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Abstract

A primary goal in robotics research is to provide means for mobile platforms to perform au-
tonomously within their environment. Depending on the task at hand, autonomous performance
can be defined as the execution by the robot, without human intervention, of certain naviga-
tional tasks. In mobile robotics literature, commonly addressed navigation tasks include the
localization, mapping, path planning and obstacle avoidance tasks. Solving any of these tasks is
a hard problem by itself. The reason stems from the inherent complexity associated with both
the robot and its environment, each of them being an extremely complex dynamical system with

uncertainty involved.

In this thesis, we propose a probabilistic framework for mobile robot navigation in dynamic
environments based on the Partially Observable Markov Decision Process (POMDP) model.
The proposed model is able to perform the navigation tasks of localization, path planning and
obstacle avoidance. POMDPs are models for sequential decision making where the world in
which the robot operates is partially observable, i.e. the true underlying robot’s state is not
known, and the outcome of actions it executes is modelled probabilistically. As such POMDPs

perform localization and path planning in a probabilistic manner.

POMDPs have the major shortcoming of their extreme computational complexity and hence
they have been mainly used in robotics as high level path planners only. In this thesis, we pro-

pose a novel hierarchical representation of POMDPs, specifically designed for the autonomous



robot navigation problem and termed as the Robot Navigation-Hierarchical POMDP (RN-
HPOMDP). The proposed hierarchical POMDP can efficiently model large real-world environ-
ments and is amenable to real time solution. This is achieved mainly due to the design choice
of modelling the state transition and observation functions dependent only on the robot motion
model and not on the environment as it is commonly used in the POMDP literature. Further-
more, the notion of the reference POMDP (rPOMDP) is introduced that infers the robot motion
model in a very small POMDP and it transfers this information to the hierarchical structure
while being solved. The environment specific information is modelled within the reward func-
tion of the RN-HPOMDP. The employed model is utilized as a unified probabilistic navigation
framework that accommodates for localization, path planning and obstacle avoidance. Hence,
real-time solution of the RN-HPOMDP is essential since no other external modules are utilized

and paths have to be replanned at each time step.

The RN-HPOMDP has been developed for the application of robot navigation in dynamic
real-world environments that are highly populated. Thus, it is desirable for the robot to perform
obstacle avoidance in a manner that resembles the human motion for obstacle avoidance. That
is, the robot should be able to decide the most suitable obstacle avoidance behavior based on
the state of the environment. Therefore, the robot can decide to either perform a detour or
follow a completely new path to the goal and also modity its speed of movement (increase it
or decrease it) to bypass an obstacle or let it move away respectively. Any of the above four
distinct behaviors for obstacle avoidance should be decided well before the robot comes too
close to the obstacle. For that reason, future motion prediction of obstacles is employed. Two
kinds of prediction are utilized: short-term and long-term prediction. Short term prediction
refers to the one-step ahead prediction whereas long-term prediction refers to the prediction of
the final destination point of the obstacle’s movement. Both kinds of prediction are integrated

into the reward function of the RN-HPOMDP and the speed decision is performed through a



modified solution of the RN-HPOMDP. As a result, the RN-HPOMDP can decide the optimal
obstacle avoidance behavior based on the current and the predicted state of the environment

without the intervention of any other external module.

Experimental results have shown the applicability and effectiveness of the proposed frame-
work for the navigation task. The robustness and the probabilistic nature of the RN-HPOMDP
as well as the future motion prediction are required to be able to perform efficiently and

effectively in dynamic real-world environments that are highly populated.






ITegiinym

"Evog onuavtirdg €QeuvnTIRGS OTOYO0C OTOV TOUEX TS QOUTOTIXNG EIVOL 1) AVATTUEY QOUTTOT
7oV €xouv TNV duvaTdTTa Vo AEITovEYouv cvtdvoud. H autdvoun ovumepupopd opiCetan ot
OQLOUEVES TEQUITTAOELS W 1 AELTOVQYICL TOU QOUTTOT VIO, TNV EXTEAEON OLOPOQWV EVEQYELWV
Ao YNONG Xmeis Y avBowmivy magéufaoy. Ztn BifAoyoamio TV QUTGVOUMY KIYOUUEVMY
QOUTTST aVOPEQOVTIOL ¢ TUVNOLOUEVES AeLTOVQY(EC TAOYYNONS 1 €¥pEOT THS BEONS TOV QOUTTOT
(localization), n yoQtoypdonon tou meQLdilovtog xweov (mapping), n oxediaon dadgouwv
HEoa oto Mo mEog avbalpeta oglougveg B€oeig/otdyovg (path planning) xou 1 amopuyn
eumodicwv (obstacle avoidance). H Adon xdbe Aertovgyiag mhofqynong ywelotd eivor €va
dvorolo mESPANUa amd povo Tov. Avtd ogelletol oty €UQUIN TOMTAOXRGTNTO TG00 TOU
YWEOU OAAG %o TOV (OL0V TOU QOUTOT, AoV ®ad’ €va amd autd elvor €va moAlmhoro duvopund

ovoTNUOL TTOY YoeoxTNEiCetal amd afefordTnTa Yo THY ROTAoTAoT TOU RAOE YOOoVIXY| oTLyuy.

e aut) ) OwoTELp] TEoTelveTaL €va TBAYOXQUTIXG TACIOLO VIO THY QUTOVOUT TAOYYNON
QouUToT Baoitopevo o Mepurmg [apatnonowes Magrofravég Awadiraoieg Andgpaong - MIIMAA
(Partially Observable Markov Decision Processes - POMDPs). To moteivouevo noviého €xeu
™V duvaTéTNTO VO EXTEAEL TI AELTOVQYIES TTAONYNONS TNg £¥pe0NS TG B€0NG TOV QOWUTOT, TOU
oyedtaopoy dradgoumv rabmg o amopuyng eumodiov. Or MIIMAA eival povtéha yio dua-
oy Mym amopdoemv 6mov 10 mEQLPALLOY OTO 0TTOl0 AELTOVQYEL TO QOUTOT EIVAL PEQLRMS
TOQOTNONOLLO, dSNACON 1 TEAYUOTIXY ROTAOTOON TOU QOUROT dev eivan yvooty. Emmiéov, to

OTOTELECILOL TV EVEQYELMV TTOU EXTELEL TO QOUTST povVIEAOTOLOUVTOL TLBAVORQATIXA. ZUVETMC,



0L AELTOVQYIES TAOYNONG EXTEAOVVTONL UE TLOAVOXQATIXG TQGTO.

To faocwnd perovéxtmuo twv MIIMAA eivon 1 eEQLQETIRG WeYdAN VITOAOYLOTIXY TTOAVTTAOKG-
T AVONE TOUS %Ol YOl AUTO TO AGYO €Y0UV EQUQUOOTEL OTHY QOWTOTIXI] UEYQL OTJUEQT KVOTWG
¢ LOVIEAX Lol TNV MjYm omopdoemy o€ vYmAS entimedo uovo. Ze avni ) duatoify mpoteivetol
wa véa Legagynt] avomagdotaon twv MIIMAA edixd oyedioougévny yio 1o meopinua g
QUTOVOUNE TAOTYNOTS QOUTTOT Tov amoxaheiton lepapyinég MIIMAA - Poumotinric [Thonynong
(IMIIMAA-PIT). Ov IMIIMAA-PII €xovuv ) duvatdtta vo. avamtoglotoly te arodotind 1oomo
ueydio moaynaTind TeQBAALOVIO ROl AUVOVTOL O TQOYUOTIRG YQOVO. AUTO ETLTUYYAVETUL
®nupimg Adyw g oxediootinig emhoyng vo povieromomBovv oL ovvaptioelg uetdfaong (tran-
sition) zou mapaTnEoemV (observation) fdom Tov HOVIELOV ®{VIONS TOV QOUTTST ®ou aveEdoTTa
and tov mEQURAAAOV 0TO 0molo AsttovQyel, Ommg yivetor ovviiBwg omyv Pufioyoapio Twv
MIIMAA. Emmiéov, ewodyetal ) €vvola g avagogixtic MIIMAA (aMIIMAA) mov duatn el
TO HOVTEAO %{VNONG TOU QOUTTOT XONOLUOTOLHVTOS Uiet TOAD v MITMAA ®ou 10 ueTageéQeL
otV egaEywy dow] xotd v didoxew g Avong g, H doun xow xatdotaon tov mme-
oLparlovtog povreromoleitanr oty ouvdgmon aviapoig (reward) e IMIIMAA-PIL. To
TQOTELVOUEVO NOVIELO EQPAQUOLETAL ™ €Vl EVIALIO TAALOLO TAONYNONS TO omolo dev yonot-
uomolel eEmtepurd ovvegyaldneves povddec. Tia v emitevEn awtov Tov otdyov N Ao g
IMITMAA-PII o€ moarypotins yo0vo givol amaQaitnt @’ 000V TQETEL VoL OYEALATEL €% VEOU OF
%nAOE yEOVIXRY OTLYI] TO LOVOTIATL TTQOG TOV OTOYO KL XATA CUVETELX VoL OLeEAYEL TNV AELTOVQY IO
™mg aToQUYNS eumodimv.

H ypvion mg IMIIMAA-PIT w¢ eviaio poviého mAorynong €xeL To TAEOVEXTNUO OTL EXUE-
TadheveTan ™V mbavoxrgaTv @Uon g oe Sha To emimeda AgLToVQYiag TS TAOYNONE TO
omoto elvanr eEapeTivd onuovtind dedouévng ™me afefadttag Tov VIdE)EL otovg auobntieeg
TOV QOUTTOT OIS %KoL OtV (010 TOV TV %ivnon. Avtifeta, oty ueyoritepn miewoyneio Twv

ueBodmWV TAOYNONS TOV VITAQYOVY 0TV BLBALOYQEIC, XONOLMOTOLOVVTOL TTOAAES OLUOQETIRES



uovadeg mov extehoUv ®dbe wo Aettovgyio mhovjynong. Ze avtég T nebddovg, cuvovtdral
ovyva mbavoxganxi] Avon tov meofiuatog g eleong T B€0Ng TOU QOUTOT %KoL TOU
OYEOLAOUOV LOVOTTATIWV O VYMAG emimedo ahhd omovimg AUveTon TOavorQOTIXd TO TEOPAUQ
™G amopuyng eumodimv. Emmhéov, ue v yorjon me IMIIMAA-PIT to moSAnua g amopuyng
eumodimv Mivetor xabolud, £’ 60OV OAORANQO TO HOVOTUTL TYOS TOV OTOYO ETUVACYEIIALETAL
oe ®dBe yooviri otyu. Ou megroodtegeg uéBodol amopuyns eumodimv mov vrdoyouvy oty
Biprioypapio Avouv to mESRANUa Tomkd, ®uEing AGY®m TOu REYAAOU VITOAOYLOTIHOU ROOTOUS
Aong.

H IMIIMAA-PII oxedidotre yio epoguoyy oto modfinua g mhoiynong oe duvound
TQAYNOTIG, TTEQUBEALOVTO OTOL OTTOtD VITAYEL TTVXVY ®iviion avBomwy. “Etol, elval embouuntd
TO QOUTTOT VO eXTELEL TV ammopuYY] EUTOdIWV PE TEOTO TOQOUOLO UE TOV OO0 OTTOPEVYOUV
eumtodla. o1 idor o dvBowmol.  Anhady to goumdt Ba mEEmel va €xeL T duvaTdTTR Vo
OTTOPUOICEL TNV RATAAANAY CUUTEQLPOQA Y10, OTTOQUYY EUTTOdimY dEQOUEVNS TS HUTAOTAONS
Tov eQpdilovtog. Emouévmg, To Qoumdt umoQel va amopaoioet va, eXTELECEL d TOQAXOUY
1 va axohovBioel €va evieAdS ROLVOUQYLO UOVOTTATL TQOS TOV OTSYO TOU KO ENMLTAEOV VL
QENOEL 1) VA NELDOEL TV TAYUTNTA TOU YLOL VO TOOOTEQAOEL EvaL EUTTGALO 1] VO TOU ETLTQEPEL
va, teQdoeL, avilotowya. Kdbe po o g mooamdvem T€00EQLS CUUTEQLPOQES YL TNV ATOPUYH
gumodiov o TEEMEL VA ATOPOOLOTEL OQXETA TOLY PTAOEL TO QOUTOT ®OvVTd Oto eunmdolo. I'V
oUT6 10 AGYO, 1 XoNoN TEOPAEYNS TS ®ivong eumodimv eivar amapaimtn. Egoapustovial
dvo timor mESPheymc xivnong: n PooyumodBeoun xol | poxgomedBeoun mTEORAEYN rivinong.
H BoayvmpdBeoun modfieyn avapépeton oty medpAeyn g BEong Tov epmodiov v auéowg
ETOUEVT XOOVIXY] OTLY Y EVE 1] HOXQOTOGOECUN avopEQETaL OTHY TTROBAEYY] TOV TEMKOV ONUEIOV
%nivnong tov epmodiov. Ko ta §90 £idn mpdPAeyn g eVOOUATOVOVTUL OTHY OUVAQTHON OVTOUOLBIS
g IMIIMAA-PII. H paxgompdBeoun meopheym emruyydvetal oQiCoviag to evilapégovta

onueiat ToV XOEOU (0 0QLOPGS TOVg UTOQEL Vo YIVEL XELQWVOXTIRA OO TOV YOOt 1] UECW



wag cvtopatomompuévng dadiraotog expdbnonig tovg). Ztm dadwmaocio avty Beweitan 6t
oL dvBowmol dev ®vouvTaL doxoma UWECH Ot VOV ¥MEO OAAG embuuodv va xotevduvBouvv
QOGS KATOLO EVOLOPEQOV ONUELD TOV YDEOV. ZUVETMS, 1 UoxQomedeoun mEdfAeyn xivnong
opiletar wg 1 TESPAEYN TOV EVOLOPEQOVTOS ONUEIOV OV TOEOKELTAL VO TQOOEYYIOEL €Vag
avBommog 1| éva dhho xwvoluevo eumddlo. Kou ta dvo €lidn mpofreymg avavedvovial oe
ndBe yooviry otyuy xal €tol mbavd Adin pmopovv va dopBmBovv okl ypryopo ®al vo
UNV ETNOEACOUV TNV OTOPAOT] TOU QOUTAT VIO TO NOVOTATL TO 0moio axolouBel yio va gTrdoel
otov otdyo tov. Téhog, n amdpoon yia v TodTTe ne v omoio Ba nivnBel To goumdt
ETUTUYYAVETOL UE TNV KOO Wog Toomootuévns nebddouv Mong thg IMIIMAA-PIL. Xvverac,
1 IMITMAA-PIT pumopel vo amopaciost Tv PEATLOTI] CUUTEQLPOQT VIO TV OTTOPLYT EUTOSTMY
Bdon g TmEwvig ®oL TEOPRAETGUEVNS ROTAOTAONS TOV TeQUBEAOVTOS YwElg TV TaQéufaon
HOVEVOS dAhov eEmTeQUOU OTOLYKE(OV.

To mEoTeEVAUEVO TAOLOLO QOUTOTIKNG TAOTYNONS QOXIUAOTNKE OF TQAYUNTIKES OVVORES
%o T amoteAéopota emPefordvouy Ty amodotrdTnTe, XKoL amoteleopanivdtytd Tov. H
mbavoxgoTiky @ion rabdg xal 1 axgifeia var orabegdmra g IMIIMAA-PIT 6rmg %ol m
TEOPAEYN NG %ivONg ®EIVOVTOL OITOQOITYTO OTOLYELD YLOL TNV OITOTEAECUATIXG KOl OTTOOOTIHY

ThO1YNON og duvaund Tooyuatind TeQUPAAOVTIO LE TTUXRVY ®Rivnon avBodmwy.
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A level of hierarchy in the RN-HPOMDP.

The overlapping region defined in bottom level POMDPs of

the RN-HPOMDP.

The size of the square grid that defines the state space of the

rPOMDP.

The state space size of the corresponding flat POMDP.

The action space size of the corresponding flat POMDP.
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The orientation angle of the state that is decomposed to a

POMDP in the RN-HPOMDP structure.

The action angle that is decomposed to a POMDP action set

in the RN-HPOMDP structure.

The maximum angular distance from the GDO.

The angular distance from the GDO.

The maximum distance allowed from a cell to be considered

as a hot point.

The distance from a candidate hot point.

The average expected difference of the reward value between

adjacent grid cells for an action angle a.
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Introduction

This thesis addresses the problem of a robot navigating efficiently and effectively in crowded
environments. In this introductory chapter, we define the problem, indicate its scientific and

practical significance and outline this thesis work.

1.1 Problem Statement

This thesis concentrates on the problem of a robot navigating in crowded environments in

a efficient and effective manner. This problem involves three main navigation tasks:

e localization, the robot must be aware at all times of its true position in the environment

it operates;
e path planning, decide what the optimal path to its goal point is;

e obstacle avoidance, avoid humans and/or other objects operating in the environment with

manoeuvres that affect the optimality of the path to the goal point the least possible.
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The above three tasks are treated in a unified manner in this thesis to obtain an optimal
navigation behavior in crowded environments that attempts to simulate as much as possible the

human behavior.

Human Navigation

For humans the navigation task is eminent. Humans, at least when walking purposively, can
choose the optimal path to reach their destination point without having to put much thought
into all the aspects of the task they are about to perform. The optimality of the chosen path
by humans is commonly taken for granted. Yet, quantitative and qualitative measures can
be employed to assess the optimality of a path executed by a human to reach a destination
point. Quantitative measures are easy to define and in most cases they are indisputable. The
most common quantitative measures are the time taken to reach the destination point and the
distance travelled to the destination position. It is harder to define qualitative measures since
depending on the specific environment where the task is executed each qualitative measure can
have different importance. For example, the qualitative measure of “politeness”, i.e. whether
a human gives way to other humans, can be employed in an office environment but definitely
not in a high risk environment. The “elegance” and “awareness” qualitative measures could
be employed that are less environment specific. A chosen path to a destination path can be
characterized as “elegant”, i.e. well-designed, when it is a smooth and easy-to-follow path that
does not direct a human to overly congested areas that eventually might lead to a situation
where a human gets completely blocked. Furthermore, a human follows a path that can be
characterized as “aware”, when it is a suboptimal path, i.e. a little longer in distance, than the
obvious optimal path but it has been estimated that the latter path is becoming congested and

might eventually delay him or even completely block him.

When a human wants to reach a destination point he/she makes an instantaneous decision
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about the path to follow. It is assumed that all humans, most commonly, want to reach a
destination point as fast as possible with the minimum effort. If we consider the steps a human
follows to decide how to approach its destination point we will see that its not a spontaneous
decision but an informed decision. When a human is in an empty and static environment, he
simply assesses the time or the distance required to reach the destination position. However,
when a human is in a dynamic environment where there are other humans moving within it
as well, the two previously mentioned quantitative measures might be proven insufficient. In
dynamic congested environments, the time and distance quantitative measures when assessed
prior to the start of the human’s movement are not guaranteed to be valid throughout the whole
movement until the destination point is reached. For that reason, in dynamic and congested
environments humans attempt to assess the quantitative measures with a projection to the future,
i.e. attempt to predict the state of the environment at sometime in the future. Furthermore,
in dynamic and congested environments humans consider alternative paths to the destination
position, “elegant” and “aware” paths. These alternative paths might be worse in time or
distance measures when assessed prior to the human’s decision but in the future they can
potentially outperform a currently optimal path, in terms of time or distance measures, due to
the changes occurring in the environment. Although, this might seem oxymoron, this is due
to the fact that in dynamic environments optimal preplanned paths most commonly cannot be

executed as planned because of the unforeseen changes in the environment.

Another important behavior of humans is that they are able to repeatedly reassess the
quantitative and qualitative measures of the path they are executing but also of other alternative
paths using the information they gather during execution. This allows humans to decide if they
should change completely the path they have chosen initially to reach their destination point,
depending on the occurring changes in the environment. Hence, humans do not stick to their

initial decision and can easily change their initial plan.
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In result, although humans are able to decide instantaneously which path they should follow
to reach a destination point, they actually perform many tasks so that this decision is an informed
one. They assess the time or distance required to reach their destination point, they attempt to
predict the future state of the environment and assess the time or distance required to reach
their destination point when considering the future state of the environment. Furthermore,

they preform these tasks continuously until they have reached their destination point.

On the other hand, currently in robotics the most common approach employed to decide
the path a robot should follow to reach its destination point is much different. Most approaches
produce an optimal path that is decided as if the robot was operating in a static environment, and
then during execution other methodologies are employed to accommodate for the unexpected
changes of the environment. More importantly, in most of these approaches the robot sticks to
the initial preplanned path no matter what the changes in the environment are and attempts to
follow this path without considering alternative paths during execution. This approach however,
as explained earlier, leads very often to executing paths that are very poor in performance

measures as compared to the optimal preplanned path.

