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OPEN A multi-modal attention neural

network for traffic flow prediction
by capturing long-short term
sequence correlation

Xiaohui Huang?, Yuan Jiang!*, Junyang Wang?, Yuanchun Lan* & Huapeng Chen?

Accurate traffic flow prediction information can help traffic managers and drivers make more rational
decisions and choices. To make an effective and accurate traffic flow prediction, we need to consider
not only the spatio-temporal dependencies between data, but also the temporal correlation between
data. However, most existing methods only consider temporal continuity and ignore temporal
correlation. In this paper, we propose a multi-modal attention neural network for traffic flow
prediction by capturing long-short term sequence correlation (LSTSC). In the model, we employed
attention mechanisms to capture the spatio-temporal correlations of the sequences, and the model
based on multiple decision forms demonstrated higher accuracy and reliability. The superiority of

the model is demonstrated on two datasets, PeMS08 and PeMSD7(M), particularly for long-term
predictions.

Over the past few decades, an increasing number of private cars have brought a series of problems such as traf-
fic congestion and parking difficulties. Accurate traffic prediction can provide powerful decision-making basis
for traffic managers and enable drivers to choose smoother roads for travel'. Traditional machine learning to is
often used predict traffic flow, such as Cai et al.> proposed k-nearestneighbor (KNN) for traffic flow prediction.
However, the KNN algorithm is a distance-based method that assumes linear relationships between samples.
In traffic flow prediction, the relationship between the past and future flow is often nonlinear, making the KNN
algorithm less suitable for effectively fitting the data. With the development of deep neural networks, methods
such as long short-term memory (LSTM) and gated recurrent unit(GRU) have emerged to handle temporal
dependency™*, while methods such as convolutional neural network (CNN) and graph convolution network
(GCN) have emerged to handle spatial dependency>®. And some other approaches, such as Medrano et al.” using
attention mechanisms and Zhang et al.® leveraging graph convolution, have been effective in predicting traffic
flow. However, these prediction methods still have three limitations.

Fixed spatial dependency

In the traffic road network, the traffic flow between different nodes often affects and correlates with each other.
As shown in Fig. 1, the traffic flow at node A may be influenced by nodes C and D. This influence may even
change over time, for example, the correlation between an industrial zone and a residential area may be stronger
on workdays but weaker on non-workdays. Therefore, when conducting traffic flow prediction, it is necessary to
capture this dynamic spatial dependency.

Limited-range temporal dependency

For a certain node, different historical traffic flows may have different impacts on the current traffic flow at that
node. As shown in Fig. 2, the traffic flow at node A at time ¢; may have weak dependency with the traffic flow at
time #;_,, but strong dependency with the traffic flow at time t;_,,_;. Therefore, capturing this type of nonlinear
and highly dynamic long temporal dependency is also one of the key points of traffic flow prediction.

Temporal dependency
As shown in Fig. 3, temporal dependency refers to the relationship between data at adjacent time points in the
time dimension. It describes the relationship between the data at a time point and the data at its adjacent previous
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Figure 1. Dynamic spatial dependency.
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Figure 2. Long temporal dependency.
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Figure 3. Temporal correlation.

or next time point. Temporal correlation refers to the relationship between data in two adjacent time periods
in the time dimension. Each time period can contain data from one or more time points, and time correlation
describes the mutual association between the data in these two adjacent time periods. This association may be
positive, negative, or unrelated, depending on how the data changes over time. If we only consider the time
dependency and ignore the correlation between future and past traffic flow, we may not be able to fully utilize the
potential information of the traffic flow data. This is because traffic flow often has certain patterns and regulari-
ties, such as the flow might change regularly within specific time periods. Therefore, considering the correlation
between traffic flow data is very important for improving the accuracy of prediction. This is why combining the
time dependency and the correlation between traffic flows in the model helps to improve the prediction accuracy.

In the past few years, with the strong emergence of attention mechanisms in image and natural language
processing®'?, and the superiority of CNN on Euclidean structured data, we were inspired to apply attention
mechanisms and CNN in our model to address spatio-temporal dependencies and temporal correlation.

In this article, we input all traffic flow data into a spatio-temporal feature extraction module to obtain dynamic
spatial dependency and long-term temporal dependency. Then, the CNN is used to capture the temporal cor-
relations in the historical traffic flow data and combine it with the spatiotemporal information extracted from
the data. An attention-based periodicity module is added to improve the errors caused by a single decision.
In summary, the proposed model in this article effectively integrates dynamic spatial dependency, long-term
temporal dependency, temporal correlations, and periodicity to enhance the prediction accuracy of traffic flow
data. The experimental results demonstrate that incorporating temporal correlations can improve the predictive
accuracy of the model. The main contributions of this work can be summarized as follows:

® We propose a capturing long-short term sequence correlation method for discovering the relationship
between traffic flow of neighbor time spans.

®  We develop a multi-modal attention framework by fusing the periodicity and temporal sequence correlation
for traffic flow prediction.

® We evaluate the LSTSC model on two real-world datasets and the experimental results demonstrate that the
LSTSC model outperforms the baseline algorithms.
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The structure of this work is summarized as follows. “Related work section” section give the related work
on traffic flow prediction. The definition and notation of traffic flow have been given in “Definition and nota-
tion” section. The general framework of the proposed model is presented in “A multi-modal attention neural
network” section. “Experiment and result analysis” section presents the results of the model. Finally, the paper
is concluded in “Conclusion” section.

Related work
In the section, we will elaborate on the traffic flow prediction method based on graph convolution, the methods
based on CNN and the methods based on attention mechanism.

