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Abstract: This paper addresses the problem of learning temporal graph representations, which
capture the changing nature of complex evolving networks. Existing approaches mainly focus on
adding new nodes and edges to capture dynamic graph structures. However, to achieve more
accurate representation of graph evolution, we consider both the addition and deletion of nodes and
edges as events. These events occur at irregular time scales and are modeled using temporal point
processes. Our goal is to learn the conditional intensity function of the temporal point process to
investigate the influence of deletion events on node representation learning for link-level prediction.
We incorporate network entropy, a measure of node and edge significance, to capture the effect of
node deletion and edge removal in our framework. Additionally, we leveraged the characteristics of
a generalized temporal Hawkes process, which considers the inhibitory effects of events where past
occurrences can reduce future intensity. This framework enables dynamic representation learning
by effectively modeling both addition and deletion events in the temporal graph. To evaluate our
approach, we utilize autonomous system graphs, a family of inhomogeneous sparse graphs with
instances of node and edge additions and deletions, in a link prediction task. By integrating these
enhancements into our framework, we improve the accuracy of dynamic link prediction and enable
better understanding of the dynamic evolution of complex networks.

Keywords: contentious time dynamic graphs; dynamic representation learning; Hawkes process;
temporal point process

1. Introduction

Across diverse applications, machine learning has demonstrated transformative poten-
tial, from optimizing assisted living environments [1] to innovating multilingual heritage
management [2]. Within this expansive landscape lies a specific challenge: the repre-
sentation learning on dynamic graphs. These graphs are prevalent in sectors such as
transportation, communication infrastructure, and biological networks. These graphs
provide temporal-structural information on nodes and edges, depicting the evolutionary
paths of the network over time. This evolution involves the expansion and shrinkage of the
network, corresponding to the addition and removal of nodes and edges. The sequences
of structural changes, referred to as “events”, often occur irregularly. Extracting valuable
information from such sequences of irregular past events requires modeling correlated
structures between events. The temporal point process (TPP) is one of the widely used
models for predicting future events based on the dependence in event occurrences [3].

The TPP is a stochastic process that describes the occurrence of discrete and asyn-
chronous event sequences. It captures the dependencies among observations, which is
crucial for accurately predicting the most likely upcoming event given the historical context.
However, existing efforts for dynamic graphs primarily focus on addressing the insertion
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of new nodes and edges, while lacking support for deletion events due to the scarcity of
publicly available datasets with fine-grained timestamps of deletion events. Incorporating
deletion events necessitates more complex models. Thus, our research aims to address this
gap by focusing on data-driven learning of the conditional intensity function of the tempo-
ral point process. Furthermore, we investigate network entropy as a crucial characteristic
of complex evolving networks and examine the impact of node removal on entropy and
other structural features of the network’s nodes and edges. We introduce latent variables
that capture the effect of structural evolution in the network, enhancing the representa-
tion power of the model and providing deeper insights into the impact of node and edge
removals. Our approach also considers the cooperative and interdependent behavior of
addition and deletion processes in autonomous system graphs, where the addition and
removal of nodes and edges are essential for maintaining connectivity. Furthermore, we
conduct correlation analysis between two temporal point processes, each associated with
one event type (addition and deletion). Our observations reveal that the two types of events
exhibit repulsion toward each other, which can result in events inhibiting the occurrence of
each other.

To take this into consideration, we leverage the generalized version of the temporal
Hawkes process to model the dependencies and correlations between the two types of
events. We propose our Entropy-Aware Time-varying Graph Neural Networks with
Generalized Temporal Hawkes Process (Entropy-Aware GTHP-GNN) for representation
learning on dynamic graphs. Our approach enhances the understanding of the influence of
structural changes on network representation and enables accurate prediction of upcoming
events based on the historical context. To the best of our knowledge, this work presents one
of the few comprehensive studies that consider the effect of both node and edge deletions
in graph representation, providing valuable insights into the dynamic behavior of complex
networks. To the best of our knowledge, this work is one of the few that considers the effect
of node and edge deletion processes on graph representation concisely.

The rest of this paper is organised as follows: Section 2 focuses on related approaches
used for representation learning in continuous-time dynamic graphs. The concept of
temporal point processes is discussed in detail in Section 3. The measurement of network
entropy and its significance in the analysis of continuous-time dynamic graphs is explored in
Section 4. This section thereafter enumerates the artificial characteristics of nodes and edges,
including structural and statistical features, that are incorporated in representation learning.

Section 5 formulates the problem statement for representation learning on dynamic
graphs. The use of GNN-based Hawkes processes for node representation learning is
discussed in Section 6, along with the concept of generalized Hawkes processes. Section 7
introduces the Entropy-Aware Time-Varying GNN with Generalized Temporal Hawkes
Process (Entropy-Aware GTHP-GNN) for representation learning. The performance evalu-
ation of the Entropy-Aware GTHP-GNN is conducted in Section 8, including the challenges
and limitations encountered during training. The Section Acknoledgments acknowledges the
contributions and support of collaborators who have played a significant role in the research.
Finally, Section 9 concludes the paper. In addition, the impact of node removal on network
structural and positional features is investigated in Supplementary Material.SA. Then, in
Supplementary Material.SB, the correlation analysis between two temporal point processes
using the Ripley K function is presented.

2. Related Works

Graph Neural Networks (GNNs) have emerged as a pivotal tool for representation
learning in graph structures, especially within the realm of dynamic networks. It is im-
perative to highlight that dynamic graphs can primarily be bifurcated into Discrete-Time
Dynamic Graphs (DTDGs) and Continuous-Time Dynamic Graphs (CTDGs). The former
are characterized by sequences of static graph snapshots, whereas the latter epitomize
sequences of interactions transpiring over continuous intervals. The intrinsic capability of
CTDGs to encapsulate nuanced temporal patterns has fostered the evolution of specialized
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machine learning paradigms, most prominently, the Temporal Graph Neural Networks
(TGNNSs) [4-7]. Through the strategic encoding of graph data into temporally-aware node
embeddings, TGNNSs exhibit a pronounced advantage over traditional GNNSs, particularly
in domains such as link prediction [8] and dynamic node classification [4].

Within the diverse ecosystem of GNN models, TGAT [9] has been recognized for its
proficiency in decoding temporal dependencies inherent in continuous-time graphs. This
model employs sophisticated attention mechanisms, enabling it to discern node interactions
spanning disparate temporal phases, thereby ensuring efficient information propagation
and assimilation. Contrarily, DyREP [10] adopts an approach wherein each significant
event, be it the inception or dissolution of a link, is treated as a distinct training exemplar.
However, this model, tailored predominantly for social network contexts, exhibits limita-
tions, especially in datasets such as GitHub, where historical records of communication
events are sparse. Furthermore, a palpable shortcoming lies in its inability to adapt its
representations in response to time-varying node or edge features.

Augmenting the landscape, models such as the Latent Dynamic Graph (LDG) [11]
endeavor to refine the existing architectures. They leverage the Neural Relational Inference
(NRI) model [12], aiming to enhance the efficacy of self-attention mechanisms. Concur-
rently, another investigative work [13] harnesses the Hawkes process, emphasizing the
modeling of dynamic link additions, with a concentrated focus on their temporal evolu-
tion. Conversely, FDGNN [14] introduces an avant-garde framework dedicated to node
and edge embeddings. This method showcases proficiency in capturing Temporal Point
Processes, hinting at the potential for devising encodings symbiotic with incoming graph
events. Nevertheless, a comprehensive evaluation of FDGNN's efficacy remains an open
avenue, especially concerning the nuanced details of the node and edge attributes it seeks
to incorporate.

