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ABSTRACT Process mining techniques are able to describe and model real processes using historic event
data extracted from the information systems of organizations. Later, these insights are used for process
improvement. For instance, Discrete Event Simulation (DES) uses process models that are able to mimic
real-world events. However, the aggregated performance status of processes over time reveals various hidden
relationships between process variables. Coarse-grained process logs are sets of performance variables over
steps of time, generated using event data from processes. The coarse-grained process logs describe processes
at higher levels. System Dynamics completes process mining by capturing the relationships between various
process variables at a higher level of abstraction. In this paper, we propose a new framework for capturing
conceptual models of processes using transformed event data. The main idea is to automatically discover
the underlying relations as equations. This allows us to generate system dynamics simulations of processes.
We employ a variety of statistical and machine learning techniques to discover the hidden relationships
between process variables. The framework supports the simulation modeling task in the context of system
dynamics simulations. The experiments using real event logs demonstrate that our approach is able to
generate valid models and capture the underlying relationships.

INDEX TERMS Process mining, scenario-based predictions, system dynamics, what-if analysis, simulation,
event logs, coarse-grained process logs.

I. INTRODUCTION

Historical data of executions of processes stored in infor-
mation systems provide a valuable source of knowledge for
improving processes inside organizations. Running business
processes consist of different events that shape the event
data. Process mining is a set of data-driven techniques for
unlocking the power of event data in organizations [1]. It pro-
vides a variety of insights into processes, such as discovering
process models, determining whether the discovered models
and event data are aligned [2], and revealing performance
and bottleneck analysis [3]. These process views in different
aspects should be put into action, i.e., the discovered status of
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a process and its problems should be addressed w.r.t. process
improvement.

Process mining has proven its ability to deliver backward-
looking insights, but there is a growing demand for forward-
looking insights that can be used to change processes.
All techniques in process mining that intend to undertake
future analysis are referred to as forward-looking techniques.
We divided them into two categories: simulation and predic-
tion techniques. The mainstream forward-looking techniques
in process mining are also at a detailed level, e.g., predict-
ing the remaining time of a case using machine learning
techniques [4] or simulating processes in detail [5]. Simula-
tion techniques are well-known forward-looking techniques
that were introduced into the process mining field 15 years
ago [6]. Discrete Event Simulation (DES) is a commonly
used approach to play-out process models at a detailed
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FIGURE 1. The transformation of fine-grained event logs into coarse-grained process logs, where the steps are time steps, e.g., days, rather than

individual events.

level [7]. Simulation models and simulation outcomes are
both improved by using process mining approaches such
as [8]. However, at detailed levels, some aspects of a process
remain concealed and can only be captured at a higher level of
aggregation. The impact of strategic and high-level decisions,
as well as external factors such as resource expertise, are, for
example, overlooked [9].

In contrast to discrete event simulation or other detailed
modeling techniques that are based on individual entities,
system dynamics techniques are based on aggregation, e.g.,
the number of people or products per day [10]. These tech-
niques are able to cover a wide range of effects, including
human factors, and model nonlinear relations at an aggre-
gated level [11]. System dynamics tends to describe and
capture a system using its variables and the underlying effects
among them. Such approaches seek to provide a holistic
model of a system that incorporates all possible effective
variables in the system over steps of time [12]. However, most
simulation-based approaches, including system dynamics,
highly rely on users and their understanding of the system.

Given that system dynamics simulation models can capture
the relationships between external components and integrate
different business processes using intermediate variables,
system dynamics simulation models aim for higher levels
of simulation for decision-making in the context of business
processes. For example, the impacts of marketing department
actions such as advertisements or human resource department
actions such as hiring are not directly part of the business
processes. However, any decision may change and affect
the business processes. The number of produced items can
change over time by defining the hiring rate as a variable and
modeling its effect over time on the number of resources in
the process. As a result, system dynamics simulation models
can capture these effects and assist decision makers and
business owners in the business process.

The proposed approach in [12] transforms detailed event
data of processes (fine-grained event logs) into aggregated
event logs (coarse-grained process logs) as presented in
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Figure 1. The coarse-grained process logs, i.e., a collection
of measurable aspects from an event log, are referred to as
System Dynamics Logs (SD-Logs) since they are used for
designing and generating system dynamics models. Table 1
presents different levels of capturing a process: (1) fine-
grained event logs as standard event logs that steps are events,
and (2) coarse-grained process logs as SD-Logs that the
steps are a period of time (time steps). Each level can be
used for different simulation techniques, as proposed in [13],
where the results of the coarse-grained simulations are used
to update processes at detailed levels and later simulate the
DES models at operational levels. Performing activity Test
for patient P335 by resources Lisa at a specific timestamp is
an event in common event logs, referred to as fine-grained
event logs. When simulating at the detailed level, each step
of the simulation is to generate such events. While a single
patient is not the focus of coarse-grained process logs, the
number of patients tested per day is. While simulating at the
higher level, the number of patients is considered, and each
simulated value is the value of that variable per day.

Then, the designed models are populated with the values
of these measurable aspects in SD-Logs. Afterward, the val-
idation step is performed to measure the similarity of the
generated results by the models with the real values in the
SD-Logs. The proposed framework is shown in Figure 2.

In this paper, the focus is on the Model Creation steps
and making these steps data-driven to support users. We pro-
pose a data-driven framework that exploits statistical and
machine learning techniques to capture processes at a higher
level as Causal-loop Diagrams (CLD) in system dynamics.
Causal-loop diagrams are the system dynamics representa-
tions of systems, where system variables and their nega-
tive/positive relations are shown and designed based on the
user’s domain knowledge. The data-driven CLDs are used to
support high-level simulation modeling. The main focus is
to determine relationships between process variables and for-
mulate corresponding equations. We enhance the presented
approach in [14] by utilizing data and automating the CLD
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TABLE 1. The presented terms in the paper w.r.t. simulation and event data. A process can be simulated at different levels of granularity using different
levels of data. SD is an example of high level simulation of processes using System Dynamics.

Simulation models logs Exam.ple of‘logs Steps . Exaplples of
for simulations simulation models
Detailed process simulation Fine-grained event log Standard event logs Events DES
High-level process simulation | Coarse-grained process log SD-Logs Time steps SD
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FIGURE 2. An overview of the proposed framework, integrating process mining and system dynamics in order to design valid models to enable
scenario-based prediction of business processes [15]. The emphasis of this paper is on the highlighted step, Model Creation. The introduced
process mining and system dynamics concepts (bottom) are exploited in the SD model generation section.

generating process. Our approach enables the construction
of process system dynamics models to be supported. The
generated models are data-supported, including mathemati-
cal relationships between process variables, i.e., equations.
Therefore, assessing the potential effects of future changes in
business processes is possible. The validity of the designed
system dynamics models for the processes and the improve-
ment in what-if analysis results are shown using real event
logs.

A. STRUCTURE OF THE PAPER
To explain the approach, we expand on the relationships and
positions of the introduced concepts in Sections III and IV.
First, we define event logs, where events are the components
of event logs. Then, system dynamics notations and concepts
regardless of process mining context are explained using
an example. Furthermore, the required notations of CLD
and SFD, which are the purpose of the paper to generate
data-driven Causal-loop diagrams and later support design-
ing stock-flow diagrams, are explained. From this point, the
defined event logs are used to generate the presented SD-logs
in Definition 9. The techniques are applied to the generated
SD-Logs as a dataset and, using Algorithm 1 and the defined
methods inside, the results are transformed into the defined
form of CLD on the basis of the definition of CLD.

The remainder of this paper is organized as follows.
We present related work for using system dynamics and
process mining in Section II. In Section III, we introduce
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background concepts and basic notations used throughout the
paper. In Section I'V, we present our main approach, including
the detailed design and implementation steps. We evaluate the
proposed approach in Section V. Section VI concludes our
work and discusses potential directions for future work.

Il. RELATED WORK

Various approaches provide backward-looking process min-
ing techniques for analyzing event data of processes. Most
of the techniques in the process discovery and conformance
checking areas are derived from the general approaches pro-
posed in [1]. Process enhancement approaches are also pro-
posed and widely employed in practice [16]. It encompasses
a wide range of analyses, from performance and bottleneck
analysis to process improvement.

Multiple data science methods are used in order to support
the process improvement aspects, such as simulation and
prediction. Statistical analysis and machine learning tech-
niques have been introduced in the field of process mining
for different purposes. For instance, in [4], LSTM networks
are used to predict the remaining time and the next activity
of process instances. In [17], the clustering techniques with
the goal of process discovery and decision mining on top
of the features are exploited. Moreover, multiple approaches
address the simulation of business processes using process
mining insights [7] uses the provided insight at an instance
level to generate a simulation model for a business pro-
cess. In [8], the authors employ process mining techniques
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to design the detailed simulation model of a process while
employing hyperparameters to discover the best simulation
settings.

However, the majority of the provided techniques either
blindly use all the extracted features from event data as inputs
to machine learning techniques or extract the features at the
instance level, i.e., single cases in a process matter. Since
the provided insights in backward-looking process mining are
mainly at the detailed level, the actions taken for simulations
and predictions are also mainly at the detailed level.

