CrossMark
& dlick for updates

SCIENCE CHINA
Information Sciences @

December 2021, Vol. 64 222106:1-222106:15
* RESEARCH PAPER - https://doi.org/10.1007 /s11432-019-2730-8

Truthfully coordinating participation routes in
informative participatory sensing

Shaofei CHEN'", Dengji ZHAO?, Alexandros ZENONOS?,
Jing CHEN!® & Lincheng SHEN!

YCollege of Intelligence Science and Technology, National University of Defense Technology, Changsha 410073, China;
2School of Information Science and Technology, ShanghaiTech University, Shanghai 201210, China;
3School of Electronics and Computer Science, University of Southampton, Southampton SO17 1BJ, UK

Received 29 May 2019/Revised 10 September 2019/Accepted 8 November 2019/Published online 25 November 2021

Abstract Participatory sensing is a promising approach with which people contribute sensory information
to form a body of knowledge. In practice, people may have different ways to engage in a participatory sensing
campaign. For example, there are several possible routes from a participant’s home to her office, where a route
can be seen as a set of space-temporal coordinates, and measurements can be taken at these coordinates. To
coordinate participation routes to collect more valuable information with a limited number of participants,
a further concept, informative participatory sensing (IPS) has been developed recently. However, existing
IPS systems lack incentive mechanisms to fight against the strategic behaviours of self-interested users.
Hence, we propose a formal model of IPS where a service provider can coordinate individual schedules of
self-interested participants. As the problem of informative path coordination is NP-hard, the well-known
mechanism, Vickrey-Clarke-Groves (VCG) will be computationally inefficient to solve our problem. Given
this, we design a sequentially sorting mechanism (SSM) for the model to allocate the schedules and determine
the bonuses for these participants, and we then theoretically prove that SSM is computationally efficient,
individually rational, profitable and truthful. Furthermore, we empirically evaluate our route allocation
method in simulations and show that it significantly outperforms several benchmark approaches.
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1 Introduction

Participatory sensing [1] provides a new architecture of human carrying portable or wearable devices
to gather their local knowledge and send it to service providers. These devices, such as smartphones,
are programmable and equipped with a set of cheap but powerful embedded sensors, such as cameras,
GPS and digital compass. Examples of applications include Waze [2] (taking live traffic information from
users on the road for traffic estimation), Weathermob [3] (collecting real-time weather reports to improve
the accuracy of weather forecasting), NoiseSPY [4] (collecting noise data for urban noise monitoring
and mapping) and Ushahidi [5] (aggregating people’s reports such as text messages and photographs
across a disaster zone). Compared to the traditional approach of using a large number of fixed sensors,
participatory sensing reduces the fundamental cost of building fixed sensing systems and has achieved
impressive results in applications [6,7]. Moreover, some incentive mechanisms for participatory sensing
systems are designed for stimulating user participation [8-12].

However, most existing participatory campaigns lack a coordination element to guide participants’
possible ways of engaging in. This is important because the data obtained from the campaign are usually
limited, and the system with a coordination approach may acquire better situational awareness [13]. For
example, each participant may have a set of different routes that access her destination and participation
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with coordinated routes can improve the quality of the data to be collected. Recent studies [14-16] first
studied the problems of coordinating participants’ sensing behaviours in participatory sensing. We call
this type of problems informative participatory sensing (IPS), in which the platform guides or suggests
participants where and when to take measurements to fill coverage gaps throughout time in the area of
interest. Moreover, to the best of our knowledge, no incentive mechanism for the IPS problems has been
designed.

In this paper, we focus on a class of IPS problems where the service provider can coordinate participants’
schedules to maximize the information collected while mitigating the costs incurred. In particular, we
expect to design an incentive mechanism to motivate and coordinate self-interested users to engage
in. Specifically, a participant’s routine route can be seen as a set of space-temporal coordinates and
measurements can be taken at these coordinates with an amount of cost. Given this, each participant
reports her profile that includes a set of candidate routes, and the mechanism then computes an allocation
specifying who is going to take measurements along which of her candidate routes and determines to pay
how much bonus to each participant. Generally, a participant may like to partially conceal their candidate
routes if this may influence the routes allocation or bonus determination to get more utility. The goal of
an IPS system is then to maximize social welfare while stimulating participation and truthful reporting.

Against this background, we propose a new model for IPS and design a mechanism to compute the
allocations and bonuses for participants. In more detail, we first extend the IPS model in [14] to feature
the situations where a service provider can coordinate individual schedules of self-interested participants.
Then, we propose a Vickrey-Clarke-Groves (VCG) [17] based on the mechanism for IPS. As the problem
of informative path coordination is known to be non-deterministic polynomial-time-hard (NP-hard) [18],
the VCG mechanism will be computationally inefficient to solve IPS. Given this, we design a sequentially
sorting mechanism (SSM) and prove that it is individually rational, truthful, profitable, and computa-
tionally efficient. This paper advances the state-of-the-art in the following ways.

e We propose a new formal model of IPS where a service provider can coordinate individual schedules of
self-interested participants. The model not only features spatio-temporal dynamics in large environments
and the coordination to guide participants’ possible ways of engaging in, but also takes into account that
participants are self-interested and may partially conceal their candidate routes.

e We design a mechanism, SSM, for the IPS model, which is proven to be computationally efficient,
individually-rational, profitable and truthful.

e Furthermore, we empirically evaluate our allocation method in simulations and show that it signifi-
cantly outperforms several benchmark approaches.