Table 1 presents a comparative analysis of recent approaches in dynamic representation
learning utilizing temporal point processes.

Table 1. Comparative analysis of dynamic graph representation approaches using temporal point
processes for link prediction.

Article Node/Link Node/Link  Graph Structural Node Edge
Addition Removal Information Attributes  Attributes
Bilinear Dyrep [11] v X X v X
FDGNN [14] v v X v X
LULS [15] v v v X X
Trend [13] v X X X X
Dyrep [10] v X v X X
Entropy-Aware GTHP-GNN v v v v v

3. Temporal Point Process

A temporal point process is a stochastic process consisting of a time series of events
occurring in continuous time [16]. They are utilised to describe data localised at a finite
number of time points. The conditional intensity function of a point process is a practical
and intuitive method for describing how the present in an evolutionary point process is
dependent on the past. The function can be intuitively interpreted as follows:

At)dt = [N([t, t +dt])|Hs],

where H; is the event history up to time ¢, [t,t + dt] and N([t,t + dt]) represent an in-
finitesimal time interval and number of events/points occurring in this interval. It is noted
that we assume we have a simple point process, i.e., a point process in which no points
coincide and the points can be ordered strictly in time. The first step in formulating a
conditional intensity model for a point process is identifying the covariates that can affect
the occurrence times of the process. It has been proven that the history of previous events
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often plays a significant role in predicting when the next event will occur. This category
of covariates should be considered in the majority of point process models. If the point
process being modeled is part of a larger collection of interacting point processes, it may be
beneficial to consider the event histories of the other point processes in the model. In several
experiments involving historical event data, additional signals or external covariates affect
the point process in addition to historical terms [17].

Covariates in TPP models can affect the timing of events and are typically categorized
into two types: internal and external covariates. Internal covariates, often known as
endogenous covariates, are derived from the historical event data itself. The timestamps of
past network events, inter-event durations, and event order are typical internal covariates.
These provide insight into the intrinsic dynamics of the network event series, capturing
any underlying autoregressive patterns or temporal dependencies.

External covariates, or exogenous covariates, originate outside the event series and
provide additional context. These could include variables such as network load, external
network events, or other observational data related to the event process but not directly
part of it. For instance, in analyzing a communication infrastructure network (the event
series), an external covariate could be a major external data traffic event happening at the
same time.

The identification and inclusion of relevant covariates are crucial in building an
effective TPP model.

4. Network Entropy

Network entropy quantifies the amount of information encoded within the structure of
a network. Existing methods, including the approach proposed in [18], leverage structural
information to evaluate node importance. However, instead of focusing on local connectiv-
ity patterns, network entropy captures the global attribute of the network structure. One
entropic metric, called Entropy Variation, assesses the change in network entropy before
and after the removal of a node. The underlying assumption is that removing a node with
higher importance leads to a greater structural change.

Shannon entropy is defined as follows:

N
Hp = — 2 Pi log P,‘ (1)
i=1

For a graph G with an information function g, the graph entropy H,(G) is computed
using probabilities derived from g. In our case, we consider second-order degree, node
betweenness centrality, and edge betweenness centrality as the information functions.
Consequently, we define the graph entropy based on second-order centrality as:

Dri] < Dr/[i] )
Hp,(G) = — P;logP; = — ~lo — |, 2
Dr( ) i;} i108 L i;:) ZiDr[I] g ZlDr[l] ( )
where D, is the normalized second-order degree matrix.

Similarly, we compute the entropies based on node betweenness centrality (CEET) and
edge betweenness centrality (CPET) as:

CBET

Heper(G) =log| ) CPET ) = Y — = log(CPFT), (3)
= iev Lijev €
CBET

Heper(G) =log| Y CPET | =Y 3T log(CEET), 4)
‘ icf = Zjes Cj

where £ is the number of edges in the graph.

Entropy Variation (EV(v)) measures the change in entropy when a node v and its
connections are removed from the graph. It characterizes the node’s influence on the graph
structure and its significance. The modified graph after removing node v is denoted as Gs.



Mach. Learn. Knowl. Extr. 2023, 5

1363

Entropy Variation provides higher resolution compared to the initial centrality mea-
sures, as it captures more structural information and provides a global view of the con-
nection pattern. However, computing Entropy Variation incurs higher computational
complexity compared to traditional centrality metrics. Although the execution time can
be reduced through parallel computing, it is important to note that the responses to node
removal vary across different systems. Furthermore, the importance of nodes in complex
networks is context-dependent, making it challenging to define a universal index for node
importance [19].

After conducting deep investigations and running several experiments (please refer
to Supplementary Material.SA for more details), we have selected the following node and
edge features to reflect the important structural changes that are imposed by the deletion
of nodes and edges in the graph.

Node features: node betweenness centrality (C5ET), entropy variation based on node
betweenness centrality (E chgr), second-order degree (D, (v)), clustering coefficient (C;),
standard deviation of the underlying features of immediate neighbors of v within the
interval of [t — At, t + At] which are cluster members m”(t) of v, node spectral embedding,
normalized number of deletion type events at time ¢ (1} (t)|;—1), total number of deletion
type events associated to node v up to time # (_, n? (t)]1=1).

Edge features (s"“(t)): edge betweenness centrality (CET), degree correlation (r).

Degree correlation: Recent research has revealed that [20-22] the degrees at the end of
any given edge in real networks are typically not independent, but positively or negatively
correlated with one another which is known to exhibit assortative and disassortative
correlation mixing by degree, respectively.

Comparing different types of real networks reveals the interesting observation that
the majority of social networks appear to be assortatively mixed, whereas the majority of
technological and biological networks appear to be disassortative. Assortativity coefficient
r within the range [—1, 1] can be used to quantify the level of degree correlation as follows.

o Mil Ze Ue-Ue — [Mil Ze verrue]z
MY, (03 + u3) — M1y, 2efte]’

r (5)
where v, and u, represent the degrees of the nodes at the ends of the eth edge, with
e=1,...,M[23]. This formula yields r > 0 (r < 0) when the corresponding network is
positively (negatively) correlated, and ¥ = 0 when no correlation [24]. The results of the
underlying study indicate that node deletion results in disassortative mixing by degree
in evolving networks. It is noted that the underlying research is aimed at investigating
probabilistic models that explain the effects of node deletion on network structure. Such
models assume a constant probability for addition and deletion of nodes and edges.

Edge betweenness centrality: Betweenness centrality of an edge e is the sum of the
proportion of all-pairs shortest paths that traverse through that edge:

CBET — Z o(u,vle)

u,oeV U(u’ U) '

where V is the set of nodes, o (u, v) is the number of shortest-u,v path, and o (u, v|e) is the
number of those paths traversing edge e [25].

If the graph breaks down into multiple components or the number of connected
components changes after a node is removed, denoted by 0g_, we can consider another
node feature integrated into our model 1 — (Zﬁ The higher the underlying coefficient would
be, the more structural change would be imposed to the graph after removal of node v. We
will not add such a feature to our model at this point, since the AS-733 and AS-Oregon-2
graphs are perpetually connected.