Traffic prediction methods based on CNN
CNN model is one of the most important classical structures in deep learning models, and which is often used
to solve the traffic prediction problem. Yang et al.'! classified traffic data according to proximity (short-term
characteristics), periodicity and trend (long-term characteristics), and mapped them into a two-dimensional
space composed of time and space. The high-level spatio-temporal features learned by CNN from matrices
with different time lags are further fused with external factors through a logistic regression layer to obtain the
final prediction. Zhang et al.!? used the spatio-temporal feature selection algorithm (STFSA) to determine the
optimal input data time delay and spatial data amount, and extracted the selected spatio-temporal traffic flow
features from the actual data and converted them into a two-dimensional matrix. A CNN is later used to learn
these features to build a prediction model. Cao et al.”® proposed a traffic speed prediction model based on CNN
and LSTM. Firstly, CNN was used to extract the daily periodicity and weekly periodicity characteristics of traf-
fic speed in the target area, and the spatio-temporal characteristics of CNN output were extracted through the
LSTM layer. Ma et al.!* used the nonlinear fitting ability of CNN to extract deep features from the convolutional
layer and pooling layer for model training. Yu et al.'® used 3D convolutional kernels to simultaneously extract
and fuse spatio-temporal features in traffic flow data to ensure that temporal information is treated as spatial
information in all network layers.

Although CNN can capture the spatial dependencies in traffic flow prediction, the topology of traffic networks
is typically irregular, and traditional CNN are better suited for regular grid-like data, making it challenging to
handle irregular data.

Traffic prediction methods based on graph neural networks

The GCN model acts as a feature extractor just like a CNN, except it works on graphs. Zhao et al.'® proposed a
temporal GCN, which combined GCN and GRU. In simple terms, for complex topologies of traffic data, we can
use GCN to capture spatial dependency and GRU to capture temporal dependency of traffic data. Ali et al.!”
combined GCN based on LSTM with previously published models to capture spatial patterns and short-time
temporal features of images. Chen et al.'® proposed a novel location-graph convolutional network (Location-
GCN). Location-GCN adds a new learnable matrix to the GCN mechanism, and uses the absolute value of the
matrix to represent the different degree of influence between different nodes. Peng et al.'® used the dynamic
traffic flow probability graph to model the traffic network, and performed graph convolution on the dynamic
graph to learn the spatial features of the data, and combined with the LSTM unit to learn the temporal features
of the data. Tang et al.?* adjusted the graph convolutional network based on spatial correlation to extract the
spatial features of the road network.

LSTM was designed to address the issue of short-term time dependencies in traditional RNN. However, in
excessively long sequences, problems of gradient vanishing or exploding can still arise. Gradient vanishing pre-
vents the model from learning long-term dependencies, while gradient exploding leads to numerical overflow,
causing instability in network training.

Traffic prediction methods based on attention mechanism

Attention mechanism is a commonly used module in deep learning. As a resource allocation scheme, it uses lim-
ited computing resources to process more important information, which is the main means to solve the problem
of information overload. Liao et al.?! proposed an improved dynamic Chebyshev GCN model. In this method,
an attention mechanism based Laplacian matrix update method is proposed, which approximately constructs
features from data of different periods. Wang et al.” provided a learnable location attention mechanism that can
effectively aggregate the information of neighboring roads. Yin et al.” designed an internal attention mechanism
to capture the temporal dependency, and in addition used adjacency as a prior to divide the nodes in the road
network into different neighborhood sets. In this way, attention can dynamically capture spatial dependency
within and between same-order neighborhoods. Zheng et al.** designed a Conv-LSTM model based on atten-
tion mechanism. A reasonable attention mechanism was designed in the model to distinguish the importance
of different time stream sequences by automatically assigning different weights. Inspired by the role of attention
mechanism in regulating information flow, Wei et al.>® embedded the attention mechanism into GRU and LSTM
recurrent modules in an attempt to focus on the important information of internal features.

Although the introduction of the attention mechanism has addressed some deficiencies in previous traffic
flow models, these attention-based models still lack the capture of temporal correlation, meaning they do not
capture the association between future and past data. Inspired by these studies, we use attention mechanisms
and CNN to capture spatio-temporal dependencies and temporal correlation separately.

Definition and notation
In this section, we will give some definition and notations related to traffic flow forecasting.
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Temporal dependency and temporal correlation
As shown in Fig. 3, temporal correlation can be defined as: by observing the historical traffic flows in two adjacent
time slots and using CNNs to capture the temporal correlations in the data, the equation is as follows:

C = Conv(Xe,~t,> Xty 1y~ton ) » oy

where Conv represents CNN, while X; ~s, and X, ~r,, represent two adjacent historical traffic flow data seg-
ments in the time dimension. In order to comprehensively capture the spatiotemporal information in the data, we
introduced the channel dimension D. We are able to leverage the traffic flow information from multiple channels,
integrating data from different channels to provide more comprehensive and accurate data features as output.
Temporal dependency can be defind as: by observing the continuous historical traffic flows in a time interval
and using attention mechanism to capture the temporal dependencies between the data, the equation is as follows:

T == Att(XtINtn), (2)

where Att represents attention mechanism.

Traffic flow prediction problem
Tth, T4+3th and T4 *Oth respectively represent the dth day, (d + 3)th day and (d 4 6)th day of the wth week, and
Ty, represents the dth day of the (w + 1)th week. We collect the traffic flow data X d X4+3  and x4+6

1 d d+3 d46 Wil by Twiti ~hy g witi~tan
for time slots f; ~ £, on the Tjjth day, T};">th day and T;;"°th day, as well as the traffic flow data X} ., _, for
. 1th day as historical traffic flow data, and predict the traffic flow data for time slots

time slots t; ~ t, on the Tﬁ
ty+1 ~ by on the Tff/ _1th day. Traffic flow prediction can be simply expressed as follows:

— d d+3 d+6
C=M (Xw;tl““hn’Xwitl’“tm’XW:fl’“sz:)’ (3)
&d d
Xt Ly~ =M <Xw+1;t1~t,,’ G, P)» (4)
where C represents the temporal correlation of historical traffic flow data, )A(fé 41,4, ~t, FEPTEsents predict the traf-

fic flow data for time slots t,,+1 ~ t», on the T% _1th day, P represents the periodicity of historical traffic flow data,
and M and M, represent respective components of the traffic flow prediction model. The periodicity of P refers
to the occurrence or variation of similar events, phenomena, or patterns at the same time intervals every week.