The remainder of the paper is organised as follows. First, we present the related studies in Section 2
and introduce the IPS framework in Section 3. We then define the model of IPS in Section 4 and design
the mechanisms for the model in Section 5. Next, we present the performance evaluations in Section 6
and finally conclude this paper in Section 7.

2 Related work

In this section, we review related work on incentive mechanisms for participatory sensing and multi-agent
information gathering.

2.1 Incentive mechanisms for participatory sensing

Mobile crowdsensing is an emerging and powerful paradigm that takes advantage of portable devices to
collect data beyond the scale of what was previously possible [19,20]. As these devices are equipped with
various sensors that are ubiquitous in people everyday lives, mobile crowdsensing is enabling a wide variety
of applications like transportation monitoring [2], weather forecast [3], environmental monitoring [4],
health monitoring [21] and safety [5]. In accordance with the awareness and involvement of people, mobile
crowdsensing can be categorised into two major classes [19]: participatory sensing and opportunistic
sensing. Participatory sensing requires the active involvement of participants to contribute sensor data
(e.g., taking a picture, reporting a victim’s location). Opportunistic sensing is more autonomous, and
user involvement is minimal (e.g., continuous location sampling without the explicit action of the user).
We refer the reader to [19,20] for more details on mobile crowdsensing.

Although participatory sensing tools have proven technically feasible, the problem of motivating poten-
tial observers to collect data is still challenging. Hence, designing incentive mechanisms for stimulating
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participatory sensing applications is a hot research issue [22]. Most related to our IPS, Refs. [9,12,23]
develop mechanisms for fusing environmental information using participatory sensing. The information
value of observations taken by participants is cast as a submodular function in these studies and they
address the questions of how to optimally choose the participants from a large population of strategic
users and compensate them for their participation. These studies assume that participants strategize
about the costs of taking observations [9,12] or the number of observations they can take [23]. However,
none of these studies consider that each participant may have several possible ways to engage in and
participants may have different candidate ways.

2.2 Multi-agent information gathering

In general, methods to gather situational awareness are typically categorised as a class of information
gathering problems [24-26], in which agents aim to collect and provide up-to-date situational awareness of
the environmental phenomena. The information gathering tasks of agents can be formulated as identifying
a set of observations that maximize an observation value function quantifying their informativeness.
Gaussian processes (GPs) [27] are often used to model the underlying phenomenon, and many metrics
used to quantify the amount of information collected satisfy submodularity [28], an intuitive diminishing
returns property. Ref. [24] proved that planning such agents’ informative paths is an NP-hard optimisation
problem and proposed a sequential allocation method to near-optimally solve this problem. The algorithm
designed in [25] enables agents to coordinate their movements with their direct neighbours to maximize
the collective information gain. For continuously gathering information in such environments, a near-
optimal multi-agent algorithm was developed in [26].

A recent study [14] first designed a method for coordinating the measurements by using a large group
of people to gather information in participatory sensing. The authors then extended the model to feature
the uncertainty that people may or may not actually take a suggested measurement when requested to
do so by the system and proposed a stochastic coordination algorithm [16] to solve this model. Moreover,
their study in [29] designed a trust-based algorithm to effectively coordinate measurements in the presence
of malicious user behaviour. However, these methods for multi-agent information gathering problems are
not sufficient to fight against strategic behaviours of self-interested users. Hence, we next study incentive
mechanisms for the IPS problems in this paper.

3 The IPS framework

This section introduces the framework of IPS for environmental monitoring. In particular, we explain
the components of an IPS system and present the process of running an IPS campaign.

In the IPS system, as shown in Figure 1, there is an IPS platform and a large group of participants
with sensing devices. The platform and the participants are connected via cloud. The environmental
phenomenon is modelled in the environmental representation component and trained by historic sensed
data. The participants report their candidate routes to the platform, while the costs of these routes
are calculated by the cost estimation component and known to both the platform and the participants.
The key component is the IPS mechanism, which coordinates the participants’ routes by computing
an allocation specifying who is going to take measurements along which of her candidate routes and
determines to pay how much bonus to each participant. The participants then collect the environmental
data along their allocated routes and send these data to the platform.

Given this framework, Sections 4 and 5 formulate and solve the coordination problem of IPS.

4 Coordination in IPS

In this section, we formally model the coordination problem in IPS, where the information gathering
campaign is seen as participants collecting a set of observations in city environments. Specifically, we
first formulate the participant and the environment, and then go on to model the mechanism by which
the participants are engaging in IPS campaigns.
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Figure 1 (Color online) A conceptual architecture of IPS.
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Figure 2 (Color online) An example of three agents’ candidate routes.

4.1 Participant

The participant is modelled by her way of taking observations in the environment. In particular, a par-
ticipant can take observations along her routine route with a portable sensing device. These observations
will lead to better situational awareness with a cost.

