly, the same strategies were regularly
triggered when only modeling from a single sensor was used for node assignment [14].

4.1 Problem Formulation

When addressing the node assignment problem it is assumed that all data is collected from the network and
processed at a data sink (aka gateway or fusion center). This is the approach employed during’ collection of
the dataset at the Intel Berkeley Lab. The data sink is non-energy constrained and has sufficient processing
resources. We assume that the main component of energy consumption in the system is communication.
Therefore, any sensor that is not collecting sensor readings or communicating is placed in a low power sleep
state where the minimal amount of energy is consumed and does not communicate. Finally, the approach
is sensor data-driven, in the sense that it has to be conducted on actually collected data that is at least
partially cross-correlated and predictable as is the case for the sensor network at Intel Berkeley Labs and
many other densely deployed networks.

It is assumed that a training set is collected and then processed off-line. All of the prediction models
(see Section 3) are built for each pair of sensors. To address the trend-based regression (TR) models, it is
assumed that a set of models for each trend are built for each of the remaining models (OCR, TSMR, 2D
SMR). For each of the built model sets which are to be used to address the node assignment problem it is
assumed the following inputs are given. First, all pairs of sensors for which simultaneous sampling leads to
user specified prediction (P%) are defined in order to use the occasional calibration regression (OCR) model.
For the time shifted single sensor regression (TSMR) model, the maximum allowable phase delay for each
sensor prediction pair is determined by examining the error in each phased SMR, the model with the largest
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Figure 9: 2D SMR Model for prediction of sensor 8 from sensor 6 and 7 .

phase which still satisfies the specified user accuracy (P%) for prediction is then selected as the maximum
delay. Finally, for the 2D SMR model, for all pairs of sensors which can jointly predict a third sensor with
the specified user accuracy (P%) a set of phased value pairs are defined. Each phased value pair specifies
the rephasing delay for each of the predictor sensors. Using these inputs, we define the node assignment
problem formally as follows.

Problem: Node Assignment Problem

Instance: An (izj) binary matriz B of “simultaneous sampling”, an (izj) integer matriz D of “mazimum rephasing”, (izjzk)
sets of pairs Eijp, = {(vj, vk), ...} for “2-sensor rephasing”, a positive integer W for “window size”, and a positive integer
S of “mazximum samples”.

Question: Is there an assignment of each sensor i to at most S time steps in W s.t. each sensor i at each time step t; in W
is assigned to t; or either

(i) at least one sensor j at t; where Bij = 1 and i at t; = 1, or

(%) at least one sensor j at t; where (t; —t;)%W < D;j;, or

(#1) at least one sensor pair j,k where (t; —t; ) %W < wv; and (t —t; )W < v, ?

4.2 Complexity

The node assignment problem in NP-complete. An arbitrary instance of the Domatic Number Problem [9]
can be transformed into a special case of the node assignment problem where only model the time shifted
single sensor regression model is considered (option (ii) in the problem formulation).

4.3 ILP

The node assignment problem can be formulated using any subset of the models presented in Section 3. We
introduce a set of constraints for the use of each model in the ILP formulation. The base formulation for the
problem assumes the size of the sampling window W is predetermined. The goal is to assign each sensor to
collect readings at the minimal number of epochs ¢t = {0,..., W} in the window W. Variable s;; is used to
denote weather sensor i is to be sampled at epoch ¢t. The second set of variables, p;; is used to determine if
a reading at epoch ¢ for sensor 7 is predictable using any of the models. Finally, the last variable [ is used to
determine the maximum number of samples take by any single sensor in the window. The objective function
is to minimize this variable (Eq. (5)). Note that uppercase letters are used to refer to constant values, while
lowercase letters refer to variables in the ILP formulation. Additionally, we will use B to refer to the OCR
model, D to refer to the TSMR model, and E to refer to the 2D SMR model.
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size of periodicity window
1, if sensor ¢ is sampled at epoch ¢
0, otherwise.