A multi-modal attention neural network

The overall framework of the model is shown in Fig. 4. The model first takes all historical traffic flow data as
input, which includes the characteristics of traffic flow in time and space. These data are fed into the (spatial-
temporal transformer) STTN module, whose goal is to extract the dynamic spatial dependencies and long-term
temporal dependencies from the data. In other words, this module analyzes historical traffic flow data to identify
patterns and trends in traffic, which are important information for predicting future traffic flow. Next, the model
uses a CNN to continue capturing the long-term and short-term temporal correlation of historical traffic flow
data based on spatio-temporal dependencies. By analyzing this data, CNN can identify traffic flow patterns that
vary over time, which is crucial for predicting future traffic flow. Then, the model combines the long-term and
short-term temporal correlation information extracted by CNN with historical traffic flow data. Finally, the
model integrates periodic information into the prediction model to avoid errors caused by single decisions.
This is because considering the periodic nature of traffic flow (such as different traffic volumes on weekdays and
weekends) is very helpful for improving prediction accuracy.

Long-term temporal correlation and short-term temporal correlation modules

For the long-term temporal correlation module, the traffic flow data for time slots t; ~t, and t, 1 ~t, on T£+3th
day and the traffic flow data for time slots t; ~t, and t,,4; ~t5, on Tf,%th day can be spliced on the channel dimen-
sion respectively. The equation is as follows:

d+3,d+6 __ d+3 d+6
Xw;tlwtn - [Xw;tlwtn’XW:ilwin} ? (5)
d+3,d+6 __ d+3 d+6
Witnt1~tn |:XW;tn+1"’t2n’XW§fvx+l’“12n:| > (6)

where the elements inside the brackets [.] are concatenated in a matrix format.

After splicing, the data dimension is reduced through the full connection layer. Finally, the spatio-temporal
dependency and correlation capture module (STDCCM) module is input to obtain the spatio-temporal char-
acteristics of the traffic flow data, and the long-term temporal correlation of the data is extracted. For the short-
term temporal correlation module, first extract the spatio-temporal characteristics of the traffic flow data for
time slots t;~t,, on T%th day, and finally directly capture the short-term temporal correlation. The reason for
the classification of short-term and long-term temporal correlation is that the importance of short-term and
long-term temporal correlation may vary in different time steps.
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Figure 4. Framework of the LSTSC.

The spatio-temporal dependency and correlation capture module(STDCCM) is shown in Fig. 5. This module
consists of two parts, one is the STTN used to extract spatio-temporal dependencies, and the other is used to
capture temporal correlation for temporal correlation. It first captures the spatio-temporal features of traffic flow
data, and then extracts temporal correlation.

The STTN is composed of spatial transformer and temporal transformer. The key idea of spatial transformer
is to assign different weights to different data points (such as sensors) at different time steps, as shown in Fig. 6,
where a; j represents the attention weight between node i and node j at the same time instant. Spatial transformer
is composed of two parts, one is GCN, and the other is attention mechanism, as shown in Fig. 7.
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Figure 5. Module structure of STDCCM.
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Figure 7. Module structure of spatial transformer.

The GCN based on Chebyshev polynomial proximation extracts fixed spatial dependency Sy € RN*de where
N represents the number of sensors.The Chebyshev based graph convolution can effectively leverage the neigh-
borhood information of each node and perform convolution operations on different graph structures, which
enhances the performance of GCNs on graph data.

The attention mechanism extracts dynamic spatial dependency S; € RN*%, define three learnable matrices:
the query matrix qu € R4 key matrix Wi e R%*% and value matrix W5 € R%*%, The equations are as
follows:

d. =D/h,

Q* =X,wj,

KS = X, W, @)
VS = X,W5,

where the query subspace spanned by Q¥ € RN*%, the key subspace by KS € RN*% and the value subspace by
VS € RN*4e_ D is the channel dimension, and / is the number of heads in multi-head attention.
Attention scores Sg € RNV*N between nodes are calculated with the cross-product of Q%and K,

Ss = softmax(QS(K*)T /\/do). ®)

Dynamic spatial dependencies S;, € RY*% can be obtained based on attention scores, value subspace, and the
Residual Network,
MS = SsVs,
) S 9)
MS = X, + M5,
The inclusion of the feed forward network is to enhance the model’s expressive capacity and non-linear modeling
capabilities,
US = Relu(Relu(M SWS)WSH WS, w0
/ 10
Sy =US+ M5,

where W3, W7, and W} are the weight matrices for the three layers.
The dynamic spatial dependencies and static spatial dependencies are fused using the following equation:
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w = sigmoid (i (S,) + f2(S1))

11
Ysl = WSfl +(1 _W)Stp ( )
where f; and f; represent linear l%)rojection to convert Sy, and S, into one-dimensional vector.
Finally, the results Y € RNV*P of the multi-head attention mechanism are fused together using the following
equation:

Yo = [Ye, oo Yo, W5 + X, (12)

where W73 is the weight matrix.

Through the multi-head attention mechanism, the model can simultaneously focus on different relationships
and patterns, thus better capturing the diversity and complexity in the data. This helps improve the model’s
robustness and generalization, making it more effective and flexible in handling various types of input data.
Additionally, the multi-head attention mechanism allows the model to attend to different feature interactions at
different levels, enabling better extraction of high-level feature representations.

The key idea of temporal transformer is to achieve the acquisition of temporal dependency by assigning differ-
ent weights to different time steps, as shown in Fig. 8. b, g represents the attention weight, which is the allocation
of attention between node 1 at two different time instants. Specifically, if we consider two time instants, such as
aand B, and a node 1 exists at both time instants, then by g represents the attention weight between the node 1
at time instant « and the node 1 at time instant 8. Temporal transformer is completely composed of attention
mechanism, which can achieve long temporal dependency extraction, as shown in Fig. 9. Here, the value X; = Y,
that is input to the temporal transformer. Similar to spatial transformer, temporal dependencies are dynamically
computed in high-dimensional latent subspaces.