Definition 1. An agent (i.e., a participant), i € N is a user who carries a portable device and collects
information with their sensing measurements.

Definition 2. O is a set of spatio-temporal observation coordinates and an observation o € O denotes
when and where measurements can be taken by some agents. In more detail, we have O = (LU{L}) xT
where L is a set of spatial coordinates where measurements can be taken and 7' is a discrete set of
temporal coordinates that specify when measurements can be taken.

Definition 3. Each agent ¢ has a privately observed type, 0; = {si}rcr, where s;. C O, a set of
observation coordinates that ¢ may come across, represents a routine route of ¢ may choose and R is the
set of sequence numbers of her candidate routes.

Figure 2 shows an example of three agents’ candidate routes, where each agent has reported two
different routes that access to her destination. In practice, an agent can use virtual travel assistants to
select and report her candidate routes.

Next, we continue to define the cost and the value of taking observations.

Definition 4. A cost function ¢ : 22 — R*, indicates the cost for an agent to take a set of observations.
¢(sir) is the cost of agent 7 taking observations s; and ¢(@)) = 0.

We assume that the costs of taking observations along different routes are independent of each other.
In other words, an observation cost only directly depends on the features of its routes instead of other
routes. Moreover, we assume that the costs of all routes can be calculated (or estimated) by the system
and publicly known. For example, costs of routes normally can be calculated from their lengths and the
traffic congestion degrees. Our setting could be more general by allowing each agent to have their own
cost function, but the cost functions still need to be known to the mechanism. In addition, costs and
available routes could also both be private, but agents only strategize about which routes they report.
Definition 5. An observation value function f : 29 — R*, assigns an observation value to a set
of observations, where the observation value quntifies the increase in situational awareness that these
observations bring about.

Here we present the properties of the observation value by summarising different metrics of the value
of collected information. These metrics include mutual information [30], entropy [31] and informative
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path [18], and the properties which they have in common are described as follows.

First, observation value functions are non-decreasing: V& C ® C O, f(®) < f(®’). That is, taking
more observations never “lose” situational awareness.

Second, observation value functions are submodular: V® C & C O and Vo € O:

f(@Ufo}) = f(®) 2 f(2"U{o}) - £ (D).

This is an intuitive property of diminishing returns—making an additional observation helps more if we
have made only a few observations so far, and less if we have made many observations. Another equivalent
condition is V&, ®' C O:
F@)+ ()2 f(@UP)+ f(PNP). (1)

Given this, we can derive that the observation value of a route also satisfies submodularity as follows:
VOC P CO,sCOandiecN: f(PUs)— f(P) = f(DP'Us)— (D).

We next specifically propose how we model the environment and use it to compute the observation
value.

4.2 Environment

For IPS, the observation data obtained by all participants are used to depict the situation of the environ-
ment. One of the key challenges is to use these limited data to predict its state at unobserved coordinates.
A recent study has addressed this challenge by modelling the environmental phenomenon as GPs [27],
which is an effective model that captures the relationship of different spatio-temporal coordinates with
respect to the environmental phenomenon. Hence, we use GP to model the environmental phenomenon.
An important property of the GP is that for every finite subset A of the observations O, the joint
distribution over the corresponding random variables x4 is Gaussian. In more detail, the GP is spec-
ified by a mean m(v) and a covariance function (also known as kernel) k(v,v’). Formally, f(v) =
GP(m(v), k(v,v")). Let A denote the matrix with the coordinates at which observations were made, and
let vector va denote the observed value at those coordinates. Then, the predictive distribution of the
observation at coordinates y is Gaussian with mean f,4 and variance ¥, 4, which is given by

fiyla = iy + SyaXys(va — pa),
2yIA =Dy — EyAEE,aEAy-

(2)

Following the selection in [14,16], we adopt Matérn as the covariance function:

k(v,0) = 07 (1 + V3r) exp(=V3r) + 07 v o1, (3)
where
L 00
r= \/('v —v)TP-l(v—v), P=|01 0],
001

and 0 = {ly, 2,13, 0]20, 02} are the hyperparameters that need to be learned. [y, I3, [3 capture the dynamism
of the phenomenon in both spatial and temporal dimension, 0)% and o2 are parameters that control the
sensitivity of the kernel to both measurements and noise while d, o is the Kronecker delta, which is 1 if
v=2v' and 0 if v # v’

Given this, the GP provides the mathematics of computing the observation value. For a set of observa-
tions, their observation value can be seen as proportional to the entropy without making any observations
minus the uncertainty when these observations are made.

Having modelled the participants’ behaviours and the environment, we next model the mechanism.

4.3 Mechanism

In a participatory sensing campaign, each agent ¢ is required to report her type to the system. We denote
the report by éz- and note that agents could misreport their type if it is their best interest to do so. Let
0 = (0;)ien be the type profile of all agents, 0_; = (61,...,0;—1,6i11,...,0,) be the type profile of all
agents except ¢. Given agent ¢ of type 6;, we refer to ©; as the set of all possible type reports of ¢, and
let © be the set of all possible type profile reports of all agents with type profile 6.
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Assumption 1. We assume that any agent ¢ can only report a profile 0; that satisfies 6; C 0;, which
means that an agent can only report some of her feasible candidate routes. Otherwise, some agent may
get an infeasible allocation from the system.