Statistical features: To gain a deeper insight into the structure and dynamics of our
graph data, we delve into the significance and correlations of various node features in
this section. A key focus is on the latent variables we introduced to capture the structural
evolution of the graph and the statistical aspects of nodes.
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We introduced a set of latent variables that augment our model. These encompass
indicators of the structural evolution of the graph. They include metrics such as the number
of events per event types for a node v at the current time, represented as #{ (), and the
cumulative events up to time ¢, given by Yl _,n?(#'), where I € {0,1}. This concept is
inspired by the survival process, where the survival rate at time ¢ is effectively the count of
nodes that have persisted until ¢.

Further, our analysis revealed a substantial correlation between event-based statistical
features and the preceding class of node features. This observation emphasizes the rele-
vance of the structural information from a node’s immediate neighbors at each timestamp.
Consequently, each node was treated as the cluster center c,, and its connected nodes at
time f were identified as cluster members m”(t). The variance of the member features was
then incorporated into the node features.

5. Problem Formulation

Before diving deeply into the details of our model, we provide some background on
prior work in dynamic graphs using TPP.

Consider a continuous time dynamic graph G; as illustrated in Figure 1 with a set of
nodes V that is represented through a static graph G, (initial state of the graph at time #()
along with a set of observations/events P in the form of (u,v,1,t,) where u,v € V(t) are
the nodes involve in the event type [. | = 0 and [ = 1 represent node/edge addition and
node/edge deletion, respectively, and ¢, is the timestamp of the event.

(a) (b) (c)

Figure 1. A dynamic graph: (a) original graph, (b) addition of new edge, (c) deletion of a node.

The dynamic graph is also denoted by a sequence of adjacency matrices A(t), where
A" (t) denotes undirected edge from node u to v at time t. Also, we define nodes’ feature
setas X (t) = {x(t),Vov € V(t)} where x"(t) is the feature vector associated to node v
at time ¢. In scenarios where the edge features are available, another set is defined as
S(t) = {s"“(t),Yu,v € V(t),uv € E(t)}, where s"?(t) is the feature vector associated with
edge uv in time t. A node embedding function can be represented as f: V(t) — Z(t),
which maps a given node v to d-dimensional vector z at time ¢, where Z(t) = {z?(t), Vo,
teV(t), T}, z0(t) € RY.

We consider addition and deletion as two different event types. We use I to abstract the
nonlinear association between two point processes modeling addition and deletion, as inspired
by [10]. Although both event types represent topological changes, they exhibit different
behavior in the nature of their effect on network representation enumerated as following;

*  They occur at a very different rate. For instance, in Autonomous System graph Oregon-2
(AS-Oregon-2) [26], deletion events comprise more than 70% of the total events in the
entire dataset, whereas in AS-733 number of addition types is significantly larger than
the number of deletion types.

*  Deletion of a node leads to the immediate removal of all the corresponding edges that
the node used to connect to its neighbors, which may ultimately lead to breaking the
graph to more than one isolated subgraph. This is not the case in addition event type,
in which the new node does not instantly form a certain number of new edges.
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¢ Inmany networks, the graph needs to be continuously connected and should thus
respond adaptively to the combined effect of deletion and addition events by forming
extra edges to maintain connectivity. For instance, in AS-733 dataset [26], for few se-
lected subgraphs the graph is multiple nodes’ removal away from being disconnected.
This explains why there are far more addition event types than deletion event types.

The conditional intensity function A;"*(t) describes the probability of the occurrence
of an event between v and u in an infinitesimal time interval (¢, t + dt]. Our focus is to learn
the conditional intensity function of the temporal point process in a data-driven manner.
The first step in formulating a conditional intensity model for a point process is identifying
the covariates that can affect the occurrence times of the process. It has been proven that the
history of previous events often plays a significant role in predicting the timing of the next
event. This category of covariates should be considered in the majority of point process
models. If the point process being modeled is part of a larger collection of interacting point
processes, it may be beneficial to consider the event histories of the other point processes
in the model. In several experiments involving historical event data, additional signals or
external covariates affect the point process in addition to historical terms [17].

We define a model for A as a function of covariates that can influence the occurrence
and timing of the events. Additionally, we model our point process as a larger collection of
two point processes that interact with each other. Our goal is to make a prediction through
frequently updating representation of nodes, z%(t), involved in the events. This update is
being applied right after the occurrence of each event of both types (I € {0,1}). So, z%(¢) is
the outcome of the influences that several covariates made on the involving nodes and it is
also reflective of how irregular sequence of past events affected the representation of node v.
Therefore, we define conditional intensity as A" (t) = f;(g,""(t)), where g;"“(t) is calculated
asin g (t) = wj.[z"(t), z°(t)], where z”(t) and z" () are the most recent embedding vectors
of nodes v and u, respectively. Here, we design the function f as below (see Figure 2):

filx) = 2x(@(prx) - ), ©

where ® is the cumulative density function of the standard Gaussian distribution. 1y is a
learned parameter specified to event type I. The function has the following characteristics:
(D) It is positively differentiable, (II) strictly increasing, and (II) its oblique asymptote is the
identity function. This choice of f; has considerably improved the performance compared
to the modified softplus version used in the literature [27] (f;(x) = ;. 1log(1 + exp(%))).
Figure 2a illustrates the outcome of the proposed activation function in (6) under several
trained values of 1. Figure 2b shows the ratio of the underlying function to the widely
used scaled softplus function. The ratio approaches line y = 1 with different slopes for all
trained values of .

(a) (b)
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Figure 2. (a): The proposed function f in (6) under several trained values of parameter 1,
(b) 2x(®(4p1.x) — 3)/ 1. log(1 + exp(§;))-
6. GNN-Based Hawkes Process for Node Representation Learning

In this section, we discuss the critical issue of temporal graph representation learning
using Hawkes process, in which we acquire representations that change over time on a
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graph. We consider the formation or removal of a link at a specific time to be an event, and
a graph evolves continuously as more events are added [28].

In general, temporal graph representation learning requires that the learned represen-
tations not only preserve graph structures and node features, but also reflect the graph’s
topological evolution. This goal, however, is not trivial, and several works on the subject
have only recently emerged. To simplify the model, some studies [29-32] discretize the
temporal graph into a series of static graph snapshots. As a result, they are unable to fully
capture the continuously evolving dynamics, because the fine-grained events between the
snapshots are inevitably lost. CTDNE [33] uses temporal random walks that respect the
chronological sequence of the edges for continuous-time methods, whereas TGAT [9] maps
continuous time and self-attention to aggregate temporal-topological neighborhood using
a GNN framework with functional time encoding. These methods, however, frequently fail
to capture the exciting/inhibiting effects [34] between sequential events, particularly the
influence of historical events on current events. Nonetheless, such effects can be captured
well by temporal point processes, most notably the Hawkes process [27,35], which assumes
that historical events prior to timestamp t can excite the process in the sense that future
events become more likely for some time after ¢. This property is useful for simulating the
graph-wide addition/deletion process, in which each link formation/removal is viewed as
an event that can be triggered by recent events. However, conventional Hawkes process-
based network embedding techniques [34,36] are intrinsically transductive, making them
unsuitable for learning temporal graph representations. In contrast to our framework
in this paper, DyRep [10] and Trend [13] propose an inductive framework based on the
temporal point process and Hawkes process, respectively, restricting their framework to
network growth; only the addition of new nodes and edges is considered. On the other
hand, with respect to Dyrep, the model updates the representation of participating nodes
one by one after the occurrence of each event. By giving the overall history of all events
with respect to a given node at time ¢, the model would have learned the correlation among
the events and the other end of the communication link in terms of common associated
structural features and would perform better in terms of predicting the most likely nodes
that have been involved in an event with the underlying given node in the future.

