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Abstract. One of the main characteristics of modern world is the introduction of various
automated systems that greatly facilitate the work of man. In particular, in the territory of the
Ulyanovsk region, the technologies of automated production are successfully applied by
Nemak Rus, Bridgestone Tayer Manufacturing CIS, Gett order taxi service, etc. However,
there are many tasks related to continuous monitoring of incoming information. This is due to
the development of technologies and the ability to organize automated data collection,
increasing the amount of information stored. It is necessary to ensure the operation of such
systems in the mode of 24 hours per day, 7 days per week. It is clear that this task can not be
solved only by human resources. The solutions require effective algorithms for analyzing
accumulated data. The paper is aimed at the development of data analysis algorithms in similar
systems. Particular attention is paid to methods of forecasting the number of orders on the
available data using mathematical models of random fields. The approach of the two-
dimensional representation of the time sequence is presented. Such approach makes it possible
to improve the efficiency of the forecast.

1. Introduction

Currently, there is no complete and universal effective solution to the task of predicting the operation
of automated technical systems that monitor all processes in the taxi order service. Indeed, at present
there are no relevant data analysis and processing centers that are comparable to the accumulated data
volume.

In this case, the data accumulated by such systems can logically be represented in the form of time
series, and their description can be performed using statistical mathematical models. In addition, given
the specifics of the operation of the taxi order service [1-2], it is clear that, for example, the
distribution of orders is likely to be seasonal, and therefore the description of such sequences is not
possible by known homogeneous models (wave, autoregressive).

Thus, our research is aimed, firstly, at solving an actual scientific problem related to the statistical
analysis of random processes generated by autoregressive models, including multiple roots of the
characteristic equations [3], inhomogeneous doubly stochastic models [4,5], and also that is of the
greatest interest with particular cases of mixed models of random sequences proposed for the
description of a narrow class of sequences of real data, obtained in databases of taxi services.
Secondly, it is proposed to use a two-dimensional model to analyze the available time sequence of the
taxi order service data. The results of comparing the accuracy of forecasting the number of orders for a
certain period by the criterion of the minimum variance of the error are given.
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2. Studies in the field of time series

2.1. Actuality

So, the task of analyzing and forecasting time series is of considerable interest to researchers. The
classical exposition of the theory of time series and forecasting is presented by G. Box, G. Jenkins and
their co-authors [6].

Stochastic models are usually used to forecast time series [7]. The analysis shows that there is a
huge number of methods and models for forecasting time series. However, we will try to generalize a
number of methods and models, which will significantly narrow their classification. First, consider the
following known methods and models.

2.2. Regression forecasting models

A study of such models is presented by authors in the paper [8]. Also the classic publication of N.
Draper and H. Smith [9] is worth seeing. Many modern researchers relies on this paper. The main
advantage of such models is certainly their sufficient knowledge, but this approach also has
drawbacks. For example, models having too little complexity may turn out to be inaccurate, and
models with excessive complexity may be retrained.

2.3. Autoregression forecasting models (ARIMAX, GARCH, ARDLM)
For example, the paper [10] is devoted to these models. It is worth noting that autoregressive models
represent the widest range of time series forecasting models. They are as following:

- ARIMAX (autoregression integrated moving average extended). The basis for this type of model
is the book by G. Box and G. Jenkins.

- GARCH (generalized autoregressive conditional heteroskedasticity). This model includes the
following specifications: FIGARCH, NGARCH, IGARCH, EGARCH, GARCH-M.

- ARDLM (autoregression distributed lag model). The model is used mainly in econometrics, but it
also occurs in solving problems in other areas.

The advantage of autoregressive models is a well-developed mathematical apparatus, the presence
of a complete set of algorithms for processing such models, and the possibility of rapid forecasting.

For example, for autoregression of arbitrary order m you can use the following equation [6]:

Xi = PLXia P2 Xip o+ P X + BG, 1=2,3,.01, 1)
where &, i1=12,..,n, are obtained as random variables with a normal distribution, and the
expectation is zero, and the variance is equal to one; /£ is a scale coefficient of information random
field X;. Covariance function of a random sequence (1) can be represented by the sum of the
exhibitors for characteristic equation with different roots 2, V =12,..m,

2" — 2"t = p, 2" — .~ p. =0 )
under the condition of sustainability ‘zv‘ <l,wv= LZ,...,m._
The equation (2) having root Z= p and if it's multiplicity is m will be written as follows
(z—p)" =0. And the process of order m is easy to rewrite in operator form [3]:
(1_pz_l)mxi =p&. 3)
where Z X, = X._, .
However, at the same time, they also have weak sides, in particular, they are characterized by

spatial homogeneity, the impossibility of describing processes with a complex internal structure quite
accurately without computational costs.
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2.4. Models of exponential smoothing (ES)

You can get acquainted with such models in [11]. It also should be noted that these models make it
possible to obtain smooth forecasting trends, but their scope is rather narrow in case of complex
processes with many significant changes in values over time.