In this thesis, a novel approach to path planning is proposed that has more resemblance to
the approach a human would follow to decide the optimal path to his destination point. As such,
the proposed approach employs techniques for predicting the future state of the environment
and makes use of this prediction to produce “elegant” and “aware” paths that, although they
might be sub-optimal at the time of the decision, when considering only the current state of the
environment, they end up being optimal during execution. Furthermore, the proposed approach
continuously reassesses the state of the environment and is able to change completely the path

the robot executes on-line.
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1.2 Practical Interest

The robot navigation task has been studied extensively by the robotics research community
over the last decades. Today it can be claimed that robotics research has reached a point where

the main task of navigation is almost solved.

However, this is completely true only for specific environments and under specific assump-
tions. There are numerous successful approaches to the robot navigation task but robotics
research is still far from the vision of building robots that behave much like humans and can
truly cooperate and coexist with them and in a sense acclaim a role in our society - much like

the robots appearing in science fiction books and movies.

Nowadays, robotics applications are not confined to industrial purposes where they only
have to perform a specific and, most commonly, a repetitive task. The trend in robotics today
and for the future is in robots that are intelligent, autonomous and can perform complex tasks
in dynamic environments. More importantly, future robots have to be able to perform their

assigned tasks in harmony with humans, operating within the same environment.

This thesis attempts to make a step forward towards robots that simulate aspects of human
behavior and can truly cooperate and coexist with humans. Specifically, we consider the problem
of building robots that can operate in environments that are highly populated and perform the
assigned tasks efficiently and effectively while humans operate in the same environment. In this

thesis, the task the robot performs is focused in reaching a goal position.

The problem considered in this thesis, a robot reaching a goal position in a time-optimal,
“elegant” and “aware” manner, can be applied in many robotics applications. This behavior
fits mainly, but is not limited, to personal and service robots. Personal robots have many
applications ranging from purely enlightenment purposes (e.g. Sony’s Aibo dog-like robot) to

robots that assist the disabled and elderly and robots that perform the dull and fatigue household
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tasks (e.g. iRobot’s vacuum cleaner Roomba). Service robots can be applied to many tasks as

tour guides, office robots, surveillance robots, search and rescue robots and many more.

1.3 Scientific Interest

When a robot is given the task of reaching a specific destination point, it is faced with the

question “What should I do now?”’[71]. This question has to be answered, where:

e “now” is the current state of the robot (e.g. location, orientation) and the current

environment state;

e “do” is one of the actions the robot can perform (e.g. move forward, move left);

e “should” is maximize a long-run measure of reward; and

e “I” is an automated planning or learning system (agent).

Actually the answer to the question “What should I do now?” is given by the three main

subtasks of the navigation problem: mapping, localization and motion planning.

The mapping subtask provides the robot with the knowledge of the environment within
which it operates. The representation of this knowledge can be given either in the form of
a metric map, that represents the geometric properties of the environment, or in the form of
a topological map, that represents the connectivity of detected features of the environment.

Hybrid approaches are also possible, where both metric and topological information is used.

The localization subtask is responsible for maintaining at all times the robot’s exact location
within the environment it operates. There have been proposed numerous approaches to solving
the localization subtask but the most recent approaches are targeted towards maintaining a
probability distribution over all possible robot locations instead of providing a single estimate

of the robot’s location.
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The motion planning subtask steers the robot in executing actions that will eventually lead
it to its destination position in an optimal manner. The optimality criterion has been discussed
previously. Since we are referring to a robot operating in a dynamic environment, the motion
planning subtask has to provide sequences of actions that not only lead the robot to its goal
position but also ensures that the robot will not collide with any static or moving obstacles.
Hence, the motion planning task is subdivided into two subtasks: global motion planning and
local motion planning or just motion planning and collision avoidance, respectively. Therefore,
the global motion planning module provides the path to the goal position and the local mo-
tion planning module directs the robot to execute manoeuvres if necessary to avoid obstacles.
Furthermore, recently it has been recognized that there is the need for probabilistic motion
planning approaches that provide sequences of actions based on the probability distribution of
the robot’s location instead of planning based on a single best estimate of the robot’s position.
Although, probabilistic methods for mapping and localization have been studied extensively and

are commonly used, the same does not hold for probabilistic motion planning approaches.

In total, the navigation problem is treated currently by employing separate cooperating

modules for each of the above mentioned modules.

1.4 Proposed Approach

In this thesis, we are mainly dealing with the motion planning module and implicitly with
the localization module. It is assumed that a metric map of the environment is provided. This
thesis proposes a unified model that incorporates the modules for localization, global motion
planning and local motion planning. The proposed model is utilized for driving the robot in
highly populated environments, as mentioned earlier, and therefore future obstacle motion
prediction is also incorporated into the model to obtain paths that are not only time-optimal

but also “elegant” and “aware”.
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As implied earlier, probabilistic methods for mapping, localization and motion planning are
recognized currently as the most appropriate navigation approaches. This is due to the fact that
there is uncertainty in identifying the true state of the world and the robot [125]. Hence, during
the last years robotics research has focused in probabilistic methods that provide a probability
distribution over all possible states rather than a single estimate of the true underlying state.
Probabilistic methods for mapping and localization have been well studied and are extensively
used in many robotics applications. However, probabilistic methods for motion planning are
not that commonly used even thought it is now recognized that probabilistic methods offer great
advantages over conventional motion planning methods [101]. Conventional motion planners
that provide sequences of actions based only on a single best estimate often result to deceptive
paths, in the sense that the planned shortest path to the goal is not the one that is actually

executed since the planner may have an erroneous estimate of the actual robot location.

In this thesis we employ a probabilistic unified model for motion planning and localization.
This model is the Partially Observable Markov Decision Process (POMDP). POMDPs are well
suited for robotic applications as they are probabilistic and model explicitly the actions and
states of the robot. Since the true underlying state of the robot is never known, POMDPs use
observations that assist in determining the probability distribution over the set of possible robot

states.

POMDPs are well established models for robotics applications, but they have not been
used that extensively for motion planning because of the very large computational overhead.
POMDPs have been applied so far mainly as global path planners that provide an abstract
trajectory to a destination point and a local motion planning module is usually employed to
drive the robot between the points directed by the solution of the POMDP. POMDPs have been
originally employed for robot motion planning almost a decade ago [59] but only recently the

robotics research community has revived its interest in applying POMDPs for motion planning
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where many approximation methods for solving POMDPs have been proposed that attempt to

harness the extreme computational requirements of solving POMDPs [51].

In this thesis, POMDPs are employed under a completely different perspective. POMDPs
are used to drive the robot to its destination position without the intervention of any other
module for local obstacle avoidance or localization. To facilitate this task within a POMDP
formulation, it is required that the POMDP is solved at each time step on-line to provide
the action the robot should perform. Furthermore, the POMDP must be able to model the
environment at a fine resolution to produce smooth paths. These requirements are achieved

by employing a novel hierarchical representation of POMDPs.

The navigation problem described cannot be modelled with a flat POMDP, even if approx-
imation methods were used to solve it, since the computational requirements are extremely
hard to manage in real-time. Hence, a hierarchical representation of POMDPs, specifically
designed for the autonomous robot navigation problem, is utilized and is termed as Robot
Navigation-HPOMDP (RN-HPOMDP). The RN-HPOMDP is capable of modelling real-world

environments at a fine resolution and it is solved in real-time.

As mentioned earlier, the paths the robot follows have to be not only time efficient but
also “elegant” and “aware”. This is achieved by incorporating into the POMDP not only the
current state of the environment but also prediction about the movement of humans and/or other
objects. Motion prediction with conventional techniques is able to provide good estimates only
for the immediate next step position of the movement. This kind of prediction does not provide
enough information to be able to produce “elegant” and “aware” paths. Hence, we utilize a
novel methodology for long-term prediction that attempts to estimate the final destination of a

human’s movement.

Finally, a methodology for modifying the robot’s speed of motion by the POMDP is pro-

posed. Increasing or decreasing the robot’s speed, improves further the quality of the paths
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obtained by the POMDP especially in the cases where there are changes in the environment

that are impossible to predict.

1.4.1 Contributions

The main contributions of this thesis are summarized into the following features:

e a new hierarchical representation of POMDPs, specifically designed for the autonomous

robot navigation problem, termed as the Robot Navigation-HPOMDP (RN-HPOMDP);

e POMDPs are employed as a unified navigation model that can handle all aspects of the
navigation without the intervention of any other external module and also provide the

actual actions the robot executes;

e anovel approach for predicting the future motion of humans and/or other obstacles based

on estimates of their final destination point;

e a novel motion tracker that utilizes the future motion prediction of humans and/or other

obstacles;

¢ a novel methodology for modifying the robot’s speed of motion to avoid humans and/or

other obstacles effectively.

1.4.2 Publications

Parts of the work presented in this thesis have already been submitted for publication or pub-

lished to international scientific journals and conferences as follows:

e A.Foka and P. Trahanias, “Predictive autonomous robot navigation”, under preparation

for submission to the Autonomous Robots Journal [35].
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A. Foka and P. Trahanias, “Real-time hierarchical POMDPs for autonomous robot nav-

igation”, IJCAI-05 Workshop: Reasoning with Uncertainty in Robotics (RUR-05) [37].

e A. Foka and P. Trahanias, “Real-time hierarchical POMDPs for autonomous robot nav-
igation”, submitted for publication in the Robotics and Autonomous Systems (RAS)

Journal [36].

e A. Foka and P. Trahanias, “Predictive control of robot velocity to avoid obstacles in
dynamic environments”, presented in the IEEE/RSJ International Conference on Intel-

ligent Robots and Systems (IROS03), Las Vegas, USA, 2003 [34].

e A. Foka and P. Trahanias, “Predictive autonomous robot navigation”, presented in the
IEEE/RSJ International Conference on Intelligent Robots and Systems (IROS02), Lau-

sanne, Switzerland, 2002 [33].

1.5 Thesis Structure

This thesis is organized into eight chapters, the first being the current introductory chapter.

The rest of the thesis is composed as follows:

Chapter 2 briefly reviews each module for robot navigation problem that will be incor-
porated into the proposed POMDP model, i.e. motion planning, localization and obstacle

avoidance, and also the modules for motion prediction and motion tracking.
In Chapter 3 the background theory of POMDP models is given.

Chapter 4 describes the hierarchical POMDP (HPOMDP) proposed. The approach for
learning and planning with the proposed HPOMDP is given. Finally, a comparison of the

proposed HPOMDP with other hierarchical approaches in the literature is given.

Chapter 5 gives the methodology used for object motion prediction and motion tracking.
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Chapter 6 describes how robot velocity control is achieved using a modified solution of the

POMDP.

Chapter 7 presents the results obtained with the proposed approach in real environments

and also provides quantitative evaluation measures.

Finally, in Chapter 8, the achievements of this thesis are summarized and directions for

future research are indicated.



Background and Literature Review

The autonomous robot navigation task is subdivided in the three subtasks of mapping, localiza-
tion and motion planning. This thesis is mainly concerned with the task of motion planning and
implicitly with the task of localization. Hence, in this chapter the current research status for
motion planning is presented. Since motion planning is performed in dynamic environments
with integrated motion prediction of moving objects, the current research status for the tasks
of obstacle avoidance and motion prediction and tracking is first presented. Finally, the local-
ization problem is treated implicitly by the POMDP used for navigation and, therefore, a short

survey of localization approaches is given.

2.1 Obstacle Avoidance

Obstacle avoidance, or otherwise stated as local motion planning, is a problem well studied
in robotics research. The obstacle avoidance task is also stated as local motion planning since

the vast majority of robotic navigation systems make use of global path planning and local path
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planning modules. The distinction between global and local path planning is made since the
first one is responsible for deciding the abstract path the robot should follow to reach its goal
and the latter decides how the robot should move between intermediate points of the abstract
path without colliding with any static or dynamic obstacles. This distinction has been adopted
because of the large computational overhead required to solve the global path planning task.
Therefore, it is not possible to solve the path planning problem globally, continuously and
on-line to be able to avoid dynamic obstacles and as a result local motion planning has been

adopted that solves a small proportion of the general path planning problem.

The most commonly used solution to the obstacle avoidance problem is the artificial po-
tential field method. This approach originally proposed by Khatib [63], has been very popular
due to its simplicity and versatility. The robot is treated as a charged particle where it is at-
tracted by the goal point and repelled by the obstacles present in the environment by imaginary
forces. The artificial potential field method suffers from two major problems: the robot may
become trapped in local minima and the robot may oscillate in narrow passages. Despite these
problems, the artificial potential field method has attracted the interest of the robotics research
community and many improvisations on the originally proposed method have been proposed
that attempt to overcome these problems. More specifically, the use of complex potential fields
as harmonic functions [140] and distance transforms [57] treat the problem of local minima
whereas potential field methods that also account for the robot dynamics treat the problem of

oscillations [47].

A very successful and commonly used alternative approach to potential fields is the Vector
Field Histogram (VFH) approach, proposed by Borenstein [12]. The VFH approach has taken
elements by the potential fields and the occupancy grids approach. The VFH approach main-
tains a polar histogram that represents the confidence of the existence of an obstacle as with

occupancy grids, only that the update procedure is much faster since it updates only one cell
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for each range reading. Finally, each cell that is believed to be occupied by an obstacle exerts a
virtual repulsive force to the robot whereas the target exerts a virtual attractive force. Improved
versions of the VFH approach have been also proposed. The VFH+ [130] method extends the
original method by considering the robot dynamics as well. In the most recent improvement on
the VFH, the VFH* [129] method, each candidate direction the robot is targeted to is verified

by projecting the position of the robot after executing the candidate direction.

A completely different approach to the obstacle avoidance problem that has been adopted
mainly after the identification of the problems of the original VFH method, is the class of
methods that formulate the obstacle avoidance problem as one of constrained optimization in
the velocity space of the robot. Such methods estimate the translation and rotational velocity
of the robot in order to avoid an obstacle. This approach is different from the potential field
or VFH approaches that provide the direction the robot should follow. Representatives of this
class of approaches can be found in [18, 30, 31, 38, 40, 106]. The most successful and widely
adopted approach of this class is the Dynamic Window Approach (DWA) [40]. The DWA
searches for a pair of translation and rotation velocities that maximizes an objective function
but only within a dynamic window, i.e. within the velocities that are reachable within a short
time interval. Fox et al. [38] have also proposed an extension to their originally proposed DWA,
the model-based dynamic window approach (uDWA). The uDWA is in essence the original
DWA integrated with a map of the environment and the Markov localization algorithm. As

such, the yDWA performs obstacle avoidance in a probabilistic manner.

The problem of obstacle avoidance has been also treated by fuzzy logic [102] and neural
network [20] approaches. However, these methods have not been widely adopted mainly due to
the difficulty of training these systems and more importantly due to their difficulty in dealing with
conditions that have never been encountered before. Finally, standard mechanics and control

theory approaches [25, 88, 128, 131, 137] have also been applied to the obstacle avoidance
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problem. However, these methods are not appropriate for sensor-based navigation since they

assume the robot has a complete world model.

To summarize, all the above mentioned approaches for obstacle avoidance have their advan-
tages and disadvantages, but they all suffer from a very important feature that is inherent in all of
them: they treat the problem locally. Although many of the above mentioned approaches avoid
obstacles effectively, the local treatment of the problem directs the robot into executing globally
suboptimal paths to its destination point. This is due to the fact that all the above mentioned
obstacle avoidance methods stick on the initial planned path to the destination point obtained
by the global path planning module and do not replan no matter the changes that occur in the
environment. This problem has been recognized recently by the robotics research community
and some approaches that integrate the path planning and obstacle avoidance modules have

been proposed [13, 73, 74, 111].

In [13] an approach that integrates the DWA with a local minima-free potential function
that is updated during execution is presented that is termed as the Global DWA. The update of
the potential function is performed only for a specific region to be able to replan in real-time.
Another approach that integrates path planning and collision avoidance is the one presented in
[111]. In this approach, after a path to the goal is computed in the z-y space, a search space is
defined that is reachable within a short time interval that also defines the next subgoal of the
robot. Following, the path to the subgoal point is computed in the five-dimensional space that

includes the orientation of the robot and the translational and rotational velocities.

As implied by the above, the key problem of obstacle avoidance methods is how they affect
the global path the robot follows to reach its goal point. This problem is caused because the
obstacle avoidance is treated locally. The last two approaches reviewed attempt to alleviate this
by solving the problem within an extended area but still not globally. In general we can safely

assume that the desirable robot behavior for obstacle avoidance is to simulate the behavior
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of humans for avoiding obstacles. That is, to continuously assess the current state of the
environment but also its estimated future state and compute completely new global paths to

the goal point if necessary.

In this thesis, the obstacle avoidance problem is integrated into the global navigation prob-
lem. As such, obstacle avoidance is treated globally where the complete path to the goal position
is replanned at each time step. Furthermore, obstacle avoidance is performed in a probabilistic
manner since it is integrated into the global probabilistic navigation model. Finally, obsta-
cle avoidance is reinforced by performing prediction of the obstacle’s movement as it will be

explained in the following sections.

2.2 Motion Prediction

Predicting the motion of obstacles can assist greatly in the task of obstacle avoidance. Being
able to predict the future position or path of an obstacle allows the robot to decide the actions
it should perform to avoid collision before it comes too close to the obstacle. More importantly,
knowing the future positions of an obstacle’s movement permits the obstacle avoidance module
- local or global - to plan more effectively and produce paths that are closer to the corresponding

statically planned optimal path to the destination position.

The importance of motion prediction to obstacle avoidance has been recognized early by
the robotics research community and there are numerous approaches present in the literature.
Until very recently referring to motion prediction was equivalent to referring to one-step ahead
prediction of an obstacle’s movement, i.e. predict the position of an obstacle at the immediate

next time step.

One-step ahead motion prediction has been mainly approached by attempting to model the

obstacle’s motion by a stochastic process [29, 61, 82, 115, 116, 138, 142] or a Neural Network
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(NN) [19, 85, 86]. In the class of methods that use a stochastic process there are major
assumptions about the obstacle’s motion model. For example, in [61] it is assumed that the
obstacle is moving along a straight line; in [142] the obstacle is assumed to obey a specific motion
model that can be extracted by visual processing or otherwise it is assumed to be Gaussian; and
in [82] obstacles’ velocity and direction angles are modelled by a random walk process that it
used to calculate the probability density function of the obstacles’ position. However, in [29]

there are no constraints on the obstacle motion.

Other approaches to one-step ahead prediction have been proposed that include the least-
mean-square-error classification method [134], the grey prediction theory [77], the use of an
Extended Kalman Filter (EKF) [78] and a polynomial regression model [136]. Furthermore,
approaches that extract information from visual processing regarding the obstacle’s motion
are also present in the literature [54, 66, 118]. Finally, in [80] an approach that maintains
a probabilistic distribution of the possibility of the robot and the obstacle meeting on a path

belonging to a predefined set of possible paths based on velocity estimates is presented.

In total, all the previously mentioned approaches that perform one-step ahead prediction
have their advantages and disadvantages but what really matters is the actual effect of prediction
to obstacle avoidance. Although many of the prediction methods present in the literature
claim to be able to predict further in the future than for just one-step ahead, this prediction
cannot be as accurate to be utilizable for obstacle avoidance. However, even though there are
lately prediction methods that perform quite satisfactorily for one-step ahead prediction with
relaxed assumptions on the obstacle’s motion, the effect they have on the obstacle avoidance
module is still questionable. This is due to the fact that the information available about an
obstacle’s current position and its immediate next time-step position is not indicative about
the general obstacle behavior. In result, one-step ahead prediction can potentially assist the

obstacle avoidance module locally but cannot be that effective to the final path the robot will
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execute to reach its destination position. As discussed in the previous section it is of greater
importance the optimality of the ultimate path the robot executes to reach the goal position,
including any manoeuvres to avoid obstacles, than of examining locally how well it avoided a

specific obstacle at a specific occurrence.

To be able to perform obstacle avoidance optimally in a global sense it would be more useful
to be able to know the full trajectory of an obstacle and use this information when planning.
Very recently methodologies for predicting the whole path an obstacle is following have been
proposed in [9, 14, 132] concurrently with our own proposed approach originally presented
in [33]. In [9] a methodology for learning motion patterns of humans in an environment is
presented. This approach uses the Expectation-Maximization (EM) algorithm to cluster motion
trajectories into various classes of motion patterns that are possible in a specific environment.
Prediction is performed by maintaining a likelihood of an obstacle’s motion trajectory belonging
to each class of the learned motion paths. As the obstacle continues its movement elements of
the set of hypotheses are eliminated and after some time it converges to a single class of motion
paths. Subsequently proposed methods [14, 132] are very similar to the work of Bennewitz et

al. [9] only that they use a different methodology for clustering the motion paths.