The process of the temporal transformer is similar, with three learnable matrices being defined: the query
matrix WqT € Réexde key matrix WkT € R9*de and value matrix Wf € Récxde The equations are as follows:

d. =D/h,

Q" =Xx,w/,

KT =x, W[, (13)
vl =x,wl,

where the query subspace spanned by QT € R >4, the key subspace by KT € R¥*% and the value subspace by
VT e RM*d: where H represents the size of the predicted time. D is the channel dimension, and # is the number
of heads in multi-head attention.

Attention scores St € RE*H between nodes are calculated with the cross-product of QTand KT,

/ _— by,
oo ti_ t tyr  ees
Time
Figure 8. Temporal attention mechanism.
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Figure 9. Module structure of temporal transformer.
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St = softmax(Q (K™)T //do). (14)

Temporal dependencies T;, € R*% can be obtained based on attention scores, value subspace, and the Residual
Network,

ML =srvy,

MT =x,+M",
UT = Relu(ReluM "TwhHwhHwl,
T, =0T+ M7,

(15)

where WI', W, and W, are the weight matrices for the three layers.
Finally, the results Y; € RF*D of the multi-head attention mechanism are fused together using the following
equation:

Ye = [Ty, T, IW5 + X, (16)

where W is the weight matrix.
Temporal correlation is entirely composed of CNN and can capture temporal correlation by first concatenating
the traffic flow data on the time dimension and then obtaining the temporal correlation through CNN.

Cl, =Conv([Y}, Y. 1), (17)

C;, =Conv([Y;, Y} ). (18)

Ytl1 signifies the spatio-temporal dependency of t; ~t,, within the long-term temporal correlation module. Y/
represents the spatio-temporal dependency of t,,11~t2, within the long-term temporal correlation module. Y;,
corresponds to the spatio-temporal dependency of t; ~t, within the short-term temporal correlation module.
Y}, indicates the spatio-temporal dependency of t,,+1~t2, within the short-term temporal correlation module.

Fusion mechanism

This module is mainly composed of attention mechanism, and its function is to realize the combination of tempo-
ral correlation and historical traffic flow data. The module consists of two parts, cross attention and data fusion.
The structure of cross attention is shown in Fig. 10. We take the combination of short term temporal correlation
and historical trafﬁc flow data as an example, where the quer z subspace by Q = Qg € R *dm  the key subspace
by K = K; € R*%n and the value subspace by V = V,; € R *¥n, The equation is as follows:

Qi = w+1 ti~ty Wy

K; = Cka,
Va=C,W,,
dm = D/h,

Ay = softmax <QdeT/dm),
A, = LayerNorm(AgVa + Vy),
Fy = Relu(A, W)W5),

?fv;twtn = LayerNorm(Fy + Ay),
where query matrix W, € Rm>dm key matrix Wy € R%*%n and value matrix W, € R%*4n_They are respon-
sible for converting the data information to the corresponding query subspace Q, the key subspace K, and the
value subspace V4. WF and W1 represent weight matrices, and LayerNorm refers to layer normalization, which
transforms the input of each neuron in a layer to have the same mean and variance, thereby accelerating con-
vergence. D is the channel dimension of the data, h is the number of multiple attentlon The spatio-temporal
dependencies were captured by STTN for the traffic flow data in time slots t; ~ t, on TW ity th day, and this
resulted in X{f +1:1,~1,- e same process applies to the long term temporal correlation cross attention module.

The calculation equation used in the data fusion module is shown as follows:

Multi-Head
Attention

Add & Norm

Figure 10. Cross attention structure.
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Xe=W¥5, o + Wil (20)
where Wi, W are weight matrices, and l_’fV:nNtﬂ and ?L:zlwn are the output results of short-term and long-term

cross attention, respectively.

Period module and prediction layer
In order to reduce the error caused by a single decision, a period module is proposed. The module uses the traffic
flow data at the time of T%th day, T43th day and T¢*%th day, and first splices the data on the time dimension to
obtain the output P;, € R3HXN then extracts the spatio-temporal dependency of the data, and then reduces the
dimension through the convolution neural network to obtain the final result P,, € REXN f the module, where
H represents the size of the predicted time, and N represents the number of sensors.

Then the output result of the period module is used as the input data of the prediction layer, which is com-
posed of two layers of convolution. The equation is as follows:

x4 = Conv(Conv(Xc + Py)). (21)

w1ty r1~tn

Experiment and result analysis

In this section, the experimental process is described in detail from the following aspects: datasets, baselines,
evaluation metrics, hyperparameter setting, convergence analysis, performance comparison and ablation studies.
We use traffic speed data as traffic flow information.

Datasets

Two real datasets: PeMSD7(M) and PeMS08, are used to evaluate the performance of LSTSC model. All the data
is scaled to 0 to 1 with min-max normalization in the experiments, and the details of the datasets are shown in
Table 1.

e PeMSD7(M) The traffic speed dataset is collected by the California Department of Transportation in the
seventh district of California through 228 road traffic sensors, and the collected data samples are aggregated
every 5 min. The dataset records the vehicle speed of the seventh district of California from May 1, 2012 to
June 30, 2012.

® PeMS08 The traffic speed dataset is collected by the California Department of Transportation through 170
road traffic sensors, and the collected data samples are aggregated every 5 min. The dataset records the vehicle
speed of San Bernardino, California, from July 1, 2016 to August 31, 2016.

Baselines
The following provides a description of the baseline algorithms that are compared with the LSTSC model.

e FC-LSTM: As LSTM only considers the time series and does not take into account the spatial correlation
between them, FC-LSTM is an improvement of the LSTM model by adding an attention mechanism, where
the input of each gate is determined by three parts.

e DCRNN?: DCRNN introduces diffusion convolution as graph convolution to capture spatial dependency,
and uses sequence-sequence architecture combined with GRU to capture temporal dependency.

e STGCN?: STGCN introduces the graph neural network into the prediction of spatio-temporal series to
effectively extract the spatio-temporal dependency.

e  GWNet?: GWNet includes two components, one is the adaptive dependency matrix, which is used to extract
spatial dependency, and the other is the stacked dependent 1D conversion, which is used to extract temporal
dependency.