Recent approaches have tried to capture different aspects
of processes and add process context into the simulation
and prediction techniques in process mining. For instance,
in [18], the performance spectrum is proposed to be used for
monitoring the real-time analysis of processes and, to some
extent, using the aggregated variables such as queue concepts
in the process. In [19], the importance of the current workload
for handling cases in a process is presented as one of the deter-
mining factors besides the detailed information of a single
process instance. In addition to the necessity to incorporate
process context and higher levels of aggregation into forward-
looking approaches, external variables, such as the effects of
human or legal aspects on simulation results, should not be
overlooked.

The requirement at the decision-making level for consid-
ering different actors and analyzing the future of processes at
an aggregated level makes techniques such as system dynam-
ics a suitable tool for modeling business processes, which
we employ system dynamics technique to achieve this goal.
In addition to the level of the simulation models, the design
of reliable models and the validity of their results can be
supported with the process mining techniques and the existing
historical data as used in discrete event simulation in process
mining and decision support systems on the basis of process
mining [20]. Therefore, we identify the tools and techniques
based on their capabilities that are used to fulfil this aim
w.r.t. the motivation of this research, i.e., combining process
mining and system dynamics.

System dynamics is able to model the behavior of a sys-
tem in terms of system variables over steps of time [11].
In business process management, system dynamics modeling
is used to simulate business processes [21]. The authors
in [22], performed a case study to show the use of both pro-
cess mapping and system dynamics modeling in improving
business processes. System dynamics modeling has also been
used in supply chain management [23]. These approaches are
based on conventional modeling and are based on the user’s
domain knowledge to model the systems. In [14], a differ-
ent type of simulation for business processes using system
dynamics is proposed. System dynamics is used in the new
approach in process mining to model processes at different
levels. The goal is to look for the hidden relations inside the
processes. The process variables are defined and extracted
at a higher level, e.g., the average daily arrival instances
in the process. Furthermore, the clarity of relationships and
the ability to track the effect of changes in the process are
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significant advantages of simulation models in process min-
ing over training machine learning black box models. The
proposed approach in [14] uses aggregated process variables
over steps of time and discovers the linear and nonlinear
relations between the variables. This framework reveals the
effects of the variables on each other and generates causal-
loop diagrams.

The proposed framework in [12] is capable of covering
all possible process variables from an event log based on
process mining general insights, such as a bottleneck in one of
the organizations. The size of the time window in which the
variables are calculated is also influential when generating
simulation models of processes at aggregated levels. The
designed framework in [24] returns the best time window
using time series analysis and training different models over
steps of time for the possible time windows in the process,
e.g., day. The SD-Log generation, time window selection,
and the relation detection modules are implemented in [25].
Based on the existing work, we provide a framework for
not only automatically conceptualizing aggregated processes,
i.e., causal-loop diagrams (CLD), but also for providing
underlying equations that enable the generation of aggregated
simulation models, i.e., stock-flow diagrams (SFD).

IIl. PRELIMINARIES

In this section, we define basic concepts for process mining
and system dynamics, as well as the functions that are used
in the proposed approach.

A. PROCESS MINING

Process mining uses past executions of processes in the form
of event logs. An event log captures events that include
case ID, timestamps, activity, resource, and other possible
attributes, e.g., case type. In Definition 1, we introduce event
logs as a set of events. The majority of process mining
approaches define event logs as multisets of traces. Since
our focus is on simulation and transforming the event logs
into different levels and then breaking down the event logs
over time, the events are considered the main components
of the event logs. It should be noted that it reflects the same
concept, and this form of definition is considered for design
and implementation of the approach.

Definition 1 (Event Log): Let C, A, R and T be the uni-
verse of cases, activities, resources, and timestamps, respec-
tively. An event is a tuple e=(c, a, r, t;, t.), where c€C is the
case identifier, ac A is the corresponding activity for the event
e, r€R is the resource, t;€7T is the start time, and t.€T is the
complete time of the event e. We call§=C x AX R xT x T
the universe of events. Projection functions, n¢c: & — C,
A E > AR E—> R =T and g, : E—T are
defined for attributes of events. Events are unique given their
attributes, and an event log L is a set of events, i.e., LCE.

For event log L c &, ps(L):mizl m7;(e) and
pc(L)zmeaLx 77, (e) return the minimum starctetimestamp and

e

maximum complete timestamp in L, respectively. A sequence
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TABLE 2. A part of a sample event log. Each event is presented in a single row, with the Case ID, Activity, Resource, and Start and Complete Timestamps.

[ Case ID | Activity [ Resource [ Start Timestamp [ Complete Timestamp |
154 initiate request | John 02/03/2021 10:30:52 | 02/03/2021 11:02:00
155 initiate request | Max 02/03/2021 10:34:02 02/03/2021 11:17:00
154 check request Eric 02/03/2021 10:31:50 02/03/2021 11:14:10
154 decide Max 02/03/2021 13:30:40 02/03/2021 14:02:00
155 check request Eric 02/03/2021 12:17:35 02/03/2021 14:23:00
156 initiate request | Rose 02/03/2021 10:41:13 02/03/2021 10:50:00

of events with the same case identifier and ordered in time
represents a process instance, i.e., a trace. Table 2 represents
a part of a sample event log for the process of requesting a
loan in a financial company. For instance, the event e rep-
resents that the activity initiate request (a) was started at
timestamp /0:30:52 02.03.2020 (t,) by resource John (r) and
was completed at timestamp //7:02:00 02.03.2020 (t.) for a
customer with case ID 154 (¢). The sequence of events for
the same customer w.r.t. start time is referred to as a trace in
the process, e.g., the sequence of activities for Case ID 154 is
initiate request, check request, assess the credit, decide, and
accept the request.

B. SYSTEM DYNAMICS

System dynamics techniques are employed in order to model
complex systems and the relationships between system vari-
ables and their environments. These techniques are used to
model systems with various types of internal and external
interactions, information feedback, and effect/change rela-
tions. The modeled systems using system dynamics tech-
niques are able to capture the effects of decisions and applied
strategical changes on the systems [26].

1) CAUSAL-LOOP DIAGRAM

In system dynamics, systems or the corresponding prob-
lems/scenarios can be visualized in order to illustrate the
cause and effect relations between the system variables. A
Causal-loop Diagram (CLD) is one of the representative
techniques that shows constituent components and their inter-
actions, i.e., directions of relations and whether they are
positive or negative. Therefore, it is possible to understand
the behavior of the systems over time [27].

CLDs are sometimes considered a qualitative
representation of a system [10]. We define CLDs formally
in Definition 2. CLDs are directed graphs including nodes,
i.e., systems’ variables, and arcs, i.e., their relations.
The idea behind CLDs is to capture the feedback loops
(positive/negative effects) inside a system.

Figure 3 shows a CLD modeling the Covid-pandemic. The
example is just for illustration purposes and does not reflect
reality.

Definition 2 (Causal-Loop Diagram): Let V be the uni-
verse of variables. Let V. C 'V be the set of variables for a
system, R C 'V x V be the set of directed links, and function
n : R — {4, =} specifies the labels of the directed links,
i.e., either + or —. CLD=(V, R, n) is a causal-loop diagram
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of the system. The CLD is represented visually as a graph
where V are nodes, R C 'V x V are the arcs and the labels of
arcs are specified by function n. A directed link r=(v,Vv') € R
connects nodes v and V' using a directed arc.

Figure 3 depicts a sample CLD with six variables, such as
r1 = (number of Covid deaths, number of vaccinated people)
and n(r;) = 4, which indicate that the number of Covid
deaths has a positive effect on the number of vaccinated
people. The label of the arc means that if the number of
Covid deaths increases or decreases, so will the number of
vaccinated people, i.e., they will change in the same direction.

Given the fact that a CLD represents the effects of a sys-
tem’s variables on each other, the dependent and indepen-
dent variables of the system can be extracted. Independent
variables can be from the environment of the system and are
not affected by other system variables, e.g., cold weather in
Figure 3. Consider the number of people applying for a loan
per day. It can be an independent or dependent variable w.r.t.
the system, e.g., the policy of the company. When it is not
influenced by other variables, such as assigned resources, it is
independent. However, when there is an advertisement policy
in the company based on the revenue and the previously pro-
vided loan, the number of people applying for loans per day is
a dependent variable. We use the dependent and independent
variables later to discover the equations inside the simulation
models.

We consider variables to be independent with respect to the
discovered and provided evidence in the data in our approach,
and it is limited to domain knowledge about the system. As a
result, as shown in the example of the advertisement policy,
the dependency might exist but was not detected by the data
or the user. Since the goal is to provide data-driven modeling,
when we refer to variables being independent, we rely on the
data and existing domain knowledge.