Given a report 6, an IPS mechanism will compute an allocation (i.e., schedules) 7 = {m;(f)}ien and
bonuses z = {x;(0)}ien, where an allocated route m;(d) € 6; U@ is the route for i to engage in the
campaign, a bonus xz(é) is used to reward the participation of 7. m(é) = () means no route is allocated.
To note, compared with the model (proposed in [14]) in which an agent selects several points from her
route to take observations, in our setting an agent takes observations at all positions along one of her
candidate routes.

We next define the social welfare, the profit of the platform and the utility of an agent, respectively.

Definition 6. The social welfare of an allocation 7(6) = {m;(6)}icn is the observation value obtained
by using this allocation minus the costs incurred:

SW(m(0)) = f(Uienmi(0) = Y e(mi(0)).

i€eN

The observation value in this social welfare function can be computed with GPs model as presented
in Subsection 4.2 and we will discuss the computation efficiency of finding optimal allocation later in
Lemma 1 and Theorem 4.

Definition 7. The profit of the IPS platform is the observation value obtained minus the sum of
participants’ bonuses:

u(@, (m,2)) = f(Uienmi(9)) = Y zi(0).

Definition 8. Given agents’ type profile 6, their reports 6 and mechanism M = (m,x), we define the
utility of 7 as
u(0;,0, (m, x)) = 2:(0) — c(m:(0)), (4)

where ¢(m;(0)) is the cost of taking observations along the route ;(8).

Given this, our goal is to find an incentive mechanism satisfying the following four desirable properties.

e Individually rational. An agent never pays more than what she gets.

e Truthful. Truthfulness ensures that agents cannot get more utility by reporting a false profile (i.e,
concealing some candidate routes). That is, u(6;, (6;, 9,i), (m,x)) = u(b;, 0, (m,x)) for all i € N, all type
profile 6 € O, all reported profile § € ©, i.e., rational agents will truthfully report all of their candidate
routes.

e Profitable. The system should not run the mechanism with a deficit, i.e., the total bonus paid is no
more than the value of gathered information.

e Computationally efficient. The allocation 7(6) = {m;(0)};cn and bonuses () = {x;(0)}ien can be
computed in polynomial time.

Having formulated the coordination problem in IPS, we next design two mechanisms to allocate the
schedules and determine the payments of the participants.

5 Mechanisms design

This section introduces the VCG mechanism and the SSM mechanism, respectively.

5.1 VCG Mechanism

In this subsection, we first propose the VCG mechanism (as shown in Algorithm 1) and then analyse its
properties.

Given reported profile §, VCG mechanism [32] efficiently allocates routes to agents (lines 3-5), where
the efficient allocation is defined as follows.
Definition 9. An allocation 7 is efficient, if for all § € ©, 7(f) = argmax, g SW(7'(0)), where

= [lien 0; U () is the set of all possible allocations.
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Algorithm 1 The VCG mechanism

1: Input: Report of candidate routes 0 = (0);cn.
2: Output: A schedule m and bonuses .
{Phase 1: Route allocation.}
3: I« [Len 0: U0
4: 7(0) « arg max,./gyerr SW(r'(0));
5: 7« w(0);
{Phase 2: Bonus determination.}
6: forie N do . .
T SWoi(n(0) = f(Usenm; (0) — X yen oy ol ()
8: HHHjGN\{i} Oj U@;
9: SW(r(6_)) max,/(g_.yem SW(n’(60_:));
10: 281k (G) « SW_;(7(0)) — SW(n(6_,));
11: end for
12: o <+ {x?larke(é)}ieN;
13: return (w,x).

Note that in this paper, efficient allocation means it maximizes the social welfare, while mechanism’s
computationally efficient means the allocation and bonuses can be computed in polynomial time.
Given reported profile # and an efficient allocation 7, the bonus for agent ¢ is calculated by (line 10)

2912k () = SW_, (n(0)) — SW(r(6_,)), (5)

where SW_;(7(8)) = f(Ujen;(0)) — 2 jengiy (T (9)), i.e., the social welfare of an efficient allocation

excluding the value (i.e., cost) of agent i, and SW(w(_;)) = F(Ujen\giymj (0_4)) — D jeN\(i} c(wj(é,i)),
i.e., the social welfare of an efficient allocation when excluding agent i’s report from the report of all
agents.

We next analyse the properties of the VCG mechanism.
Theorem 1. VCG mechanism is individually rational.
Proof.  The utility of agent i satisfies u(6;,0, (m, z)) = 2914%¢(0) — ¢(m;(0)) = SW_;(w()) — e(ms()) —
SW(m(0_;)) = SW(m(0)) — SW(m(0_;)) > 0 where the inequality follows from that Vi € N,n(0_;) can
be seen as one of the allocations given 6 while 7() is an efficient allocation. Thus VCG mechanism is
individually rational.

Theorem 2. VCG mechanism is truthful.