Datasets PeMSD7(M) PeMS08
Start time 2012/05/01 2016/07/01
End time 2012/06/30 2016/08/31

Training set 2012/05/01-05/31 | 2016/07/01-08/01

Validating set 2012/06/01-06/15 | 2016/08/02-08/16

Testing set 2012/06/16-06/30 | 2016/08/17-08/31

Time interval 5 (min) 5 (min)

Table 1. Details of the datasets.
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Evaluation metrics
The evaluation metrics of LSTSC model are the same as before?, including mean absolute error(MAE), root
mean square error(RMSE) and mean absolute percentage error(MAPE). The equation is as follows:

1 n
MAE =;Z|yi—j’i|) (22)

i=1

0 (24)

where y; represents the actual value at a certain moment in Tﬁiﬂ;m ~p,,th day, and J; represents the corre-
sponding predicted value. n represents the size of the predicted time. The reason why the above three metrics
are selected in this paper is that MAE and RMSE can better reflect the actual situation of the predicted value
error. For MAPE, theoretically, the smaller its value, the better the fitting effect of the prediction model and the

better accuracy.

Parameter settings

Table 2 describes the parameters of LSTSC in the experiment. We use 12 historical time steps to predict the next
12 time steps in the future. The CNN module, designed to extract temporal correlation, consists of a one-layer
CNN with 12 filters, a stride of 1, a padding size of 0, and a convolution kernel size of1 x 1. The number of heads
for multi-head attention in the experiment is uniformly set to 2. The CNN module used in the prediction layer
is a two-layer CNN, with the number of filters set to 12 and 1 respectively, a stride of 1, a padding size of 0, and
a convolution kernel size of 1 x 1. LSTSC is optimized by Adam optimizer, and the batch size of the experiment
is set to 16.

Hyperparametric studies

In this section, we investigate the influence of the dimension « of feed forward network to the results of traf-
fic flow prediction, which belongs to the multi-head attention mechanism. We study the result of traffic flow
prediction when « is 1, 2, 3, 4. As shown in Table 3 (the best results in the table have already been indicated in
bold.),The best experimental results for the PeMSD7(M) dataset were achieved when o = 2. When using the
PeMSO08 dataset, the model achieved the best results for the MAE metric at 15 min and 30 min when o = 4, and
at 60 min when « = 2. For the MAPE metric, the model achieved the best results at 15 min and 30 min when «
=3, and at 60 min when « = 2. For the RMSE metric, the model achieved the best results at 15 min, 30 min, and
60 min when o = 2. Therefore, when conducting long-term traffic flow forecasting, « value of 2 may be used.

Parameter Value
CNN layers (STDCCM) 1
CNN layers (prediction layer) 1
Number of filters in CNN (STDCCM) 12
Number of filters in CNN (prediction layer) 12,1
Number of heads in attention 2
Padding in CNN (STDCCM) 0
Stride in CNN (STDCCM) 1
Stride in CNN (prediction layer) 1,1
Padding in CNN (prediction layer) 0,0
Order for Chebyshev polynomials 2
Convolution kernel size (1,1)
Batch size 16
Times of training (Epoch) 300
Optimizer Adam
Learning rate 0.05
Dropout 0.2

n 12

Table 2. Hyper parameter settings for the model.
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o value (PeMSD7(M)) MAE (15/30/45 min) | MAPE (%) (15/30/45 min) | RMSE (15/30/45 min)
a=1 2.20/2.84/3.24 5.16/7.05/8.24 4.12/5.51/6.31

a=2 2.17/2.75/3.07 5.15/6.81/7.75 4.05/5.33/6.00

a=3 2.20/2.81/3.14 5.21/6.97/8.01 4.15/5.46/6.16

a=4 2.17/2.78/3.11 5.17/6.89/7.82 4.06/5.36/6.08

o value (PeMS08) MAE (15/30/60 min) | MAPE (%) (15/30/60 min) | RMSE(15/30/60 min)
a=1 13.77/14.22/15.54 9.21/9.52/10.57 22.22/23.49/25.96
a=2 13.54/14.07/ 15.34 8.96/9.38/10.45 22.02/23.40/25.82
a=3 13.51/14.06/15.50 8.83/9.37 /10.74 22.05/23.42/25.84
a=4 13.36/14.01 /15.43 8.85/9.37/10.45 22.03/23.48/26.06

Table 3. The traffic flow prediction results with the change of the parameters.

The convergence of LSTSC model

Figure 11 shows the loss curve of LSTSC model on two real datasets about training set and verification set during
the experiment. By observing Fig. 11(a), we can find that on the PeMSD7(M) dataset, for the training set and
the verification set, the MAE of the two datasets gradually decreases with the increase of the number of training
iterations, but when the number of iterations is 65, the MAE of the training set and the verification set starts
to reach a certain stability. By observing Fig. 11(b), for the training set and verification set of PeMS08 dataset,
the MAE of both datasets gradually decreases with the number of training iterations increasing, but when the
number of iterations is 128, the MAE of the training set and verification set starts to reach a certain stability.

Experimental results and analysis
The Highway Capacity Manual® recommends using a 15 min as short-term prediction interval for research and
analysis purposes®. Table 4 describes the results of LSTSC model and baseline algorithm on PeMSD7(M) and

8 20
. —e— train
—e— train 19 . val
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6 18
w 17
<§[ * MMW E 16
M 15
2
14
0 13
50 100 150 200 250 300 12
50 100 150 200 250 300
epoch epoch
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Figure 11. The training and validation results on the two datasets: (a) PeMSD7(M) dataset; (b) PeMS08 dataset.