Generalized Hawkes Process

The Poisson process [37], which implies that events occur independently of one
another, is a fundamental model for event streams. In a non-homogeneous Poisson process,
the (infinitesimal) chance that an event will occur at time f may fluctuate with time £, but
it remains independent of previous occurrences. A Hawkes process, however, assumes
that past events might temporarily increase the likelihood of future events, given that
such excitation is (I) positive, (II) additive over past events, and (IlI) exponentially fading
over time.

However, it appears that real-world patterns frequently contradict these assumptions.
For instance, rule I is violated when one event inhibits rather than stimulates another, like
when cookie consumption inhibits cake consumption. When the cumulative effect of prior
occurrences is not additive, rule II is violated [27]. In addition, III is violated when, for
instance, a prior event has a delayed effect such that the effect begins at 0 and rapidly
increases before declining [27]. By generalising Hawkes, our model is able to account
for impacts that the Hawkes procedure overlooks. As such, the effect of previous events
on future events might be superadditive, subadditive, or even subtractive, depending
on the order of the past events. Before introducing our model, we briefly study Hawkes
processes below.

The non-homogeneous Poisson process is a fundamental model of event streams. It
posits that an event of type I occurs with probability A;(¢)dt at time ¢, more precisely in the
infinitely large interval [t,t + dt). Similar to the parameter of an ordinary Poisson process,
the value A;(t) > 0 can be interpreted as a rate per unit time.
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The self-exciting point process or Hawkes process [35] is a well-known generalisation
that captures interactions. In this model, historical events combine to increase the intensity
of each type of event. This stimulation is positive, cumulative to past events, and decays
exponentially with time as below:

N
AL(E) = pi () + 3 ) e exp(=0/°(t = 1)), )

u=lt/<t

where 7 (t) > 0 is the base intensity of event type I corresponding to node v, a}'” is the
degree to which an event of neighbor node u with type [ initially excites type I event for
node v and (5;”’ > 0 is the decay rate of excitation. When an event occurs, all intensities
increase to varying degrees, but subsequently return to their baseline .

Hawkes process expressivity is constrained by positive constraints. First, the positive
interaction parameters a"? fail to account for inhibitory effects, in which previous events
diminish the intensity of future occurrences. Second, the positive base rates u” fail to
account for the inherent inertia of certain events, which are unlikely until their cumulative
stimulation by previous events exceeds a certain threshold. In order to eliminate such
constraints, we use generalised Hawkes process in which intensity A?(t) can even fluctuate
between successive occurrences, as excitatory and inhibitory influences might dissipate at
different rates. This allows inhibition (SI”U < 0 and inertia y}’ < 0 to occur. Nonetheless, the
total activation may now be negative. Therefore, we pass it through a nonlinear transfer
function f; in order to generate the requisite positive intensity function: A?(t) = f;(A?(t)).
It is noted that the intensity A may both increase and decrease over time, but the influence
of each preceding event continues to decay toward 0 at a rate 6" > 0. With respect to the
choice of nonlinear function f;, we use a variant of scaled softplus with a separate event
type specific scale parameter and another designed GELU-based transfer function that we
previously discussed.

Now, we propose our Generalized (with inhibition) Temporal Hawkes process-based
GNN for dynamic graphs. Previous techniques do not use Hawkes or similar point processes
to simulate the combination of exciting and inhibiting effects between events [9,13], message-
passing GNNs to preserve the structures and characteristics of nodes in an inductive
fashion [34,36], or any of those [33]. Note to add: please talk about attributed graph and
very few works that considered node attributes and how node structure can affect the node
representation over time.

On the other hand, although events have individual features, they are rarely created in
isolation, and events that are related frequently have communal traits. Events that share a
node can be viewed as a cluster due to their shared neighbor node’s common effect. That is,
the cluster of events for each node should correspond to its rate of occurrence, Obviously,
each node would have its own event cluster, and each cluster would correspond to the
varied rate of occurrence of the two nodes. In addition, as the graph evolves throughout
the time, a node’s tendency to connect with other nodes (e.g., previous neighbors) would
change. In other words, the events emanating from a shared node are governed in a group
by the 'node’s dynamics’ [27] as a function of time. Consequently, in order to model the
communal properties of events originating from the same node, we consider the common
node as the cluster center and compute the standard deviation of the highly influencing
features of the underlying node’s neighbor at the time and integrate them into our model
as the node’s dynamic features.

In the previous section, we introduced the temporal Hawkes process and its general-
ized form in discrete time. In its continuous-time form, the Hawkes process [36] is defined
as follows:

M) = w0+ [ pli—O)an (), ®

where ¢(t) is a kernel function that models the decay of previous events’ influence on the
current event, and N(t) is the number of occurrences up to time ¢. Given the characteristics
of the generalized Hawkes process, it is particularly suited for modeling the graph-wide
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structural evolution process in a dynamic graph because it can represent the influence of
historical events as a whole by simulating the stimulating (exciting and inhibiting) effects
between events.

7. Entropy-Aware GNN-Based Generalized Temporal Hawkes Process for Dynamic
Link Prediction

In Section 6, we introduced the temporal Hawkes process and its generalized form in
discrete time. In its continuous-time form, the Hawkes process [36] is defined as follows:

t
ME) = u(t) + [ gt =1)aN (), ©)

where ¢(t) is a kernel function that models the decay of previous events’ influence on the
current event, and N(f) is the number of occurrences up to time ¢. Given the characteristics
of the generalized Hawkes process, it is particularly suited for modeling the graph-wide
structural evolution process in a dynamic graph because it can represent the influence of
historical events as a whole by simulating the stimulating (exciting and inhibiting) effects
between events.

Built upon a Hawkes process-based GNN, the proposed model is capable of induc-
tively modeling the structural evolution process (addition and deletion of nodes and edges)
of the graph. Moreover, the model incorporates entropy-aware structural and event-based
statistical features to reflect the effects of graph growth and shrinkage on node representa-
tion learning. The GNN layer aggregates the node feature information with the features
from previous neighbors to materialize the generalized Hawkes conditional intensity.

We start with the presentation of a GNN framework based on generalized Hawkes
processes. The formation/removal of links across a graph can be modeled by the general-
ized Hawkes process. To be more precise, the conditional intensity of the event can be used
to quantify whether or not nodes # and v form a link at time ¢.

AP =w )+ Y (gt + (10)
(w0t )EH (L)

al (1)t — 1),

(u' vt ) eH(t)

where H"(t) = {(u,v/,t') € Ny, (') : ¥ < t} is the set of historical events of type I which
nodes u and v each had with their previous one-hop neighbors. zx;” (') denotes the degree
of which the previous event of historical neighbor v’ with event type I at time t’ excites
or inhibits the current event. The exponential function ¢;(t — t') = exp(—d&? (t — t))
is a kernel function used to represent the time decay effect with learnable rate  of the
underlying historical neighbors with respect to u up to time f. As can be seen, both
parameters zx}’/ (t) and ;" are event type () specific. It is noted that we are working with
undirected graphs. As a result, the current event is influenced by the previous neighbors of
both involving nodes # and v.