Proof.  We first have that w(6;, (0;,0_;), (7w, z)) = 25%%(0;.0_,) — e(m;(0;,0_;)) = SW(w(0;,0_;)) —
SW(n(0-4)) and u(8;, 6, (x, ) = x£'>*e(0) — e(m;()) = SW(r (A 0;)) —SW(x(6_;)) . Given Assumption 1,
we know that 6; D éi, and then any allocation from (92, 6_ i) = 6 must also be a possible allocation from
(6;,0_;). As 7 is efficient, we can get that SW(m(6;,0—;)) = SW(m(6)) and then w(8;, (6;,0_;), (m,x)) >
u(;, 0, (m,x)). Thus we have proven that this VCG mechanism is truthful.

Theorem 3. VCG mechanism is profitable.

Proof.  The profit of the platform satisfies

u(®, (m ) = f(Uienmi(9)) = D x{*™*(0)

—SW(r ; (2 (9) ce(m-(é)))
=sw<w<é>>—;v (SW—i(m(8) —c(m:(8) ~SW (r(0-1)))
=SW(m(9)) - ZN (SW(r(0)) — SW(r(0-0)))

= ;sw ) ~ (n — 1)SW(r(6))

> SW(r(0)\ {mi(0)}) — (n — 1)SW(x(9))

iEN
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WV

SW(n(6)) + SW(a(0) \ {m1(9), m(0)}) + Y SW(a(8)\ {mi(0)}) — (n — 1)SW(x(6))

i€N\{1,2}

AR\

SWE@) \ {mi(9),....m(@N + > SWEO) \ {m(0)}) — (n — k)SW(r(9))

PEN\{L,....k}

WV

>0,

where the first inequality follows from that Vi € N, (w() \ {m;(0)}) is one of the allocations given f_;
while 7(0_;) is an efficient one, and the second inequality follows from SW(m(9) \ {m1(0)}) + SW (7 (f) \
{m2(0)}) = SW(x(0)) + SW(n(0) \ {m1(0),72(0)}) given the submodular property of f (as in (1)) as
f(UjEN\{l}wj(é)) + f(UjeN\{Q}wj(é)) > f(Ujen;(0)) + f(UjeN\{172}7Tj(é)). Thus we have proven that
this VCG mechanism is profitable.

Lemma 1. Finding an allocation to maximize SW when |R| = 1 (i.e., each agent only have one candidate
route) is computationally inefficient.

Proof. If |R| = 1, any possible allocation 7 can be seen as a subset of UieNéi, i.e., the set of all candidate
routes. Even if we do not consider the costs of the observations, for observation value of entropy [31],
mutual information [33] and informative path [18], the problem of selecting optimal allocation has been
proven NP-hard. Hence, in general, we most likely cannot expect to find the optimal set of locations
effectively.

Theorem 4. VCG mechanism is computationally inefficient.

Proof.  For problems when |R| > 1, there exist special cases in which each agent has only one useful
candidate route and |R| —1 empty candidate routes. As these cases can be easily transformed to problems
of |R| = 1, the more general problems of |R| > 1 should be computationally harder than the problems of
|R| = 1. Given above, we have proven that finding an efficient allocation to maximize the social welfare
is computationally inefficient and then VCG mechanism is computationally inefficient.

Given Theorem 4, we have known that profit efficiency is incompatible with computational efficiency
properties. The VCG mechanism is thus individually rational, profitable, truthful, but it is computation-
ally inefficient. We next design a mechanism that satisfies all of the four desirable properties.

5.2 SSM

In this subsection, we introduce SSM for IPS. As illustrated in Algorithm 2, SSM consists of two phases:
the route allocation phase and the bonus determination phase.

5.2.1 Route allocation

For any given submodular observation function, we denote the marginal contribution of a route s with
respect to observations set ® by fo(s) = f(®P Us) — f(P). We select agents and allocate their routes
according to the difference of their marginal contributions and costs, recursively computed by m; =
argmax,cg , {fo,_,(s) —c(s)}, where S_; = {sjr}jen\{1,....i—1},rer is the set of all reported routes of
by far unallocated agents, ®;_1 = m U --- U m;_1 is the observation set of by far allocated routes and
Dy = (0, and c(s) is the estimated cost of route s. To simplify notations, we will denote this sorted order
of agents by N, represent f; = f(®;—1 Um;) — f(P;_1) and use ¢; to denote the cost of 7;. This sorting,
in the presence of submodularity, implies that

fi—a=zfo—c=-2=fn—cn (6)

Then the set of allocated routes are {my, 7o, ...Um }, where I < n is the largest index such that f; —¢; > 0.

5.2.2  Bonus determination

In the bonus determination phase, we compute the bonus x; for each selected agent 7.

The intuition behind our bonus schema is as follows. Consider running route allocation without agent
i, i.e., sorting the agents in N \ {i} given their marginal-contribution-minus-cost (as in (6)). For the first
7 agents in this sorting, we can use the marginal-contributions of candidate routes of agent ¢ at position
7 to find the maximal advantage that agent 7 can be allocated instead of the agent at jth place in this
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Algorithm 2 The SSM

1: Input: Report of candidate routes 0 = (0);cn.

2: Output: A schedule m and bonuses .
{ Phase 1: Route allocation.}

3: Initialise: S < {sjr}jen,rer, ® < 0,7« 1.