Our proposed approach is different in the way it performs long-term prediction as it does
not attempt to learn or predict whole motion paths but possible destination points. In addition,
our prediction module performs also short-term prediction that is utilized by the long-prediction
algorithm. Furthermore, our approach is integrated with the motion tracker and the global path

planning module.

2.3 Motion Tracking

The task of obstacle avoidance discussed in the previous sections has been defined of high

importance for the robot navigation problem in populated environments. Furthermore we have
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elaborated on the importance of being able to predict the motion of humans or other obstacles
present in the environment and use this information for obstacle avoidance. A prerequisite
for performing the tasks of obstacle avoidance and motion prediction is to be able to solve the
problem of motion tracking, i.e. being able to extract from the obtained sensor measurements

at each time step the position of each object correctly.

The problem of motion tracking has been studied originally by the signal processing com-
munity, mainly for military applications. Kalman filters have been used extensively in this kind
of applications [6]. Additionally the problem of motion tracking has been studied extensively
by the vision community [44]. The motion tracking problem in this thesis is considered under
the perspective of tracking multiple objects based on laser measurements perceived during nav-
igation. Lately, there is a growing interest for tracking multiple objects with multiple robots

[45, 58, 87, 98, 135], a task that is beyond the scope of this thesis.

The problem of motion tracking is actually twofold; it includes a prediction step where the
current position of previously tracked objects is estimated and a data association step where it

assigns detected features to previously detected objects or new objects.

The prediction step of the motion tracking problem is a difficult task to perform due to
the fact that the movement of humans is in general non-linear and non-Gaussian and it is very
difficult to obtain a realistic motion model. However, the problem of motion tracking has been
originally approached with Kalman filters (KF) where non-linearities cannot be modelled. This
eventually led to the use of the Extended Kalman Filter (EKF), that linearizes models with
weak non-linearities around the current state estimate, so that a KF recursion can be applied.
Following, the Unscented Kalman Filter (UKF) has been proposed that approximates more
effectively non-lincar models. In total, Kalman filters have been used extensively for motion
tracking although it is recognized that the motion model cannot be well approximated in most

real-world cases. Recently, methods for the prediction step of motion tracking based on Particle



2.3 : Motion Tracking 21

Filters have been proposed with most influential the work in [103]. Particle Filters represent the
dynamic object states by a set of samples (particles) and weight particles based on a likelihood
score. Particles are propagated according to a motion model. The complexity of Particle Filters
grows exponentially with the number of objects to be tracked but several methods have been

proposed that overcome this shortcoming.

The data association step has been originally addressed by the Multiple Hypotheses Tracker
(MHT) [95]. The MHT maintains all possible hypotheses over time and this increases dramati-
cally the computational complexity. To reduce the complexity methods that filter out hypotheses
have been proposed. The Nearest Neighbor Standard Filter (NNSF) [7] classifies detected ob-
jects to the object that is closest in distance. The NNSF and variants of it have been used
extensively in motion tracking since it is a simple filter with small computational complexity
[65, 70]. However, in many cases the NNSF classifies incorrectly a detected object and prunes
away feasible hypotheses. The Joint Probabilistic Data Association Filter (JPDAF) [24] main-
tains at all times the joint probability distribution that determines which detected feature is
assigned to which object. In JPDAF the association variables are considered to be stochastic

variables and one needs only to evaluate the association probabilities at each time step.

The most recent approaches to laser-based motion tracking are based on particle filters
and JPDAF, mainly influenced by the work presented in [103, 104] by Schulz et al. They
have proposed the Sample Based Joint Probabilistic Data Association Filters (SJPDAF) for
motion tracking, that use particle filters to predict the state of objects and JPDAFs to assign
measurements to objects. This approach assumes that the motion of humans follows a Gaussian

distribution.

In [81] conditional particle filters are proposed to perform robot localization and motion
tracking. The conditional particle filter estimates the robot pose as well as people pose. People

pose estimates are conditioned on the robot pose. Data association is performed by a modified
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nearest neighbor filter and human motion is assumed to be brownian motion.

In [56] the multi-target particle filter (MTPF) is introduced, where samples are obtained
from their joint posterior using a proper Markov Chain Monte Carlo (MCMC) technique, the
Gibbs sampler. The Monte Carlo-JPDAF (MC-JPDAF) [133] represents distributions of targets

with Monte Carlo samples instead of Gaussians.

Furthermore, to deal with the increasing complexity as the number of tracked objects in-
creases the authors in [133] also propose the Sequential Sampling Particle Filter (SSPF) that
samples the individual targets sequentially by utilizing a factorization of the importance weights
and the Independent Partition Particle Filter (IPPF) that assumes that associations are inde-
pendent over the individual targets. Another approach to deal with the computational cost of
data association is presented in [41]. It is a hybrid method of couple sample based JPDAF, that
offers stabilility in critical situations, and the independent sample based JPDAF, that has low

computational cost.

To conclude the particle filter based methods, the multiple hypothesis particle filter pre-
sented in [62] that employs nearly independent filters for low computation cost, makes use of
interactions between targets to assist in the prediction step. A Markov random field motion

model is used to model interactions between targets.

A completely different approach to motion tracking is proposed in [10] that utilizes learned
motion patterns of humans, as discussed in the previous section, to track the motion of humans.

In this approach, independent Kalman filters and the nearest neighbor filter are utilized.

In this thesis, the motion tracking problem is dealt in conjunction with the motion prediction
problem. The motion prediction method described in the previous section will be used not only
to provide the estimate of an object’s position but also to eliminate data association mistakes

due to occlusions by making use of the long-term prediction. Data association is performed in
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this work by the nearest neighbor filter.

2.4 Robot Motion Planning

The problem of path planning has been studied extensively by the robotics research com-
munity. The methods present in the literature can be classified into two categories depending
on the model of the environment used. Hence, there are path planning methods that make use

of a topological map and methods that make use of a metric map.

Topological maps are in the form of graphs where the nodes represent distinct places and
the edges represent the relations between them. Common path planning methods that make use
of topological information are the roadmap algorithms including the visibility graph, voronoi
diagram and cell decomposition based techniques [15, 42, 67]. Furthermore, there are path
planning methods based on the A* and D* algorithms that search a graph for an optimal path

[105, 112]. Finally, the family of the BUG-algorithms are also based on graph search [60, 76].

Planning methods that make use of metric maps have been dominated till now by potential
field methods [63]. In potential field methods the robot is treated as a particle that is under the
influence of a potential field that is formed to represent the environment structure. However,
potential field methods have the major shortcoming of getting the robot trapped in local minima.
To escape local minima there have been proposed heuristics [26] that detect whether the robot
is trapped and attempt to escape the local minimum. Another approach for escaping local
minima is the use of a global navigation function that is a minimum-free function [22, 97, 140].
An additional popular method for path planning with metric maps is value iteration, that is a
dynamic programming algorithm [114, 123].

Other motion planning methods are the ones based on genetic algorithms [2, 79], control

theory [139] and more recently there have been proposed methods that make use of a sensor



24 Chapter 2 : Background and Literature Review

network embedded in the environment [8].

A major issue when planning with any of the above mentioned methods is whether they
can deal with the uncertainty of sensor measurements and the uncertainty of the robot’s pose.
Unfortunately, all the above mentioned planning methods assume that the true robot pose
is known and the plans they provide are based on this assumption. However, this is not the
case in real-world environments. Lately, it has been recognized that it is crucial to plan in a
probabilistic manner, i.e. based on a probability density function over all the possible robot

locations rather than based only on a single estimate of the robot’s location [125].

Virtually all methods present in the literature that plan in a trully probabilistic manner, i.e.
based on the probability distribution of the robot’s true state rather than on a single estimate,
are implemented with a Partially Observable Markov Decision Process (POMDP). POMDPs are
models for decision making that model explicitly uncertainty. As such, POMDPs have been used

for planning in many successfull robot platforms [59, 83, 84, 90, 91, 100, 101, 107, 110, 119, 124].

All the above mentioned approaches for path planning with metric maps have the disadvan-
tage that become computationally expensive as the discretization of the modelled environment
increases. As a result, most robotic platforms deployed in real-world environments use many
path planners of different hierarchy to navigate. For example, the robot Rhino [123] uses value
iteration as a global planner and send intermediate sub-goals to the reactive collision avoidance
module (DWA). The robot Xavier [107] performs high level path planning with the use of a
topological map, then uses another planner for moving the robot from a location to another lo-
cation and finally makes use of an obstacle avoidance module. Finally, the robot Minerva [124]
uses the POMDP based coastal planner to move from one exhibit to another and a low-level

reactive collision avoidance (uUDWA).

In this thesis, the motion planning problem is treated with use of a POMDP model. How-

ever, in the proposed approach the POMDP is not used as a high level mission planner as in the
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previous implementations of POMDP based planners. The major drawback of using POMDPs
as planners is their extreme computational requirements, that has made it impossible to use
with fine discretized environments. Although, lately there has been a growing interest by the
research community to provide approximation methods for solving POMDPs [51, 91, 110] or
hierarchical representations [89, 119], still the allowed discretization of the environment is not

that fine to facilitate the use of POMDPS as low level planners.

In this thesis, a hierarchical representation of POMDPs is proposed that can effectively
model large real-world environments at a fine resolution and can be solved on-line. Hence,
the proposed hierarchical POMDP is used as a low level planner, without the need of any
other high level mission planner, that provides the robot with the actual actions it will execute.
This approach alleviates the need of using many planners of different discretization. Thus, the
probabilistic manner in which POMDPs plan is fully utilized as compared to other architectures
where plans are obtained probabilistically only at a certain level, most commonly at a high
level. Finally, the proposed hierarchical POMDP is utilized as unified navigation model that

incorporates the modules of localization, obstacle movement prediction and obstacle avoidance.

2.5 Localization

The localization problem refers to the problem of deterimining the true location (state) of
the robot at each time step. The simplest way to perform localization is by dead-reckoning,
that is integrate the velocity history of the robot in order to determine the change in position
between two subsequent measurements. However, there is uncertainty in dead reckoning sensor

measurements so localization methods are used to update the robot position.

Localization methods utilize sensor measurements or sensed features and a known map
of the environment in addition to dead reckoning to estimate the true robot position. As a

result, depending on the type of map of the environment and type of features used there are
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different approaches to localization. In general, localization approaches can be classified into

the landmark-based, feature-based and grid-based approaches.

Landmark based approaches usually in conjuction with a topological map attempt to locate
a sensed landmark into the topological map and then perform a triangulation procedure to

determine the position of the robot [11, 16, 21, 53, 68, 84, 96, 108, 113, 121, 127].

Feature-based methods extract information from sensor measurements (e.g. lines, corner
points) and attemp to match them with a known metric map of the environment [23, 27, 43, 46,
109, 117]. Another class of feature-based methods is the scan matching approaches, that is to
match directly laser measurements with a known map of laser measurements [75]. Many of the

feature-based methods utilize Kalman filters to perform localization [3, 4, 17, 25, 55, 69, 141].

In grid-based methods [16, 39, 122] instantaneous sensory information acquired by the
robot is matched with the occupancy grid map and the location of the robot is calculated by
considering areas of the map with high correlation. Grid based methods mainly utilize the

Markov localization paradigm.

Localization methods can be further subdivided into the methods that utilize Kalman filters
and the ones that are based on Markov localization. A comparison between these two main
approaches has been conducted in [48, 49]. The results of this comparative study show that
Kalman filter approaches are superior with respect to computational efficiency, scalability, and
accuracy. On the other hand, Markov-based localization approaches are more robust in the
presence of noise and/or unreliable odometry information. Hence, many hybrid localization
methods that attempt to exploit the robustness of Markov-based localization methods and the

computational efficiency of Kalman-based methods have been proposed [5, 28, 50, 120, 126].

In this thesis, the localization problem is treated implicitly by the POMDP model used

for navigation. POMDPs have been used for localization previously in [16, 64, 84, 108]. In
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[84] a topological map was used and in [64] topological information is combined with metric
information. In our implementation, only metric information is used since the hierarchical

structure employed facilitates the use of a fine discretized grid map.

2.6 Conclusions

In this chapter the background and previous work regarding navigation tasks has been
illustrated. The tasks of obstacle avoidance, motion prediction and tracking, path planning
and localization are treated in a unified manner by the navigation model proposed in this
thesis. Hence, this chapter provided an insight on how the robot navigation problem is treated
by incorporating separate modules and also elaborated on the advantages of using a unified

probabilistic model, the POMDP, that the following chapter presents its theory.






Sequential Decision Making

In this chapter the background theory for Partially Observable Markov Decision Processes
(POMDPs) is presented. For clarity reasons, first the Markov Decision Processes (MDPs)
properties will be outlined and following they will be extended for the case of POMDPs. Then,

methods for learning and solving POMDPs will be described.

3.1 Markov Decision Processes (MDPs)

Markov Decision Processes (MDPs) are a model for sequential decision making. MDPs

are formally defined as a tuple M =(S, A, 7,R), where

e S, is a finite set of all possible states of the environment that the agent might occupy.
e A is a finite set of actions.

o 7:58x A— II(S) is the state transition function, giving for each state and agent action,

a probability distribution over states. 7 (s, a, s’) is the probability of ending in state ',
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given that the agent starts in state s and takes action a, p(s’|s,a). The distribution
over the state space depends only on the current state-action pair and not on previous

state-action pairs. This requirement ensures the Markov property of the process.

e R:S8 x A— Ris the reward function, giving the expected immediate reward gained by

the agent for taking an action a when it is in state s, R(s,a).

3.1.1 Solving Markov Decision Processes

Solving an MDP amounts to obtaining a sequence of actions that maximize the reward the
agent will receive according to the defined reward function, R. Hence, the solution of an MDP
is a policy, denoted as , that is a mapping function from states to actions. An optimal policy,
7*, is the policy that maximizes the sum of rewards the agent will receive. The sum of rewards
can be computed either for a specific number of steps, the finite horizon case, and either until
the agent reaches the goal state or until the sum of rewards can not be further increased, the

infinite horizon case.

However, in a stochastic world the outcome of an action is never known so the sum of
rewards is actually the expected sum of rewards according to the MDP transition and reward
functions. Therefore, the optimal action to be executed when the agent occupies a state s; at

time ¢, is the one with the maximum expected accumulated reward,

E ,0<y <1

D A R(st, ar)
=0

where v is a discount factor that determines how important are the future rewards the robot
will receive. If v is zero, the robot will maximize the reward it will receive for the next time

step only.

The most common way to find the optimal policy of an MDP is to compute iteratively the
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Table 3.1: MDP value iteration algorithm.

t=0
forallse S

Vi(s) =0
end

while max,cs |Vi(s) — Vic1(s)| < e

t=t+1
forallse S
forallac A

Qu(5,0) = R(5,0) +7 Dyes T(5: 0,8 ) Vi1 ()
end
m(s) = argmax, Q¢(s, a)
Vi(s) = Qi(s,m(s))
end
end

value function

Vii(s) = max R(s,a)+~ IZEST(S, a,s\Vi—1(s") | . (3.1)

The value function is computed for each state s € S at the time step ¢ according to the
previously computed value function at ¢ — 1. The algorithm for value iteration [94] is given in
Table 3.1. The algorithm in Table 3.1 makes use of the auxiliary Q-functions,

Qi(s,a) =R(s,a) +v Z T (s,a,8")Vi_1(s"). (3.2)
s'eS

The value iteration algorithm terminates when the maximum difference between two suc-

cessive value functions is less than a predefined error bound factor e.

To illustrate how value iteration works a simple navigation example is given below where
the world consists of four states that the robot might occupy as shown in Figure 3.1(a). There

are two actions the robot can execute; move to the East or to the West. The goal state the
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robot has to reach is state 3. The reward the robot will receive is 1 if it ends up in the goal
state, —1 if executes an action that leads to a wall and O otherwise. The robot executes the
actions successfully with probability 0.9. The probability of moving in the opposite direction or
remaining to the same state is 0.1. The reward for each action and the transition probabilities

are shown graphically in Figure 3.1(b).

The value function at time step ¢ = 1 is simply the maximum immediate reward the robot
will receive for executing an action since the value function is initialized to zero, i.e. the value

function for each state at time step ¢ = 1 is equal to:

The value function at time step t = 2, if we set v = 0.9, for each state is equal to:
V2(1) =0+ 0.9[0.9 x V1(2) + 0.1 x V1(1)] = 0.81

Va(2) =14 0.9[0.9 x Vi(3) + 0.1 x Vi(1)] =1
Va(3) = 0+ 0.9[0.9 x Vi (4) + 0.1 x V4(2)] = 0.9

Va(4) = 1+ 0.9[0.9 x Vi(3) + 0.1 x V;(4)] = 1.09.

In essence, the value function at horizon ¢ = 2 computes the reward the robot will receive
when it executes two consecutive actions. Therefore, the value function equation contains a term
for the immediate reward, R (s, a), and also the expected reward, v >, cs 7 (s, a, s )Vi—1(s'),
the robot will receive. The expected reward is computed according to the transition model
defined in the MDP. In the above example, to compute the value function at time step ¢t = 2
for state 1, we add the immediate reward it will receive for taking action East, that is equal to

zero, with the expected reward, i.e. the reward the robot is expected to receive after executing
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(a) The four states that compose the world in which the robot operates.

a=E, R=1, T=0.1 a=E, R=0, T=0.1

a=E, R=-1,T=1.0

a=W, R=-1, T=1.0 a=W, R=0, T=0.1 a=W.R=0,7=0.1 a=W,R=1,T=0.1

(b) The transition probabilities and rewards defined for each state and action.

Figure 3.1: Modelling of a simple navigation task with an MDP.

action East from state 1. When the robot executes action East from state 1, it will end to state 2
with probability 0.9 or it will remain in state 1 with probability 0.1. Thus, the expected reward
is equal to the value function at time step ¢ = 1 of state 2 plus the value function time step
t = 1 of state 1 multiplied by 0.9 and 0.1 respectively, that is the probability with which each
of the two actions will be executed. The value function at time step ¢ = 1, is essentially only
the immediate reward the robot will receive for executing action East from state 2 and state 1.
As a result, the value function of state 1 at time step ¢ = 2 is the sum of rewards for executing
two actions discounted by the «y factor and according to the transition probabilities defined in

the MDP.

With this simple example given above, it is evident that by value iteration at infinite horizon
the optimal sequence of actions that will lead the robot to the goal state is evaluated for each
starting state. Thus, the value function provides the accumulated reward the robot will receive
for executing the whole sequence of actions and not only a single action. However, the perfor-
mance of the value iteration algorithm is critically dependent on the transition model defined

in the MDP, since in a real world environment the outcome of actions is never guaranteed.
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3.2 Partially Observable Markov Decision Processes

MDPs discussed in the previous section provide a model for decision making under un-
certainty of actions, i.e. the outcome of actions is modelled probabilistically. However, MDPs
require that the true state the robot occupies is always known. Yet, this is not the case in real
world applications where the robot is not always certain about its true underlying state. When
the state of the robot is not always known then the world within it operates is termed as partially
observable. Partially Observable Markov Decision Processes (POMDPs) are an extension of the

MDPs that include a set of observations that assist in determining the state the robot occupies.

Formally, a POMDP is a tuple M =(S, A, 7, R, Z,0), where

e S, is a finite set of all possible states of the environment that the agent might occupy and

are partially observable.
e A, is a finite set of actions.
e Z s a finite set of observations.
o 7:58x A— II(S) is the state transition function, as defined for MDPs.
e R:S8 x A — Ris the reward function, as defined for MDPs.

e O: AxS — II(Z2) is the observation function giving for each state and agent action, a
probability distribution over observations. O(s', a, z) is the probability of observing z, in

state s after taking action a, p(z|s’,a).

3.2.1 Belief State

As already stated, in POMDPs the true state the robot occupies is not guaranteed to be known.
Therefore, in POMDPs a discrete probability distribution is maintained over the set of en-

vironment states, S, representing for each state the robot’s belief that is currently occupying
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that state. This probability distribution is maintained at all times and is termed as the belief
state, by, of the robot. Hence, b;(s) is the probability of the robot occupying state s at time ¢,
pi(s s € S). The set of all possible belief states is B. The belief state is updated every time the
robot executes an action, based on the action it executed and the observation it perceived. Fur-
thermore, when solving a POMDP to obtain an optimal policy, it provides a mapping between

actions and belief states rather than actions and states as in the MDP case.