Temporal GNN Layer: By virtue of their inductive nature and superior perfor-
mance, GNNs serve as the materialization mechanism for the temporal representations in
(A°(t) = fi(h*(t),h?(t))). Eachnode in a multi-layered network uses the message-passing
scheme to recursively receive messages (features or embeddings) from its neighbors (nodes
and/or edges) and aggregate them with dynamic features of its own. We present a temporal
formulation of GNN that makes use of the learned temporal representations to materialize
the conditional intensity function of the Hawkes process. The d-dimensional embedding
vector of node v at time f in layer k is as follows:

ho*(t) = o (W 1 (Hw*  + (11)

hu’,kfl (t)whistfneighbors,k(ﬁvul (t _ tl)
(v u! H)EHL(1)
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The first component, h? =1 (#)w* is analogous to the base intensity in (10) which is
only dependent on the self-node representation. The second component, on the other hand,
aggregates the feature information of the historical neighbors, which is aimed to capture
the inhibition /excitement caused by previous events. ¢ is the activation function; w®* and
whist—neighborsk are the learnable weight matrices that map the representation of the self
node and its historical neighbors from the previous layer, k — 1, respectively. oy, (t —t')
captures the effect of time decay based on the time kernel with softmax, which is defined
by ou(t —t') = Z(W”J,Z’;I;(v—(t‘::;(;(—jgg,, =0k The node dynamic representation at time ¢ in
the last layer is given by h”(t).

Complexity Analysis: The complexity of the Entropy-Aware GTHP-GNN algorithm
is primarily determined by two main operations: the computations in the GNN layers and
the backpropagation during the training process.

Firstly, let us consider the GNN layer computations. For each GNN layer, a node v
receives and aggregates messages from its historical neighbors, as represented in H,(t).
This process needs to be performed for each node in the graph, leading to a time complexity
of O(|Ho(t)| - |V| - d - k), where |V] is the number of nodes in the graph, d is the dimension
of the node embeddings, |H, ()| is the number of historical neighbors for a node, and k is
the number of GNN layers.

During backpropagation, the gradient of the loss function is calculated and used to
update the parameters of the model. The time complexity for this operation is roughly
O(T - m), where T is the total number of time steps and m is the number of parameters in
the model. Thus, the overall time complexity of the Entropy-Aware GTHP-GNN algorithm
can be approximated as O(|Hy(f)| - |V|-d-k+ T -m).

Convergence Behavior: The convergence of the Entropy-Aware GTHP-GNN algo-
rithm is considered reliable due to the characteristics of the optimization process and the
nature of the GNN model.

Given that the GNN layer computations and backpropagation process are both itera-
tive and based on gradient descent, the model converges to a local minimum, assuming the
learning rate is well-tuned.

Furthermore, the GNN's ability to capture complex dependencies in the graph and
the inclusion of entropy-aware features can guide the model towards better solutions,
improving the convergence behavior. However, it is also crucial to note that the algorithm’s
convergence speed could vary depending on factors such as the learning rate and the size
and quality of the input data.

8. Performance Evaluation

Figure 3 illustrates the end-to-end process. We investigate the performance of our
framework by assessing our model on the dynamic link prediction task. To achieve this, we
formulate the following question: “At time ¢, which node u is most likely to be involved in
an event of type | with a given node v?” We address this problem using the conditional
density function as computed in [10]:

F70() = A (). exp( fft A(r)d(r)), where A is measured as described in Section 7. For
a given test record (u,v,1, t.), we substitute v with other entities in the graph and compute
the density in the same manner as described in the previous section. Afterwards, we
rank all the entities in descending order of density and report the position of the ground
truth entity.

Each experiment is repeated 10 times, and we measure Mean Average Precision (MAP)
and HITS(@10) for both addition and removal types of events. We have chosen these
metrics to evaluate the link prediction performance because they provide a comprehensive
evaluation that considers the entire ranking list, capturing the quality of predictions at
various positions. This is particularly valuable for our sparse and inhomogeneous dataset,
enabling a fair comparison of different models and techniques while accounting for the
ranking order and precision at each position. MAP measures the average precision of a
model’s ranked predictions across all positions, providing a comprehensive assessment of
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the quality of the entire ranking list. Hits@10 measures the proportion of correct predictions
within the top-10 ranked items, indicating the model’s ability to identify relevant items
in a ranking setting, with a focus on the top positions. It also indirectly suggests the
model’s stability by assessing its ability to consistently identify relevant items within the
top positions.

Additionally, we adopt a dynamic train-evaluation setting inspired by [38]. This setting
is proposed to address the limitation of a fixed train-validation-split setting for dynamic
graphs. It continuously updates the model parameters based on historical graph snapshots
and evaluates the performance on the current graph snapshot. It allows the model to
adapt to the evolving graph structure and capture temporal dependencies in the data. This
setting enables the model to learn from past graph instances and incorporate the latest
information, improving its ability to make accurate predictions in dynamic environments.
Thus, it provides a more realistic and effective approach for training and evaluating models
in dynamic graph learning tasks. For more details, please refer to Algorithm 1.

Algorithm 1 Adaptive dynamic evaluation for Entropy-Aware GTHP-GNN

Input: Dynamic graph representation G (t), Initial node states Hy, Node features x, (o)
Output: Updated node state representation H(T), Mean average precision MAP

1: Initialize hierarchical node state H with the set of node features x; ()
2: fort =2to T do

3: Collect target labels target(t — 1) = target(t — 1) U target,,, target(t)

val’

4:  while MAP(t — 1) is increasing do

5: H(t — 1), target_hat(t — 1) < Entropy-Aware GTHP-GNN(G(t — 1), H(t —2))

6: target_hat(t — 1) < target_hat(t — 1) U target_hat_,

7: Update Entropy-Aware GTHP-GNN via backpropagation based on
target_hat(t — 1), target(t — 1)

8: MAP(t — 1) < Evaluate(target_hat(t — 1), target(t — 1))

9: end while
10: H(t), target_hat(t) < Entropy-Aware GTHP-GNN(G(t), H(t — 1))
11: ~ MAP(t) < Evaluate(target_hat(t), target(t))
12: end for
13: MAP = YT I MAP(t) /(T - 1)

We utilized the last 100 snapshots of the AS-733 dataset and the entire graph of AS-
oregon? for our experiments. We also performed the same pre-processing techniques
discussed in Section 8.2. Figure 4 illustrates a selection from the AS-733 dataset, showcasing
20 prominent nodes, most of which are the highest degree nodes. Central nodes, defined
by their high degree and often elevated node betweenness centrality, play a crucial role in
the network’s architecture. Their strategic position within the network underscores their
importance; their removal could potentially fragment the graph, leading to substantial
disruptions in connectivity.

However, an intriguing characteristic of autonomous system graphs is their adaptive
nature. Should central nodes face removal or disconnection, these graphs often exhibit a com-
pensatory mechanism, introducing new connections to counteract the resultant disconnectivity.
This resilience ensures that the network remains operative, with minimized disruptions.
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Figure 3. Flowchart of Entropy-Aware GTHP-GNN.

On the periphery, nodes predominantly display degrees ranging from 1 to 4. This
distinct disparity in node degrees—with a cluster of highly connected nodes and a larger
set with minimal connections—epitomizes the properties of scale-free networks. These
networks, found in diverse real-world scenarios from the Internet to biological pathways,
possess unique properties that influence their robustness and vulnerability.