Definition 3 (Dependent and Independent Variables):

Let V be the universe of variables, VCV be the set of
variables of a system, and R C V x V be the set of
g#ations between variables in a CLD=(V, R, n). We define
V={v € V|ev=0} as the set of independent variables
where ev={y € V|(V/,v) € R}. V is the set of variables
not influenced and affected by the other variables directly,
ie., lh((?i@ have 1o incoming arcs in the CLD. We also
define V.=V \ V as the set of dependent variables that are
influenced and affected at least by one Xgriable.

For the sample CLD in Figure 3, V = {cold weather}
and V = {number of vaccinated people, number of infected
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FIGURE 3. A sample Causal-loop Diagram (CLD) capturing the effects of different factors (variables) on each other, e.g., the
negative sign indicates that if the number of vaccinated people increases, the number of infected people decreases.

people, number of people in ICUs, ...}. Cold weather as
an independent variable is not affected by other variables in
the defined CLD but is able to affect the number of infected
people.

2) STOCK-FLOW DIAGRAM (SFD)
The main focus of system dynamics simulation is accumu-
lation behavior in the system w.r.t. stocks. System dynamics
aims to simulate systems at an aggregated level, therefore,
the notations of stocks (accumulative over time) and flows
(adding/removing to the stock over time) are introduced.
Stock-flow Diagrams (SFDs) are designed to add the math-
ematical equations for calculating and simulating the value
of stocks over time [28].

To design the SFD for the purpose of simulation, every v €
V in CLD=(V, R, 1) should be assigned to one of the types
of elements in SFD, S (Stocks), F' (Flows), or A (Auxiliaries).
Each element is defined as follows [26]:

o Stocks are variables that accumulate over time and are
represented numerically. Their values are increased or
decreased as a result of inflows and/or outflows. Stocks
can only be changed through inflows and outflows.

o Flows are rate-based variables, such as monthly income,
which can be considered as flows that can add to or
subtract from stocks.

o Auxiliaries are additional variables that can have static
values or change over time. They represent system com-
ponents whose values are influenced by other system
components or influence others.

In addition to the types of elements, the types of relations
between pairwise elements in an SFD are either informa-
tion dependencies (/) or items/materials flows (M). System
dynamics rules indicate a couple of constraints on the types
of relations as indicated in [10], e.g., variables only influence
variables or flows using information dependencies. We elab-
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orate on the constraints in the generating stock-flow diagram
step.

Definition 4 (Stock-Flow Diagram): A Stock-flow
Diagram (SFD) is a tuple (A,S,F,I, mapf) where
V=AUS UF is the set of pair wise disjoint system variables,
S # O are stocks, F are flows, and A are auxiliaries.
mapf : F — S x § is the function that defines flows of
items/materials between two stocks, and I C V x (F UA)
are the information dependencies. We denote € S to be the
stock representing the system boundary.

Each type of SFD element introduced in Definition 4 is
visualized with a specific shape, see Figure 4. Table 3 presents
the sets of elements in the example SFD in Figure 4. S={<,
number of people in ICUs, number of vaccinated people, .. ..},
F={number of infected people per week, death rate, ...}, and
A={cold weather} are the set of stocks, flows, and variables,
respectively. (cold weather, number of infected people per
week)el is an information dependency where the value of
variable cold weather affects the value of flow number of
infected people per week. Also, mapf (number of infected peo-
ple per week)=(<D, number of people in ICUs) represents the
flow of items/materials that are added from the environment
to the number of people in ICUs, e.g., the weekly rate of
infected people, which adds to the number of people in ICUs.
The information dependencies and items/materials flows in
the SFD are taken from relations (R) in the corresponding
CLD. Note that auxiliaries only influence auxiliaries or flows
using information dependencies, and flows cannot influence
other flows using items/materials flows [28].

Since system dynamics simulates the system over specific
steps of time, variables in each step have values that can
be updated in the next step. For a given CLD and the cor-
responding SFD, the underlying equations are indicated in
Definition 5. Inserting the underlying equations makes the
quantitative simulation of SFDs possible. Note that, given
the fact that values of stocks are accumulative values of the
flows influencing them over time, we distinguish among the
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FIGURE 4. An example Stock-flow Diagram (SFD) for the given CLD in Figure 3. For a better visualization, environment shape is presented multiple times

as the representor of outside and environment of the system.

TABLE 3. Sets of elements in the example SFD in Figure 4. The stocks (S), flows (F), auxiliaries (A), and the information dependencies (/) are specified.

S={number of vaccinated people, number of people in ICUs, number of Covid deaths, number of people wearing masks}

F={number of infected people per week, vaccination rate, death rate, increase rate, decrease rate}

A={cold weather}

I={(cold weather, number of infected people), (number of vaccinated people number of infected people),(number of people in ICUs, death rates), (number

of Covid deaths, vaccination rate), ...}

underlying equations of stocks and other variables (flows and
auxiliaries).

Definition 5 (Underlying Equations): For a given
CLD=(V,R,n) and its corresponding
SFD=(A, S, F, I, mapf), we define the underlying equations
as follows, where v; represents the real/simulated value
of variable v.€ V ati € Nsi (a step of time) and
ev={v!, ... V) is the set of variables that affect the value of
v:

o ifv & S then vi=Eq*"(.), where function Eq®*'(.) calcu-
lates the value of variable v € V at time step i based on
previous/current values of variables in ev.

o ifv €S, vimviel + Zgiyen NV, V) V] fori > 1,
where vy is considered as a given initial value for veS,
and M=R\ I.

In each step, values of stock-flow elements get updated
based on the current/previous values of the other elements
that influence them. For instance, Equation 1 and Equation 2
illustrate the underlying equations in the sample SFD in
Figure 4. At time step i, e.g., fourth week, the number of
people in ICUs is equal to the number of people already in
ICUs, plus the difference of the number of infected people
per week and the death rate at time i, e.g., fourth week. Note
that the values of the number of infected people per week and
the death rate are rate-based and dependent on the time step
(@), e.g., per week.

number of people in ICUs;
= number of people in ICUs;_;
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+(number of infected people per week; — death rate;)
(D
death rate;
= number of people in ICUs; * 10% 2)

3) GENERATING STOCK-FLOW DIAGRAM (SFD)

To convert a CLD to an SFD, the first step is to label the CLD.
There are different strategies to label a CLD [29], we start
with labeling the stocks and flows. Then, given the stocks and
flows, the flows of items/materials and information depen-
dencies are identified. Note that labeling the variables for
SFD should be done based on the domain knowledge of users.

Definition 6 (Labeled CLD): Let V€V be the set of a sys-
tem’s variables, R C V x V be the set of relations between
the variables, and n : R — {+, —} presents the labels of
relations. For a CLD (V,R, n), V is partitioned into three
disjoint sets of stocks S, flows F, and auxiliaries A based on
the type of variables, i.e., V=AU S U F. We denote a CLD
with the labeled sets of variables and relations to be a labeled
CLD, i.e., CLD'=(A, S,F,R, ).

For the presented CLD in Figure 3, the result of the first
step for generating labeled CLD is presented in Table 3. After
assigning V to three different sets of elements, S, F, and A,
the relations in R should be examined and divided into / and
M. R is divided into two subsets of flows of items/materials
M and information dependencies / where M =RN(F x S) and
I=R\ (F x §). In Figure 3, (number of infected people per
week, number of people in ICUs) € M is an items/materials
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TABLE 4. Based on the assigned labels of every v, v’ € V and the link

r = (v, v’) e R, the following constraints and modifications are required.
v'indicates that it is possible to directly keep the r. Black cells show the
relations that are not possible. For (s, s’) and (a, s) as an information
dependency between two stocks or information dependency between
auxiliary variables and a stock, further refinement is required.

r 1 M
,U/
. S F| A S
S inskFyinsM | v | v v
F V| v|V
A insk v 1

flow since number of infected people per week € F and
number of people in ICUse S. So far, we have labeled CLDs
with the set of elements in SFD relations, but one more step
is required to ensure that the labeling adheres to the system
dynamics criteria. The constraints supplied in Table 4 are
taken into account while generating the models.

a: SD CONSTRAINTS CHECK

The given constraints in Definition 4 for the relations between
elements of a stock-flow diagram should be considered while
separating M from R. The main relationships are taken from
generated CLDs and the rest are built on top of them. There-
fore, some mentioned constraints, such as auxiliary vari-
ables are not being able to affect stocks directly, should be
double-checked after assigning the stocks and flows roles.
In Table 4, the possibility of types of relations (I or M) is
mentioned after assigning stocks and flows. For instance, it is
not possible to have an items/materials flow from a stock
to an auxiliary variable. However, information dependency
is possible between two stocks, given the fact that model
refinement is required. Table 4 provides the guidelines for
potential model refinements.