Belief Update

The state estimator component of a POMDP updates the belief state of the agent every time it
executes an action. Given the belief state of the agent at time ¢, b;, we would like to compute
the belief state at time ¢ + 1, b.y1, after a transition in the process where the agent occupies
state s, executes an action a and perceives an observation z. The belief that the agent is in the

resulting state s is derived by:

btJrl(S,) = p(8/|z>avbt) (33)

p(z‘s’7 a, bt)p(8/|a’ bt)
p(zla, by)
p(z‘5/7 a, bt) Zsegp(S/‘(% bta S)p(S‘a, bt)
p(z|a, by)

p(2ls',a) > g5 p(s']s,a)p(s|br)

p(zla, bt)
O(s',a,2) Y g T (s,a,5)bi(s)

p(zla, b)

In essence the above equation evaluates the probability of ending up in state s’ given that the
agent had a belief about its own state b, executed an action a and perceived an observation
z according to the predefined observation and transition functions of the POMDP, O(-) and
7 (-) respectively. The denominator p(z|a, b;), is a normalizing factor and is equal to the total

probability of perceiving the observation z given the previous belief state of the agent and the
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t-1 t t+1 t-1 t t+1

(a) (b)

Figure 3.2: (a) The forward and (b) backward triggered observation model.

action it executed :

p(zla,by) = Zp(z|s’,a)p(s'|s,a)bt(s)

s'eS

= ZO(Z,S’,LL)T(S,C% s")by(s)

s'eS

In the literature, it is frequently assumed that observations are forward triggered [52], i.e. the
agent executed an action, transited to a new state and then it perceived an observation. Equation
3.3 for belief update is for POMDPs modelled with forward triggered observations. However,
most practical applications are modelled by POMDPs with backward triggered observations,
where the perceived observation refers to the "before action” state. The agent executes an
action, transits to a new state but the observation is perceived from the state the agent occupied
before executing the action. The concept of forward and backward observations is illustrated

in Figure 3.2. The belief update for POMDPs with backward triggered observations is:

ber1(s) = p(s'|z,a,br)

p(z|8/, a, bt)p(8/|aa bt)
p(zla, by)
>ses P(8']s,a)p(z]s, a)bi(s)
p(z\a, bt)
Yoses T (s,a,8)0(s,a,2)bi(s)
p(zla, by)
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where p(z|a, b;) is equal to:

p(zla,by) = Zp(z\s, a)b(s)

seS

= Z O(z,s,a)b(s)

seS

3.3 Solving POMDPs

POMDPs are solved by value iteration as with MDPs. However, it has been already men-
tioned that a POMDP policy is a mapping between belief states and actions as opposed to a
mapping between states and actions as in the MDP case. Therefore, Equation 3.1 that provides
the t-step optimal value function for MDPs becomes:

Vi (b) = max | p(b,a) +9 Y 7(b,a,H)Via (V) | (3.4)
b'eB
where B is the set of all possible belief states.

As it can be observed in the above equation, the defined transition, 7 (-), and reward, R(-),
functions have been replaced by the functions 7(-) and p(-), respectively. This is because the
transition and reward functions have to be defined over a belief state, b, instead of a single

state, since the true state of the agent is not completely known. Hence, the new functions are

defined as:
7(b,a,t’) = p(ba,b) (3.5)
= Z Z Z b(5)O(z,5,a)T (s,a,s)
2€Z s'€S s€S
p(bya) = Z b(s)R(s,a). (3.6)

SES

By the above definitions, the evaluation of the expected reward of a t-step value function is

now dependent on the observation perceived as well as the action it performed. In result, the
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step 1

step 2

Figure 3.3: An example policy tree of a POMDP.

policy that has to be computed for a POMDP is actually a policy tree. An example policy tree
is shown in Figure 3.3 for 7' steps. In this policy tree, the root node represents the first action
to be executed and subsequent actions are determined by a subtree that is chosen dependent

on the actual observation the robot perceived after executing an action.

Having defined the policy tree, Equation 3.4 is re-expressed by substituting Equations 3.5

and 3.6 as:

VPW®) = Y bs)R(s.ap) +7) Y D b(s)0(z 5" ap)T (s, ap, )V, 7 (s) (3.7)

sES z€Z §'€S seS

= Z b(s) | R(s,ap) +~ Z Z O(z, ', ap)T (s, ap, s )V, (5) (3.8)
seS 2EZ €S

= > b(s)VP(s) (3.9)
seS

- }. ozf (3.10)

Where V,P(b) is the value of executing the policy tree p of depth ¢ and ap, is the root node
action of the policy tree p. V;? (s') is the value of executing the policy tree of depth ¢ — 1 that

was entered when the observation z, has been perceived by its parent policy tree p.

In Equation 3.10, the so called a-vectors have been introduced, that is the set of hyperplanes

defined by a policy tree p of depth ¢ as:

af = <‘/tp(51)> s V;tp(sn»
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Table 3.2: POMDP value iteration algorithm.

t=20
for all a-vectors in I'g
foralls e S
ap(s) =0
end
end
while max,eg | maxa,er, ot - b — maxa, ,er, , -1 b <e
t=t+1
for all policy trees p
foralla € A
forallse S
AP () = R(5,0) + Yoez Ve Oz ap)T (s, ap, s)i® ()
end
end
end
Vi*(b) = maxpep b- o,
end

The set of all a-vectors is I.

Having defined the a-vectors the optimal value function is now expressed as:

* _ t
Vi (b)—glggbﬂp

The value iteration algorithm for POMDPs is shown in Table 3.2.

Following, an example of computing a 2-step POMDP value function is shown graphically.
A POMDP with 2 states, 2 actions and 2 observations will be considered. As in the MDP
case we will start by computing the one-step value function and policy tree. There are two
one-step policy trees, one for each possible action, with their associated value functions as
shown in Figure 3.4. The value function for the one-step policy trees is simply the immediate

reward for each action. In this example it is assumed that R(s1,a1) = 0, R(s1,a2) = 1 and
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Value
A Value

1.5

a;
a

Belief Belief

(a) (b)

Figure 3.4: The one step POMDP value function for each action.

CEEE

Figure 3.5: The complete one step POMDP value function.

R(s2,a1) = 1.5, R(s2,a2) = 0. Since there are only two states in this example POMDP, the
belief is shown as a line ranging from zero to one, where the zero value represents that the
robot is certain about occupying state 1 and as the value increases closer to 1 the robot is more
probable that it occupies state 2. The complete one-step value function is the combination of
the value function of all one-step policy trees and determines which policy tree is assigned to a
region of the belief space, as shown in Figure 3.5. Therefore, if the belief is closer to state s;

then action ag has a higher value and is the action to be executed.

The complete 2-step value function will be computed by building all possible 2-step policy
trees. There are two possible 2-step policy trees, since there are two possible actions in the
POMDP of this example and the root node of a policy tree is an action. There are also two leaf
nodes in the 2-step policy trees since there are two possible observations and the consecutive

action to be executed is dependent on the observation perceived after executing the initial
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action. In Figure 3.6 the policy tree for the initial action a; is shown.

To compute the value function of the policy tree shown in Figure 3.6, we need to evaluate
the immediate reward and the expected reward. The evaluation of the immediate reward the
robot will receive for taking action a; is straightforward and has been explained when evaluating
the 1-step value function. However, when evaluating the expected reward we have to consider
all possible observations, and how the robot’s belief is transformed when it executes action a;
and observes each of the two possible observations. The expected reward for taking action a;
and observing each of the two possible observations is shown in Figure 3.7. The value functions
shown in this figure are the result of transforming the complete one-step value function, shown
in Figure 3.5, according to the observation and transition probabilities of the POMDP. The
procedure for obtaining the two-step value function for executing a1 as the initial action is shown
graphically in Figure 3.8. In this figure, the belief distributions have been colored according to
the action with the highest reward for each area of the belief. The bottom belief distribution,
the one of the horizon 1 value function, shows with blue color the area where action 2 would
be chosen and with green color the area where action 1 would be chosen. If we assume that the
robot belief is represented by the vertical line denoted with b, then it can be seen what actions
the robot would execute for each observation that it might perceive. Therefore, the initial
action would be a1, and in the case the robot perceives observation 21 the consecutive action
will be a1, otherwise it will be action az. The value function shown is built by incorporating the
transformed horizon 1 value functions to the appropriate regions of the belief after adding the
immediate reward functions that have been evaluated previously and are shown in Figure 3.4.
To obtain the complete two-step value function the same procedure is followed for having as

initial action the action as.

In the procedure described, each policy tree produces a value function that is linear in the

belief space. The complete t-step optimal value function, V¥, is the upper surface of all the
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Figure 3.6: The two step policy tree for executing action aj.

Value Value
A A

e — Belief : Belief
- -
(a) (b)

Figure 3.7: The transformed horizon 1 value function for taking action a; and perceiving each

of the possible observations.

linear functions induced by each policy tree. Hence, the complete ¢-step optimal value function

is piecewise-linear and convex.

3.3.1 Complexity of Solving POMDPs
When solving the POMDP exactly for a single step in time ¢, the time complexity is
O (ISP 1) (311)

where S, A, and Z are as explained in Section 3.2 the set of states, actions and observations

respectively. In Section 3.3 I" has been defined as the set of all a-vectors.

The size of the set of a-vectors at any time ¢ is equal to

0| = [ AT, 2. (3.12)
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Value
4

Figure 3.8: The two step value function for executing action a; as the initial action.

The doubly-exponential nature of the POMDP solution is apparent by Equations 3.11 and
3.12. Furthermore, it should be noted that the POMDP is solved over the whole belief state B,
that has dimensionality |S — 1| and hence in real-world applications it can become extremely

large.

By the above, it is obvious that solving exactly POMDPs is a computationally expensive
procedure. The complexity of solving a POMDP at a finite horizon is PSPACE-complete
whereas in the infinite horizon case it is undecidable [72]. This computational complexity has
lead into many methods used for pruning a-vectors that do not contribute to the value function.
These vectors are the ones that are dominated in the whole belief space by other a-vectors.

One of the most popular algorithms for pruning is the Witness algorithm [71].

Although pruning algorithms manage to control to some extent the exponential increase
of the number of a-vectors, still the size of POMDPs they can handle is some tens of states.

Hence, many approximation methods have been proposed in the literature and are detailed in
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the following section.

3.3.2 Approximation Methods

Some of the most commonly used approximations for solving POMDPs so far are heuristic
methods that are based on solving the underlying MDP. These methods offer a great complexity
reduction but they use greedy heuristics to compensate the partial observability of the robot’s

state.

The most likely state (MLS) [84] heuristic solves the underlying MDP for the state with the

highest assigned probability. Therefore, the value function becomes:

V/ () = max Q(arg max(b(s)) )

where the Q-function has been defined in Equation 3.2 for solving MDPs and provides the
expected reward when being in a state s and executing an action a. Therefore, the MLS
heuristic solves the MDP only for the state with the highest probability of being occupied by
the robot. However, the full belief is maintained at all times. It is obvious by the above that the

MLS heuristic will decide a wrong policy in cases where the uncertainty in the belief is high.

Another MDP-based heuristic is the voting heuristic [108]. In the voting heuristic the
underlying MDP of all possible states is solved and the action obtained is weighted according

to the belief probability distribution. The optimal value function in this case is:

V7 () = max 3 b(s)3(marpp(s) )
seS

Where
T\ — arg max (Q S, a
MDP(s) g ae ( ) )

and

1, if a; = aj
5(&,‘,(1]') =

0, ifa; #a;
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The voting heuristic compensates the partial observability in a better manner than the MLS

heuristic but still there are cases depending on the belief distribution that it might fail.

There are numerous other approximation techniques present in the literature that have
been reviewed thoroughly in [1, 51, 99]. More recent approximation methods are those based
on state-space compression [93], belief compression [99] and point-based value iteration where

the POMDP is solved for a sampled set of belief points [51, 91, 92, 110].

All of the approximation methods mentioned above have been applied successfully to prob-
lems with at most a few thousand states. As a result these methods have been applied to
POMDPs used as high level planners. However, the navigation problem in realistic environ-
ments and the use of POMDPs as a unified navigation model, i.e. the problem considered in

this thesis, is orders of magnitude larger than these approximation methods can handle.

3.4 Learning POMDPs

Learning POMDPs involves determining the structure of the POMDP, i.e. the probability
matrices that are comprised by the transition probabilities, 7 (s, a,s’), and the observation
probabilities, O(s', a, ).

The most commonly used method for learning POMDPs is the Baum-Welch algorithm that
is derived by the theory of Expectation-Maximization (EM) algorithms. EM algorithms attempt
to iteratively adjust the model parameters such that the likelihood that the obtained training
data were generated by the current model parameters is maximized. Formally, this is expressed

as max P(M|)), where M is the obtained training data and A is the current model parameters.

The Baum-Welch algorithm [64], that is an adaptation of the EM algorithm, is applied for
learning the POMDP probability matrices. The training data M is comprised of action and

observation pairs, M = ((a1, 1), (a2, 22), ..., (ar, z1)), where T is the length of the execu-
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tion trace. The model parameters A are the probability matrices and the initial probability

distribution b, A = (7,0, b).

The Baum-Welch algorithm uses a forward and a backward propagation to calculate the

following probability distributions in order to update the model parameters.

alpha values, o;(s): The probability that the agent occupies state s at time ¢ given the observation-

action pairs until that time.

ai(s) = p(s¢ = 3’21,.‘.,15—17 al,‘..,t—l)-

beta values, 5;(s): The probability of obtaining the observation sequence of the training data
from time ¢ to the end of the execution trace, given that the agent occupies state s at
time ¢ and executes the action sequence of the training from time ¢ to the end of the

execution trace.

Be(s) = p(2e41,...7|5¢ = S, a4,...T).

gamma values, v:(s, s’) and v;(s): The gamma values are more precise estimates of the same

probability distribution as the alpha values since they utilize the whole execution trace.

Yi(s,8") = p(se = s, 8041 = 8|21, 101, 1)

Ye(s) = p(st = s|lz1,..17 01,..1)

scaling factors, scale;: The scaling factors are used to prevent underflowing when the algo-

rithm runs for long training sequences.

scale; = P(Zt\zl,i..,t—l, aL...,t—l)

Having defined the variables used by the Baum-Welch algorithm, the forward-backward
propagation, a dynamic programming approach, that applies Bayes’ rule repeatedly to calculate

the scaling factor, alpha, beta and gamma values is performed as follows:
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1. Initialize the scale factor and alpha values as:

scale; = Zp(zﬂs)p(sl =s)

seS

a1(s) = p(z1]s)p(s1 = s)/scaley, forall s € S

2. Determine the scale factor and alpha values by forward propagation as:

scale; = Z p(z1]9) Z [p(sls’, a—1)o—1(s)] |, fort =2,..,T

SES s'eS

ar(s) = p(zs) Z [p(s]s’, ar—1)as—1(s)] /scales, for t =2,...,T and for all s € S
s'eS

3. Initialize the beta values as:

Br(s) = 1/scaler, for all s € S

4. Determine the beta values by backward propagation as:

Bi(s) = Z [p(s’\s, at)p(zHl\s')ﬁtH(s’)] /scaley, forall s € S and for t =T—1,...,1
s'eS

5. Determine the gamma values as:
Ye(s,8") = ar(s)p(s']s, a)p(zt41]8 ) Bs1(s’), forall s,s" € Sand fort =1,...,T — 1
ve(s) = scaletoy(s)Be(s), forall s € Sand fort =1,...,T

Finally, the transition and observation probabilities are updated as:

Zt:l,...,Tfl\at:a Yi(s,s")

, forall s,s € Sandac A
El,...,T—1|at:a Vi (s)

p(s'|s,a) =

(Z|5) = Zt:l""vﬂzz:z %(S)
’ - Zl,...,T Ye($)

,forallse Sand z € Z
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3.5 Conclusions

This chapter presented the mathematical background of POMDPs. The methodology used
to learn and solve a POMDP has been also presented. This background is required for the
next chapter that presents the proposed hierarchical representation of POMDPs utilized for
the autonomous navigation problem. Finally, the complexity of solving POMDPs has been
illustrated that necessitated the need for the hierarchical POMDP that is proposed in the next

chapter.



Hierarchical POMDPs

In this chapter, a hierarchical representation of POMDPs for autonomous robot navigation
(RN-HPOMDP) that can effectively model large real world environments at a fine resolution
is presented. The proposed RN-HPOMDP can be solved in real time. It is utilized as a unified
framework for autonomous robot navigation, implying that no other external modules are used
to drive the robot. The RN-HPOMDP integrates the modules for localization, planning and
local obstacle avoidance; it is solved on-line at each time step and decides the actual actions

the robot performs.

Two other HPOMDP approaches are currently present in the literature that employ either
state space hierarchy [119], applied as a high level mission planner, or action and state space
hierarchy [89], applied for high level robot control and dialogue management. Independently
and concurrently with these works, we have come up with a HPOMDP* that applies both

state space and action space hierarchy. It is specifically designed for the autonomous robot

*Preliminary versions of the RN-HPOMDP are presented in [33, 34].
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navigation problem, hence the term RN-HPOMDP, and offers specific advantages over the two

approaches mentioned above.

POMDP solution methods suffer from the “curse of dimensionality” [59] and also the “curse
of history” [91]. Applying both state space and action space hierarchy, as in the RN-HPOMDP,
both curses can be harnessed. In the following the structure of the RN-HPOMDP is presented
along with the methodology used for learning and planning with the RN-HPOMDP in Sections
4.4 and 4.5, respectively. A detailed comparison of our approach and the other two approaches

present in the literature can be found in Section 4.7.

The formulation of a flat POMDP for the predictive navigation problem is first presented
that will be explained in the following sections of this chapter how it is transformed to a

hierarchical POMDP.

4.1 POMDP Formulation for Robot Navigation

In the following we present a formulation of flat POMDPs for autonomous robot navigation
in a unified framework. The POMDP decides the actions the robot should perform to reach
its goal and also robustly tracks the robot’s location in a probabilistic manner. In the problem
considered in this thesis, we are interested in dynamic environments and hence the POMDP also
performs obstacle avoidance. All three functionalities are carried out without the intervention

of any other external module.

In our implementation the robot perceives the environment by taking horizontal laser scans.
In addition, an occupancy grid map (OGM) of the environment obtained at the desired dis-
cretization is provided. The OGM is used to determine the set of possible states the robot might
occupy. Laser measurements are used to obtain observations. In the following, the elements

of a POMDP, (S, A, 7T, R, Z,0), are instantiated for robot navigation as:
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set of states, S: Each state in S corresponds to a discrete entry cell in the environment’s oc-
cupancy grid map (OGM) and an orientation angle of the robot with respect to a global

reference system, i.e. each state s is a triplet (z,y, ).

set of actions, A: It consists of all possible rotation actions from 0° to 360° termed as “action
angles”. The discretization of the robot orientation angles and action angles depends on

the number of levels of the POMDP hierarchy (see later Section 4.2).

set of observations, Z: The observation set is the element of the POMDP that assists in the
localization of the robot, that is the belief update after an action has been taken. The set
of observations is instantiated as the output of the iterative dual correspondence (IDC) [75]
algorithm for scan matching. At each time step, an observation is obtained by feeding the
IDC with the current scan of the robot and a reference scan of the environment in which
the robot operates. The IDC also requires an estimate of the robot’s position from which
the current scan was obtained, which is given as the robot’s position before it performed
the action. This position is taken to be the most likely state of the robot’s belief state.
This definition of the observation function enables us to define it independently of the
actual environment structure and dependent only on the robot motion model. The belief
distribution is not initialized as a uniform distribution but rather based on the assumption
that the robot has a good estimate of its initial position. It is reasonable to assume that
the robot cannot move too far from its previous state at a single time step. Therefore,
the output of the IDC algorithm, that is the dx, dy and df from the estimated location
provided, will be within certain limits. The output of the IDC algorithm is discretized

and thus the set of observations remains small and manageable.

reward function, R: Since the proposed POMDP is used as a unified framework for robot

navigation that will provide the actual actions the robot will perform and also carry out
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obstacle avoidance for moving objects, the reward function is updated at each time step.
The reward function is built and updated at each time step, according to two reward grid
maps (RGMs): a static and a dynamic [33]. The RGM is defined as a grid map of the
environment in analogy with the OGM. Each of the RGM cells corresponds to a specific
area of the environment with the same discretization of the OGM, only that the value
associated with each cell in the RGM represents the reward that will be assigned to the
robot for ending up in the specific cell. The static RGM is built once by calculating
the distance of each cell to the goal position and by incorporating information about
cells belonging to static obstacles. The dynamic RGM is responsible for incorporating
into the model information about the current state of the environment, i.e. whether
there are objects moving within it or other unmapped objects. In our implementation
the robot perceives the environment by taking horizontal laser scans. Hence, at each
time step the current laser scan is used to detect the location of objects that are not
present in the map. The location of all detected objects form the dynamic RGM where
the corresponding cell values are zeroed. Superimposing the static and dynamic RGMs
provides the reward function that is updated at each time step. It should be noted that
the choice of including in the reward function information about moving objects has
alleviated the need of modelling moving objects as observations. Modelling the position
of moving objects as observations would increase dramatically the size of observations
since it would have to be at least equal to the size of the grid of the modelled environment.
The detailed procedure for building the RGMs and also the update procedure is given

in Section 5.4.

transition and observation functions, 7 and O: They are initially defined according to the

motion model of the robot and then they are learned as explained in Section 4.4. Since

observations have been defined to depend only on the robot motion when an action is
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executed, the observation function can also be defined according to the motion model.
That is, according to the robot motion model the expected displacement of the robot (dx,
dy, df) for executing each action can evaluated and hence form the initial observation

function that is learned following the procedure described in 4.4.