Models (PeMSD7(M)) | MAE (15/30/45 min) | MAPE (%) (15/30/45 min) | RMSE(15/30/45 min)
FC-LSTM 3.57/3.94/4.16 8.60/9.55/10.10 6.20/7.03/7.51
DCRNN 2.37/3.31/4.01 5.54/8.06/9.99 421/5.96/7.13
STGCN 2.25/3.03/3.57 5.26/7.33/8.69 4.04/5.70/6.77
GWNet 2.14/2.80/3.19 4.93/6.89/8.04 4.01/5.48/6.25

LSTSC 2.17/2.75/3.07 5.15/6.81/7.75 4.05/5.33/6.00
Models (PeMS08) MAE (15/30/60 min) | MAPE (%) (15/30/60 min) | RMSE (15/30/60 min)
FC-LSTM 17.38/21.22/30.69 12.63/17.32/25.72 26.27/31.97/43.96
DCRNN 14.16/15.24/17.70 9.31/9.90/11.13 22.20/24.26/27.14
STGCN 14.95/15.92/17.65 9.87/10.42/11.34 23.48/25.36/28.03
GWNet 13.72/14.67/16.15 8.80/9.49/10.74 21.71/23.50/25.95
LSTSC 13.54/14.07/15.34 8.96/9.38/10.45 22.02/23.40/25.82

Table 4. The experimental results of different models.
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Models Performance on MAE

PeMS08 datasets. For the PeMSD7(M) dataset and PeMS08 dataset, the performance of DCRNN and STGCN
is better than that of FC-LSTM algorithm, which shows that road network information is crucial for traffic flow
prediction. GWNet and LSTSC algorithms are superior to DCRNN and STGCN algorithms, which shows that
time information is also essential for accurate prediction of traffic flow. For the PeMSD7(M) dataset, comparing
the results of GWNet algorithm and LSTSC algorithm, based on the above three evaluation metrics, LSTSC is not
as good as GWNet algorithm in short-term prediction (< 15 min), but LSTSC is better than GWNet algorithm in
medium and long-term prediction (> 15 min). For the PeMS08 dataset, the LSTSC model based on MAE evalu-
ation index is superior to GWNet in both short-term traffic flow prediction and medium and long-term traffic
flow prediction. The short-term traffic flow prediction result of LSTSC model based on MAPE evaluation index
is not as good as that of GWNet model, but in the face of medium and long-term traffic flow prediction, LSTSC
model is better than that of GWNet model. The short-term traffic flow prediction result of LSTSC model based on
RMSE evaluation index is not as good as that of GWNet model, but in the face of medium and long-term traffic
flow prediction, LSTSC model is better than that of GWNet model. The above results show that strengthening the
capture of temporal correlation may help improve the accuracy of medium and long-term traffic flow prediction.

In order to observe the changes in evaluation metrics of each model more intuitively, as shown in Fig. 12,
based on two real datasets, the rate of increase in MAE, MAPE, and RMSE values of the LSTSC model is lower
than the baseline model as the prediction time advances, indicating that the long-term traffic flow prediction
values of the LSTSC model are closer to the real values. Therefore, for long-term traffic flow prediction, the
LSTSC model has more advantages.

Ablation studies

In this section, various ablation experiments are used to test the effectiveness of modules on LSTSC. These
modules mainly include period module, long-term connection and short-term connection modules. The vari-
ants are listed below:

LSTSC_ NoL: Apply short-term temporal correlation and period module to forecast traffic flow.

LSTSC_ NoS: Use long-term temporal correlation and period module to forecast traffic flow.

LSTSC_ NoP: Do not use period module to forecast traffic flow.

LSTSC: The model includes long-term and short-term temporal correlation and non-single decision for traffic
flow prediction.

Models Performance on MAPE(%) Models Performance on RMSE
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Figure 12. The experimental results on the two datasets: (a) MAE evaluation of model performance on
PeMSD7(M) dataset; (b) MAPE (%) evaluation of model performance on PeMSD7(M) dataset; (¢) RMSE
evaluation of model performance on PeMSD7(M) dataset; (d) MAE evaluation of model performance on
PeMS08 dataset; (¢) MAPE (%) evaluation of model performance on PeMS08 dataset; (f) RMSE evaluation of
model performance on PeMS08 dataset.
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Varients (PeMSD7(M)) | MAE (15/30/45 min) | MAPE (%) (15/30/45 min) | RMSE(15/30/45 min)
LSTSC_NoL 2.25/2.86/3.22 5.30/7.05/8.12 4.17/5.55/6.34
LSTSC_No$S 2.19/2.79/3.13 5.17/7.02/8.09 4.11/5.46/6.17
LSTSC_NoP 230/2.92/3.28 5.40/7.24/8.37 422/5.64/6.43

LSTSC 2.17/2.75/3.07 5.15/6.81/7.75 4.05/5.33/6.00
Varients (PeMS08) MAE (15/30/60 min) | MAPE (%) (15/30/60 min) | RMSE (15/30/60 min)
LSTSC_NoL 13.77/14.31/15.79 9.24/9.61/10.78 22.41/23.72/26.25
LSTSC_No$S 13.68/14.18/15.47 9.16/9.53/10.72 22.31/23.43/25.85
LSTSC_NoP 14.37/14.95/16.37 9.30/9.81/10.80 23.04/24.13/26.68
LSTSC 13.54/14.07/15.34 8.96/9.38/10.45 22.02/23.40/25.82

Table 5. Comparison of experimental results of model variation.

For the ablation experiment on Eq. (20), we set W to a zero matrix while W; remains a learnable parameter
matrix. As a result, the contribution of Y;, t,~1, to the model output is eliminated, and the importance of Y}, , ,
can be assessed by comparing the model performance before and after ablation. A similar operation is performe
for the ablation experiment on Y Wit ~t where W is set to a zero matrix and W, remains a learnable parameter
matrix. As a result, the contribution of Y3,, _, to the model output is eliminated. The reason for choosing this
method is that we want to ablate the input fe fJ atures without changing the model structure, by merely modifying
the weight matrices. By setting the weight matrix of a specific input feature to a zero matrix, we can completely
eliminate the contribution of that feature to the model output, thereby assessing the importance of the feature.
Additionally, since the result of multiplying any matrix by a zero matrix is still a zero matrix, this method is also
computationally efficient.