Consider the presented example in Figure 3 where the
modeling is started by dividing the variables in the CLD
into three sets of stocks, flows, and auxiliaries, see Table 3.
The next step is to check the constraints on the set of
items/materials flows and information dependencies. For
instance, r=(number of Covid deaths, number of vaccinated
people) €R is an information dependency, i.e., it affects the
number of vaccinated people but does not directly add to the
number of vaccinated people. As shown in Figure 5, a flow
is inserted (insF). Flow f=vaccination rate is added and as
a result ry=(number of Covid deaths, vaccination rate) and
ro=(vaccination rate, number of vaccinated people) are gen-
erated and inserted into R. Therefore, the set of relations (R),
flows (F), information dependency I, and items/materials
flows (M) are updated as follows: R'=(R \ {r}) U {r1, r},
F' =FU {?}, I'=I U {r}, and M'=M U {r,}. Two notations
in the constraint check step are the representors of potential
actions, as follows:

« When there is a relation between two stocks, and it is
an information dependency, or from auxiliary to a stock,
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insF insert a flow to comply with the SFD restrictions,
see the example in Figure 5.

o When there is a relation of the type of information
dependency between two stocks, insM inserts a flow
directly between the two stocks. For instance, in Fig-
ure 5, a flow can also be directly inserted between the
number of Covid deaths and the number of vaccinated
people, indicating that one adds to the values of the other.

Given a labeled CLD', the corresponding SFD should be
generated, where the transformation is defined in Defini-
tion 7. It is important to note that system dynamics diagrams
are CLDs and SFDs, and we define and utilize the labeled
CLDs only for concrete transformations of CLDs to SFDs.

Definition 7 (SFD Generation): An SFD
(A,S',F,I,mapf) is defined based on the labeled
CLD'=(A,S,F,R,n) of a system where S'={S} U [},
I=R\ F x S, and M=R N (F x S). For f € F, we define
function mapf to represent the items/materials flows as
follows:

o mapf(f) = (5,5) if Isyes + (f,DEM A (f,5)eM A
n((f,5) = — An((f,s)) =+

o mapf(f) = (s, ) if ses : (f,5) € M Aq((f,5) = —.

o mapf(f) = (3, 9) if Ases = (f, 5) € M Aq((f, 5) = +.

b: SIMULATION-READY SFD

After designing the CLD of a system and the corresponding
SFD, the following steps are required to make the designed
SFD ready to be simulated. By simulating the SFD, the values
get updated at each step of time based on the SD-Logs and the
underlying equations.

« Indicating the size of time steps for updating the values
of variables, e.g., one day, and the number of steps to be
simulated, e.g., set the simulation duration to 30 days.

« Inserting the underlying equations and Ege initial values
for the stocks and dependent variables V . N

« Specifying the values of independent variables V' which
can be static values or can be set as external values from
outside the system, e.g., temperature per day which is
not getting affected by other system variables.

The concept of delay in SFDs, in which the value of a
variable is updated after a couple of steps by other variables,
is considered in Definition 5 by using the previous values
at different steps of time in the underlying equations. For
instance, the effect of the invested budget on the advertise-
ment will appear after 6 months, i.e., the number of new
customers per months will only increase 6 months after the
advertisement. It means that 6 steps of a time delay of effects
when the time window is considered to be one month.

For the provided example and the designed SFD model,
if we simulate the designed model using a week as the time
window and simulate it for a couple of weeks, the results of
the simulation for some variables are presented in Table 5.
The values of variables in each week are either calculated
based on the previous values of other variables, i.e., using the
equations, or come from domain knowledge and historical
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FIGURE 5. After labeling the example CLD in Figure 3, an example of changing the CLD to the SFD while checking constraints is shown. The detected
constraint, i.e., information dependency between two stocks, is addressed utilizing the function insF to incorporate vaccination rate as a flow (left arrow).

The conversion to an SFD using Definition 7 is also shown by the right arrow.

TABLE 5. A part of sample simulating the presented example in Figure 4. The time window is one week and the results includes 3 weeks and 4 variables.

Time Window (Week) | vaccination rate

number of vaccinated people

number of infected people per week | number of people in ICUs

1 1000 0 5000 68
2 1000 1000 4950 83
3 1150 3000 4845 107

information, e.g., the weather in each week. This example
result indicates the format of the system dynamics simulation
results and how we have to transform fine-grained event
logs into coarse-grained process logs. We need to define
process variables considering event log attributes, which are
extractable over aggregate windows of time, such as a week
here. We elaborate on the SD-log generation in Section IV-A.

C. PREDICTION METHODS

The analysis of sequences of real values and/or sequences
of tuples of real values is often referred to as statistical and
machine learning techniques [30]. The specific techniques
to generate/predict the next values based on the previous
values of influential variables are irrelevant to our approach.
We use possible methods that allow us to select the most
accurate models. Furthermore, machine learning techniques
that act as black boxes and do not provide the underlying
equations are not used, e.g., neural networks. We consider
a list of possible models that can be trained using a data
set of values and be represented as equations, e.g., different
types of regression models, multivariate autoregressive, and
curve fitting methods [31]. Therefore, the existing variables
and their coefficients in the trained model are used to rebuild
the equations. We propose a generic definition of a prediction
method in Definition 8.

We categorize the statistical and machine learning tech-
niques that we use based on the types of relations and equa-
tions that they are capable of discovering. The first category is
linear equations, including regression models, and the second
category is nonlinear equations, including curve fitting and
support vector machines techniques [31].

Definition 8 (Prediction Methods): Let X be a matrix rep-
resenting the values of variables for the set of variables V
over steps of time. X is used as our training set. The values of
variable vV € V are in the j' column in X which is a vector of
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values over steps of time. (ﬁ;((.) is a trained prediction model
which predicts the values of variable v/, given the training set
X. We denote IV/ to be the set of variables used by q&&(.).

For instance, a simple linear regression model generates
the values of observations of variable 1/ for the given matrix of
variables’ values (X). To measure the accuracy of the trained
prediction method for a variable, we use Mean Absolute
Error (MAE). For each set of observations of variables in X
and the corresponding generated observations of v (1), the
generated values are compared with the real observations, i.e.,
MAE(W ,v)=3Y"_, I%L
IV. GENERATING SYSTEM DYNAMICS MODELS OF
BUSINESS PROCESSES
In this section, we explain our main approach for the gen-
eration of system dynamics models from fine-grained event
logs. As Figure 6 illustrates, we transform an event log into a
sequence of measurable performance variables representing
the process at a higher level, referred to as SD-Logs. The
performance questions in the context of scenario-based anal-
ysis are obtained during the preprocessing step. For example,
how does an increase in the number of arrivals influence
the average waiting time in the process? Then, over time,
we extract the possible measurable variables associated with
the questions. The SD-Log is formed by the computed val-
ues of these parameters throughout the selected time period.
SD-Logs are a good fit for creating aggregated process mod-
els (CLDs). Later, the simulation models of the generated
CLDs in the form of SFDs are designed and used for per-
forming decision-making scenarios and capturing the effects
of changes in processes over a period of time.

Compared to conventional modeling approaches that let
users design the relations between the process variables, our
approach is based on exploiting the generated SD-Logs to
detect possible relationships between the process variables.
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FIGURE 6. The main approach includes the SD-Log generation, relation detection, and the discovery of the type and direction of
the relations. Our approach generates causal-loop diagrams (CLD) of a process over time and supports transforming them into

stock-flow diagrams (SFD).

However, using the discovered relations in practice for per-
forming a quantitative simulation requires knowledge about
the type and direction of the relations, e.g., the number of
infected people per day affects the arrival rate of the hospitals,
not vice versa. A relation between two variables has three
aspects: a type, a direction that indicates which variable
affects the other, and a time step where the effect of one is vis-
ible on the other. The type of relation can be positive/negative
linear/nonlinear. For instance, there is a strong relationship
between the values of the arrival rate per hour and the average
waiting time per hour in a process. The type of this relation
can be negative/positive and linear/nonlinear. The direction of
the effect is from arrival rate to average waiting time, which
means the hourly arrival rate influences the hourly average
waiting time. Meanwhile, the effect of increased arrivals may
only be visible with some delay, e.g., after a couple of hours
in the average waiting time, which shows the direction of
relations in time.

In order to identify the type and direction of relations,
we use multiple statistical and machine learning methods
to automatically search for the possible equations. These
equations define the values of one variable based on the
values of other variables over time. The equations indicate
the direction of the relations and their types. Discovered
directions are used to build the system dynamics simulation
models. First, a conceptual model (CLD) is generated, and
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after inserting the values from SD-Logs and the discovered
equations, the ready-to-simulate models (SFD) are formed.
The abstract steps of the approach for detecting the relations
between variables are as follows:

1) The corresponding SD-Log is generated, given an event
log and a time window.

2) The correlation of the values over time with other
variables is assessed for each variable in the corre-
sponding SD-Log. It should be noted that the variables’
lagged correlation is also investigated to see whether
the strongest relationship existed in the shifted time
window.

3) Each variable’s strong relationships are extracted.

4) Given a set of relations for each variable, different
models are trained to predict the values of the variables,
and the best equations are chosen based on prediction
error.

5) The chosen equation for each variable demonstrates
the existing strong relationships between the variables
and their signs, i.e., the signs are derived from the
coefficients.

6) The final set of relations is created and can be converted
into CLDs to support SFDs later on.