The above instantiation of a POMDP for robot navigation refers to a flat POMDP and in
the following sections it will be explained how these elements are embedded into the proposed
hierarchical POMDP. The described POMDP will be referred to as the corresponding flat

POMDP hereinafter.

4.2 The RN-HPOMDP Structure

The RN-HPOMDP is built through an automated procedure using as input a map of the
environment and the desired discretization of the state and action space. The map of the envi-
ronment can be provided as either a probabilistic grid map obtained at the desired discretization
or a CAD map. The grid map provided or obtained by the CAD map is used to determine the
state space of the corresponding flat POMDP. The flat POMDP is not required to be built and
maintained; it is used only as a virtual structure that is used to built the levels of hierarchy of

the RN-HPOMDP.

4.2.1 The corresponding flat POMDP

The state space of the corresponding flat POMDP is composed of all possible states that the
robot might occupy represented by (z, y, 0) triplets, where (x, y) are the coordinates of the robot
location in the grid map and 0 is its orientation. The set of orientation angles is composed of
all directions from 0° to 360° discretized at a desired step of ¢ degrees. The action space is
also composed of all rotation actions from 0° to 360°, termed as action angles, discretized with

the same step size of ¢ degrees as with the orientation angles. The set of observations does
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not need to be defined in this virtual structure of the flat POMDP since it is not decomposed
in the hierarchical structure of the RN-HPOMDP. Furthermore, the transition, observation
and reward function are also not defined for the corresponding flat POMDP since they will be

defined directly for each POMDP of the RN-HPOMDP.

4.2.2 Determining the number of levels of hierarchy of the RN-HPOMDP

The RN-HPOMDP structure is built by decomposing the corresponding flat POMDP with large
state and action space into multiple POMDPs with significantly smaller state and action spaces.
Therefore, in all levels other than the bottom level, POMDPs are composed of states and actions
that have a coarse discretization and do not represent the actual state the robot occupies or
the actual action the robot will perform. Hence they are termed as abstract states and abstract

actions [119].

The process of building the hierarchical structure is performed in a top-down approach.
The number of levels of the hierarchical structure is determined by the desired discretization
of the action angles or the orientation angles, since their discretization is the same in the
RN-HPOMDP structure. The discretization of the orientation and action angles has been
chosen to be the same in the RN-HPOMDP structure but this is a designer’s choice and is not

compromising as it does not affect the performance of the RN-HPOMDP.

Thus, if the desired discretization of the action angles or the orientation angles is ¢ degrees,

the number of levels of the RN-HPOMDP structure, L, will be

L =10gy(90°/¢) + 1.

As explained in the following sections, the top-level of the RN-HPOMDP has a discretization of
angles of 90° and at each subsequent level the discretization is doubled. Hence, the number of

levels of the hierarchical structure is given by the logs of the ratio of the top-level discretization
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and the desired discretization plus one level that is the top-level.

The number of levels of the RN-HPOMDP structure in conjunction with the desired dis-
cretization of the state space affects the size of the top-level POMDP and in effect the perfor-
mance of the RN-HPOMDP in time complexity as it will be explained in the following sections.
Therefore, the choice of the number of levels of the RN-HPOMDP structure should be made
by considering the desired discretization of the state and action space but also the resulting size

of the top-level POMDP.

4.2.3 Construction of the top-level of the RN-HPOMDP

The top level of the hierarchical structure is composed of a single POMDP with very coarse
resolution. Hence it can represent the whole environment with a small number of abstract
states. The grid resolution of the top level states is equal to d x 271, where d is the desired
discretization of the whole RN-HPOMDP structure and L is the number of levels of the struc-
ture. The orientation angle of the robot and the action angles are also discretized in a very

coarse resolution of 90° and thus represent the basic four directions [0°,90°,180°,270°].

The total number of states of the top level POMDP is equal to |S°|/22(L~1) | where |S°| is
the number of states of the corresponding flat POMDP. The number of states of the top level
POMDP is reduced once by 217! because of the coarser grid resolution and again by 2-~1
because of the coarser resolution of the orientation angle, as compared to the corresponding

flat POMDP respectively.

To summarize, the top-level is always composed of a single POMDP with predefined dis-
cretization of the orientation and action angles at 90°. The state space size of the top-level
POMDP is variable and dependent to the discretization of the corresponding flat POMDP and
the number of levels of the hierarchical structure. Hence, the number of levels of the RN-

HPOMDP structure, L, should be such that it ensures that the size of the top-level POMDP
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remains small.

4.2.4 Construction of the intermediate levels of the RN-HPOMDP

Subsequent levels of the RN-HPOMDP are composed of multiple POMDPs, each one repre-
senting a small area of the environment and a specific range of orientation angles. The actions

of an intermediate level POMDP are a subset of the actions of the corresponding flat POMDP.

In detail, each state of the top level POMDP corresponds to a POMDP at the immediate
next level, as we go down the hierarchical structure. A POMDP at an intermediate level [,
has states that represent grid locations of the environment at a resolution of d x 2(L=1)_ where
l is the current intermediate level. Thus, by going down the hierarchical structure the grid
resolution of a level’s POMDP is twice the resolution of the previous level. Therefore, when a
top level state, that corresponds to a specific grid location, is decomposed it will be represented
in the immediate next level POMDP by an area of 2 x 2 cells with double resolution than the

top level’s resolution.

Orientation angle decomposition

Going down the hierarchical structure, the resolution of the orientation angle is also doubled.
Since the resolution of the orientation angle is increased as we go down the hierarchical struc-
ture, the whole range of possible orientation angles, [0°, 360°], cannot be represented in every
intermediate level POMDP. This would dramatically increase the size of the state space and
therefore we choose to have many POMDPs that represent the same grid location but with a

different range of orientation angles.

The range of orientation angles that is represented within each intermediate level POMDP

is expressed in terms of the orientation angle, ¢, of the previous level state that is decomposed,
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and is equal to

90° 90°

HP_F,QP—FF 3

where [ is the current intermediate level. By the above expression of the range of orientation

angles, every intermediate level POMDP will always have five distinct orientation angles.

For example, if the state of the top level POMDP, | = 1, has orientation angle 6, = 90°, the
range of orientation angles at the next level, [ = 2, will be equal to [0°,180°]. As mentioned
earlier the angle resolution of the top level is always equal to 90° and the next level will
have double resolution, i.e. 45°. Therefore, the range of orientation angles [0°, 180°] will
be represented by five distinct orientation angles. As shown in Figure 4.1, the grid location
represented by the top level state is decomposed into four POMDPs, where each one represents
a different range of possible orientation angles. Consequently, the size of the state space for
every intermediate level POMDP is constant and equal to 20, since it always has five possible
orientation angles and it represents a 2 X 2 area of grid locations. It is easily deduced by the
expression that determines the range of orientation angles for an intermediate level POMDP,

that a grid location represented by a state will correspond at the next level [ to 22(:=1) POMDPs.

Action angle decomposition

Action angles are decomposed from the top level POMDP to the next intermediate level in the
same manner as with the orientation angles. The resolution of the action angles at each level
is the same as the resolution of the orientation angles. Hence, it is equal to 90°/2!"1. As a
result, a top level state is also decomposed into multiple POMDPs, each one with a different
range of orientation angles but also with a different range of action angles. The range of an
action set is equal to

90° 90°
o 91-27 ap + 912 |’
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Figure 4.1: State space hierarchy decomposition. The figure depicts the decomposition of a
top level state to lower level states. The top level state corresponds to 4 POMDPs at level 2,
each one decomposing the location of the top level state into 4 locations, and its orientation
in one of the ranges denoted by the shaded region of the circles for each POMDP. This state
decomposition continues at lower levels until the desired discretization of the environment has

been reached.

where a,, is the previous level action and [ is the current intermediate level. The action angles

set is also always composed by five distinct actions according to the above expression.

4.2.5 Construction of the bottom-level of the RN-HPOMDP

The procedure described in the previous section is used to built all intermediate levels of the
hierarchical structure until the bottom level is reached. Bottom level POMDPs’ state and action
space is discretized at the desired resolution as a flat POMDP would be discretized. Hence,
bottom level POMDPs’ states are the actual states the robot occupies and equivalent to the
corresponding flat POMDP states. Similarly, bottom level POMDPs’ actions are the actual

actions the robot executes and equivalent to the actions of the corresponding flat POMDP.
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Table 4.1: Properties of the RN-HPOMDP structure with L levels.

Top Level Intermediate Level [ Bottom Level
No of POMDPs 1 | AT x| S | AT x| ST
Size of S |S0| /22(E=1) 20 5x (247)?
Range of 0°,360°] [0, — o2, 0p + 5] [0 — 51, Op + 511
orientation angles
Resolution of 90° 90° /271 90° /251
orientation angles
Size of A 4 5 5
Range of [0°,360°]  [ap — 3%, ap + 51%2]  [ap — 5153, ap + 313
action angles
Resolution of 90° 900/2l_1 900/2]‘_1

action angles

The bottom level is composed of multiple POMDPs having the same properties as all other
intermediate levels’ POMDPs, only that the grid location the bottom level POMDPs represent is
overlapping by a region 7. Overlapping regions are required to be able to solve the bottom level
POMDPs for border location states. Table 4.1 summarizes the properties of the RN-HPOMDP

structure.

4.3 The Reference POMDP (rPOMDP)

In the previous section, it has been described how state space and action space abstrac-
tion is performed in the RN-HPOMDP structure, to enable real-time solution. However, the
maintenance of the transition and observation functions of each POMDP in the RN-HPOMDP

structure has not been discussed yet.



60 Chapter 4 : Hierarchical POMDPs

The corresponding flat POMDP would require to hold a transition matrix of size (|S°|? x
|A°]) and an observation matrix of size (|S°| x |A°| x | Z|), where |S°| and |.A°| are the sizes
of the state space and action space, respectively, of the corresponding flat POMDP. The size of
the observation space, | Z|, is the same for the flat POMDP and the RN-HPOMDP since there

is no observation space hierarchy.

The RN-HPOMDP structure requires to hold the transition and observation matrices for
all the POMDPs at all levels. As can be seen in Table 4.1, the number of POMDPs at each level
is large and dependent on the size of action space and state space. Consequently, even thought
each POMDP’s observation and transition matrix is small, the total memory requirements
would be extremely large. The RN-HPOMDP has in total larger memory requirements than
the corresponding flat POMDP, although the flat POMDP memory requirements are already
very hard to manage for large real-world environments. For this reason, the notion of the

reference POMDP (rPOMDP) is introduced.

The transition and observation matrices hold probabilities that carry information regarding
motion and sensor uncertainty. The rPOMDP will be used to model motion and sensor uncer-
tainty in a significantly smaller fraction of the world that the robot operates and then transfer
this information to the RN-HPOMDP that models the whole world. This is accomplished by
exploiting the feature that transition and observation probabilities can be defined using only

the relative state of the robot instead of its actual state in the whole world.

The transition probability from a state s to a new state s’, when the robot has performed an
action a, is only dependent on the action a. Therefore when the robot is executing an action a,
the transition probability will be the same for any state s when the resulting state s is defined

relatively to the initial state s.

The probability that the robot observes a feature z, when it is in a state s and performs an

action a, can also be defined in the same manner as with the transition probabilities, since the
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set of features Z is the result of the scan matching algorithm when feeded with a reference laser
scan and the actual scan the robot perceived (cf. Section 4.1). Therefore, perceived features
are dependent on the actual motion of the robot, i.e. the action a it performed. Consequently

observation probabilities can be defined using a relative initial state.

The rPOMDP is used to model the transition and observation probabilities that can occur
in a single time-step of a robot movement, i.e. when the robot performs a single action a,
using a relative initial state. Therefore, the rPOMDP needs to hold all possible transitions for
executing any single action a regarding that the robot is always located in the same invariant
position within the world. This has the effect that the rPOMDP state space size is dependent
only on the largest possible transition that can occur in a single time-step that is independent
from the actual size of the environment within the robot operates. In essence, the rPOMDP
exploits the feature that the transition and observation probabilities are defined in Section 4.1

in a such a manner that they are only robot dependent instead of environment dependent.

4.3.1 Construction of the rPOMDP

The rPOMDP is built by defining a very small state space, defined as an R x R square grid (in
our implementation R = 7) representing possible locations of the robot and all the orientation
angles of the robot that would be assigned in the flat POMDP. The center location of the state
space represents the invariant state s, of the robot. The action and observation spaces are
defined in the same manner they would be defined for the corresponding flat PODMP. This
rPOMDP requires to hold transition and observation matrices of size ((R x 22+1)2 x | A|) and
((Rx22tE) x | A| x | Z|), respectively. The size of the matrices is only dependent on the size of
the set of actions and observations and the number of levels of hierarchy, L, since the number
of levels defines the discretization of the robot’s orientation angle. By the above, it is obvious

that no matter how big is the environment that is to be modelled with the RN-HPOMDP the
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Figure 4.2: Translation and rotation of the rPOMDP transition probabilities matrix.

use of the rPOMDP allows to have reasonably sized matrices, depending on the choice made

for R, that are easy to maintain and learn.

Given the rPOMDP, transition and observation probabilities for each POMDP in the RN-
HPOMDP hierarchical structure are obtained by translating and rotating the reference transi-
tion and observation probability distributions over the current POMDP state space, as shown
in Figure 4.2. In this figure it is shown that the rPOMDP transition probabilities are translated
and rotated such that the resulting TPOMDP state, s/, corresponds to the resulting state of
the robot, s, for which the transition probability is desired to be determined and the reference
action a, is equivalent to the actual action the robot executed, a. The transfer of probabilities

is performed on-line while a POMDP is solved or the robot’s belief is updated.

The transition probability for any POMDP of the hierarchical structure, 7 (s, s', a), i.e. the
probability of the robot ending up in state s’ when it initially occupies a state s and executes
an action a, is equivalent to the transition probability of the rPOMDP, 7, (s, s.,a,). The
initial state of the rPOMDP s,, is the invariant state of the rPOMDP. The invariant state s,

is decomposed as the location and orientation triplet (x,, yr, f), where the invariant location
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(xr,yr) is the center location of the grid that represents the rPOMDP state space and the
invariant orientation f, is the orientation angle of 0°. The invariant state has been chosen to be
represent by the center location of the grid so that the resulting states can also be represented
within the reduced size grid of the rPOMDP. Actually, the size of the grid size of the rPOMDP,
R, has to be chosen such that it ensures that the transitions can be represented within its
constrained size. In our implementation, where R is equal to 7, it implies that the robot can
move in a single time step within a radius of 3 grid cells. The choice of the invariant orientation
angle is clearly a designer’s choice and it does not affect the performance of the probability

transfer between the rPOMDP and any POMDP of the hierarchical structure.

To obtain the desired transition probability, a rotation of the rPOMDP transition probabil-

ities is performed by determining the reference action by

ar=a+ f— fr

Following, a translation of the rPOMDP transition probabilities is performed to obtain the

probability of resulting to the reference result state, s/, that is determined by the following

equation:
z Ty -z
v | Tl [T Y-y |
R A

where, the states s,s’,s, and s, are decomposed to the location and orientation triplets
(1’, y; f)7 (1'/, y/7 f/)7 (1'71, y’/‘? fT) and ('r;ﬂ y;‘v f'r/')a respeCtiVGIY'
In essence, the rPOMDP makes use of the fact that when a robot executes a rotation action

with constant speed it will translate and rotate by exactly the same amount no matter where

exactly in world it is.

In the same manner, the observation probability for any POMDP of the hierarchical struc-
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ture, O(s, z,a), is equivalent to the observation probability of the rPOMDP, O, (s, zr, a;).

The reference observation, z., is now determined as:

dz, dcos(fr + a,)
dy, | = | dsin(fr+a,) |
df df

where the observations z and z, are decomposed into (dz,dy, df) and (dz,, dy,, df,), respec-

tively, since observations are defined as the position and angle difference between laser scans,
and d is the distance d = \/dx? + dy?.

It should be stressed out that the capability of transferring the observation probabilities
between the rPOMDP and a POMDP of the hierarchical structure is due to way the have been

defined to be dependent only on the robot motion.

4.4 RN-HPOMDP Learning

Since a POMDP is a probabilistic model, learning the parameters of this model, i.e. the
transition and observation matrices, is crucial to the performance of the POMDP model and

specifically to its performance in keeping track of the robot’s true position and orientation.

For the RN-HPOMDP structure, learning is performed only for the reference POMDP,
since the latter transfers its learned parameters to the whole hierarchical structure, as described
in Section 4.3.

Learning the rPOMDP parameters is performed by initializing the probability matrices and
adjusting their parameters iteratively according to an execution trace, that is composed of action
and observation pairs, to maximize the likelihood that the execution trace was obtained by the

model. The Baum-Welch [64] algorithm, detailed in Section 3.4, is utilized for this purpose.

Since learning is performed only for the rPOMDP, when collecting data for the execution
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Figure 4.3: Planning with the RN-HPOMDP.

trace the observation and action pairs are converted to reference observations and actions.
Conversion is performed by the inverse procedure described in Section 4.3. Consequently,
learning is performed very fast since the rPOMDP has a very small state space. Evaluation

results of the learned model are presented in Section 7.2.

4.5 RN-HPOMDP Planning

Solving the RN-HPOMDP to obtain the action the robot should perform, involves solving
a POMDP at each level. The intuition of the RN-HPOMDP solution is to obtain at first a
coarse path that the robot should follow to reach a goal position, and then refine this path at
each subsequent level in the area that the robot’s current position lies, as shown in Figure 4.3.
The algorithm that implements the above is presented in Table 4.2 and its details are explained

in the following.

During the RN-HPOMDP planning procedure the belief distribution of the corresponding

flat POMDP is maintained at all times. This distribution will be denoted as the full belief.
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Before solving any POMDP at any level, the full belief is compressed, by the functions com—
pressTopBelief () and compressBelief (), to obtain the belief distribution of the
POMDP to be solved. Belief compression is performed according to the state abstraction
present at each level of the RN-HPOMDP structure, i.e. the discretization reduction of each
level as compared to the the discretization of the corresponding flat POMDP. Therefore, the
belief assigned to an abstract state, a state with coarse discretization at any level of the hi-
erarchical structure other than the bottom level, will correspond to the sum belief of all the
corresponding flat POMDP states that the named abstract state has integrated. The function
compressTopBelief () isused to obtain the belief distribution at the top-level POMDP
of the hierarchical structure. The abstract states of the top-level POMDP represent all states
of the corresponding flat POMDP. Hence the sum of the belief of all top-level POMDP states
is equal to one since the sum of the belief of all states of the corresponding flat POMDP is
also equal to one. The function compressBelief () is used to compress the full belief to
the belief of POMDPs at all other levels of the hierarchical structure. The belief of any level’s
POMDP abstract state is again obtained by summing the belief all the integrated actual states.
However, intermediate level POMDPs represent only of a small fraction of the full belief and

hence the belief distribution obtained for any intermediate level POMDP is normalized to one.

The top level POMDP is solved, by the function solveTopLevel (), at an infinite
horizon, until the goal state is reached. The top level POMDP produces abstract actions, i.e.
actions at a coarse resolution that infer only the general direction the robot should follow and
not the actual action it will perform. The abstract action to be executed, a,, as dictated by
the top level POMDP solution, determines which POMDP at the immediate next level of the
hierarchical structure will be solved to obtain a new refined abstract action, that has a finer

discretization but still it is not the actual action the robot will perform.

The POMDP to be solved at each intermediate level is determined by the function se-
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Table 4.2: RN-HPOMDP planning

while not reached the goal state
compressTopBelief(top level)
ap, = solveTopLevel(top level)
fori=2to L
whichPOMDP = selectPOMDP(l, ay)
compressBelief(l,whichPOMDP)
ap = solvelLevel(l,whichPOMDP)
end
executeAction(ap)
z = getObservation()
beliefr = updateBelief(whichPOMDP, a,, z)
full belief = updateFul1Belief(beliefr, whichPOMDP)
end

lectPOMDP (). This function searches a level ! for the POMDP among all POMDPs in that

level that satisfies the following two criteria:

e The zero moment of the full belief distribution over the area that is defined by the

candidate POMDP states is maximum, where b has more mass.

e The set of actions of the candidate POMDP contains an action that has minimum distance

from the the previous level solution’s action, a,.