4: while S # 0 do

5: i 4 argmax_cg {fa(s) — c(s)};

6: if fi —c¢; > 0 then

7: P — DUy,

8: S+ {sjrtjeN\{1.....i—1},reR}

9: else

10: S < 0;

11: end if

12: P4 14 1;
13: end while
14: 1+ i, m <+ {m1,m2,...,m };

{ Phase 2: Bonus determination.}
15: for 7; € m do
16: S’ eujeN\{i}éjvq)l — 0,6 + 0
17: while S’ # () do

18: w;j « argmax_cgs {for(s) —c(s)};
19: if f{] — C;j > 0 then

20: for s;, € él do

21: 8 + (fig) (sir) — c(sir)) — (fi'j - C;j) ;
22: 6" < max{é*,d};

23: end for

24: ' — P'U w;j;

25: S’ 8"\ éq,j ;

26: else

27: for s;, € GA.L do

28: 5+ (figg) (sir) — c(sir)) ;

29: 6% «+ max{d",d};

30: end for

31: 8"« 0

32: end if

33: end while

34: oz +— & +e(m);
35: end for

36: z + {z1,22,...,21};
37: return (7, x).

sorting. Then we define the bonus for agent ¢ as the sum of the maximum advantage value and the cost
of her allocated route. Although this bonus schema seems a bit tricky, we will later prove that it satisfies
several desirable properties.
Specifically, we denote the sorting of the agents in N = N \ {i} as follows:
[ A S ™)

YN YNy’

where 4; is the jth agent, ﬂgj is her allocated route, fi’j = f(®;_,U ng) —f ( ;_1) denotes the marginal

contribution of agent i; and @;71 denotes the observation set of the first 7 — 1 agents’ allocated routes.
Let I denote the position of last agent i; € N', such that f; —c; > 0. For each candidate route s;, € 0;

of agent 4, its marginal contribution at position j is fi;) (sir) = f (@;71 U s”) —f (CID’- ) We then

7j—1
define the advantage value that agent ¢ can be allocated instead of the agent at jth place as

b0y (50 = | B (s =clon)) = (=<l ) it 1< <0,
R (fiy) (sir) =c(sir)) if j=1'+1,

where for j € {1,...,0'}, the advantage value is the difference of their marginal-contribution-minus-cost;
because no agent in N \ {i} can be selected at position I’ + 1, the advantage value that to be allocated at
position I’ + 1 is set as §;;) (sir) = (fi(j)(sir) — c(sir)). The intuition of &;(; is the advantage that agent
i can be allocated instead of the agent at jth place in this sorting.

Given this, we can get the maximal advantage value for all candidate routes of agent ¢ at all these
" 4+ 1 points in the sorting over agents in N \ {i}, i.e.,

6 = max () (sir) - (8)
FE{L,m ' +1}, 50 €6;
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We then set the bonus of agent ¢ to be

We next analyse the properties of SSM.
Theorem 5. SSM is individually rational.

Proof.  In the bonus determination phase, agent i; is agent i’s replacement which appears in the ith
place in the sorting of agents in N \ {i}. Because agent ¢ with ; is preferred than agent i; at ith place if
i is considered, we have that 07 > (fi)(ms) — c(m)) — (fl. —¢}.) = (fi — i) = (f. —¢,) = 0. If i; does
not exist, it means that ¢ is the last selected agent in the sorting of agents in N, i.e., © = [. We then have
that 67 > (fi(i)(m;) — c(m;)) = 0. Hence whether i; is exist or not, we have z; = 67 + c(m;) > ¢(m;).
Theorem 6. SSM is truthful.

Proof. Given Assumption 1, we only have to prove that an agent cannot get more utility when
concealing some candidate routes. Specifically, as a report profile satisfies 6; C 6;, we then have that
{8:5) (Sir)}sireéq, C {6it (Si’”)}sireeq,' From (8), we then have that the maximal advantage value cannot
increase if less candidate routes are reported. From (4) and (9), we can easily get that an agent cannot
get more utility by reporting a false profile.
Theorem 7. SSM is profitable.
Proof. Because the utility of the platform is u(m,2) = f(Uienmi) — D ien T = Zie{l,...,l} fi —
Zie{l,m,l} x;, it suffices to prove that f; > x; for each i € {1,...,1}. Recall that there are I’ agents
in the sorting in (7) when determining the bonus of agent 7, such that fi'j > c;j.

For 7 < i, because the fact that ﬂgj = 7; is preferred than all of i’s candidate routes in the sorting
in (6), we have that <I>9_1 = ®;_; and fi'j fcgj = fj—c;. We then have that Vs; € éi,éi(j)(s”) =
(fiij) (sir)—c(sir))—( Z-’jfcgj) = (fij)(sir) —c(sir))—(f; —¢;) < 0. Moreover, we have that f; > ¢; as agent

1 is selected in the route allocation phase. We then have that Vj <14 and s;, € 91-, fi—ci>02> 5i(j) (Sir)-
Fori < j <lU'+1and s €0, as f(CID’,(i) U (s”)) — f(CID;(i)) > f(@;(j) U (s”)) — f(@;(j)) given the

decreasing marginal value property of f and @}, C @], we have that fis)(sir) — c(sir) = fig)(sir) —
c(sir) = minffi(j)(sir) — c(sir), (fig) (sir) — c(sir)) = i~ c;J)} = 0i(j) (sir). We then have that Vs;. €
Oi, i — ci = figay(mi) — c(m3) = fuiy(sir) — c(sir) = 835y (8ir) When i < j < U+ 1.