®
&
&

Il

) . 1, if sensor i is predictable at epoch ¢
b = 0, otherwise.
I = largest number of samples by any sensor

,  if sensor i is predictable by model

bit,dit,eir = B, D, or E at epoch t, respectively
0, otherwise.
1, if sensor ¢ is simultaneously
Gi; = sampled with sensor j

0, otherwise.

The base ILP formulation includes three sets of constraints. The first set, Eq. (6), specifies that for each
sensor the sum of the samples taken by that sample must be less than or equal to I, the largest number
of samples taken by any sensor. The second set of constraints (Eq. (7)) specifies that at each epoch, each
sensor must be either sampled or/and predicted. Finally, the constraint in Eq. (8) specifies that if a sensor 4
is to be predicted at epoch ¢, then the it must be predicted by one of the models (B (OCR), D (TSMR), or
E (2D SMR)). Note that the ILP formulation uses the constraint of only three of the five models. The other
model (TR) is addressed by introducing separate ILP instances to handle each of the trend cases. Specifically,
separate ILP instances for the increasing and decreasing trends must be solved. The formulations are exactly
as presented. However, the unique input models are used for each of the trends independently.

Y = MIN(l) (5)
for all i : Zsit <1 (6)
t
for all 7, : sjt +pit > 1 (7)
for all i,t : bt + dit + €it > pir (8)

It is important to note that each model may not be possible or necessary for prediction of a particular
sensor. Therefore Eq. (8) must be modified only to include the feasible models for predicting the particular
sensor ¢ at each epoch t. We introduce variables b;;, d;;, and e;; in order to formulate the prediction cases
for sensor ¢ at epoch ¢ using any of the three models (OCR, TSMR, 2D SMR), respectively.

In order to incorporate the occasional calibration model (B), where two samples are simultaneously
sampled for calibration purposes, into the ILP formulation we introduce two sets of constraints. The first
set of constraints is created for any pair of sensors 7 and j which can predict each other with high accuracy.
In this case the constraint, Eq (9), specifies that if two sensors are sampled in the same epoch, through the
use of a logical AND operation, then denote the relationship by variable g;;. The logical AND operation can
be implemented in ILP by introducing the following three constraints: s;; > qij5, Sj& > @ij, Sit + 550 — 1 < q45.
The second set is used to specify that if any sensor j can correct sensor ¢ with an accuracy of P% and is
sampled at epoch ¢, then i is predictable using model B (ie. b;; = 1).

for all ¢, j where B;; > 3 : Z(sn Asjt) > Gij 9)

t
for all 4,t : Z(sjt Aqij) > byt (10)

J
The constraint for the time-shifted single sensor SMR model (D) ensures that a sensor ¢ is predictable
using model D at each epoch (ie. d;; = 1 if and only if at least one sensor j can predict sensor ¢ within
the time-shifted value D;;). For each sensor ¢ at each possible epoch ¢ the predictability variable, d;, is
calculated. In the on-line case, which we are considering, the value is only predicted from previously sampled
sensor readings. Therefore, for each possible predictor sensor j if j is sampled at any epoch between ¢t — D;;
and t then ¢ is predictable at t. To formulate this constraint we calculate the sum of all sampled sensors j
which occur within the time period 7=(t — D;;),...,t. If there are no sensor readings which can be used
to predict sensor ¢ at epoch t (ie. summation is zero), then d;; must be assigned to zero. However, if the
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summation is one or more, then d;; can be assigned to zero or one. This is acceptable because Eq. (7)
will ensure that sensor ¢ is sampled at time k or that it is predictable, and therefore forcing d;; to one if
necessary.

Note that in Eq. (11) we denote the calculation of the time period for predictability of each sensor using
modulus W. Since W is the duration of the periodicity window, it is acceptable for a sensor to be predicted
from a previous window under the assumption that the epoch it is within the specified time-shift. Therefore,
the modulus of time position of the sampled sensor reading is taken into account for the time-shift.