We evaluate the performance of our proposed model with the following benchmarks:

TGAT: TGAT maps continuous time and self-attention to aggregate a temporal-topological
neighborhood using a GNN framework with functional time encoding.

Dyrep: The work introduces a novel framework for learning dynamic node represen-
tations in temporal graphs. It utilizes a memory module and a recurrent mechanism to
capture the temporal dependencies and update node embeddings efficiently, achieving
state-of-the-art performance on various dynamic graph tasks [10].

Bilinear Dyrep: The paper proposes a method that combines temporal attention
mechanisms and bilinear interactions to model the temporal dynamics in dynamic graphs.
It introduces Neural Relational Inference to improve upon the temporal self-attention
mechanism in Dyrep [11].
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Trend: The study utilizes the Hawkes process to model link addition in dynamic
networks. It incorporates node dynamics and event estimation to capture the temporal
evolution of the network [13].

Entropy-Aware GTHP-GNN-I: Our proposed method with transfer function
fi(x) = 1. log (1 + exp(g,))-

Entropy-Aware GTHP-GNN-II: Our proposed method with transfer function
in Equation (6).

Figure 4. Selection from the AS-733 dataset at t = 0 highlighting 20 nodes: central high-degree nodes
alongside peripheral nodes, illustrating the network’s scale-free characteristics.

The two distinct transfer functions are tailored to enhance the models’ representation
capabilities in different ways: For Entropy-Aware GTHP-GNN I, the function introduces a
nonlinear transformation, smoothing out extreme values in the node representations. The
multiplication by the parameter 1; scales the output, and the logarithm, combined with the
exponential, ensures that the function can capture rapid changes in the graph’s structure
but remains stable even when x is large. This kind of function is particularly useful when
dealing with graphs that exhibit rapid evolutions or significant variations in their structure,
allowing the model to adapt to sudden shifts in the data while maintaining robustness.

For Entropy-Aware GTHP-GNN 1I, the chosen transfer function is given by
fi(x) = 2x(®(¢;.x) — %) , where ® represents the standard Gaussian cumulative dis-
tribution function (CDF). This transfer function, built upon the CDF, inherently provides a
probabilistic measure. The function takes values between 0 and 1 and modulates the input
x based on how it positions relative to the Gaussian distribution scaled by ;. Essentially,
this function can highlight or attenuate certain features in the node representations based
on their relative significance or rarity. This is especially beneficial when dealing with graphs
where rare connections or features can have significant importance.

8.1. Datasets

In the following section, we describe the characteristics of datasets used in our experiments.

8.1.1. Autonomous System Dataset

We choose autonomous system datasets, a communication network infrastructure
dataset derived from Border Gateway Protocol(BGP) logs [26]. It is comprised of Au-
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tonomous Systems (ASes), each of which is a network with its own routing policy admin-
istered by a single authority. ASes peer to exchange traffic and use the BGP to exchange
routing and reachability information within the Internet’s global routing system. The
network can therefore be represented by a graph in which ASes are nodes and BPG peering
relationships are links. The dataset consists of 733 daily instances spanning 785 days
between 8 November 1997 and 2 January 2000. Unlike the majority of other graphs, which
only have instances of node and edge addition, this graph also has instances of node
and edge deletion. We use the last 100 snapshots from this dataset. Autonomous graphs
are undirected, sparse graphs with irregular structural event occurrences. The graph is
scale-free, with few nodes of higher-order degree and many nodes of lower-order degree.

8.1.2. AS-Oregon-2

From 31 March 2001 to 26 May 2001, nine graphs of autonomous systems were
produced, one per week. AS peering information inferred from Oregon route-views,
Looking glass data, and Routing registry are all combined.

Both AS-733 and AS-Oregon?2 are non-attributed graphs, meaning there are no edge
or node features. We adopted some structural node and edge time-varying characteristics
that not only improved prediction performance but also highlighted the impact of network
evolution on the graph. The underlying datasets are well-established benchmarks in
network studies, offering robustness to the results. In addition, despite their age, the
fundamental network evolution patterns they display remain relevant.

8.2. Data Pre-Processing

Data are reported every day in the form of a tuple (nodel, node2, and timestamp) in a
txt file. nodel and node?2 are the start and end nodes of an event, and the timestamp is the
time the event happened; self-loop and repetitive tuples are removed.

There are two event types in general: addition and deletion. Addition refers to
the addition of any node, which is manifested in the form of new edges connecting the
underlying new node to another new/existing node. Edge addition could also refer to the
addition of a new edge between two existing nodes. Node deletion indicates the deletion of
any node that is represented in the form of removal of all the edges/connections connecting
the underlying node to any other node. In addition, edge removal in general could also
indicate the removal of an edge only, without any end nodes being removed. To figure out
the types of events, we made a list of all the nodes that were involved in all the events for
a given date and compared it to the same list for the date after it. Then, we extracted the
new nodes and edges that appeared in the following date, as well as the nodes and edges
that were removed. We realized that all new edges are being formed between either two
new nodes or one new node and one existing node in the AS dataset. Additionally, all edge
deletions occurred as a result of the removal of an existing node. Following that, we labeled
the events as additions and deletions. Events are reported in large batches in chronological
order. Since each individual event required a timestamp, while preserving the order and
the date on which an event occurred, we scattered all events of a day in a 24 h time span
by sorting a set of randomly generated timestamps where each date/time was artificially
assigned to an event. It is noted that the time difference between consecutive events of a
given date could be in the range of a few minutes to a few hours. In the case of deletion
events, we also record at the time, t., when the new node or edge was created.

By looking at density, the AS graph is highly non-uniform. Most of the nodes simply
have weak connections to one another [39]. To work around this characteristic and focus
on important ASes, we use a technique called “graph filtering” which is introduced below.

Graph Filtering: The process of filtering out irrelevant information from large datasets
is a fundamental step in various analyses. To this end, numerous authors have sought
to identify the most relevant elements within the Autonomous System (AS) graph. A
frequently used parameter is the degree of a node, as employed by Tauro et al. [40]. Taking
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inspiration from Gaertler et al. [41], our work makes use of the concept of coreness, which
is closely related to node degree and was introduced by Seidman [42].

Coreness refers to the unique subgraph obtained by recursively removing all nodes
with a degree less than a certain value, k. A node is said to have a coreness value of |
if it belongs to the I-core but not to the (I 4 1)-core. Previous research indicates that the
proportions of nodes with the lowest and highest coreness remain consistent over time,
providing a reliable measure. By applying this concept, peripheral ASes can be filtered out,
leading to a more simplified and meaningful representation of the network.

Key advantages of this streamlined representation include:

(I)  Prominent ASes Highlighted: By eliminating nodes with fewer connections, the focus
shifts towards the influential ASes, which often play a pivotal role in network operations.

(I) Computational Efficiency Improved: The reduction in network size enhances the
computational efficiency of the graph-based algorithms employed.

(III) Noise Reduction: In complex networks, nodes with weak or trivial connections of-
ten contribute to noise. This noise is minimized by our filtering process, thereby
emphasizing the more significant connections.

The coreness concept does not interfere with the scale-free property of AS graphs, as
the value of k is carefully chosen based on the number of remaining ASes, aiming for a
balance between computational feasibility and meaningful network representation.