Above we have proven that Vj € {1,...,I'’ + 1} and s; € éi,fi —¢i = 0;(j)(sir). Thus we have
fi—ci =07, e, fi = (0f +c¢i) = ;.
Theorem 8. SSM is computationally efficient.
Proof. In the route allocation phase, finding a route with maximal marginal value (line 5) takes
O (|N|-|R]|) time, where |N| - |R| is the number of all candidate routes. Since the number of selected
agents is at most N, the while-loop (lines 4-12) thus takes O(|N|? - |R|). In the bonus determination
phase, for each allocated agent, it takes O (|N| - |R| + |R|) time to find the maximal advantage value by
running the while-loop (lines 17-33). Hence, the for-loop (lines 15-35) takes O (|N|? - |R|?) time. Hence,
our mechanism takes O (|N|* - |R|?) time, which means that it is polynomial time computable.

Here we use an example to show that our SSM is helpful. We assume that there are two participants
and each has two candidate routes. The observation values and costs of these routes are as follows:

f(s11) =6, f(s12) =5, f(s21) =4, f(s22) =3,
f(s11Us21) =7, f(s11US22) =8, f(s12Us21)=9, f(s12U822) =6,

c(s11) = c(s12) = c(s21) = ¢(s22) = 1.
Using SSM, we allocate the routes for the agents by the marginal contributions of their routes.

First round: f(s11) — c(s11) > f(s12) — c(s12) > f(s21) — ¢(s21) > f(s22) — ¢(s22), then s17 is selected.
Second round: f(s11 U S22) — f(811) — ¢(s22) > f(s11 U S21) — f(s11) — ¢(821), then sag is selected.
Given above, {s11, 822} is allocated.
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Then the bonuses of the two agents is calculated as

x1 : {s21} is selected when ranking the routes without agent 1.
S1(1)(s11) = (frr)(s11) — e(511)) — (f(521) — e(521)) = 2,01(2)(s11) = (f1(2)(511) — e(511))
611y (512) = (fr1)(512) — c(512)) = (f(521) — c(521)) = 1,01(2)(512) = (f1(2)(812) — c(512))
x1 = max{2,2,1,4} + ¢(s11) = 5.

o ¢ {s11} is selected when ranking the routes without agent 2.
Oa(1)(821) = (f2q1)(s21) — c(s21)) — (f(s11) — e(s11)) = =2, 022)(521) = (fa(2)(s21) — c(s21)) = =3,
52(1)(822 ( 1)(522 - 0(522)) (f(Sn) - 0(511)) = —1;52(2)(822) = (f2(2)(322) - 0(522)) =1,
xo = max{—2,—3,—1,1} + c(s22) = 2.

Y

2
4

As we can see in this example, although sq; is allocated to agent 1, si2 helps her get a higher bonus
(and utility). In other words, SSM can incentive agent 1 to report all of her two candidate routes. In
addition, if we extend our model to allow each agent to have its own cost function and can strategically
report the cost value of a candidate route, agent 1 in the this example may report a lower c¢(s12) (say
0.5) to get a higher bonus (5.5) when running SSM, which means that SSM will not be truthful.

Thus, we have theoretically proven that SSM is individually rational, profitable, truthful and compu-
tationally efficient for our IPS model. We further design experiments to evaluate SSM’s performance in
the next section.

6 Performance evaluation

To evaluate SSM, we design several benchmark mechanisms, then set up the experiment and present
the results and discussion. The performance metrics include social welfare, platform’s utility and user’s
utility in general.

6.1 Benchmarks

We compare our SSM with four benchmark mechanisms: (1/3)-Approximation, Local-Best, Random,
and Upper-Bound. First, the route allocation algorithms of these mechanisms are as follows.

(1/3)-Approximation. Its allocation algorithm relies on a local-search technique, which sequentially
searches for a better solution by adding a new candidate route or deleting an existing route whenever
possible. For special cases where |R| = 1, i.e., each agent have only one candidate route, the work in [34]
proved that this will be a deterministic linear time algorithm and (1/3) approximation for the problem
of maximising this type of non-monotone submodular functions. However, finding an approximation
algorithm for the IPS cases where |R| > 1 is still an open problem, and designing a truthful payment
method for this local-search allocation approach is also an open problem.

Local-Best. Its allocation algorithm assumes that each agent selects her best candidate route by
ignoring other agents’ participation. It is an algorithm that creates a policy by agents making local
decisions, i.e., without coordination, in environmental monitoring campaigns.

Random. Its allocation algorithm assumes that routes are randomly selected by agents. Similar to
Local-Best, Random is also an algorithm in which agents make local decisions.

Also, because the optimal route allocation algorithm is computationally infeasible, we developed an
Upper-Bound to the algorithm that can be easily calculated. The Upper-Bound is described below.