Step 1 is explained in detail in Section IV-A. Steps 2 to
5 are the abstract level of the presented Algorithm 1 where the
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function to detect and discover the relations is Definition 11
(step 2 and 3) and Definition 10 used for shifting the variables
values. Section IV-C represents step 6. To demonstrate the
approach, we use a real-world event log of a business process,
i.e., BPI Challenge 2017, as an example throughout this
section. The example provided in Section III was intended
to demonstrate the system dynamics concepts in general.

A. PREPROCESSING

In this section, we describe the SD-Log generation step in
detail and prepare the generated data for training models to
identify the equations. We change the perspective and level
of describing a process to a quantitative and aggregated level.
We define aggregated variables over a certain length of time
(6 € N)instead of extracting and computing process variables
at the instance level. We define and extract variables that
describe the process over time, such as the average arrival
rate of cases per day. The new coarse-grained process log is
referred to as an SD-Log. Definition 9 defines the SD-Log,
which is generated given an event log, a set of aggregated
process variables, and a time window.

1) SD-LOG GENERATION

An event log is the starting point of any analysis in process
mining. Therefore, the possible process variables are highly
dependent on the available data in the event log. In our
approach, we consider the basic attributes of event logs,
which are defined in Definition 1. Hence, time-related perfor-
mance variables w.r.t. events, cases, resources, and activities,
e.g., the average service time of a case/activity per day, can
be generated [12].

Table 6 represents the possible combination of mathematic
aggregation functions, process aspects, and performance indi-
cators that can be extracted from a standard event log. For
example, applying the average function (AF = Average) to
the number (IN = Number) of activities (AT = Activity) in
an event log is not possible. The valid combinations form the
set of process variables V to generate coarse-grained process
logs.

Consider that the first event in the event log (L) in Table 2
w.r.t. timestamp starts at time ps(L), and the last event is
completed at time p.(L). Given a time window §€Nx, there
are k=[p.(L) — ps(L)/§7] subsequent time steps in the event
log for the time window 4.

For all the aggregation functions (AF), the set of per-
formance indicators (IN), and the set of process aspects
(AS). The set of process variables is the set of valid tuples.
We denote V=AF x IN x AS based on Table 6. Given the
defined variables, the calculation per each time window in

IZ| V(o
the event log is implemented. For instance, W is

how the value of average time in the process for cases based
on tuple (Average, Time in process, Case) is calculated in each
time window, i.e., the event log is divided, and the value is for
each part. ps(0;) and pg(o;) are the start time of case o; and
complete time of the cases, respectively. L is the set of cases
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in the event log L, and |L| is the number of cases in the event
log.

The performance indicators are designed to be compre-
hensive to cover all the possibilities. Therefore, the service
time is the time between the start and complete timestamp,
the waiting time is the time between the complete timestamp
of the previous activity and the start timestamp of the next
activity, and the time in the process is the aggregation of
waiting and service time. Note that if the aggregation function
sum is considered, then the overall time for each of the
performance indicators is calculated over each period of the
time.

Given event log L, set of variables V as can be defined
based on Table 6, and a window §, the event log is transformed
into an SD-Log, defined in Definition 9.

Definition 9 (SD-Log): Let L C & be an event log, V be
a set of process variables, §€N be the selected time win-
dow, and szw'l be the number of time steps in
the event log w.rt. 8. The SD-Log of L and § is sdy s €
{1,...,k}xV — Ry, ie, sdp s(i, V) represents the value
of the process variable veV in the i -time window (1<i<k).

If L and § are clear from the context, we omit them and
write sd. Given sd and v € V, we write IT,(sd)€R* returning
the sequence of values (xi, ..., xx) for variable v. Further-
more, 7; returns the i" value in a sequence, for instance,
(I (sd))=x;.

Each process variable is mapped onto a sequence of real
numbers, and each real number is computed over the event log
and focuses on the valid combination of aspects, performance
indicators, aggregation function, and a time window, e.g., the
number of arrived cases in one day. Consider Figure 1 where
we project an event log to a fixed period of time and for each
period calculate the process variables.

Figure 7 shows the meta model of SD-Logs. An SD-Log
has one or more process variables, and one or more time
steps, and for each process variable at a time step there is one
value. The details of the selection and calculation of process
variables are presented in [12].

The sample generated SD-Log for the event log BPI Chal-
lenge 2017 [32] is shown in Table 7. The arrival rate, average
service time, finish rate, and the number of unique resources
are the process variables. The values of the process variables
are calculated per day, i.e., 6=1 day.

2) SD-LOG PREPARATION

The presented values of process variables in SD-Logs are
used to discover their possible relations and underlying math-
ematical equations. Therefore, the quality of the data deter-
mines the accuracy of the discovered equations and relations.
Furthermore, as proposed in [24], the time steps in which the
process does not have executions are detected. To do so, time
series models such as ARIMA models are applied to the pro-
cess variables in the generated SD-Logs. Based on the best-
trained model, i.e., the minimum error, the regular patterns
of process variables are discovered. For the details of the
approach, we refer to [24]. The unexpected inactivity steps
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TABLE 6. Using various Aggregation Functions (AF) on Performance Indicators (IN) for various Aspects (AS). The possible combinations marked as True. L
denotes that no aggregation function is used.

. IN
Validator Service Waiting Time in
Value Number time time process
AS | Numerical | Categorical | Numerical Res . . .
AF variable variable variable Case esource | Activity | Case | Resource | Activity | Case | Resource | Activity Case
Sum True False True False False False True True True True True True True
Average True False True False False False True True True True True True True
Median True False True False False False True True True True True True True
J_ False True False True True True False False False False False False False
‘ Sum ‘ ‘ Average ‘ Median ‘ Null ‘
J J
Numerical
Variables
Aggregation
consists of gereg R
Function Categorical
Variables
Coarse-grained Process
Process Log Variable M—consists of Aspect Resource
Activity
consists of Performance
consists of Indicator
( T 1 1 D
i Time in Service Waitin
Time Step ) - & Number Value
Process Time Time

FIGURE 7. The coarse-grained process logs meta model Process logs consist of process variables and time steps. Each process variable
and specific time step has one value. The process variables are a combination of different aggregation functions, aspects, and

performance indicators.

TABLE 7. A part of an SD-Log generated for the general process of BPI Challenge 2017 event log over daily time window for 5 steps (day). The SD-Log

includes 5 process variables, e.g., Number of cases in the process.

Time Window (Day) | Arrival rate | Finish rate

Number of unique resource

Average service time per case | Number of cases in the process

1 36 9 37 2643.102 27
2 33 0 36 3220.305 60
3 85 62 39 2099.366 83
4 68 46 41 2290.759 105
5 99 62 39 2056.365 142

in the process are removed, i.e., no weekends or lunchtime,
which directly reduces the anomaly and potential noise within
the real-world data. When generating the SD-Logs, regular
inactivity of a process is also taken into account, e.g., in a
business process with 5 working days, for §=1 day, the
corresponding rows for the weekends, such as 6" and 7
rows, are removed.

B. DATA-SUPPORTED RELATION DISCOVERY

Without considering the historical executions of processes,
a sample CLD can be designed with background knowledge
for the whole process, such as Figure 8.
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As a process expert, the list of process variables is con-
sidered, and the relationships between them are later defined
based on experience and common sense. These are the rela-
tionships that are always observed and examined in simula-
tion models of business processes that have more cases in
the process, longer queues, and thus a longer average waiting
time.

For instance, it is expected that the average service time
affects the finish rate as shown with the negative sign (—),
or that an increase in the arrival rate per step of time will
increase the number of cases in the process shown by 4.
The provided information supports the generation of these
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FIGURE 8. The designed conceptual model for the general process using common senses, e.g., the increase in the arrival rate per day will
increase the number of cases waiting in the process. The CLD is designed in conventional modeling for the overall process, however, the
data extracted from the event log can reject these hypotheses, e.g., the arrival rate does not have any effects on the number of cases in

the process per day.
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FIGURE 9. A sample example of the shift function and finding the best
shift function to check the lagged correlation between values of two
process variables. In this example, the shift size of one is checked to see
whether there is a high correlation between the values of v! and the
values of v2 in the second time step.

models. It results in valid models ensuring that all the possible
relations presented in previous executions of processes are
captured.

1) POTENTIAL RELATION DETECTION
To generate a CLD of a process based on the provided
SD-Logs representing the process or examine the user-based
generated CLD, the fact that process variables affect each
other over time is used. To do so, the first step is to identify the
relationships between variables and the type of relations. Cal-
culating the linear and nonlinear correlation between values
of the variables in SD-Logs is the backbone of discovering
any possible relations. In our approach, both linear and non-
linear correlations using Pearson correlation and Distance
correlation techniques in [33] are calculated.

The effect of changes in one of the variables can be seen
after a couple of steps, e.g., the effect of an increase in the
number of arrived cases per hour will appear after 3 steps of

VOLUME 10, 2022

time (3 hours) in the average waiting time of the customers.
These delays of effects in time indicate other properties of
the detected relations that we refer to as a shift in time. The
shift function in Definition 10 shifts the values of every two
sets of variables. The function is used to identify the best shift
size in time using the defined fbs function in Definition 11.
The best size of shifting values of variables represents the
strongest relations between the shifted values of variables
and the direction of relations in time, i.e., shift size. We
demonstrate an example regarding the concept of shift and
finding the best shift size functions in Figure 9.