D;; —  max time-shift for sensor j to predict ¢
E;jr  —  prediction ability of ¢ from sensor j and k
Dy
for all i,t : Z ij[(t,.,.)%w] > dit (11)
j 7=0

for all 4, j, k,t where |E;;i| >0 :

8j[(t—v;)%W] F Sk[(t—vy)%W] = €it (12)

The final constraint is for addressing the use of the 2D SMR model (E). If two sensors j and k can
predict sensor i above P% accuracy, then 4 is predictable at ¢t. Note that the constraint in Eq. (12) is to be
written for any time shifted combination of epochs which are the time phased pairs in the set E;jy.

4.3.1 Time Compression

One of the main issues with using ILP formulations is the trade-off between complexity and size of the for-
mulation with the runtime. We have developed a simple scaling mechanism which addresses the exponential
growing runtime with the size of the specified window and number of constraints. When formulating the
node assignment problem with time-delays (TSMR and 2D SMR models) the number of possible solutions
grows with the amount of allowable time-shift for each sensor. Due to the fact that sensor i can predict
J for any time-shift less than D;;, the timing of the entire problem can be reduced by a scaling factor, 6.
The main idea is to compress the timing domain by a constant factor §, and therefore simultaneously reduce
the number of possible solutions by the same factor. For example, if 6=2, then each time-shifted value is
reduced to LD(;“ |. This results in the ILP formulation constructed on every 2 epochs instead of every epoch.
The solution to the problem is re-scaled to gain an approximation of the true solution. Note that the scaling
solution is not guaranteed to be optimal due to the approximation of the time-shift values, however it is a
close approximation (within 6 — 1) to the optimal solution.

4.4 Heuristic

In this section an iterative improvement technique is presented for addressing large instances of the node
assignment problem. While scaling of the ILP can be useful for addressing larger instances near optimally,
the exponential growth in ILP runtime eventually mandates the need for a heuristic approach. The itera-
tive improvement approach leverages on the ability of the ILP formulation to solve smaller instances fast.
Specifically, the ILP formulation is used to solve sub-instances identified as potential iterative improvement
moves.

The iterative improvement approach begins with a starting solution of sensors assigned to random sam-
pling epochs in a round-robin fashion. With each sampling placement all corresponding prediction models
are considered with the placement and are accounted for. If no benefit is obtained by the placement of a
sensor sample at the randomly selected epoch, the sample is discarded. Once readings of all sensors at all
epochs can be accounted for by a sample or a prediction model the initial solution is created.

For each iterative improvement move we leverage on two main insights. The first is that the selection
of sensors for inclusion in the sub-instance ILP is crucial. If a sensor is overly often sampled, the ILP can
find a more effective way to sample the sensor. However, if the sensor is under utilized it should increase
its sampling occurrences in order to allow over utilized sensors to reduce its sampling. Secondly, there is
a trade-off between the amount of improvement versus the amount of time spent searching for a move.
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Initially, the initial solution will not be overly constrained or even well balanced. Therefore, there is room
for rapid improvement of the solution. However, as the solution is refined, the amount of rapid improvement
decreases, and additional search for moves is required. Therefore, as the iterative improvement approach
progresses the number of sensors taken into consideration in the sub-instance ILP are increased.

The approach performs moves in a systematic fashion, first selecting each node individual (ordered by
decreasing number of sampling assignments), then in pairs, triples, and so on. When formulating each sub-
instance ILP, only the sensor considered for sampling replacement are considered variables of the ILP. All
other sampling positions in the ILP become static by placing explicit constraints on their positions. Each
move is incorporated by replacement of the sensors according to the new placement specified in the ILP
solution. The approach has two types of stopping criteria. The first is the user specified runtime quota and
the second is when no improvement is detected in the user specified attempted moves.