In our approach, the graph is simplified to a core graph, G'core(G) = (V',£’), from
the original graph G = (V, £). In this core graph, a node is represented for each distinct
coreness value. Two nodes, u and v, are connected if there are edges incident to coreness u
and v nodes in the original graph, denoted as £u, v.

To manage the heterogeneous property of AS graphs and to emphasize important
ASes, we were also inspired by the geometric clustering method by Brandes and Pich [43].
This method generates a hierarchy of clusters with significant geographical ties by selecting
a subset of the eigenvectors linked to the largest eigenvalues of the normalized adjacency
matrix. Thus, we chose a k-core small enough that it contains no more than 600 nodes at
each graph snapshot, thereby maintaining a balance between computational feasibility and
meaningful network representation given the inherent characteristics of the dataset.

Hyperparameterization Setting: We conduct our experiments using the following
hyperparameter settings. We utilize a mini-batch size of 16 during the training process.
For all benchmarks, we set the number of layers to two, with a hidden dimension of 32 for
the AS-733 dataset and 64 for the AS-Oregon2 dataset. The output embedding dimension
is set to 128 for the AS-733 dataset and 64 for the AS-Oregon2 dataset. We apply the
ReLU activation function after each layer. To balance the training dataset, we include one
negative sample per event. In our link prediction task, we employed negative sampling
to augment the positive samples. For each pair of connected nodes (v, u) at time ¢, which
were considered as positive samples, we introduced negative samples (v, w) where the pair
was not connected at time ¢.

The purpose of negative sampling is to create a balanced training dataset that includes
both positive and negative examples. By including negative samples, the model learns
to distinguish between true positive connections and false negative connections, thereby
enhancing its ability to discriminate between connected and unconnected node pairs.

In our approach, we ensured that the number of negative samples per event was set
to 1. This choice helped maintain an appropriate balance between positive and negative
examples during training, enabling the model to effectively capture the underlying patterns
and relationships within the dynamic graph data.

The results depicted in Figure 5 showcase the Mean Average Precision (MAP) and
HITS(@10) scores of our method compared to four benchmarks in the link prediction task
using the AS-733 dataset. Our method exhibits superior performance in both metrics, with a
more substantial improvement observed for deletion events. Additionally, the benchmarks
generally demonstrate higher MAP performance for addition events, potentially attributed
to the higher occurrence of addition events compared to deletion events in the AS-733
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dataset. This could also indicate that the models have a harder time predicting links that
are about to disappear than predicting new ones.

Both the Entropy-Aware models outperformed Dyrep by significant margins in both
addition and deletion scenarios. Particularly, the Entropy-Aware GTHP-GNN-II model
showcased an impressive increase in MAP by +0.1234 for addition and +0.2682 for deletion.
The Trend model also showed improvements over Dyrep, but to a lesser extent than the
Entropy-Aware models. Bilinear Dyrep had a minor drop in performance compared to Dyrep,
especially in the deletion scenario and TGAT performed below Dyrep for both operations.

Figure 6 illustrates the evaluation results of the model for the AS-oregon2 dataset
under the link prediction task. AS-oregon2 is another member of the Autonomous System
family, containing weekly instances from 31 March to 26 May 2001, representing AS peering
information inferred from multiple views [26]. As can be seen in the plot, Entropy-Aware
GTHP-GNN demonstrates better performance compared to the benchmarks. It is worth
noting that the proportion of addition and deletion events differs significantly between the
two datasets. In AS-733, the majority of records are additions of nodes and edges, while in
AS-oregon2, the proportion is more balanced. This difference in event proportions may con-
tribute to the observed variation in MAP performance improvement between the two datasets.
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. Bilinear Dyrep mmm Bilinear Dyrep
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Figure 5. AS-733 Dataset.
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Figure 6. AS-Oregon? Dataset.

Specifically, AS-Oregon? exhibits an average clustering coefficient (0.5) that is twice
as high as that of AS-733. This significant difference suggests a greater level of local con-
nectivity within AS-Oregon2, accompanied by the presence of more robustly connected
subgraphs within the larger network. Consequently, this enhanced connectivity contributes
to improved performance prediction capabilities. The clustering coefficient serves as a met-
ric for assessing the tendency of nodes in a graph to form clusters or tightly interconnected
groups, effectively capturing the density of connections among a node’s neighbors.

Both versions of the Entropy-Aware GTHP-GNN method have shown commendable
improvements in MAP and Hits@10 compared to Dyrep. Their effective integration of the
generalized /modified Hawkes process lets them adaptively learn the intricacies of addition
events. The specific transfer functions used also assist in refining the predictions, aiding in
identifying potential connections. In deletion events, the entropy-aware design ensures a
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robustness in recognizing dwindling connections or less active nodes, making the model
more proficient in predicting deletions. One interesting aspect to highlight is the presence
of error bars, which represent the standard deviation of the data. Lower standard deviation
indicates that the results are more reliable and consistent. In this regard, the Entropy-Aware
GTHP-GNN-II model shows the smallest error bars, which means it not only performs
better on average but also delivers more stable and predictable performance.

While both entropy-aware models demonstrate strengths, Entropy-Aware GTHP-GNN
II's probabilistic approach in the transfer function might make it slightly more adept in
anticipating rare addition events and consequently less adept in predicting deletions than
its counterpart. These superior results can be attributed to the following pivotal factors:

() Generalized Hawkes Process: Unlike some benchmark models, the Entropy-Aware
GTHP-GNN models, through the generalized Hawkes process, adeptly capture the tempo-
ral intricacies within the network. This ensures that the likelihood of an event’s occurrence
is substantially influenced by past events, a critical feature in dynamic networks.

(I) Entropy Awareness: This model’s entropy-aware approach enables a deep compre-
hension of the evolving graph structure. By gauging the uncertainty or randomness
of a node’s connections over time, the model can better predict connection trends,
contributing to its high performance.

(IIT) Dynamic Training: The adaptive nature of the model, which iteratively updates based
on past graph snapshots and gauges performance on the most recent snapshot, bolsters
its adaptability to changing graph structures and temporal dependencies.

(IV) Transfer Functions: The dual approach of integrating both softmax and a creative
GELU-based function accentuates the model’s versatility. While softmax offers a
probabilistic classification of node connections, the modified GELU captures the
complex, nuanced relationships within the graph.

The Trend model, which incorporates the Hawkes process, displayed enhanced per-
formance over the Dyrep model. This signifies the efficacy of the Hawkes process in
forecasting trends. However, the improvements exhibited by the Trend model were not as
pronounced as those seen in the Entropy-Aware models.

With Dyrep, as a pioneering approach in temporal point process-based dynamic rep-
resentation learning, Dyrep sets the baseline. Its strength lies in modeling the dynamic
evolution of connections. However, when juxtaposed against more recent or specialized
models, it might not capture the nuanced entropy changes or specific temporal dependen-
cies as adeptly.

With respect to bilinear Dyrep, while it represents an iteration on the original Dyrep,
its reduced MAP scores indicate that bilinear transformations, although useful in certain
scenarios, might not have brought out significant advantages for this task or datasets.

On the other hand, TGAT consistently lags behind Dyrep, suggesting that while TGAT
might be adept at handling other tasks or datasets, it might lack specific features to address
the intricacies of temporal point processes in dynamic graphs.