It is necessary to preserve a sufficient number of values
corresponding to time steps when assessing the relations
between the values of variables at different steps of the time.
Assume s € N as the maximum possible shift in the time
windows to look for the cause and effect between process
variables where s < k(1—6yq), 654 1s the minimum percentage
number of values that we are willing to use, and k € N is the
number of values for each variable presented in the SD-Log.

Definition 10 (Shift Function): Let  seN be the
maximum possible shift. We define function Shift;

R* x R* — R* x R* such that for a given shift size
0 < i < s shifts the values of two sequences for i

steps.  For olz(xll,...,x,i)eR*,ozz(xl%,...,x,%)eR*

and shift i, Shift (o', %) = (', 6'*) where
1_,.1 1 2_,.2 2

o =(x, ... x_;).0 =X s e X

Consider v' and v* as the arrival rate and
the number of waiting cases per day, for the
shift ~size of i,  Shift,(I1, 1 (sd), I1 2(sd)) =
(1T (sd)), - .., e—i(TT,1(sd))), (i1 (T1,2(sd)), - ..
(I, (sd)))).

Note that k& = [IT,1(sd)| [T1,2(sd)|. In Table 7, for
instance, IT,1(sd) = (36, 33,85,68,99,...) and I12(sd) =
(9,0,62,46,62,...) are the values of two variables v =
arrival rate and v> = finish rate, applying Shift, will result
n (36,33, 85,68,99,...), and (62, 46,62, ...), for v! and

v2, respectively.
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Definition 11 (Find the Best Shift): Function Corr: R*x
R*—[—1,1] calculates the correlation between two
sequences of real values. Let seN be the maximum shift
size, we define fbs;: R* x R*~N 1o return the best
possible shift size. Function fbcy: R* x R*—[—1, 1]
returns the maximum value of correlation between two
sequences for the given maximum shift size seN. For
ol,02eR*,  focy(a!, o®)=(Corr(shifig 51 52)(0 ", 02)),
where  Corr(shift.(o',02)) is the correlation and
j‘bss(a1 , (f2)=argmax(Corr(shiftr (!, 02))) returns  the

0<t<s

best shift size.

It should be noted that the max and argmax functions
return a set of values if there is more than one maximum
value. In this case, we consider the highest correlation value
with the smallest shift. For instance, for v'=arrival rate
and v=average waiting time as two process variables in an
SD-Log, fbs(I1,1(sd), I1 2(sd))=3 shows that the values of
variables have the maximum value of correlation after 3 shifts
in steps, e.g., the value of waiting time per hour is highly
correlated with the number of the arrived cases from the
previous 3 hours.

2) REAL RELATION DETECTION

Calculating the correlation identifies potential relationships
between variables. Assessing the correlation among variables
shows whether a relationship exists or not. The direction of
effect, i.e., which variable influences the others, is not clear.
The method in Definition 8 is a general form of describing
the predictive methods that can be applied to a set of values
to predict the values of one of them using others. These
methods enable us to find the possible existing quantitative
relations between the variables, i.e., the underlying equations,
and their directions. Note that in models based on curve
fitting, the interaction with the user is introduced in order
to identify the potential relations, e.g., quadratic shape, and
later the algorithm automatically fits the curve and measures
the error. The complete relation detection module is then
formed using the discovered relations based on the equations,
as demonstrated by Algorithm 1. The inputs of Algorithm 1
are the corresponding SD-log sdy. ¢ and the list of variables
inside sdy, g as V for a given event log L and time window 6.

Algorithm 1 starts with an SD-Log of a process along with
the maximum shift size seN and a threshold to consider a
relation between two variables strong (6,.;). In the relation
detection algorithm for each pair of parameters in the SD-
Log, the shift function is applied repeatedly, bounded by
the maximal possible shift s. The maximum value of the
correlation is compared with the threshold 6, to assess how
strong the relationship is. Therefore, the relation is considered
as a potential relation inside the process.

For instance, for the process variable, arrival rate in the
algorithm, there is a high correlation between the average
waiting time and the arrival rate, i.e., fbcy=4 0.8 and fbs;=0,
the average waiting time is added to the set of influential vari-
ables (relations) for the arrival rate. fbs;=0 indicates that the
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Algorithm 1 Relation Detection Algorithm

Input: The set of process variables V and the
corresponding SD-Log sd

Input: Maximum possible shift s, the threshold of a
strong relation 6,,;, and the set of prediction
models &

Output: The set of discovered relations R

1 Create a set of relations R;
2 foreach v" € V do
3 foreach v" € V do
4 bs=fbs;(I1,m(sd), [1,n(sd)); The best
shift size
5 corr=fbcs(Ilym(sd), I n(sd)); The
highest correlation value
6 if corr > 6,,; then
7 ‘ Add (vV*, bs) to the relation’s set for v'";
8 else
9 ‘ return null;
10 end
11 end
12 foreach prediction model € ® do
13 Train prediction model for v'";
14 Return the trianed model (¢;:;(.));
15 Predict values of v (v;");
16 Add MAE(W™, v") to the set of errors for
prediciton models for v";
17 end
18 Return the set of variables in the training model
(Iv*") with the minimum errors;
19 foreach v € IV"" do
20 | Add (v, v") into R;
21 end
22 end
23 return R;

maximum correlation is in the same time window and without
any shift. Later in Algorithm 1, the set of related variables to
the arrival rate is used to train different statistical and machine
learning models (®) where the one with minimum prediction
error is selected as the prediction model for that variable.

number of case in process;

= 0.72 x arrival rate; — 1.2 * unique resources;  (3)

The variables inside the selected equations for each vari-
able form the real relations, their types, and directions. For
instance, consider Equation 3 to be the discovered equation
for the variables number of cases in the process in the exam-
ple BPI Challenge 2017 event log. Therefore, Algorithm 1
will return (arrival rate, number of cases in the process) € R
as one of the real relations indicating that the arrival rate influ-
ences the number of cases in the process in a positive manner.
Note that bidirectional relations between two variables are
possible to appear in the final list of relations. We will discuss
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FIGURE 10. The steps in model generation phases starting from an event
log to the final simulation-ready SFD model.

such bidirectional relations while generating the CLDs in
Section I'V-C.

The variables inside the selected equations for each vari-
able form the real relations, their types, and directions. Con-
sider the discovered equation for the variables number of
cases in the process in the example BPI Challenge 2017 event
log, Equation 3. As a result, Algorithm 1 will return (arrival
rate, number of cases in the process)e R as one of the real
relations, indicating that the arrival rate has a positive influ-
ence on the number of cases in the process. Note that bidirec-
tional relations between two variables are possible to appear
in the final list of relations. We will discuss such bidirectional
relations while generating the CLDs in Section IV-C.

Definition 12 (Retrieve Variables of Relations): Let V be
the universe of variables, }V x V be the universe of relations.
for reV x V, set(r) retrieve the set of variables in r. For
example, given r=(", v?), set(r)={v', v?}.

It is possible that not all the variables in the set of process
variables V are in the selected relations. Consider the number
of unique resources to be fixed throughout the time steps.
Therefore, there is no relationship with other process vari-
ables. We need to retrieve the set of variables in the discovered
relations R for the CLD generation. We use function Defini-
tion 12 to retrieve variables in the model generation phase.

C. MODEL GENERATION

We discovered all the strong relations among the process
variables supported by their real values. These relations are
the representation of the process conceptual model over time.
We use the CLD notation of system dynamics to demonstrate
the process at an aggregated level. A CLD of a process illus-
trates the conceptual model of the process, CLD=(V, R, ).
The next step is to design the SFD representing the pro-
cess based on its CLD, i.e., conceptual model. Therefore,
process variables and their relations in the CLD should be
transformed into the elements in the SFD. The steps are
labeling the process variable and the relations, checking the
constraints, and inserting the equations for the simulation.
Figure 10 as an overview represents the steps to move from
the event log of a process and create executable SFD models.

1) GENERATE CONCEPTUAL MODEL (CLD)

The discovered set of relations R as a result of Algorithm 1
for an SD-Log enables process owners to identify all the
supported relations between the variables. These relations are
directly converted into arcs and the engaged variables in the
SD-Log are the nodes in the graph using the defined function
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in Definition 13. Discovered relations between the variables
in SD-Log are later used for forming conceptual simulation
models (CLDs).

Definition 13 (Generate CLD): Let CLD be the universe
of causal-loop diagrams, and V x V be the universe of rela-
tions. Function genCLD : 2Y*V — CLD generates the
CLD of a process given the discovered relations based on
the corresponding SD-Log. For the set of discovered relations
RCV x V, genCLD(R)=(V,R,n). n : R — {4+, —}, where
forreR n(r) = — if fbcs(r) < 0 and n(r) = + if fbcs(r) > 0,
and V= set(r).