2.5. Model on the most similar pattern (MMSP)

This model was considered in [7]. The author shows that MMSP provides efficiency on a number of
tasks. However, it should be noted that in many cases, for example, when applied to the FOREX series
and exchanges, we get unsatisfactory results.

2.6. Algorithms on neural networks (ANN)

Recent years are characterized by the rapid development of the application of technologies related to
neural networks. The positive results obtained in various areas cause such a high popularity of ANN
time series forecasting models [12]. Nevertheless, the drawbacks of such models are the complexity of
training and the associated computational costs.

2.7. Markov chains

The Markov chain is suitable for use in describing a mathematical model for changing random
processes. The advantages of the Markov chain over the probability of the distribution of random
processes are the fact that the Markov chain allows one to investigate the operating modes when
changing these processes. Markov chains are well amenable to automation and allow in an automatic
mode to calculate the probability of the dynamics of the process change, as well as the probability of
occurrence of certain transitional regimes. In addition, Markov chains are used for forecasting of
economic processes. In work [13] the model of forecasting using the Markov chain is presented as a
useful tool for situations where several time series are interrelated. By estimating the transition
probability matrix, the Markov chain prediction model can easily capture transitions between different
states and allow the predictor to predict all interrelated time series simultaneously. Despite all the
advantages, the models on Markov chains are not universal and are significantly inferior to
autoregressive models in a number of problems.

2.8. Classification And Regression trees Model (CART)

Decision trees are one of the methods of automatic data analysis. The first ideas for creating decision
trees go back to the works of Hoveland and Hunt in the late 50s of the 20th century. However, the
fundamental work that gave impetus to the development of this direction was the book by Hunt E.B.,
Marin J. and Stone P.J. Analysis of the literature shows that quite a few studies have been devoted to
this model, but there are a number of good papers. In particular, the paper by Yohannes Y.Y. and
Webb P. [14]. Thus, CART is an algorithm for constructing a binary decision tree. It is a dichotomous
classification model. Each node of a tree has only two descendants when it is partitioned. As can be
seen from the name of the algorithm, it solves the problems of classification and regression. The
disadvantage of classification-regression trees is the following: most of the known algorithms are
"greedy algorithms". If once an attribute was selected and a partitioning into subsets was made, the
algorithm can not go back and select another attribute that would give the best partition. And therefore
at the stage of construction it is impossible to say whether the chosen attribute will provide the optimal
partition.

2.9. Genetic Algorithm model (GA)

Genetic algorithms are actively used in robotics, computer games, learning neural networks, creating
artificial life models, scheduling, optimizing queries to databases, finding optimal routes, etc. [15].
However, the effectiveness of its use is low. For example, the genetic algorithm is used to solve
optimization problems (extremum search), but in some works it is used to forecast time series.
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2.10. Support Vectors Method (SVM)

This method solves the classification and regression problems by constructing a nonlinear plane that
separates solutions. Due to the special characteristics of the feature space nature in which the decision
boundaries are constructed, the SVM has a high degree of flexibility in solving regression problems
and classifying various levels of complexity. There are different types of SVM models: linear,
polynomial, RBF (radial basis functions), and sigmoid [16]. SVM models are also based on neural
networks, and are more likely to be used for clustering than for forecasting.

2.11. Transfer Functions (TF)

The TF algorithms belong to a class of algorithms based on neural networks. The authors of [17]
present an algorithm for detecting the anomalous state of a dam based on the TF model between water
level signals and pore pressure (water pressure in soil pores) in a dam. The main idea of the proposed
approach is to apply methods of detecting abnormal behavior that are trained on "raw" and (or) pre-
processed data. Thus, the main disadvantage of these algorithms is their computational complexity.

2.12. Fuzzy Logic (FL)
Fuzzy logic is used to solve a wide range of tasks, often not related to forecasting time series.
Nevertheless, this model deserves consideration and is effective in solving complex problems.
Particular attention is paid to this model in the works of the scientific school under the direction of
N.G. Yarushkina [18, 19]. However, we note a number of shortcomings of fuzzy systems. They are as
following:

- lack of a standard methodology for designing fuzzy systems;

- impossibility of mathematical analysis of fuzzy systems by existing methods;

- the application of the fuzzy approach in comparison with the probabilistic approach does not lead
to an increase in the accuracy of the calculations.