Table 5 describes the results of the LSTSC model and its variants on the PeMSD7(M) and PeMS08 datasets.
According to the experimental results of the two datasets, it can be found that the LSTSC model performs better
than the LSTSC_NoLong, LSTSC_NoShort, and LSTSC_NoPeriod models for both short-term and long-term
traffic flow prediction, respectively proving the effectiveness of long-term temporal correlation, short-term tem-
poral correlation, and period. For the PeMSD7(M) dataset, the experimental results of LSTSC_NoShort are better
than those of LSTSC_NoLong and LSTSC_NoPeriod, indicating that short-term temporal correlation has a lower
weight than long-term temporal correlation and period, while the experimental results of LSTSC_NoPeriod are
worse than those of LSTSC_NoLong, indicating that the weight of period is higher than that of long-term tem-
poral correlation. For the PeMSO08 dataset, the experimental results based on MAE, MAPE and RMSE metrics
still reflect the conclusions obtained from the PeMSD7(M) dataset, where short-term temporal correlation have
lower weights compared to long-term temporal correlation and periodicity, and periodicity has higher weights
compared to long-term temporal correlation.

Due to the inherent periodicity in natural phenomena, traffic flow might exhibit cyclic patterns, with traffic
patterns recurring on a weekly basis, for instance. Consequently, long-term temporal correlation could be more
pronounced compared to short-term temporal correlation. In other words, traffic patterns may tend to repeat
over longer time scales, such as a week, leading to stronger correlations in the long-term compared to short-term
correlations. For example, let’s consider a major urban freeway that experiences heavy traffic during weekdays
due to work commutes, resulting in a daily traffic pattern. However, on weekends, the traffic flow on the same
freeway might decrease significantly, leading to a different traffic pattern. Over time, this daily pattern may not
be as consistent as the weekly pattern, where traffic flow experiences regular fluctuations during weekdays and
weekends. The long-term temporal correlation, in this case, would capture the recurrent weekly pattern, while
the short-term temporal correlation would mainly reflect the daily fluctuations.

In general, the long-term temporal correlation module, short-term temporal correlation module and period
module can effectively improve the traffic flow prediction performance of the model.

Conclusion

In order to strengthen the capture of temporal correlation and effectively solve the dynamic spatial depend-
ency and long-term temporal dependency in traffic flow prediction, we propose a multi-modal attention neural
network for traffic flow prediction. In this model, an attention mechanism is designed to address the limited
temporal dependency and fixed spatial dependency problems of the data. At the same time, CNNs are used to
enhance the capture of temporal correlation in traffic data, and a fusion mechanism is designed to obtain the
prediction results. In addition, we also design a multimodal attention neural network to solve the problem of
single decision-making in the model. Finally, various experiments were conducted on two real-world datasets,
and the results show that the performance of the proposed model in long-term traffic flow prediction is better
than that of baseline algorithms.

Data availability
The datasets used and analysed during the current study are available from the corresponding author on reason-
able request.

Scientific Reports |

(2023) 13:21859 |

https://doi.org/10.1038/s41598-023-48579-3 nature portfolio



www.nature.com/scientificreports/

Received: 21 April 2023; Accepted: 28 November 2023
Published online: 09 December 2023

References

1.

Zhang, Z., Wang, Y., Chen, P, He, Z. & Yu, G. Probe data-driven travel time forecasting for urban expressways by matching similar
spatiotemporal traffic patterns. Transp. Res. C Emerg. Technol 85, 476-493 (2017).