The function selectPOMDP ( ) determines the POMDP to be solved at each level and can
also accommodate cases where the belief distribution is not unimodal. As noted in Section
4.1 the belief distribution is initialized as unimodal since it is assumed that the robot has a
good estimate of its initial position. However, during execution the belief distribution can
become multimodal. In these cases the selectPOMDP () function can select the correct

peak of belief distribution to determine the POMDP to be solved due to the second criterion
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for choosing POMDPs. However, in cases that this is not possible multiple POMDPs can be
solved at a level, a POMDP at each peak of the belief distribution. This approach provides an
efficient solution when there are multiple peaks in the belief distribution. In the event where no
information is available, i.e. the belief has a uniform distribution, that however is not often the
case in the application considered in this thesis the RN-HPOMDP will not be able to determine
which POMDP it should solve at an intermediate level. Yet, methodologies for overcoming

this problem can be further explored as noted in the Future Work Section.

The structure of the RN-HPOMDP, as described in Section 4.2, ensures that when solving
an intermediate level POMDP the action obtained from the previous level will be refined to a

new action since the action subset range is equal to

90° 90°

p = 512 % + ol—2

Therefore the solution of an intermediate level POMDP is bounded according to the previous

level solution, a,.

The solvelevel () function provides a new abstract action and the described procedure
continues until the bottom level is reached where an abstract action will be refined to an actual

action, that is the action the robot will perform.

In our current implementation of the RN-HPOMDP, all POMDPs at all levels are solved,
within functions solveTopLevel () and solveLevel (), by value iteration using the
Voting heuristic (explained in Section 3.3). However, this is not an inherent feature of the RN-
HPOMDP structure, as any other POMDP solution method can be used. Furthermore, the

POMDP solution method used can also be different for each level of the hierarchical structure.

When the robot executes the action obtained by the bottom level POMDP solution, an
observation, z, is obtained and the belief distribution of this bottom level POMDP is updated

by updateBelief(), according to the equations provided in Section 3.2.1. Bottom level
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POMDPs are composed of actual states and actions, i.e. subsets of states and actions that
compose the corresponding flat POMDP. Hence, updating the belief of a bottom level POMDP,
belie f1,, amounts to updating a specific region of the full belief. Therefore, the updated belief
distribution of the bottom level POMDP that was solved is transferred to the full belief by
the function updateFul1Belief(). To update all regions of interest in the full belief the
procedure of updating the belief of all bottom level POMDPs that the sum of the belief of
all its states is non-zero and includes in the action set the action a, that the robot executed is
performed and then the probabilities are transferred to the full belief. According to Equation
3.3 that performs the belief update it can be observed that only the observation and transition
probabilities for the executed action a, are used. Furthermore, states with zero belief do
not contribute to the belief update according to the same equation. Hence, the hierarchical
structure and its bottom level can be used to determine which areas of the full belief space
should be updated. This procedure can be though intuitively similar to the procedure used in

belief compression [93, 99] methods or point-based methods [91, 110].

4.6 Complexity Analysis

In the complexity analysis that follows, execution times are evaluated for the POMDP
solution using exact methods and heuristics. The Voting or MLS heuristic, that have the same
complexity, will be assumed as the heuristic used for solving the POMDP. This will assist in the
comparison between the RN-HPOMDP and the other hierarchical approaches present in the
literature that use the above mentioned heuristics. As already mentioned, in our implementation

the Voting heuristic is used to solve POMDPs at all levels.



70 Chapter 4 : Hierarchical POMDPs

4.6.1 Approximate solution

The flat POMDP solution - when solved with the MLS or Voting heuristic - has time complexity
for a single step, O (|S 2 |.A|), that is the complexity of solving the underlying MDP. This makes
the POMDP solution intractable when dealing with real world environments at an acceptable

resolution, e.g. having more than 10 million states as in our application.

Obtaining a solution by the RN-HPOMDP can dramatically improve the computation time
required. Referring to Table 4.1, where the properties of the RN-HPOMDP structure are

detailed, the solution of the top level POMDP requires

JEOR

computational time, where L is the number of levels of the hierarchical structure.

The solution of all intermediate levels POMDPs requires O(C1) time, since the size of the
state space and action space is constant and predefined. The bottom level POMDP solution is

O(Cy), since the state space and action space is again constant and predefined.

Therefore, the total computational time required to solve the RN-HPOMDP is
S\

which becomes

o((2) ).

that is actually the complexity of the top level POMDP. The top-level POMDP state and action
space size can remain small regardless of the size of the whole environment by increasing the

number of levels, L, of the hierarchical structure.
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4.6.2 Exact solution

When solving the POMDP exactly for a single step in time ¢, the time complexity is
O (|SPIA[Te[ 1),

where |I';_1] is the set of a-vectors required to represent the value function at time ¢ — 1. The

size of the set of a-vectors at any time ¢ is equal to

U] = JADe— |21,

As explained previously, the time complexity of solving the RN-HPOMDP is equal to the
time complexity of solving the top level POMDP. The top level POMDP of our hierarchical
structure has reduced state space and is equal to (2257‘,1)), where L is the number of levels.

Furthermore, the action space is constant and equal to four. Therefore, the time complexity

and size of the RN-HPOMDP when solved exactly is

8 2
© ((22@‘1) 'F“"Z'>

and

D] = T2

respectively.

Apart from the notable reduction in computation time due to the reduced size of the state
and action space, it should be noted that the above mentioned times are for a single time step.
The infinite horizon solution of a flat POMDP would require these computations to be repeated
for a number NV of time steps until the goal point is reached, that is dependent on the number
of states of the flat POMDP, |S|. In the RN-HPOMDP case, only the top level POMDP is
solved at an infinite horizon, and the number of time steps N/ until the goal point is reached,

is now dependent on the number of states of the top level POMDP, (|S|/22(L=1),
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From the above complexity analysis, we may conclude that the proposed approach takes

care of the “curse of dimensionality” [59] and also the “curse of history” [91].

4.7 Comparison With Other HPOMDP Structures

In this section we compare the RN-HPOMDP against the other two HPOMDP approaches
present in the literature, in terms of time complexity for solving the HPOMDP, state space
and action space abstraction methodology, and the application framework of the HPOMDP.
Finally, a comparison of the RN-HPOMDP and the most recent approximation methods for

solving a flat POMDP is presented.

4.7.1 Comparison with the Theocharous approach

The Theocharous [119] approach uses a topological map of the environment where the state
abstraction in high levels of the HPOMDP, has a physical meaning based on the environment.
Thus, abstract states are manually defined such that they represent a corridor or a junction. On
the other hand, the RN-HPOMDP is built through an automated procedure that requires as

input only a probabilistic occupancy grid map or a CAD map of the environment.

The Theocharous HPOMDP has been used as a high-level planner where the POMDP
is solved once to obtain the shortest path to the goal position. As a result, the state space
resolution is set to 2m? and the action space is discritized at a resolution of 90°. Our approach
models the environment at a fine resolution (e.g. 5c¢m?) and the action resolution can be
discretized up to 1° based on the number of levels of hierarchy. Finally, the RN-HPOMDP is
used as a global planner that is solved at each time step to provide the actual actions the robot
will perform without the intervention of any other intermediate modules. The RN-HPOMDP

integrates the modules for planning, localization and local obstacle avoidance.

The Theocharous approach, uses the MLS heuristic and has time complexity between
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O(]S|%N\.A\)(See ) and O(|S|?.A])(*¢¢ ¥ ), based on how well the HPOMDP was constructed.
The time required to solve the RN-HPOMDP is O((|S|/22(/~1)2), hence the complexity re-
duction of our approach is significantly greater and also is not dependent on any quality measure

of the hierarchical structure.

4.7.2 Comparison with the Pineau approach

In the Pineau HPOMDP approach [89], actions are grouped into abstract actions called sub-
tasks. Subtasks are defined manually and according to them state abstraction is performed
automatically. States that have the same reward value for executing any action that belongs
to a predefined subtask are clustered. Observation abstraction is performed by eliminating the
observations that have zero probability over all state clusters for that actions belonging to a

specific subtask.

Planning with the Pineau HPOMDP involves solving the POMDP defined for each action

subtask. All POMDPs are solved using the exact POMDP solution method.

The HPOMDP proposed by Pineau does not have a guaranteed reduction of the action
space and state space since it is dependent on the action abstraction that is defined manually.
The authors have performed experiments (real and simulated) only for problems of high level
behavior control. Hence it is not clear whether their approach of state abstraction could be
applied to the problem of autonomous robot navigation in the context that we have defined
or, more importantly, if it would perform as efficiently as our approach does, since the latter
has a guaranteed reduction of the state space that is equal to (|S |/ 22(L*1)). On the other

hand, the authors in [89] do not state how well their approach performs in terms of state space

td is the depth of the tree and N is the maximum number of entry states for an abstract state.

The size of the action space |.A| was added in the time complexity of the Theocharous approach, so
that the comparison with the complexity of a flat POMDP and our approach can be direct, although in

their approach |A| is constant and equal to 4.
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abstraction.

The HPOMDP proposed by Pineau has been used in a real world application for high level
robot control and dialogue management [89]. This application has been modelled using 576
states, 18 observations and 19 actions categorized into 3 subtasks. The problems encountered
with our approach are many orders of magnitude larger (e.g. |S| = 18,411, 520, | A| = 256,

|Z| = 24) and can be solved in real time.

4.7.3 Approximation methods for solving flat POMDPs

A short discussion on the performance of approximation methods for solving flat POMDPs
follows in this section. This discussion will allow us to elaborate further on the performance of
the RN-HPODMP and also necessitate further the need of the proposed hierarchical structure,

at least when considering the autonomous robot navigation problem.

In [51] a review of approximation methods for solving POMDPs is presented. The com-
plexity of representative methods reviewed can be seen in Table 4.3. Furthermore, one of the
most recent methods for approximation is the Point Based Value Iteration (PBVI) [91] method.
The time complexity of PBVI is O(|S||A||T;-1||Z]||B|), where |B] is the size of the finite set

of belief points and |I'| remains constant throughout iterations.

To summarize, the time complexity of all approximation methods is in the best case poly-
nomial to the size of the POMDP. All the above mentioned methods have been applied to
problems where the POMDP was comprised of a few thousand states. The problem we con-
sider consists of many orders of magnitude larger state space. As a result, the reduction of the
state space that the RN-HPOMDP offers and also the reduction of the action space is crucial
to its performance. Furthermore, since the proposed hierarchical structure is not restricted
to a specific method for solving the underlying POMDPs, a combination of an approximation

method for solving a flat POMDP with the proposed hierarchical structure can dramatically
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Table 4.3: Complexity of solving a POMDP with the approximation methods reviewed in [51].

Approximation Method Complexity
MDP O(JAllS[?)
QMDP O(|A||S)
Fast Informed Bound (FIBM) O(|A]2IS|?1Z%)
UMDP O(JA[ISP[T]e-1), [Te| = [Ten[]A]
Grid based interpolation extrapolation * O (|G| A||SI|1Z|Cevar)

91G| is the size of a finite set of grid points used to update the value updates and Cpyq is the
computational cost of evaluating the interpolation-extrapolation rule for |G| points, where in some cases

this cost can be eliminated.

Table 4.4: Computation time required to solve a HPOMDP with the compared approaches.

POMDP size CPU time (sec)

Theocharous [119] |S| =575 |Al=4 211-5.7
S| =1385  |A|=4 5.05-26.12
Pineau et. al. [90] |S| =11 Al =6 2.84

S| = 20 |A| =30 77.99

improve its performance.

4.7.4 Computational time comparison

Further to the theoretical comparison presented in the previous section, for indicative com-

parison purposes we provide the CPU times required to solve the RN-HPOMDP and also the
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Table 4.5: Computation time required to solve the RN-HPOMDP with varying grid size and 5

levels.

Grid size POMDP size CPU time (sec)
Sem x bem |S| = 18,411,520 |A| =64 18.520
10cm x 10em | S| = 4,602,880  |A| = 64 0.911
15cm x 15em |S| = 2,038,080  |A| = 64 0.426
20cm x 20em  |S| =1,150,720  |A| =64 0.257
25em x 25em | S| = 734,976 |A| = 64 0.262
30em x 30em  |S| = 503, 808 |A| = 64 0.251

Table 4.6: Computation time required to solve the RN-HPOMDP with varying number of levels

and grid size of 10cm x 10cm.

No. of Levels POMDP size CPU time (sec)
3 |S| = 1,150,720 |A| =16 201.210
4 |S| = 2,301,440 |A| = 32 16.986
5 |S| = 4,602,880 |A| =64 0.911
6 |S| =9,205,760 |A] =128 0.460

7 S| = 18,411,520 |A| = 256 0411
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Theocharous and Pineau HPOMDP approaches in Tables 4.4, 4.5 and 4.6. It should be stressed
out, that the times referring to the Pineau approach are the ones from their initial version of
HPOMDP [90] where there was only action space hierarchy. It should be also noted that the
CPU times mentioned are the ones the authors state and have not been obtained using com-
puters of the same power. Another point is that the Theocharous approach is solved using the
MLS heuristic and in our approach the POMDPs are solved using the Voting heuristic that has
the same computational complexity with the MLS heuristic. However, the Pineau HPOMDP
is solved using exact methods. Regardless of the mentioned differences, the superior compu-
tational performance of our approach can be easily extracted from the tabulated results since

the size of the problem is many orders of magnitude larger.

4.8 Conclusions

This chapter presented the proposed navigation model, the Robot Navigation-Hierarchical
POMDP (RN-HPOMDP). The methodologies for building the hierarchical structure, learning
and planning with it have been introduced. The notion of the reference POMDP (rPOMDP) has
been also established that facilitates compact modelling of all the required POMDP functions.
Finally, the complexity of solving the RN-HPOMDP has been evaluated and a comparison with
other hierarchical POMDP approaches has been conducted. The following chapters will present

how the RN-HPOMDP is utilized for the predictive navigation task proposed in this thesis.






Motion Prediction and Tracking

In this chapter the methodology for predicting the future motion of humans and/or other objects
is described. Two kinds of prediction are utilized: short-term and long-term prediction. Short
term prediction refers to the one-step ahead prediction whereas long-term prediction refers
to the prediction of the final destination point of the obstacle’s movement. Furthermore,
the motion tracker utilized will be described that functions in conjunction with the long-term
prediction module. Finally, this chapter concludes by describing how the information obtained

by the prediction modules is integrated into the POMDP model used for navigation.

5.1 Short-Term Prediction

The short-term prediction of the future motion, i.e. the one-step ahead prediction, is
obtained by a Polynomial Neural Network (PNN). In PNNs each node’s transfer function is a
polynomial. PNN’s can model any function since the Kolmogorov-Gabor theorem states that

any function can be represented as a polynomial of the form
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Figure 5.1: The data set used for NN training.
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where z; is the independent variable in the input variable vector & and @ is the coefficient
vector. PNNs approximate the Kolmogorov-Gabor polynomial representation of a function by

having as a transfer function at each node, a second order polynomial of the form

f(z) = a+bxy + cxg + da? + exd + fayas,

where 1 and x2 are the inputs to the node.

The input to the network, x1 and x9, is the moving obstacle’s position at times ¢ — 1 and
t. The positions of the moving obstacle are given to the network as a state. The output of the
network is the predicted position at time ¢+ 1. The topology and weights, that is the polynomial
coefficients, of the PNN are determined via training with an evolutionary method [32]. The
data set used was composed of 4500 samples and is shown in Figure 5.1. It was obtained by

arbitrary movement in the environment that the robot operates.

The results obtained from the trained NN are illustrated in Figure 5.2. The first 3000

samples from the data set were used for training and the rest 1500 samples for evaluating the
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Figure 5.2: The results obtained from the trained NN.

network. It can be seen that the network gives a prediction with a small error for the first 3000
samples but as well for the rest of the samples that the network has not seen before. Therefore,

the network obtained generalizes well for unforeseen situations.

5.2 Long-Term Prediction

Prediction methods known so far give satisfactory results for one-step ahead prediction.
For the robot navigation task it would be more useful to have many-steps ahead prediction.
This would give the robot sufficient time and space to perform the necessary manoeuvres to
avoid obstacles and more importantly change its route towards its destination position. It is
desirable for the robot to develop a behavior that will prefer routes that are not crowded and
thus avoid ever getting stuck. Long-term prediction will enable the robot to execute paths that

are “elegant” and “aware” as defined in the Introduction Chapter of this thesis.

It is unlikely that any of the available prediction methods would give satisfactory results
for many-steps ahead prediction, given the complexity of the movement behavior. Thus, it is
proposed to employ a long-term prediction mechanism. The long-term prediction refers to the
prediction of a human’s or an obstacle’s final destination position. It is plausible to assume

that humans mostly do not just move around but instead move purposively with the intention
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Figure 5.3: The “hot” points defined for the FORTH main entrance hall, marked with “x".

of reaching a specific location. Our approach for performing long-term prediction is based on
the definition of the so-called “hot points” (HPs), the points of interest in the environment
where people visit often. For example, in an office environment desks, doors and chairs are
objects that people have interest in reaching them and could be defined as points of interest.
In a museum, the points of interest can be defined as the various exhibits that are present.
Moreover, other features of the environment such as the entry points, passages, e.t.c, can be
defined as points of interest. Evidently, points of interest convey semantic information about a

workspace and hence can only be defined with respect to the particular environment.

The HPs in an environment can be defined either manually or through an automated
procedure. In the following, an automated procedure for obtaining a map of HPs is described.
The methodology for obtaining the long-term prediction is given for both cases where HPs are
defined manually and where they are learned through an automated procedure. The manually
defined HPs for the FORTH main entrance hall where the experiments were conducted are
shown in Figure 5.3. First, the methodology for obtaining the estimated destination position of
a moving object with manually defined HPs is presented and then this approach is extended to

be used with a map of HPs.
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5.2.1 Estimation of a moving object’s destination position

Once the points of interest of an environment are defined, then the long-term prediction refers
to the prediction of which HP a moving obstacle is going to approach. At each time step ¢, the
tangent vector of the obstacle’s positions at times ¢ — 1, ¢ and the predicted position at time
t + 1 is taken. This tangent vector essentially determines the global direction of the obstacle’s
motion trajectory, termed as Global Direction of Obstacle (GDQO). This direction is employed
to determine which HP a moving obstacle is going to approach. A HP is a candidate final
destination point if it lies roughly in the direction of the evaluated tangent vector. In order to
find such points, we establish a field of view, that is an angular area centered at the GDO. HPs
present in the field of view are possible points to be reached, with a probability w;, according to
a probability model. The latter is defined as a gaussian probability distribution with center at
the GDO and standard deviation in proportion to the angular extent of the field of view. Thus,
points of interest present in the center of the field of view are assigned a high probability, and

points of interest present in the periphery are assigned a lower probability.

With this approach, at the beginning of the obstacle’s movement a multiple number of
points of interest will be present in its field of view but as it continues its movement the number

of such points is decreased and finally it usually converges to a single point of interest.

In Figure 5.4 an example of how the procedure for long-term prediction with manually
defined HPs is shown. At the beginning of the obstacle’s movement the long-term prediction
obtained is shown in Figure 5.4(a). It can be observed that at this point there are multiple
candidate destination points for the obstacle’s movement. However, the destination point that
infers that the moving objects is going to walk down the stairs is estimated as the most probable
destination point of the obstacle’s movement as directed by the GDO, shown as a green vector
in this figure. If the whole obstacle motion trajectory, shown in the same figure, is observed it is

obvious that the estimated destination point dictated by the long-term prediction methodology
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is not the correct one. However, the long-term prediction obtained can be utilized partially.
Therefore, when a long-term prediction is obtained it is utilized only partially for a short interval
that is close to the obstacle’s current position. Hence, the long-term prediction when utilized
only partially it provides a rather good estimate of the future motion of the obstacle’s movement.
The partial utilization of the obtained long-term prediction is fully detailed in Section 5.4, where
its integration to the navigation model is explained. Additionally, the long-term prediction is
updated at each time step, that is a short time interval, and hence bad estimates can be corrected
quickly. Consequently, as the object has advanced through its motion trajectory the long-term

prediction estimate is closer to the actual destination point as shown in Figure 5.4(b).