2.13. Doubly Stochastic Models (DSM).
For the description of non-stationary in time processes and fields inhomogeneous in space, doubly
stochastic models have been proposed. Analysis of the literature shows that they have found wide
application in solving problems of image representation and processing [20,21].

Let us consider the one-dimensional case in more detail. Let the random process be formed using
the model

X =(M, +0i1) X1+ (4)

2
where {£} are independent gaussian random variables with M: =0 o0,=0, \/1_(mp +0,)

m, is constant value that has the meaning of the average value of the correlation coefficient,
i=12,..,M.
Variations of the correlation coefficient are determined by the following autoregressive model
P =Tpi+ ¢, )
where {C} are independent gaussian random variables with m_ =0, o, =0, 1-r%; r is

correlation coefficient of the process of changing parameters in the doubly stochastic process X;.
It should be noted, that the following restrictions are imposed: —1<(p; +m ) <1.

Thus, changing the parameters of the models allows you to take into account various drops and
surges, for example, in the taxi service associated with public holidays.

2.14. Summary

Thus, the conducted analysis confirms the interest of researchers in the tasks of modeling and
forecasting time series. Obviously, even such a short review of the literature allows us to conclude that
the development of time series modeling algorithms successfully finds its niche in various private
applied problems. When forecasting the distribution of taxi service orders, we made a choice in favor
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of autoregressive models, since there is sufficient groundwork in this direction, and the models
themselves have proved themselves in statistical radio engineering applications, including those
related to the processing of one-dimensional and multidimensional signals. Furthermore, we use
doubly stochastic models because they allow to imitate abrupt changes in properties inside the process.

3. Brief description of the taxi order service

In the taxi order service the relevance of investigated subject is also undoubted. First, it is an increase
in the efficiency of the taxi order service. Indeed, modern information technologies have radically
changed the market of taxi services. He will never be the same again. But even such as today, the
situation can not remain. The spread of smartphones running iOS and Android has already led to the
spread of applications related to the taxi order service. The taxi market is so competitive that the
emergence of a monopoly on it is an impossible fact. At the same time, it is possible to achieve lower
prices and win customers, at the expense of almost 100% automation of service execution, perfect
software, outsourcing by outsiders, etc. It should be noted that the fully automation requires a lot of
tasks. For example, it is necessary to monitor in real time the tracking of drivers, their distribution by
areas. Timely analysis of this information allows you to quickly vary prices. Analysis of incoming
information about orders will allow to predict the required number of taxi drivers and the number of
operators receiving calls if you use call center.

Consider the project based on the call center. At the same time, telephony is sent to operators
directly through the Internet, which requires only the presence of a computer with a headset. For the
dispatching taxi organization, a powerful software and hardware complex is needed. Its application
allows several thousand machines to work in real time.

Obviously, the use of this technology allows you to effectively manage resources, increase the
speed of order processing, always have exact customer numbers, reduce the time for applications.

So, the contact center requires the presence of a multi-channel phone number, which will allow
receiving many calls simultaneously. To do this, you can use the technology of IP-telephony. One of
the most common telephony servers is the Asterisk server, which allows you to work with SIP-
telephony. Such a telephone exchange should be set up to distribute calls to taxi service operators. Call
processing is carried out using a special program that represents the operator a taxi order form based
on the Internet browser. To store information about calls, a database server is used, for example,
MsSQL. Tariffs are set up using a separate module - "Tarificator”, which is programmed to use it on
the web.

Figure 1 shows the complete architecture of the considered service.

Operator's
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tt'J & Driver

Figure. 1. Block diagram of the taxi order service.

Thus, it is advisable to use virtualization methods to separate different servers, including a
telephony server, a telephony database server and a web server. In addition, an application server is
needed, through which information is transferred from the call center to the drivers. This is provided
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by a special program for taxis. And here it is recommended to use one more database server to store
order information.

The application for the Taxi program can have versions that work just under java, or targeted at
modern devices running Android and iOS.

With the receipt of an order by a particular driver, the database is updated. For example, we can
store information about the car, time of order picking, etc. It can be used to inform the client about the
car assigned for order.

Statistics are collected using database servers, but the presentation of information in a convenient
form is obtained using the Tarificator, which allows you to display statistics either in a text document
or in an excel format document. Figure 2 shows the revised information on the distribution of orders,
preserving the properties of the real sequence. We will make models fit according to this data.
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Figure 2. Distribution of orders by day with conversion (X-axis corresponds to certain day in the year,
Y-axis corresponds to number of orders).