Upper-Bound. We relax the assumption that each person can take observations along only one route
at the same time and we assume that there are no costs for people taking these observations. Thus, all
participants are assumed to take measurements at every timestep of all candidate routes and the total
utility can be trivially calculated.

Next, we simply designed a bonus determination method for these mechanisms as follows. If an agent
is assigned a route to her, then her bonus is set to be equal to the cost of the route. Otherwise, if no
route is assigned, the agent will get nothing. Although every agent gets zero utilities with this method,
these mechanisms will be individual rational and truthful. The profitable property of these mechanisms
can not be guaranteed.
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Figure 3 (Color online) Average social welfare for (a) different number of participants and (b) different number of each partici-
pant’s candidate routes.

6.2 Experimental setup

Our experiments are based on the setup described in [14,16]. In particular, we focus on air quality in
terms of fine particular matter (PM 2.5) in Beijing, where people are plagued by winter air pollution.
We set up the experiments by using GP to model the value of information about this environmental
phenomenon and using a mobility pattern prediction system with historic mobility data to produce a set
of candidate routes for each participant. Given the historic fine-grained data provided from a number
of static air quality stations in Beijing [35], we use a common technique called maximum likelihood
estimation (MLE) to train the GP model in our experiments.

To extract participants’ routine routes, we use the data from Geolife trajectories dataset!) which
contains sequences of time-stamped locations of 182 people in Beijing over a period of 5 years (2007
2012). We take the locations of 108 people each hour over a period for our experiments and randomly
take several sets of consecutive observations from each person’s data as her candidate routes. To test our
system for more than 108 participants, we take the data of different months but the same days from the
same pool of people’s trajectories. The cost of taking measurements along a route is randomly assigned
to each person and we assume that taking measurements at peak hours is more expensive.

Moreover, in order to obtain statistical significant in our results, we perform two-sided t-test significance
testing at the 95% confidence interval. The algorithms run on a machine with 2.6 GHz Intel dual core
CPU and 1 GB RAM.

6.3 Results and discussion

Here we describe the results of three experiments: (1) we simulate a varying number of participants
with 5 candidate routes for each participant; (2) we simulate 150 participants with a varying number of
each participant’s candidate routes; (3) we simulate a varying average cost of candidate routes with 150
participants and 250 participants, respectively.

First, as we can see in Figures 3 and 4, the average social welfare earned in these experiments by SSM
is consistently higher than that of (1/3)-Approximation, Local-Best and Random. For more than 50
participants, SSM outperforms both (1/3)-Approximation, Local-Best and Random by more than 15%.
Surprisingly, SSM reaches more than 86% of Upper-Bound. As shown in Figure 3(a), for more than 150
participants, the average social welfare earned by Local-Best is decreasing with the number of participants,
which means that the costs of hiring more participants could be higher than the marginal information
they obtain by using randomly allocated routes. Then, as shown in Figure 3(b), with a varying number of
each participant’s candidate routes, Upper-Bound and SSM obtain more social welfare when people have
more candidate routes for the platform to allocate, and the social warfare earned by (1/3)-Approximation,
Local-Best and Random are not much different. Moreover, as we can see in Figure 4, the obtained social
welfare by Local-Best and Random dramatically decreases with the average cost of candidate routes while

1) https://www.microsoft.com/en-us/research/publication/geolife-gps-trajectory-dataset-user-guide/.
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Figure 4 (Color online) Average social welfare for different average cost of candidate routes with (a) 150 agents and
(b) 250 agents.
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Figure 5 (Color online) Average runtime for (a) different numbers of participants and (b) different numbers of each participant’s
candidate routes.

SSM and (1/3)-Approximation achieve acceptable performance owing to their coordination methods. As
our Upper-Bound assumes that there are no costs for people taking observations, its social welfare keeps
the same value with different average costs.

Second, Figure 5(a) and (b) shows the performance of the algorithms in terms of the average run-
time when varying the number of participants and each participant’s candidate routes. The runtimes
of SSM, (1/3)-Approximation and Local-Best are increasing with the number of participants obviously,
respectively. However, SSM’s computation time is not always growing with the number of each par-
ticipant’s candidate routes. For more than 3 candidates routes, the computation time is decreasing.
Moreover, although SSM’s computation time is much longer than other algorithms, its growth rate is
acceptable.

7 Conclusion

In this paper, we proposed a new model of self-interested users engaging in IPS. In particular, we con-
sidered the situations where the service provider can coordinate the participants’ schedules to maximize
the information collected while mitigating the costs incurred. We proposed a VCG based mechanism
for our IPS problem and proved that it is individually rational, truthful, profitable, but computationally
inefficient. Moreover, we proposed a sequentially sorting based mechanism, SSM, and proved that it
is individually rational, truthful, profitable, and computationally efficient. Then we empirically showed
that the allocation algorithm of SSM outperforms two baseline algorithms by more than 15%. Besides
the proposed four desirable properties, future work will consider designing a mechanism with an approxi-
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mation optimal allocation method. In addition, future work will also consider more complex situations in
which both candidate routes and their costs are private and can be strategically reported. The truthful
feature will not be guaranteed if we directly use the route allocation and the bonus determination method
of our SSM in these situations, so new mechanisms will be required.
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