The example shown in Figure 5.4 has been chosen such that to demonstrate the weakness
of using manually defined HPs and hence necessitate the use of the map of HPs. When the
obstacle is close to the end of its motion trajectory, as shown in Figure 5.4(c), there is no HP
defined in the direction dictated by the GDO. Instead, there are two points in the periphery of
the GDO, and one of them is the actual destination point of the obstacle. However, the actual
destination point will be assigned a very low probability since it is located in the periphery of the
GDO. The same holds for the other HP located within the field of view. In contrast, there is
no prediction with high probability. In this scenario, if there was a map of HPs available there
would be defined a whole area of points of interest instead of two unique HPs. Specifically,
in the area of the map under discussion there are two sofas where people often go there and
sit. When the map of HPs is constructed the whole area covered by the sofas is determined
as an interesting point instead of the two unique points in the center of the sofas that have
been manually defined. Hence, we would still have obtained a long-term prediction with high
probability. Additionally, the probability of each estimated destination point is not determined
only according to each location within the field of view but also to the popularity of this point

as determined through the learning procedure.
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The map of HPs can also take care of the worst case scenario where there are not manually
defined points present in the field of view marginally and hence there would be no estimate

available.

5.2.2 Map of hot points

An alternative approach to defining manually the hot points of the environment is to obtain a

map of hot points of the environment through an automated procedure.

The map of hot points is a probabilistic map that gives for each point of the environment
the probability that this point is a hot point. This map is built off-line by a learning procedure
that uses motion traces of humans operating in the environment. At every step of each collected
motion trace the probabilities of the map of hot points are updated in a similar manner to this

used when building an occupancy grid map of an environment from sensor readings.

Having obtained the Global Direction of Obstacle (GDO), defined in Section 5.2.1, the field
of view is determined. The field of view now defines the area of cells that their probabilities
of being a hot point is going to be updated. Lines from the obstacle’s current position at all
possible angles within the field of view are examined whether they intersect with a feature of the
environment. This intersection point is considered as a possible hot point (HP). The probability

assignment is performed by obeying two rules:

o the smaller the angular distance, o, of the candidate cell and the GDO the higher the

probability;

o the smaller the distance, r, of the candidate cell and the obstacle’s current position the

higher the probability.

The probability of a cell (¢, j) being a hot point, p(H; ;), given an obtained GDO at time

t, GDQOy, is given by:



86

Chapter 5 : Motion Prediction and Tracking

Hot point

X

O

Sl

J

T
Obstacle Motion *
Trajectory ]
]
B 1

Long-Term Prediction

Global Direction

of Obstacle
(GDO)

L

\7 \ —

\
X

(] ',®

—

Field-of-view
Probability distribution

X

\\\\\\

\\\\\\

(©

Figure 5.4: An example of making long-term prediction for an object’s movement.
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Figure 5.5: The probability assignment for possible hot points is dependent on the angular

distance of the considered cell and the GDO and its distance from the obstacle’s current position.

1/A-6 A-2A
p(HZ‘Vj‘GDOt) = 5 <A + A) .

As shown in Figure 5.5, the maximum angular distance from the GDO is A and is defined
by the size of the field of view. A is a constant that determines the maximum distance allowed

from a cell to be considered as a hot point.

The update of the probabilities is performed according to Bayes rule as:

p(GDOy|H; j)p(H; ;|GDO;—1)

pH%GDO == — —
| GD O = DO H, )p(Hi|GDOr 1) + p(G DO Hyy Jp(Hog ]GO 1)

Having obtained the probability map of hot points long-term prediction is now performed
using this probability map by considering all lines within the field of view that intersect with a

feature of the environment according to the probability assigned at the map of hot points.

The map of hot points obtained for the FORTH main entrance hall is shown in Figure 5.6.

The map was constructed by taking laser measurements at various times of the activity in the
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Figure 5.6: The map of “hot” points obtained for the FORTH main entrance hall.

FORTH main entrance hall in order to obtain real motion paths that will reveal the true points

of interest in the environment.

5.3 Motion Tracking

The algorithm used for object tracking in this paper is a modification of the commonly
used Kalman tracker. In the Kalman tracker, a Kalman filter is used for predicting the position
of a previously detected object and hence decide if the object actually moved to its predicted
position. In our approach, the Kalman filter is substituted by the short-term and long-term
prediction obtained as described in the previous sections. The data association is performed by

a nearest neighbor filter that is validated by the long-term prediction module.

Initially, the laser scan obtained is filtered to decide which range measurements belong
to moving objects. Filtering is performed by superimposing the current laser scan with the

probabilistic grid map of the environment to remove range measurements that correspond to
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Table 5.1: The algorithm for motion tracking

new objects = detectMovingObjects (current laser, previous laser, OGM)
for all detected objects
predicted position of object; = shortTermPrediction(detected object;)
end
for all new objects
if MiNgetected objects distance(new object;, detected object;) < e
nearest object = argMiNgetected objects distance(new object;, detected object;)
trajectory = longTermPrediction(nearest object)
if verify(new object;, trajectory) = true
match new object; with nearest object
else
nearest object = arg MiNgetected objects—nearest object distance(new object;, detected object;)
trajectory = longTermPredict ion(nearest object)
if probabilityBelonging(new object;, trajectory, T) < p
match new object; with nearest object
end
for all unmatched new objects
for all detected objects
trajectory = longTermPrediction(detected object;)
if probabilityBelonging(new object;, trajectory, T) < p
match new object; with detected object;
end
end
for all unmatched new objects
add to detected objects
end
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features of the static map of the environment. Following, the current laser scan is superimposed
with previous laser scan to decide if there are range measurements that correspond to moving
objects. Range measurements that correspond to moving objects are those that were not present
in the previous laser scan and have not been filtered out by superimposing the current laser

scan with the probabilistic map of the environment.

The range measurements detected as belonging to moving objects that cover an area within
a specific range, are combined to obtain the position of each moving object. At this point, the
position of each currently moving object has to be decided if it belongs to the trajectory of a

previously detected object or if it is a newly detected object.

Matching the positions of the currently detected moving objects with previously detected
objects is performed by utilizing the short-term and long-term prediction. For each previously
detected object a short-term and long-term prediction is obtained. The distance of a currently
detected moving object position with the short-term prediction of a previously detected object
is evaluated. The minimum evaluated distance of all previously detected objects for a specific

current position is regarded to belong to this object if it is smaller than a certain threshold.

However, data association with the nearest neighbor filter is verified by the long-term pre-
diction prediction for the motion trajectory of the object indicated to be matched with. If the
newly detected object’s position belongs to the trajectory indicated by the long-term prediction
with a probability higher than a certain threshold then matching is achieved. Otherwise, match-
ing is verified with the immediate next object in distance measures as dictated by the nearest

neighbor filter.

After the described matching procedure there might be positions of currently detected
moving objects that were not matched to any previously detected objects. These unmatched
positions can either belong to newly detected objects or they were falsely not matched with a

previously detected object. The latter case is possible when an object has moved for a larger
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distance than the short-term prediction indicated or when an object has been occluded by other
objects for a short time and hence intermediate positions of its trajectory are missing. To deal

with these situations we utilize the long-term prediction.

The long-term prediction provides a prediction of which “hot” point an object is approach-
ing. Therefore, the unmatched positions of currently detected moving objects are examined
whether they belong to one of the trajectories indicated by the long-term prediction for each
previously detected object. The decision whether an unmatched position belongs a trajectory
indicated by the long-term prediction is performed in a probabilistic manner. The long-term
prediction provides a probability for each trajectory to a “hot point” predicted as a final des-
tination point of an object’s movement. Furthermore, a probability is assigned according to
the time difference between an object’s last detected position and the position of a currently
detected object, and the estimate of how far in the future the object would reach the position
in the trajectory to a “hot” point that was matched with the position of a currently detected
object. If the probability is higher than a threshold that has been determined by trial and error,

then the position of the currently detected object is added to the previously detected object.

Remaining positions of currently detected objects that were not matched by the short-term

or long-term prediction are regarded as new objects.

5.3.1 Tracker results

To demonstrate the effectiveness of the proposed tracker algorithm with the use of long-term
prediction we have set up an experiment where two people walk diagonally and cross each
others path. The robot was set still to observe only the motion of the two people. The tracker
can easily distinguish that there are two persons present, since they are quite far away and they
are not occluded. However, near the middle of the two people’s motion where they are too

close to each other the robot perceives only one person as shown in Figure 5.7. This is inevitable
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in almost any tracker since the two persons are too close to each other. When the two persons
continue their movement and come apart from each other again it would be desirable for the
tracker to be able to correctly associate the two persons with their previously detected paths. A
tracker that uses only a nearest neighbor filter would in most cases associates only one person,
e.g. the one notated with the blue square, as the one continuing its movement and regard the
other person as newly detected motion. Furthermore, in many cases where the same experiment
was performed the tracker using only the nearest neighbor filter has associated conversely the
two persons, depending on the speed at which they were moving and the neighboring threshold
set in the tracker. The use of the long-term prediction overcomes this problem and associates
correctly the two person’s movement in almost all cases. This is due to the verification step

performed and association step based on the long-term prediction.

5.4 Prediction Integration Into The Model

The short-term and long-term prediction are integrated in the global model by including
them in the reward function of the POMDP. The reward function is built and updated at each
time step, according to two reward grid maps (RGMs): a static and a dynamic [33]. The RGM
is defined as a grid map of the environment in analogy with the OGM. Each of the RGM cells
corresponds to a specific area of the environment with the same discretization of the Occupancy
Grid Map (OGM), only that the value associated with each cell in the RGM represents the
reward that will be assigned to the robot for ending up in the specific cell. Thus, it would be
desirable that this value gives a description of the state of this square area in the environment

as

e how far it is from the goal position,

e whether it is occupied by a static obstacle,
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Figure 5.7: Tracking the motion of two persons.
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e whether it is occupied by a moving obstacle, i.e. human or other robot,

e whether it will be occupied and how soon by a moving obstacle.

The static RGM is built once by calculating the distance of each cell to the goal position
and by incorporating information about cells belonging to static obstacles. The distance of each
cell to the goal position is evaluated using the Euclidean or city block distance metric, although
other distance metrics can also be used. Hence, it includes the first two sources of information

concerning the goal position and static obstacles.

Information provided from the short-term and long-term prediction modules is included in
the dynamic RGM. The inclusion of the short-term prediction is trivial and it involves zeroing

the reward associated with the grid cell that is the predicted next-time position of the obstacle.

The long-term prediction refers to the prediction of the destination position of the obstacle’s
movement. Thus, the reward value of the grid cells that are in the trajectory from the obstacle’s
current position and its predicted destination position is discounted. Hence, the value of a cell,

(1,7), in the dynamic grid map, DG M, is given by a function

DGM (i, ) = w; - extent?,

where w; is the probability that the predicted destination point will be reached, extent is
a constant with range [0, 1], that controls how far the robot should stay from obstacles and +y is
the factor that determines how much the value of extent should be discounted. The value of ~y
depends on the estimate of how far in the future this cell will be occupied. For example, if a cell
(1,7) is to be occupied shortly in the future, v will be close to 0, and thus the reward assigned
to cell p will be small. On the other hand, if cell p is to be occupied far in the future, v will be
close to 1 and thus the reward assigned to this cell will not be significantly discounted. The ~y

factor is defined such that the long-term prediction is utilized only partially for predictions that
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are not too far in the future. Furthermore, the v factor is dependent on the distance between
the robot’s current position and the position of predicted object position to be discounted. In
this way, the movement of objects and humans that are far from the area that the robot operates

currently are not affected significantly.

Superimposing the static and dynamic RGMs provides the reward function that is updated
at each time step. In Figure 5.8 an example of discounting the reward values for an obtained

long-term prediction is shown.

5.5 Conclusions

This chapter presented the methodology used for predicting the future motion of humans
and/or other objects by incorporating two kinds of prediction: short-term and long-term pre-
diction. Long-term prediction is obtained with the use of the defined “hot” points of the en-
vironment. These points can be defined manually or learned through an automated procedure
that constructs a map of “hot” points. The long-term prediction module is also utilized in the
proposed motion tracker. Finally, the integration of the obtained prediction to the navigation

model has been described.
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Obstacle Movement
; .
Reward Discount due to
Long Term Prediction

(b)

Figure 5.8: (a) The static and (b) dynamic RGM. Reward discount is performed according to the
obtained long-term prediction. Long-term predictions for hot points present in the periphery

of the field-of-view have low probability, w;, and thus the reward discount is smaller.



POMDP Solution for Controlling the

Robot’s Speed

In this chapter, we develop a methodology of solving POMDPs that allows the robot to decide
if it should increase or decrease its speed to avoid an obstacle more effectively. Without control
of its speed, the robot has to make detours or follow a suboptimal path to reach its goal in order
to avoid collision with obstacles. In many cases, the robot can avoid making these suboptimal
actions if it can either increase its speed to bypass the obstacle or decrease its speed to let the

obstacle move away from the robot.

The speed of the robot is chosen not to be included as a characteristic of its state as with
its location and orientation. Moreover, speed actions are also not included in the action set.
Such a choice would further increase the state space or action space. Instead, the solution of

the POMDP is modified to account for the speed decision that the robot has to make.

The robot is allowed to move at three different speeds: normal, fast and slow.
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step 1

step 2

Figure 6.1: An example policy tree of a POMDP with pairs of actions and speeds.
6.1 Exact Solution

As noted in Section 3.3, to solve a POMDP exactly it is required to evaluate the a-vectors

by the following equation:

* t
Vi (b)=r§ggb-%

that searches all possible policy trees P. Recall that policy trees are defined by having as
nodes actions that are connected with each possible observation. To decide the action to be
executed as well the speed of the robot, nodes are now defined by pairs of actions and speeds.

Thus, an example policy tree is now as the one shown in Figure 6.1.

Since policy tree nodes are composed of action-speed pairs the value function of a policy
tree has now to be evaluated by considering the choice of the action as well as the speed. The
value function of a policy tree is evaluated by Equation 3.8, that is modified to incorporate the

speed decision as

VP(b) = Zb(s) Rp(s,a,v) + v Z Z Om(2,8,a,v)T(s,a,v, S')‘Q’Zfl(sl)

ses z€EZ s'eS

The above equation dictates that it is required to a have a modified version of the reward,

transition and observation functions. However, instead of defining a new POMDP function the
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Figure 6.2: Definition of the projected state s,,.

notion of the projected state is defined that allows to use the original POMDP functions.

6.2 The Projected State

When the robot is in a state s and performs an action a with a velocity v, other than the
normal velocity, it is expected to end up with a certain probability in a state s’. Then, the
projected state is defined as the state s,, where if the robot executes the same action a, from
state sp, with the normal velocity it will end up with the same probability to state s’. Of course,

if v is the normal velocity of the robot, then s, is s.

In Figure 6.2 an example of determining the projected state when the robot moves with the
fast and the slow speed is illustrated. For clarity reasons, in this example it is assumed that
the fast speed is twice the normal speed and the slow speed is half the normal speed. In the
case the robot moves at fast speed it forwards two grid cells since with the normal speed it
would forward one grid cell. On the other hand, in the case the robot moves at slow speed it

will remain in the same grid cell.

The projected state s, is determined geometrically by triangulation in the continuous space.
The initial state s is transferred to the continuous space regarding that the robot is in the

center location of the grid cell represented by state s. Following, the vector of the action
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angle is constructed in analogy with the vector of the action angle for normal velocity. When
the POMDRP is built a certain normal velocity is considered along with a certain duration of
movement of each action cycle. Therefore, a certain normal speed motion vector is always
assumed in the initial transition probabilities. This vector is used to determine the fast speed
motion vector or slow speed motion vector since the fast and slow speeds are defined as a
fraction of the normal speed. Hence, by triangulation the resulting state s’ is determined.
Next, the inverse procedure is used to determine the projected state s,. Knowing the state s’
and the normal speed motion vector, triangulation is performed to determine the location of
the projected state s,. Finally, the location of the projected state s, is transferred from the

continuous space to a discrete grid cell.

The determination of the projected state s, is an approximation according to the motion

model of the robot used to determine the transitions between states.

6.3 The Modified POMDP Functions

As mentioned above, the POMDP parameters are not altered to include information about
the robot velocity. Therefore, a formulation of the modified reward and transition functions,
Ry and 7, that relates them to the original R and 7 functions that were built considering
the normal velocity of the robot only is required. This is achieved by utilizing the projected

state of the robot.

Having defined the projected state, the relation of R, and 7,, to the original R and 7,
respectively, can now be defined. By the definition of the projected state s,, the relation of 7,,

to 7 is straightforward, and is written as:

T(s,a,v,8) = T(sp,a,s).
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The above equation assumes that the transition probabilities for executing a certain rotation
action a at normal speed are preserved when executing the same rotation action at the fast
or slow speed. This is a safe approximation since in the context in which the change of speed
is used, the robot will move at a speed other than the normal speed for very short intervals
only, i.e. only when the robot has to bypass an obstacle with the fast speed or allow it move
way by slowing down. Furthermore, the fast and slow speeds are defined as fractions of the
normal speed that are rather small and therefore the motion behavior of the robot does not

change dramatically.

The definition of R, is not as straightforward as for 7,,. If R,, is simply defined as
Rm(s,a,v) = R(sp, a), then the robot would always choose to move with the fast speed. This
is because the fast speed will always get the robot closer to the goal and thus the reward that
it will receive will be bigger. Instead, it is desirable that the robot moves at a different speed
from its normal speed only if it has to avoid an obstacle. For that reason change of speed is

penalized.

Rmn(s,a,v) = R(sp,a) — penalty,

The penalty factor for change of speed is defined in relation to the reward function to
ensure that the robot has the desirable behavior. The reward function is built by calculating the
distance of each grid cell to the goal position. The value assigned to each grid cell is the distance
to the goal position, inverted and normalized. Therefore, the reward value of neighboring cells
will always differ by a certain amount, as it can be seen in Figure 6.3(a). When the static RGM
is built, the average expected difference® of the reward value between adjacent grid cells for

every rotation action a, Edif f(a), can be evaluated.

*The term expected does not signify the employment of any estimation procedure for the determination

of these values.
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Thus, we define R, as:

Rm(s,a,v) = R(sp,a) — o - v ="l Edif f(a),

Un
where vy, is the normal velocity of the robot and « is a constant that controls how preferable
the velocity changes are. The bigger the value of «, the less preferable the velocity changes
are. The % factor, ensures that when v is the normal velocity, the reward the robot will
receive will not be penalized. It also accommodates for the effect of the difference between the
fast or slow velocity with the normal velocity on the reward the robot receives by R(sp, a).
For example, when the fast velocity is double the normal velocity, then we expect that the

reward the robot will receive in these two cases will differ by Edif f(a). In the case that the

|[v—vn |
v

n

fast velocity is triple the normal velocity, then will be equal to 2, as we expect that the

reward the robot will receive in these two cases will differ by 2 x Edif f(a).

When there is no obstacle in the route of the robot to its goal, the reward values will be
unaltered and dependent only on the distance to the goal. Hence, in the case of the fast
velocity, the reward the robot will receive after being penalized, will be the same with the
reward the robot will receive for choosing the normal velocity, for a equal to 1. In the case
that there is an obstacle moving in the route of the robot to its goal, then the reward values
of the cells that are predicted to be occupied by the obstacle in the future will be discounted.
Then, the reward the robot will receive for fast velocity will be bigger than the reward for

normal velocity even after it is penalized for changing speed.

An example for this case is illustrated in Figure 6.3(b). It is assumed that there is an
obstacle moving in the environment. The reward value of the cell that corresponds to the
obstacle’s current position is set to zero. The reward value of the cells that are in the trajectory
from the obstacle’s current position to its predicted destination position is discounted. The

original reward value of these cells can be seen in Figure 6.3(a). The discount of the reward
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Figure 6.3: (a) The static RGM and (b) An example of the robot choosing to move with the

fast velocity.

values is not the same for all cells, since it depends on the estimate of how far in the future each
cell will be occupied. The robot is currently at the cell denoted with s. If the robot moves with
the normal velocity, it will maximize its reward when executing one of the suboptimal actions
to reach the goal since the reward for executing action North-East has been discounted due to
the long-term prediction. When the reward values for the fast velocity are evaluated, it can
be seen that the reward for executing action North-East will be the maximum. That is because
the robot will end up in a state where its reward has not been discounted due to long-term
prediction and even when the expected difference in the reward values for action North-East is
deducted it will still remain bigger than all other rewards. Hence, the robot will move with the

fast velocity and bypass the moving obstacle.

In the case of the slow speed, the reward the robot will receive for executing any action from
the projected state will always be smaller than the reward the robot will receive for choosing
the normal speed, when there is no obstacle. This reward will be further decreased by the
penalty factor. Therefore, for the robot to choose the slow speed, the reward it receives for the

normal and fast speed has to be smaller. This will be the case when there is an obstacle very
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close to the robot and did not have a long-term prediction to be able to avoid it by increasing

its speed.