5 Experimental Analysis

In our experimental evaluation of the node assignment problem using the monotonic symmetric prediction
models we used sensors of three modalities: temperature, humidity, and light taken from the Intel Berkeley
dataset [19]. The sensors were sampled at 30 second intervals. All model were built using a of 3 days of data
and evaluated using 8 different days.

In order to evaluate the effectiveness of the proposed models, our analysis was performed on ILP instances
where dual sensor phase-shifted prediction and occasional calibration were used in situations where no
optimization is conducted, where only single sensor prediction is used (the standard base case), where single
sensor phase-shifted prediction was employed. The single sensor case is when each sample can only be
predicted from other single sensor samples taken at the same time moment. In the single sensor phase-
shifted case each sample can be predicted from other single sensor samples taken within the maximum
time-shift allowed by the pre-specified prediction error value (TSMR model). In the final case, the addition
of two phase-shifted sensor readings are incorporated for prediction (OCR, TSMR, and 2D SMR models).

Each of the cases is formulated using varied input to the ILP formulation. All of the ILP formulations
were solved using the CPLEX solver with a maximum runtime of 5 minutes, but almost all instances ran
within seconds. Three sets of Ly errors were considered 2%, 3%, and 5%. In addition, three instances of the
dataset were examined: all sensor nodes, a set of approximately two-thirds of the nodes, and a set of nodes
from one third of the layout area.

In Table 2 we present the node assignment results for temperature, humidity, and light. In the first
column we show the number of nodes, followed by the maximal L, prediction error allowed in prediction.
Then for temperature and humidity, we shows the improvement for the single sensor simultaneous prediction
over no optimization, followed by single time-shifted sensor prediction. The final column for the modality
shows the improvement of the 2D SMR prediction models. We see that as the amount of error allowable is
increasing, the savings decreases. This is due to the fact that with increased model prediction error a higher
number of sensors can predict other sensors over long time-shifts. The final column of the table shows the
results for light using the 2D SMR models along with the OCR and TSMR models. For light this case is the
only feasible case since the error in prediction using a single sensor higher than allowed.

The most important result is that even for very low error, 2%, the node assignment approach is capable
of performing 20 times better than the standard base case sleeping strategy, translating into 20 times longer
lifetimes for the network with the single sensor prediction and two orders of magnitude better prediction
when considering 2D sensor prediction models. For humidity we see the same patterns, occurring as we
increase the allowable error. Humidity overall has lower improvement over the base case, because humidity
shows a more complex statistical relationship. Nevertheless, the node assignment approach still was able to
achieve 22-120 times more energy savings over the base case. Finally, even for light we were able to achieve
a 2-19 times improvement.

6 Conclusion

We have studied techniques for intersensor modeling and their application to energy efficient data collection
in sensor networks. We have developed an approach for calculating the lower bounds of prediction errors
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Temperature Humidity Light
7# Ly SMR | TSMR 2D SMR | TSMR 2D 2D
Err SMR SMR SMR
51 | 0.02 1 21 41 2 22 84 2
34 | 0.02 2 34 70 2 22 90 2
17 | 0.02 6 120 240 4 44 160 4
51 | 0.03 2 44 260 2 22 240 4
33 | 0.03 4 44 280 4 34 320 4
17 | 0.03 8 42 340 4 34 340 6
51 | 0.05 24 60 150 10 60 140 19
34 | 0.05 40 200 400 10 120 420 17
17 | 0.05 16 160 340 4 44 340 16

Table 2: Experimental results for Intel Berkeley dataset.

and use it for analysis of traditional modeling techniques. Motivated by this analysis, we have created
a new modeling techniques that significantly improves prediction accuracy and the application domain.
The techniques include trend identification, time shifting, occasional calibration, and symmetric monotonic
regression for prediction from a single and pair of sensors. The new models are used in an ILP and scalable
ILP-based heuristic approach to improve lifetimes of sensor networks by more than an order of magnitude
in comparison with the best previously obtained results.
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