It should be noted that the process presented at Figure 2 has an inhomogeneous structure, as well as
some periodic singularities. Therefore, it is necessary to select the most appropriate model to more
accurately describe all the inherent characteristics of the distribution.

It is also important that Figure 2 presents the sequence which is obtained from real data collected
for the year by a taxi order service operating in the territory of the Ulyanovsk region. The X-axis
(days) begin on January 1st, and end closer to December 20th. In this regard, the task of forecasting is
complicated, because you need to make a correct forecast for the last days of the year. When
presenting data, linear transformations were used, which did not affect the nature of the time sequence,
where bursts are clearly visible in the first days of the year.

4. Representation of the orders time series by mathematical models

4.1. Introduced conditions

Let's consider some variants of the description of the collected statistics on service. Let the data be
collected from the beginning of the year (January) and until the end of the year (December) with some
simplification, which will be used when approaching the representation in the form of an image.

4.2. One-dimensional autoregression process
Imagine an existing sequence of data about orders made as {O}. We will use expression for

autoregression of the first order:
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O, =p0,+&,i=1.N, (6)
where p is the correlation coefficient over the whole sequence and can be easily estimated from the
available data; & is random additive with zero mathematical expectation and variance
0'§ =02 (1- p?). Inthis case, variance for orders is also estimated based on the sample.

Autoregression processes of higher orders can be used for a more accurate description.

4.3. One-dimensional doubly stochastic model of a random process
The descriptions of the inhomogeneity and periodicity of real data can be achieved using doubly
stochastic models of random processes whose parameters are realizations of a random process:

O =p0_ +<&,i=1..N, (7)
where & is random additive with zero mathematical expectation and variance
o"; =o.(1—p?), p,issequence of correlation parameters, defined as

P ::Bi+mp up =rp.,+ ai(l—rz)gi, (8)
where r is constant correlation coefficient; m, is mean value of the main correlation coefficient; ai is

variance in the process of changing correlation parameters; {c } is the generating field of Gaussian

random variables with zero mathematical expectation and unit variance.

For model (7) and its parameters (8), an increase in the order of the process can also be used.
However, the process shown in Figure 2 looks quite "prickly", which allows the use of first-order
models.

It should be noted that the estimation of all parameters of the model can be performed by
mathematical statistics using the available sample or by the Kalman nonlinear filter, and the
algorithms themselves can be adjusted to different dimensionalities of the models.

4.4, Representation in the form of a random field
The observed quasi-periodicity of the process shown in Figure 2, allows us to conclude that it is
possible to use models of random fields to represent information of this kind. Consider, for example,
doubly stochastic models of images that allow describing inhomogeneous signals [4,5]. As an
example, we will use the following model:

Oij = 2pxijoi—1,j + 2pyijoi,H - 4pxijpyijoi71.jfl - pfijoi—z,j - pyzijoi.j—z +

+ zpfijpyij Oi—z,j—l + Zp;j pxijoi—l,j—z - pfijpjij Oi—z,j—z + bij éij (9)
where Oy is simulated random field with normal distribution M{0;}=0, M{Of}=03: & is the
random field of independent standard Gaussian random variables with M{&;} =0 M{} =07 =1. p,;
and Py are correlation coefficients of the model with multiple roots of the characteristic equations of
(2;2) multiplicity; b, is scale factor of the modeled random field.

Random variables P« and Py with a Gaussian probability distribution density can be described by

first-order autoregressive equations or higher-order equations.

It is easy to see that the model (9) is a transformation of the ordinary two-dimensional
autoregressive model of the first order. This model of random process can also be used to describe a
two-dimensional array of data and has the form:

0; =2p,0,4; +2p,0, ;1 —4p,2,011 1 = PO — P3O o +

+ 2p>§pyoi—2,j—1 + Zpipxoi—l,j—z - pfpsoi—z,j—z +b;&; (10)

Note that the model (9), unlike the model with constant parameters (10), imitates the random fields
that are heterogeneous in its structure, so it can fairly well reflect sharp surges in the number of orders
on weekends and holidays. In order to estimate the parameters of such an image, one can use a vector
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nonlinear Kalman filter. To do this, we combine the elements of the image line into a vector
%, = (X, XK , X, ) - Then, the model of a single image frame can be written as:

X 2 diag(p)%, 0P, P E | By =B UL | Py =Py 0ME,
where diag(s,) is diagonal matrix with elements 2. on the main diagonal; lower-triangular matrix o
is the matrix, which is determined by the decomposition of the covariance matrix: V,=vu'