Givenrseeﬁ of relations R as the result of Algorithm 1, the
set of corresponding process variables V, function genCLD
in Definition 13, insert a unique node for all v* € V, and for
all the relations (v, V") € R form an arc from V" to the v"".

For instance, using the corresponding SD-Log of the BPI
Challenge 2017 event log with a time window of =1 week,
the designed sample CLD in Figure 8 by domain knowl-
edge will be changed into Figure 11. The presented relations
between the nodes are supported by the real values of their
variables.

It should be noted that cycles and transitive dependencies
in the detected relations are possible. For example, both
directions of the relationship between the arrival rate and
the number of cases in the processes appear in the R as the
set of discovered relations. Consider the following R as a
result of Algorithm 1: R={(arrival rate, number of unique
resources), (arrival rate, avg time in process), (number of
unique resources, avg time in process), ...}, the transitive
dependency among three variables is implemented to be auto-
matically removed. Arrival rate already affects the number
of unique resources, e.g., if more cases arrive, then more
resources are assigned, and the number of unique resources
affects the average time in the process for cases. Therefore,
there is no need for a direct relation between the arrival
rate and the average time in the process. However, the user
can decide whether to keep or remove such relations in our
approach. In that situation, the user’s domain knowledge,
as well as the higher coefficients in the relations, are consid-
ered to avoid the cycles.

2) GENERATE STOCK-FLOW DIAGRAM (SFD)

We generated CLDs of processes automatically, the next step
is to label the generated CLD of an SD-Log and later convert
it to SFD for simulation purposes. Labeling the variables for
SFD is based on the defined Assign Stocks and Flows. It con-
siders the type of the possible extracted variables from event
logs, e.g., time aspect, or number-based values. It is highly
dependent on the scenario of simulation and the variables,
e.g., the number of unique resources, whether it acts as an
accumulative variable can be both stock or auxiliary variable.

a: ASSIGN STOCKS AND FLOWS
The values of the process variables in SD-Logs and the
possible external factors play decisive roles in assigning the
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FIGURE 11. The designed conceptual model for the general process of BPI Challenge 2017 event log with a time window of one week. The presented
nodes and arcs in the designed CLD are supported by the corresponding SD-Log, compared to the Figure 8 where the CLD is designed only based on the
user background knowledge. For instance, the arrival rate has a negative effect on the number of cases in the process according to the extracted SD-Log

and trained model.

elements of the stock-flow diagram. These types are based
on different performance indicators (IN) used to define valid
process variables in Table 6. The possible types of values are
as follows:

o Number-based values are potential sfocks since their
value can be accumulated over time. They also can play
the role of flows if they add or remove from the other
variables over steps of time.

o Time-based (Duration) values are the possible auxiliary
variables if they do not accumulate or are not considered
to be countable.

For instance, the presented variables in Figure 11 can
be assigned to the following sets, S={number of cases in
process}, F={finish rate, arrival rate}, A={number of unique
resources, average service time, ... }. Note that the number of
cases in the process can be an accumulative number over steps
of time, and the arrival and finish rates over time add/remove
from that. In this case, (arrival rate, number of cases in
process) €M is an items/materials flow since arrival rate eF
and number of cases €S. For (arrival rate, average service
time)eR is an information dependency and cannot be an
items/materials flow based on Table 4. Furthermore, there is a
link between number of unique resources and number of cases
in process, where we assigned it to be a stock. Therefore,
such information dependency is not possible, and we need
to insert a flow (insF') or use the existing one. As a result,
(number of unique resources, finish rate) € I and (finish rate,
number of cases in process) € M will represent the same
relation. CLDs are automatically generated from Algorithm 1
using SD-Logs and converted into the labeled CLD (CLD’)
where the stocks, flows, and auxiliaries are defined based on
the scenario of interest. By applying constraints, SFDs are
generated.
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b: SIMULATION-READY SFDs

After assigning the stocks, flows, and auxiliaries and check-
ing the system dynamics constraints, the generated SFDs
should be enriched with values and equations for the simu-
lation phase. To do so, three steps mentioned in Section I1I-B
are performed including specifying the underlying equations
as defined in Definition 8:

o The used time window to generate the SD-Log (sd), §,
is the set to be the time step size for the simulation, e.g.,
hourly, or daily. R

o To specify the values of independent variables V , for
each step (ieNx) the values are taken directly from the
SD-Log (sd) such that for v € V, vi=mi(T,(sd)).

o Forv € V,i.e., they have at least one incoming arc or
influential variable, the values are simulated at each time
step (i) as follows:

- IfveS, vi=vio1+Zum y»em (", v)*(V")), where
the initial values for stocks are filled by 71 (IT,(sd)).

- If v ¢ S, the discovered equations in Algo-
rithm 1 are inserted into the model, i.e., ¢;,(.) and
IvVV=p" ", v) e I}.

The designed SFD model can now be executed for the sim-
ulation in SD software where after validation of the results
external variables can be added to the models. The main
purpose of high-level simulation of processes is to perform
the strategical analysis while including external and quality-
based factors. For instance, the effect of training resources
on overall process performance w.r.t. the cost of training can
be modeled as SD with a higher level of confidence since
the possible relations are supported by event logs of the
process. Another example is the effect of a specific type of
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FIGURE 12. The screenshot of the tool. The CLD generator and the SFD design pages are shown.
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FIGURE 13. The discovered CLD of the BPI Challenge 2017 event log with
1 day time window.

advertisement on the overall monthly arrival rate of cases in
the process.

Our main goal in this work is to capture processes from dif-
ferent perspectives and at a higher level of aggregation. Our
approach generates data-driven CLDs of processes directly
from their fine-grained event logs. Therefore, it is important
to consider that although the majority of the steps from
SD-Log to SFD model generation are automated, user inter-
action is still required in modeling tasks, assessing relations,
and inserting the equations.

V. EVALUATION

The proposed approach is able to generate system dynamics
models of processes given their event logs as an input, as well
as assess the designed models according to the domain knowl-
edge using the event logs. So far, we have presented steps of
the approach in practice while explaining the methods in the
paper. The evaluation has two main goals: (1) to demonstrate
the application of the approach on real data while using the
designed and developed tool, and (2) to demonstrate the use
of system dynamics modeling in addition to the discrete event
simulation technique for business processes. The implemen-
tation of SD-Log generation, the equation finder, and the
CLD generator are publicly available as an integrated web
application. !

1 https://github.com/mbafrani/PMSD
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We extended the SD-Log generation and the relation detec-
tion only based on correlation as presented in [25], with the
automatic CLD generation and designing of SFDs. Figure 12
shows a screenshot of the web interface of the tool. In addi-
tion to the diagrams shown in the tool, the corresponding
“mdl” files suited for system dynamics tools and intermedi-
ate results, such as discovered equations, are also generated.

A. TOOL-SUPPORTED CLD AND SFD DESIGN FOR A REAL

EVENT LOG

We continue with the provided running example for the
BPI Challenge 2017 event log and evaluate the results to
design a simulation model from the SD-Logs. By applying
the approach to the SD-Logs with a time window of 1 day,
we discover the CLD of the process, as presented in Figure 13.

The set of discovered relations is used as the input of
genCLD. A designed CLD representing the conceptual model
of the process in a daily manner is created based on the
detected equations. The outcome of Algorithm 1 is presented
in Table 8 illustrating the relations between the process vari-
ables. For instance, value +1 in the first row (Arrival rate,
Number of cases in process) indicates that there is a strong
positive relationship between the two variables, i.e., with an
increase in the daily arrival rate, the number of cases in the
process per day will also increase.

Given the fact that the discovered relations based on the
equations include loops, we have adjusted the relations (val-
ues in parentheses). For instance, based on the best fitted
equations, the following relations (edges in the CLD) are
discovered: (Arrival rate, Finish rate), (Arrival rate, Avg time
in process per case, and (Avg time in process per case, Finish
rate). In this case, we remove (Arrival rate, Finish rate) since
the average time in process per case gets affected by the
arrival rate and at the same time affects the finish rate.

Having obtained the labeled CLD, we transform it to SFD
for simulating and validating the results. To do so, first,
we start with the stocks and the flows and later form the
relations based on Table 4 using functions insF and insM.
For instance, (Number of unique resources (Auxiliary), Fin-
ish rate (Flow))el is an information dependency, therefore,
it is an arc in SFD, and (Arrival rate, Number of cases in
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TABLE 8. The detected relations (edges) in the conceptual model of the BPI Challenge 2017 event log using a time window of 1 day. The labeled CLD is
generated based on the labeling stocks and inflows and outflows shown in the table.