2. Cai, P. et al. A spatiotemporal correlative k-nearest neighbor model for short-term traffic multistep forecasting. Transp. Res. C 62,
21-34 (2016).
3. Lin, Y. et al. The short-term exit traffic prediction of a toll station based on LSTM. In Proc. 13th International Conference on
Knowledge Science, Engineering and Management 462-471 (2020).
4. Deng, Y., Zhang, Y., Lv, H,, Yang, Y. & Wang, Y. Prediction of freeway self-driving traffic flow based on bidirectional GRU recurrent
neural network. In Proc. 3th International Conference on Culture-Oriented Science and Technology 60-63 (2022).
5. Bogaerts, T., Masegosa, A. D., Angarita-Zapata, J. S., Onieva, E. & Hellinckx, P. A graph CNN-LSTM neural network for short and
long-term traffic forecasting based on trajectory data. Transp. Res. C Emerg. Technol. 112, 62-77 (2020).
6. Guo, K. et al. Dynamic graph convolution network for traffic forecasting based on latent network of laplace matrix estimation.
IEEE Trans. Intell. Transp. Syst. 23, 1009-1018 (2020).
7. De Medrano, R. & Aznarte, J. L. A spatio-temporal spot-forecasting framework for urban traffic prediction. Appl. Soft Comput.
96, 106615 (2020).
8. Zhang, Q, Chang, J., Meng, G., Xiang, S. & Pan, C. Spatio-temporal graph structure learning for traffic forecasting. Proc. AAAI
Conf. Artif. Intell. 34, 1177-1185 (2020).
9. Chen, C.-E. R, Fan, Q. & Panda, R. Crossvit: Cross-attention multi-scale vision transformer for image classification. In Proc. 20th
IEEE/CVF International Conference on Computer Vision 357-366 (2021).
10. Galassi, A., Lippi, M. & Torroni, P. Attention in natural language processing. IEEE Trans. Neural Netw. Learn. Syst. 32, 4291-4308
(2020).
11. Yang, D. et al. MF-CNN: Traffic flow prediction using convolutional neural network and multi-features fusion. IEICE Trans. Inf.
Syst. 102, 1526-1536 (2019).
12. Zhang, W,, Yu, Y., Qi, Y., Shu, F & Wang, Y. Short-term traffic flow prediction based on spatio-temporal analysis and CNN deep
learning. Transportmetr. A: Transp. Sci. 15, 1688-1711 (2019).
13. Cao, M,, Li, V. O. K. & Chan, V. W. S. A CNN-LSTM model for traffic speed prediction. In Proc. 91th IEEE Vehicular Technology
Conference (VTC2020-Spring) 1-5 (2020).
14. Ma, C,, Zhao, Y., Dai, G., Xu, X. & Wong, S.-C. A novel STFSA-CNN-GRU hybrid model for short-term traffic speed prediction.
IEEE Trans. Intell. Transp. Syst. 24, 1-10 (2022).
15. Yu, E, Wei, D., Zhang, S. & Shao, Y. 3D CNN-based Accurate Prediction for Large-scale Traffic Flow. In Proc. 4th International
Conference on Intelligent Transportation Engineering (ICITE) 99-103 (2019).
16. Zhao, L. et al. T-GCN: A temporal graph convolutional network for traffic prediction. IEEE Trans. Intell. Transp. Syst. 21, 3848-3858
(2019).
17. Ali, A., Zhu, Y. & Zakarya, M. Exploiting dynamic spatio-temporal graph convolutional neural networks for citywide traffic flows
prediction. Neural Netw. 145, 233-247 (2022).
18. Chen, Z. et al. Spatial-temporal short-term traffic flow prediction model based on dynamical-learning graph convolution mecha-
nism. Inf. Sci. 611, 522-539 (2022).
19. Peng, H. et al. Dynamic graph convolutional network for long-term traffic flow prediction with reinforcement learning. Inf. Sci.
578, 401-416 (2021).
20. Tang, C., Sun, J., Sun, Y., Peng, M. & Gan, N. A general traffic flow prediction approach based on spatial-temporal graph attention.
IEEE Access 8, 153731-153741 (2020).
21. Liao, L. et al. An improved dynamic Chebyshev graph convolution network for traffic flow prediction with spatial-temporal atten-
tion. Appl. Intell. 52, 16104-16116 (2022).
22. Wang, X. et al. Traffic flow prediction via spatial temporal graph neural network. Proc. Web Conf. 2020, 1082-1092 (2020).
23. Yin, X. et al. Multi-stage attention spatial-temporal graph networks for traffic prediction. Neurocomputing 428, 42-53 (2021).
24. Zheng, H., Lin, E, Feng, X. & Chen, Y. A hybrid deep learning model with attention-based Conv-LSTM networks for short-term
traffic flow prediction. IEEE Trans. Intell. Transp. Syst. 22, 6910-6920 (2020).
25. Wei, Z. et al. Recurrent attention unit: A simple and effective method for traffic prediction. In Proc. 24th IEEE International Confer-
ence on Intelligent Transportation Systems 1272-1277 (2021).
26. Li, Y, Yu, R, Shahabi, C. & Liu, Y. Diffusion convolutional recurrent neural network: Data-driven traffic forecasting. In Proc. 5th
International Conference on Learning Representations 1-16 (2018).
27. Yu, B,, Yin, H. & Zhu, Z. Spatio-temporal graph convolutional networks: A deep learning framework for traffic forecasting. In
Proc. 28th International Joint Conference on Artificial Intelligence (2018).
28. Wu, Z,, Pan, S., Long, G., Jiang, J. & Zhang, C. Graph wavenet for deep spatial-temporal graph modeling. In Proc. 29th International
Joint Conference on Artificial Intelligence (2019).
29. Manual, H. C. Highway Capacity Manual, Vol. 2 (2000).
30. Tian, Y. & Pan, L. Predicting short-term traffic flow by long short-term memory recurrent neural network. In Proc. Ith IEEE
International Conference on Smart City/SocialCom/SustainCom (SmartCity) 153-158 (2015).
Acknowledgements

This work was supported by the National Key Research and Development Program of China under Grant
2021YFE0105600, the National Natural Science Foundation of China under Grant 62062033 and in part by the
Natural Science Foundation of Jiangxi Province under Grant 20232BAB202018.

Author contributions
Conceptualization, X.H.; Software, Y.J.; Project administration, ].W.; Data curation, H.C and Y.L. All authors
reviewed the manuscript.

Competing interests
The authors declare no competing interests.

Additional information
Correspondence and requests for materials should be addressed to Y.J.

Scientific Reports |

(2023) 13:21859 | https://doi.org/10.1038/s41598-023-48579-3 nature portfolio



www.nature.com/scientificreports/

Reprints and permissions information is available at www.nature.com/reprints.

Publisher’s note Springer Nature remains neutral with regard to jurisdictional claims in published maps and
institutional affiliations.

Open Access This article is licensed under a Creative Commons Attribution 4.0 International

License, which permits use, sharing, adaptation, distribution and reproduction in any medium or
format, as long as you give appropriate credit to the original author(s) and the source, provide a link to the
Creative Commons licence, and indicate if changes were made. The images or other third party material in this
article are included in the article’s Creative Commons licence, unless indicated otherwise in a credit line to the
material. If material is not included in the article’s Creative Commons licence and your intended use is not
permitted by statutory regulation or exceeds the permitted use, you will need to obtain permission directly from
the copyright holder. To view a copy of this licence, visit http://creativecommons.org/licenses/by/4.0/.

© The Author(s) 2023

Scientific Reports|  (2023) 13:21859 | https://doi.org/10.1038/s41598-023-48579-3 nature portfolio


www.nature.com/reprints
http://creativecommons.org/licenses/by/4.0/

	A multi-modal attention neural network for traffic flow prediction by capturing long-short term sequence correlation
	Fixed spatial dependency
	Limited-range temporal dependency
	Temporal dependency
	Related work
	Traffic prediction methods based on CNN
	Traffic prediction methods based on graph neural networks
	Traffic prediction methods based on attention mechanism

	Definition and notation
	Temporal dependency and temporal correlation
	Traffic flow prediction problem

	A multi-modal attention neural network
	Long-term temporal correlation and short-term temporal correlation modules
	Fusion mechanism
	Period module and prediction layer

	Experiment and result analysis
	Datasets
	Baselines
	Evaluation metrics
	Parameter settings
	Hyperparametric studies
	The convergence of LSTSC model
	Experimental results and analysis
	Ablation studies

	Conclusion
	References
	Acknowledgements