The process of line evaluation is described by the Kalman quasilinear filter:

.. o' - i _

Xu =X, +F aXin"_l(Zi h KP")’ Xo =| P |= q)(ﬁx(i—l)xi—l) + U(ﬁx(i—l)’ﬁy(i—l))gi ! (11)
P

- O(p,x) z

Where XBpi =(D(Xp“71)), (DP(YP(i—l)): rlxﬁx(i—l) ' g = é?

i

Ly Pyis gyi

The use of this algorithm is possible under the condition of precisely known characteristics of the
information random field, i.e. when we know parameters ", %, T,, ©,, as well as average values of

correlation in row and column, variance of correlation parameters and information signal. Otherwise, a
preliminary evaluation of these parameters is necessary. For this, pseudo-gradient estimation
procedures can be used. The resulting sequence of parameters in the future can be further analyzed and
replaced by a model. It is also permissible to use estimation in a sliding window. However, we will not
give a similar description of these methods.

Figure 3 shows the transformation of the original process into an image.

Figure 3. View order statistics as an image.

Thus, we see that the resulting image, on the one hand, is not strongly correlated, and on the other
hand, there are several regions with higher brightness values on the image, which indicates the
properties of the inhomogeneity.

5. Analysis of forecasting accuracy

We perform the necessary estimation of the parameters of the models (6), (7), (9), and (10). Based on
the models considered, we will forecast the last 21 values of the sequence. In the case of an image, the
data will be structured according to the seasons and weeks, as shown in Table 1.

469



Table 1. Data structure when converting to an image.

Month January February March

Day Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun
Week 1

Week 2
Week 3 Data Data Data
Week 4
Month April May June

Day Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun
Week 1

Week 2

Week 3 Data Data Data
Week 4

Month July August September

Day Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun
Week 1

Week 2
Data Data Data
Week 3
Week 4
Month October November December

Day Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun Mon Tue Wed Thu Fri Sat Sun
Week 1
Week 2
Week 3
Week 4

Data Data Data

The latter values will form a rectangular area in the lower right corner of the image, which is also
convenient for predicting and comparing prediction results based on different models. Let's designate
the forecasting methods as follows:

1) Al corresponds to forecast based on a one-dimensional autoregressive model of a random
sequence;

2) A2 corresponds to forecast based on a one-dimensional doubly stochastic random sequence
model;

3) A2* corresponds to forecast based on a one-dimensional doubly stochastic model with
parameter estimation by using the nonlinear Kalman filter;

4) A3 corresponds to forecast based on a two-dimensional autoregressive model of a random field,;

5) A4 corresponds to forecast based on a doubly stochastic random field model;

6) A4* corresponds to forecast based on doubly stochastic random field model with parameter
estimation by using the nonlinear Kalman filter.

The relative variance of the forecast errors of the last twenty-one values, respectively, is as
following:

1) Error Variance is 5.898 for algorithm Al;
2) Error Variance is 0.256 for algorithm A2;
3) Error Variance is 0.064 for algorithm A2*;
4) Error Variance is 0.894 for algorithm A3;
5) Error Variance is 0.181 for algorithm A4;
6) Error Variance is 0.041 for algorithm A4*.

Figure 4 shows the results of the statistical simulation. Particular attention is paid to the predicted

part of the sequence. At the same time, the difference in the visual perception of the graphs of Figure 2
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and Figure 4 is due to the fact that because of the forecasts, the intervals along the Y axis have
changed. However the curves marked with a solid line describe the same data, and the dotted line
shows the forecast.
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Figure 4. Forecasting the last values of taxi service orders and real data

Thus, the results of forecasting allow us to conclude that the use of autoregression models leads to

unsatisfactory results in forecasting complex data. Increasing the effectiveness of the forecast can be
achieved through the use of image models. However, such an assessment will also be insufficiently
effective. The best indicators are provided by doubly stochastic models that take into account
inhomogeneities inherent in real data. In this case, the transition to the multidimensional case leads to
an improvement in the forecast, which is related to the properties of the data set being examined. In
addition, the highest of the algorithms considered, the accuracy of the forecast is provided by doubly
stochastic models of images, which are evaluated using the nonlinear Kalman filtering.

6. Conclusion

The problem of analysis and optimization of the taxi order service efficiency is considered. It is
proposed to use doubly stochastic models of images to account for the heterogeneity of the data. A
comparative analysis of forecasting based on different models is carried out. In this case, the gain in
comparison with autoregressive ones can reach several orders, and by applying the nonlinear Kalman
filtering it is possible to increase the forecast efficiency by another 4-5 times.
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