Number of L. ..
. . . Process Avg service time | Avg time in process | Number of cases
Arrival rate | Finish rate unique resources Lo .
(Inflow) (Outflow) (Auxiliary) active time per case per case in process
(Independent V}zllriab]e) (Auxiliary) (Auxiliary) (Auxiliary) (Stock)
Aavgévrvf;‘e 0 +1.(0) 0 +1 -1 (0) A +1
Finish rate
(Outflow) 0 0 0 -1 0 0 -1
Number of unique
(f;f(‘:ﬁz‘r’;) 0 +1 0 +1 +1(0) -1 0
(Independent variable)
Process active time
(Auxiliary) 0 0 0 0 0 0 0
Avg service time
per case 0 -1 0 +1 0 +1 (0) 0
(Auxiliary)
Avg time in process
per case 0 +1 (0) 0 +1 +1 0 0
(Auxiliary)
Number of cases
in process +1 -1 0 +1 (0) -1 (0) -1 (0) 0
(Stock)

TABLE 9. The modified equations by the user which are inserted into the SFD. Note that the arrival rate and the number of unique resources are
considered to be independent variables, and their values get updated for each simulation step from the SD-Log.

Finish rate=2.05 x Number of unique resources — 0.01 x Avg service time per case — 0.013 x Number of cases in process — 56.96

Number of cases in process =Arrival rate — Finish rate

Avg service time per case=T76 x Number of unique resources — 1.48 * Number of cases in process — 2157.04

Process active time=230 * Arrival rate + 3.56 * Finish rate 4+ 83.5 * Number of unique resources — 15783

T
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per case
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unique resources

\
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process cases

/

- =

Arrival rate

Process

Finjsh rate

active time

FIGURE 14. The designed SFD for BPI Challenge 2017 event log with the time window of 1 day.

process)eM is an items/materials flow. The designed SFD is
presented in Figure 14.

The underlying equations for the dependent variables rep-
resented in Table 9 are used to make the designed SFD exe-
cutable. Note that, as mentioned, adjustments to the equations
are made. We run the simulation for 150 days and compare
the results for the dependent variables, such as number of
cases in process with the real values in the SD-Log, see
Figure 15. It should be highlighted that the discovered rela-
tions, equations, and CLD models by the tool are potential
insights into processes that can support the user. They direct
the user on how to model in cases that prospective relations
and equations are detectable using the implemented tech-
niques. Furthermore, despite discrete event simulation, when
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modeling a process using system dynamics, the effects of
variables are important. For instance, in [34], we were able
to compare the DES simulation results and real event logs
at the fine-grained levels, i.e., at case and event levels. For
coarse-grained process simulation, the trends of the values
are considered, not the exact values of the simulation.

B. THE USE OF SYSTEM DYNAMICS IN PRACTICE: MODEL
REFINEMENT

The extracted process variables are highly related to the
provided information and attributes in the event logs. In most
cases, the ultimate goal is to assess the effects of other vari-
ables on the process at a higher level. These variables are
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FIGURE 15. The comparison between real and simulated variables using the generated models based on SD-Logs for BPI Challenge 2017 with a
time window of 1 day. The left graph represents the values of number of cases in the process over 150 days. The right graph represents the

values of finished cases over the 150 days.

either external, i.e., not captured in the processes’ event logs,
or are hard to quantify, such as expertise of resources. Our
presented approach enables the business owner to discover
the relations between the existing process variables (based on
event logs) and form aggregated simulation models.

At this step, the validity of the models can be evaluated
using the SD-Logs and real values of process variables. Then,
the valid models can be extended with different influential
variables and what-if analyses can be performed. We do so
for the sample SFD models of the BPI Challenge 2017 event
log. We extend that with external factors to see their real
effects on the process. The model is shown in Figure 16.
The model exploits the effects of advertisement on the arrival
rate of the cases (Effect of advertisement, Expected arrival
rate), which the advertisement effects itself are also affected
by the productivity and revenue of the process, i.e., (Process
productivity, Revenue), and (Revenue, Advertisement budget
flow). Moreover, the effect of the number of desired finished
cases per day on the number of required resources is modeled,
where the time to hire new resources is also considered. The
simulation model is executed using the Vensim?® software.
The represented blue graphs show the simulated values of the
variables. Note that variables such as advertisement delay of
effects or time to hire can be adjusted based on the domain
knowledge of the user. Also, the effects of the advertisement
budget percentage on the arrival rate of the cases in the
process can be examined.

We proposed a couple of scenarios that use the discovered
model and can be run, including external variables in the
processes. For instance, we designed the model in Figure 16
including the resource efficiency as external variables. It is
able to simulate and track the effects of changes in the number
of resources dynamically, w.r.t. the arrival rate, the efficiency
of resources, and the number of desired finished cases per
day. All of the designed models based on the approach and
the presented tool (PMSD) are available for additional exper-
imentation and evaluation details.>

2https://vensim.com
3 https://github.com/mbafrani/PMSD/ModelsForEvaluation
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C. DISCUSSION

When creating a generic approach for automatic system
dynamics model creation, there are a few aspects to con-
sider: (1) The quality of the data has a significant impact
on the outcomes of the approach. As a result, most of the
time, anomalies and non-stable behavior in the process make
SD-Log extraction challenging, e.g., it is difficult to capture
process variables over certain time steps. (2) Since the extra
factors mostly have no data in event logs and only rely on
the user’s domain knowledge, it makes it difficult to validate
and compare. However, the base models with the process
variables from SD-Logs provide the potential for some level
of confidence in the final models. (3) The application of
statistical and machine learning models might lead to over-
fitting and under fitting issues. For example, when utilizing
the regression method, there may be overfitting of the values,
which is a disadvantage when simulating the values of the
process variables. (4) In some cases, finding the equations
for variables in relation to each other is impracticable. In this
scenario, the user’s domain knowledge is required for form-
ing the relations and equations.

The final results for the decision makers are SFDs with
the potential of preforming simulation models and assessing
the effect of variables on each other. There might be some
conditions in which refining the baseline models based on
the extracted process variables is not possible. This can affect
the applicability of the discovered SFDs. The purpose of this
approach is not to make the modeling task completely auto-
matic, since that contradicts the system dynamics principle.
In system dynamics modeling and system thinking, capturing
and simulating systems w.r.t. quantitative and external factors
at higher levels is the main focus. Therefore, the role of
the user in modeling still remains vital. Consider that the
discovered loops and transitive relations in CLDs, as well as
adjusting and forming the equations, are decided by the user
given the scenarios of the simulation and states of processes.
It is not a drawback but should be noticed.

As discussed, the SFD modeling task is user-dependent and
comes from the scenarios that one is interested in. What we
provide is the support for revealing the existing insights in the
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FIGURE 16. The extended SFD model is based on the evaluated model. It includes the effects of advertising based on the production rate and the

arrival rate, as well as dynamic resource allocation in the process.

historical data considering the scenario. In our evaluation as
a proof of concept, we address inserting domain knowledge
into the SFD modeling task by considering one specific sce-
nario, i.e., a what-if question. Then, develop the SFD on the
basis of those questions. For example, in Figure 16, we devel-
oped a model to answer the questions, what are the effects of
the advertisement budget on the arrival rate of the process
and how does it affect the number of required resources,
which is also dependent on the hiring time?. The number of
rejected and handled cases (finished) is investigated, while
two external factors of the advertisement and hiring process
are considered. These models can be dynamically exploited
by decision makers to find the desired balance of resources
and advertisement budget with respect to the efficiency of
their process, e.g., the number of accepted and rejected
cases.

The core objective of our approach is to demonstrate the
capability of modeling processes using system dynamics
at various levels and to supplement modeling tasks with
real-world process data in the form of event logs and process
mining techniques. The identified relationships in the form of
CLDs illustrate the causes and effects of the process variables
on one another. This insight is used to identify the problem-
atic process factors as well as the effective components that
have to be investigated at the decision-making level while
considering multiple factors outside business processes. For
instance, the effects of the number of unique resources per
day on the average time that cases spend in the process can
be discovered and later used to improve the process. Another
point to emphasize is that whereas traditional process simu-
lation, such as detailed simulation using DES models, tries to
mimic the details of the process and provide as close to the
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existing event data as possible, the goal of aggregated process
simulation is to find the direction and high-level effects.

VI. CONCLUSION

Process owners require a platform to run what-if analyses for
their processes. Process mining provides them with a wide
range of techniques to discover the current status of their pro-
cesses, which can be combined with simulation techniques
for the scenario-based analysis of processes. Using simula-
tion techniques system dynamics and process mining, we pro-
posed an approach to support system dynamics modeling
for business processes. Using simulation techniques system
dynamics and process mining, Not only can the hidden under-
lying effects and relations at the instance level be detected,
but also the existing equations that are used in the simulation
models are discovered. Extracting higher levels of variables
on top of event logs enables us to form aggregated simulation
models that are able to consider external factors outside the
process, e.g., the sickness rate of employees as resources in a
process. As demonstrated by the evaluations, our approach is
capable of uncovering hidden relations and constructing valid
simulation models in which domain knowledge can also be
applied. The presentable underlying equations between the
process variables are discovered. In cases where discovering
exact equations is not possible, we intend to incorporate the
values generated by the taught machine learning algorithms
into the models as our next step. We can ensure that possible
relationships between the variables are captured. Further-
more, there are established scenarios for business processes
that can be designed and used as default system dynamics
models of processes, in which users are able to adjust them
to their own scenarios.
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