In conclusion, these graphs provide strong evidence in favor of the Entropy-Aware
GTHP-GNN-II model, given its high performance in MAP and Hits@10 and low variability
in results across different types of operations (addition or deletion) and datasets.

Furthermore, it is pivotal to note that the variation in performance improvement across
different datasets is influenced by their inherent characteristics. Factors such as distinct
event distributions and average clustering coefficients undoubtedly play roles in affecting
a model’s learning capacity and subsequent predictions.

To glean a deeper understanding of the embeddings’ quality and structure, we under-
took a qualitative examination, emphasizing the dynamic embeddings from our Entropy-
Aware GTHP-GNN-II methodology. The aim was twofold: first, to discern how our embed-
dings fared in mirroring the nuanced interactions and transitions in the graph, especially
in the context of node/edge addition and removal events; second, to benchmark against
prevailing standards, specifically the TGAT - a leading inductive embedding technique.
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From Figure 7, a visual comparison unveils clear distinctions. The t-SNE embeddings
from our Entropy-Aware GTHP-GNN-II model appear more clustered and distinct, under-
lining its capability to grasp and segregate dynamic structural features adeptly. This is in
contrast to TGAT, where the embeddings, though proficient, seem to spread more broadly,
potentially indicating a more generalized capture of node and edge characteristics.

A striking facet of our embeddings is their pronounced discriminative power. They
do not just capture the evolving nature of nodes and edges but seemingly “group” them in
a manner that reflects shared histories or common dynamic behaviors. Such grouping is
paramount in tasks such as node classification or link prediction, where understanding the
commonalities or differences between node pairs can be critical.

In summary, the t-SNE visualizations consolidate the empirical outcomes, attesting to
the Entropy-Aware GTHP-GNN-II's superior proficiency in discerning and encapsulating
the dynamic idiosyncrasies of the AS-733 graph.

t-SNE Visualization of Node Embeddings -SNE Visualization of Node Embeddings
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Figure 7. t-SNE embedding visualization for AS-733 after training.

8.3. Training Challenges and Limitations

Out-of-memory error: In order to address the issue of limited memory capacity, we
explored different approaches, including modifying the storage of historical features on
the GPU memory. While Dyrep and Bilinear Dyrep do not store historical features due to
their incremental embedding update nature, our proposed method and Trend [13] require
retaining information of historical neighbors in memory due to the design of the Hawkes
process. To manage GPU memory more efficiently, we implemented a neighborhood
sampling technique that prioritizes the selection of the most recent neighbors of a given
node with higher probability as in [44]. By limiting the amount of historical neighbor
information while maintaining a constant number of neighboring samples, we were able
to save valuable GPU memory resources. This approach was inspired by the suggestion
made by [38] and proved effective in mitigating the out-of-memory issue.

As an additional effort to overcome the out-of-memory error encountered while ap-
plying the “Bilinear” method to the AS-733 dataset, we implemented a truncated version of
backpropagation, inspired by [38]. This gradient-based optimization algorithm allowed us
to effectively address the memory limitations. Backpropagation offers several advantages
in the context of neural networks, including efficient gradient computation and parameter
updates based on propagated error signals. By utilizing backpropagation, we iteratively
adjusted the model’s weights to minimize the prediction errors, resulting in improved
performance and convergence.
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Slow Convergence: Furthermore, we have successfully addressed the issue of slow
convergence in Dyrep and Bilinear Dyrep by leveraging affine skip connections. These skip
connections enhance the information flow between layers, enabling the model to capture
long-range dependencies more effectively. The introduction of affine skip connections not
only improves the speed of convergence but also enhances the model’s ability to capture
complex temporal patterns and refine the quality of predictions.

By incorporating affine skip connections [45], we achieved a more efficient and ro-
bust training process, resulting in improved link prediction performance. The integration
of these skip connections not only accelerates convergence but also enhances the model’s
representational power and its ability to capture meaningful relationships in dynamic graphs.

Limitations of our approach: Every methodology comes with its inherent challenges.
While our framework is adept at handling inhomogeneous sparse graphs such as AS-733
(with 100 snapshots) and Oregon2 (with nine snapshots), a potential challenge arises when
scaling this approach to extremely large-scale networks. The generalized temporal Hawkes
process-based GNN, despite its versatility, may be computationally demanding, especially
as the number of learnable parameters increases. This could lead to longer training times
and necessitate more computational resources. Additionally, while the Hawkes process
excels at capturing certain temporal dynamics, it might fall short in addressing networks
with highly irregular or non-sequential temporal behaviors.

Generalizability of Results: Our results, stemming from specific graphs such as AS-
733 and Oregon?2, provide a concrete foundation. Yet, it is vital to understand that the
characteristics of these graphs may not always be representative of all dynamic networks.
The potential success of our method in broader contexts, especially on networks with dif-
ferent sparsity levels, snapshot counts, or temporal structures, requires further exploration.

Applicability to Different Dynamic Networks and Scales: Our model, rigorously
tested on inhomogeneous sparse graphs such as AS-733 and Oregon?2, is particularly
suitable for medium to large-scale networks. It efficiently captures the complexities of
these networks, providing valuable insights into their evolving dynamics. However,
the challenges arise when scaling the generalized temporal Hawkes process-based GNN
approach to even larger networks. As the network scale expands, not only does the
computational demand increase due to the inherent complexity of the Hawkes process,
but the number of learnable parameters also grows, potentially leading to longer training
durations and more intensive computational requirements.

Beyond Link Prediction: While our primary focus has been on link prediction for
networks such as AS-733 and Oregon?2, our framework’s capabilities extend to other tasks in
similar inhomogeneous sparse graphs. Specifically, our model’s rich temporal insights make
it promising for event time prediction, potentially forecasting when certain network events
might transpire. Additionally, its robust representation learning can enhance outcomes in
node classification and community detection within medium to large-scale networks.

9. Conclusions

In this paper, we addressed the challenge of capturing the changing nature of complex
evolving networks through temporal graph representations. By considering both addition
and deletion events as integral components of the temporal graph, we introduced the
Entropy-Aware Time-Varying Graph Neural Networks with Generalized Temporal Hawkes
Process (Entropy-Aware GTHP-GNN) framework. Our approach, incorporating network
entropy as an indicator of the global effect of node/edge deletion on the graph along with
other node and edge attributes and the generalized temporal Hawkes process, improved
the accuracy of dynamic link prediction and provided insights into the dynamic evolution
of complex networks. We demonstrated the effectiveness of our approach on dynamic link
prediction task through extensive experiments on autonomous system graphs. Additionally,
our correlation analysis in Supplementary Materials File Section SB revealed the repulsive
nature of addition and deletion events, shedding light on their interplay and influence on
network dynamics.
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Overall, our research contributes to the field of representation learning for dynamic
graphs by addressing the impact of both addition and deletion events on network evolution.
Our findings emphasize the importance of capturing structural changes and provide
a deeper understanding of the dynamic behavior of complex networks. Future work
can explore the application of our framework to other domains and datasets, as well as
investigate additional factors influencing network evolution and representation learning.

Supplementary Materials: The following supporting information can be downloaded at: https://www.
mdpi.com/article/10.3390/make5040069/s1, Supplementary Material. SA: Affect of Node Removal on
Network Structural and Positional Features; Supplementary Materials.SB: Correlation Analysis between
two Temporal point processes using Ripley K function [46,47].
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