The relation of O, to the original observation function O, using the projected state s, is

straightforward and is written as:

Om(s,a,v,2) = O(sp, a, 2).

The above definition holds due to the way the observation set has been defined in Section
4.1. An observation is actually the distance the robot travelled when it has executed a certain
action a. As a result, the relation of O,, to the original observation function O is in analogy

with the relation to the definition for the transition function.

6.4 Approximation Methods

The described methodology for controlling the robot’s speed can also be applied with any
of the approximation methods reviewed in Section 3.3.2 with the use of the modified POMDP

functions.

In the case that the MLS heuristic is used the optimal value function is computed as:

Vi(s) = max  Q(argmax(b(s)), a,v)

where the modified @)-function, Q.,, is now defined as:

QL. (5,a,v) = Run(s,a,v) +7 Z T(s,a,v,8)V,_1(s).
s'eS

In the case that the voting heuristic the optimal value function is given by:
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V*(s) = b(s)d
t (S) aeﬂifév (8) (ﬂ-MDP(s)v a, U)
seS
where
TMDP(s) = Tg INax Qm(s,a,v)
and

1, ifa; = aj and v; = v;
5(ai,vi,aj,vj) =
0, if a; # a; or v; # v;

In the same manner the modified POMDP functions can be applied to other approximation

methods present in the literature.

6.5 Conclusions

In this chapter it has been described how a POMDP is solved so that it can decide the
action the robot should execute and also its speed of movement. This is accomplished without
the need of modelling the robot speed as a characteristic of its state but with the use of the
definition of the projected state. Hence, the robot speed is decided without any increase in
the POMDP size. Consequently, as it will be demonstrated in the following chapter where
the results of the proposed navigation approach are presented, the robot can perform obstacle
avoidance not only by performing detours or changing completely the path to the goal but also

by increasing or decreasing its speed.






Results

This chapter presents experimental results that validate the proposed approach for autonomous
robot navigation. Initially the experimental configuration for the real-world environment as well
as the simulated is presented. Following, results that validate the learning of the POMDP model
are given. Finally, results that demonstrate the behavior of predictive obstacle avoidance are

illustrated.

7.1 Experimental Configurations

For testing the performance of the proposed framework, we have performed extensive tests
with both real and simulated data. All real data have been assessed on Lefkos, an iRobot B21r
robotic platform of our lab, while acting in various indoor areas of FORTH. Simulated tests
have been assessed by a home build simulator capable of simulating various robotic sensors

with arbitrary error level configurations.
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Table 7.1: Lefkos Configuration

Sonar
IR
Tactiles
Laser

Vision System

48 (24 surrounding enclosure, 24 surrounding base)
24 (surrounding enclosure)

56 (24 surrounding enclosure, 32 surrounding base)
SICK PLS scanner

Pan Tilt stereo vision head or panoramic camera

Drive

Motor

Translate Speed
Rotate Speed
Translate Resolution
Rotate Resolution
Steerable Turret

Smart Panels

4-wheel synchronous

4 high torque 24 VDC servo motors
90cm/sec

167 deg/sec

1mm

.35 deg

no power needed

14 (6 surrounding enclosure, 8 surrounding base)

Diameter
Height
Weight

Floor Clearance

52.5cm
106cm
122.5kg
2.54cm

CPUs

Communications

2 Pentium based ATX computers
10 Mbps Wireless radio ethernet

7.1.1 Lefkos

All real experiments presented in this thesis have been assessed on a robotic platform of our
laboratory, namely an iRobot-B21r, equipped with a SICK-PLS laser range finder. The range
finder is capable of scanning 180 degrees of the environment, with an angle resolution of two
measurements per degree and a range measuring accuracy of S5cm. Table 7.1 summarizes Lefkos

hardware configuration while Figure 7.1 shows pictures of Lefkos.
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Figure 7.1: Lefkos.

7.1.2 Simulator

For testing the performance of the proposed framework, against arbitrary robot configurations
and being able to compare the results with accurate ground truth, a home-built simulator
allowing various environment and robotic hardware configurations was utilized. The simulator
is capable of performing in arbitrary simulated environments, interpreting and performing all

robot motion commands and simulating all robot sensors at various error levels.

7.2 Evaluation of the Learned Model

In order to test the validity of the learning procedure, we have set up an experiment aim-
ing at a quantitative evaluation of the model that results from a learning session in specific
environments. Two learning sessions have been performed; a learning session in a simulated
environment where the ground truth is available and also one in a real environment. Learning

is performed in both cases with the Baum-Welch algorithm detailed in Section 3.4. The envi-



110 Chapter 7 : Results

ronment chosen for both experiments is the FORTH main entrance hall, as shown in Figure

7.3.

In both experiments, execution traces have been collected where the robot goes from a
start state to a goal state. The start and goal states were different for each execution trace.
The RN-HPOMDP for both experiments was built by discretizing the environment into 5¢m?
cells with 7 levels of hierarchy, that results to a discretization step of the orientation and action
angles of 5.625°. The model “appropriateness” has been evaluated using the fitness and entropy

measures defined in [64] as

fitness = 1/T x Inp(oy. r|a1..1)

entropy = 1/(T'n|S]) x Z Z a(s) In(ay(s))].

t=1...T seS

Fitness is an indicative measure of how well the model explains an execution trace of length
T, i.e. how probable is to obtain an observation o when an action a is executed. Entropy is
a measure of how certain the robot is about its position. The entropy is evaluated by making
use of the alpha values, «;(s), that express the probability that the agent occupies state s at
time ¢ given the observation-action pairs until that time and are utilized by the Baum-Welch
algorithm. The Baum-Welch algorithm is repeated for a number of epochs until it converges.
The fitness and entropy measures are graphically shown in Figure 7.2 for each training epoch.
Ideally, fitness and entropy should converge to zero after a sufficiently large number of training
epochs. As expected, convergence to zero is not achieved, as its the case with all learning
procedures. Still, after a rather small number of epochs, fitness and entropy converge to low

values, indicating the validity of the learned model.

In order to provide additional quantitative results on the model accuracy, the position and
orientation accuracy in maintaining the robot’s state was measured and is shown in Table 7.2.

The peak of the POMDP’s belief distribution was used as the model’s estimate of the robot’s
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Figure 7.2: Evaluation of the learned RN-HPOMDP model.

current state. As can be observed, the figures indicate increased accuracy of the learned model.

In the simulated environment experiments, where the ground truth is available, the position
and orientation errors were measured at each time step during execution between start and

goal points.

In the real environment experiments, two distinct robot locations were manually marked
on the floor of the FORTH main entrance hall, as shown in Figure 7.3. The robot was driven
manually, as accurately as possible, to one of the marked locations and the other marked
location was set as the goal position the robot had to reach. The error in the z,y location
and orientation between the robot’s position after executing the trace obtained by the POMDP

model and the marked location it had to reach, was measured manually as accurately as possible.

The mean position and orientation error for both experiments is very close to the discretiza-
tion of the POMDP, as indicated by the entropy and fitness measures of the learned models.
Both experiments, validated that the learned POMDP models were consistent during execution

in terms of maintaining the robot’s belief and also in reaching the goal position.



112 Chapter 7 : Results

Table 7.2: Position and orientation accuracy of the learned model.

Mean Error Real Environment Simulated Environment

(m) 0.053 0.023
y(m) 0.061 0.041
f(deg) 5.525 5.041

Figure 7.3: The marked locations in the environment where the experimental evaluation of the

RN-HPOMDP model was performed.

7.3 Results

In this section a representative set of results of the robot operating in the FORTH main
entrance hall is shown. The robot was set to operate for more than 70 hours. The environment
was modelled with a RN-HPOMDP of size |S| = 18,411,520, |A| = 256 and |Z| = 24. The
RN-HPOMDP was built with 7 levels. Experiments were performed in a dynamic environment
where people were moving within it. In all cases the proposed navigation model has shown
a robust behavior in reaching the assigned goal points and avoiding humans or other objects.
Following, sample paths the robot followed to reach its goal position by demonstrating the four

main behaviors it uses to avoid obstacle are presented.
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7.3.1 Avoiding obstacles with a detour

In this experiment we demonstrate how the robot avoids two humans moving in the environment
in such a manner that they block its route to the goal position. If there were no humans or other
objects moving, the robot would follow a straight path to its goal, defined for our experiments
as shown in Figures 7.4 and 7.5. In our experiment two humans are moving in the environment.
One of them is moving towards the straight path that the robot would follow to reach its goal
and the other one is moving in a straight direction vertical to the one the robot would follow. As
shown in the figures the robot detects the moving humans and obtains the long-term prediction
of their movement and hence decides to make a detour by turning. The decision the robot
makes about the detour is long before the robot actually faces the moving humans and where

a local obstacle avoider would decide to make a detour.

7.3.2 Avoiding obstacles by following a replanned path

In this experiment we show that the robot can decide to follow a completely different path
from the one it would follow in a static environment in order to avoid humans moving. It is
obvious from the images shown in Figures 7.6 and 7.7, that the optimal path to reach the goal
position if the robot was operating in a static environment it would be to follow an almost
straight trajectory. In our experiment, a human was moving to block this static optimal path
and the robot decided to follow a completely different path, i.e. follow a trajectory that goes

behind the building’s column to reach the goal position.

7.3.3 Avoiding obstacles by decreasing the robot’s speed

In the experiment shown in Figure 7.8 the robot cannot perceive the movement of both obstacles
all the time. The person’s movement denoted in the figure with the yellow square is occluded at

the beginning and the robot can see it only after it has passed the building’s column. However,
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Figure 7.4: Avoiding two moving objects with a detour (I).
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Figure 7.5: Avoiding two moving objects with a detour (II).
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Figure 7.6: Deciding to follow a completely different path ().
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Figure 7.7: Deciding to follow a completely different path (II).
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at that point the robot cannot increase its speed to bypass this person or make a detour since
there not enough space at that point. Hence, the robot decides to decrease its speed until the
person blocking its way to the goal has passed away. After this point the robot reverts to its

normal speed and continues its movement until it has reached its goal position.

7.3.4 Avoiding obstacles by increasing the robot’s speed

In the experiment shown in Figure 7.9 the robot increases its speed to bypass the human’s
movement in order to reach its goal position without the need of making a detour. The
human’s movement is perceived by the robot from the beginning and hence it obtains the long-
term prediction early enough to decide to increase its speed to bypass the human’s predicted
motion trajectory. When the robot has passed the human’s motion trajectory its decreases its

speed to normal to continue its movement.

7.4 Comparative Results

To further evaluate the appropriateness of the proposed approach a set of comparative
experiments have been performed. With these experiments it is aimed to provide quantitative
measures of how well the proposed approach performs when it is applied in dynamic environ-

ments where the robot’s movement is obstructed by humans.

The experiments were performed in the simulated environment of the FORTH main en-
trance hall. The robot was set to reach various goal points and each goal point was reached
in the environment in the case where it is static, i.e. there is no human movement, and in
the case where it is dynamic. In the case of operating in a dynamic environment, the same
experiment was performed by having from one up to five humans moving within the area the
robot has to reach. Furthermore, in the case of having four and five humans moving within the

environment, experiments were setup such as that all humans move in the area that the robot
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Figure 7.9: Avoiding obstacles by increasing the robot’s speed.
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approaches to reach the goal point in a static environment but they were also performed with
a setup where humans were moving within this area and within the area that the robot would

perform manoeuvres to avoid humans.

In Figure 7.10 an example is shown of the human motion areas that are defined for the
comparative experiments performed. In this figure a sample configuration for a start and a goal
point is shown along with a shaded area that denotes the area within the robot would choose
to move to reach the goal point in a static environment. Hence, in the performed experiments
humans are set up to move within this area so that the robot would have to employ obstacle
avoidance techniques. In the special case of the experiments where there are four or five humans
moving in the environment there have been used two setups. In one of them all humans move
within the area that the robot will operate and in the other setup humans move also outside
this area but still within the area where the goal point lies. The second setup enables us to
further evaluate the performance of the proposed approach since alternatives routes to a goal

point will be also obstructed by human motion.

In addition, the dynamic environment experiments were performed with and without the use
of the prediction module. The experiments were performed using 50 different configurations
of start and goal points of the robot. The type of experiments performed for each configuration

are summarized in Table 7.3.

The time required to execute the path obtained in the case where the environment is static
is taken as the optimal time required to perform each experiment. This time is utilized as a
reference time to compare against the time required to reach the goal point in all other types
of experiments. Thus, we assume that the desirable behavior of the proposed approach is to
be able to reach the goal point in a time that is as close as possible to the time the robot has
taken when it operated in a static environment. This measure provides us with an insight of

how efficiently and effectively the robot can avoid moving obstacles.
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Figure 7.10: An example of how the human motion areas are defined for the comparative

experiments performed.

In Table 7.4, the outcome of the performed experiments is presented. In this table, a number
that ranges from zero to one has been evaluated for each type of experiment, as defined in Table

7.3, that denotes how close the performance of the proposed approach was to the optimal one,

Table 7.3: Type of experiments performed for each configuration of start and goal point.

Experiment No. of humans Prediction Enabled Human Motion Areas

static 0 No —
dynla 1 Yes 1
dynlb 1 No 1
dyn2a 2 Yes 1
dyn2b 2 No 1
dyn3a 3 Yes 1
dyn3b 3 No 1
dynda 4 Yes 1
dyn4b 4 No 1
dyndc 4 Yes 2
dyndd 4 No 2
dynba 5 Yes 1
dynbb D No 1
dynbc 5 Yes 2
dynbd 5 No 2
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i.e. when the robot performed the experiments in a static environment. Since all the experiments
were performed in a simulated environment the time taken to complete a motion path is actually
the number of time steps that have been executed. The overall performance for each type of
experiment has been evaluated as the average of the performance for each of the 50 distinct

configurations used, as:

50
Ci = Z Ci ks
k=1

where C; is the overall performance of each type of experiment ¢ as shown in Table 7.4 and
¢; is the performance of each type of experiment 7 when executing a specific configuration &,

that is evaluated as:

no. of time steps in static environment at configuration k

no. of time steps in experiment i at con figuration k

As can be observed in Table 7.4, the proposed approached when utilized with motion pre-
diction of the human movement is superior to that when used without prediction. Furthermore,
as the number of humans increases the difference in performance of the proposed approach
with prediction and without prediction is more apparent. This is due to the fact that when
prediction is available the robot can decide to follow a completely different path that is free
instead of getting close to humans and making manoeuvres to avoid them, where as the num-
ber of humans increases it is more difficult to perform such manoeuvres. This becomes clear
when the performance of the proposed approach is observed in the case of the experiments
performed with four or five humans and the effect of having them moving in one or two areas.
When the proposed approach is utilized with prediction it can be seen that the performance is
not affected dramatically since the robot can decide early enough to follow a path that will not

get congested. On the other hand, when there is no prediction utilized the robot has to avoid
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many humans and in many cases it does not have the space to perform appropriate manoeuvres.
Consequently, the performance is greatly affected when all humans move within the same area
and there in no prediction utilized. The performance in the case of the experiments performed
without prediction and with humans moving within two areas is actually equivalent to that of

the experiments dyn2 and dyn3 since the robot does not change its path to the goal.

Finally, overall the performance of the proposed approach with prediction utilized remains
good as the number of humans increases and the deviation from the optimal time required
when operating in a static environment remains small. As a result, the proposed predictive
navigation approach has shown a stable performance even when the number of humans present
in the environment increases and is able to produce paths to reach a goal point that are not
too far in time measures of the corresponding paths that the robot would execute in a static

environment.

Table 7.4: Overall performance of the proposed approach for each type of experiment per-

formed.

Experiment No. of humans With Without  Human Motion
Prediction Prediction Areas

dynl 1 0.947 0.938

dyn2 2 0.922 0.873 1

dyn3 3 0.859 0.786

dyn4 4 0.795 0.691 1or?2

dyn4 4 0.823 0.584 1

dyn4 4 0.767 0.798

dynb 5 0.788 0.609 1or?2

dynb 5) 0.818 0.590

dynb 5 0.758 0.628 2
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7.5 Conclusions

The results of the proposed predictive navigation approach modelled with the RN-HPOMDP
have been presented in this chapter. These results have demonstrated the effectiveness of the
proposed approach for navigation in dynamic environments. Its performance has been shown
to remain stable when the number of humans and/or dynamic objects present in the environ-
ment increases. Furthermore, the predictive navigation approach provides four distinct obstacle
avoidance behaviors that are activated by the RN-HPOMDP as required based only on the robot

perception and the obtained future motion prediction for humans and/or other objects.






Conclusions

To conclude this thesis we will review the work presented, the main contributions of this thesis

and we will point out possible directions for future research.

8.1 Summary

In this thesis, we have proposed a new predictive approach to the autonomous robot nav-
igation problem. The proposed approach is based on a Partially Observed Markov Decision
Process (POMDP), that is the navigation problem is treated in a probabilistic manner. Further-
more, the POMDP model is utilized as a unified model for navigation that does not require any

other external module to perform the tasks of localization, planning and obstacle avoidance.

In this thesis the problem of navigating effectively in crowded environments was considered.
The desired robot behavior is to reach its goal points in an optimal manner in quantitative as
well as quality measures. Therefore, it is required to reach its goal points in the shortest time

possible as far as quantitative measures are concerned but also by following “elegant” and
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“aware” paths to satisfy the quality measures. The robot executes “elegant” and “aware” paths
when they are smooth and do not direct the robot to highly congested areas where it should
perform many manoeuvres but also when changes in the environment that might eventually
block its route to the goal point can be realized and hence avoided. This kind of behavior
is achieved by incorporating into the model future motion prediction. Two kinds of motion
prediction are utilized: short-term and long-term prediction. The long-term future motion
prediction is the element that allows to plan paths that are “aware” and hence “elegant”. An
important aspect when planning is how much information is utilized, i.e. whether planning is
performed globally or locally. The proposed framework is capable of planning globally and
hence take into account all available environment information. Furthermore, global planning is
performed continuously and hence the robot can react quickly to changes in the environment.
Finally, the robot is allowed to modify its speed, increase it or decrease it, in order to avoid

obstacles more effectively.

All navigation tasks are performed with the use of a POMDP. POMDPs are probabilistic
sequential decision making models that have been used so far for high-level planning. In this
way, the probabilistic manner in which planning was performed was only partially exploited since
it is required to use non-probabilistic obstacle avoidance and/or low-level planning methods.
The main drawback of POMDPs when used for navigation is their extreme memory and com-
putational requirements. As a result, in this thesis a hierarchical representation of POMDPs
specifically designed for robot navigation, the RN-HPOMDP, has been developed that is capa-
ble of modelling the environment at a fine resolution and also being solved in real-time on-line.

Consequently, uncertainly is considered in all aspects of navigation.

Experimental results have shown the applicability and effectiveness of the proposed ap-
proach for indoor navigation tasks where optimal planning and effective obstacle avoidance are

required at the same time.
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8.2 Contributions

The primary contributions of this thesis are the modelling of the autonomous robot navi-
gation task via HPOMDPs and the future motion prediction of humans and/or other moving
objects. Utilization of POMDPs towards the development of a unified probabilistic framework

for autonomous robot navigation gave rise to contributions, which are summarized below.

e RN-HPOMDP. A novel representation of hierarchical POMDPs is proposed in this thesis
specifically designed for the autonomous robot navigation problem. It has been shown
that the RN-HPOMDP can effectively model large real-world environments at a fine
resolution and it can decide the actions the robot should execute in real-time. The RN-
HPOMDP integrates all three aspects of navigation: localization, planning and obstacle
avoidance. Finally, it should be stressed out that the RN-HPOMDP performs these three
tasks and provides the actual actions the robot executes without the intervention of any

other module.

e Reference POMDP (rPOMDP). The RN-HPOMDP is modelled in such a manner such
that the functions that characterize it are based only on the motion model of the robot.
This feature has enabled us to introduce the notion of the Reference POMDP (rPOMDP)
that conveys this robot specific information. The rPOMDP is a very small POMDP in
size, independently of the actual size of the environment, that is used to maintain all

probability matrices of the RN-HPOMDP.

e Long-Term Prediction. A novel approach for long-term prediction of the motion trajec-
tory of humans and/or other objects is proposed in this thesis. The long-term prediction
is based on the definition of the so called “hot points”, i.e. points of interest in the
environment that people tend to visit often. The “hot points” can be either defined

manually or be learned through an automated procedure that produces a map of “hot
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points”. The map of “hot points” in essence conveys information regarding the patterns

of motion behavior in a specific environment.

e Motion Tracking. A new methodology for multiple object motion tracking is also pre-
sented in this thesis. The motion tracker utilizes the short-term and long-term prediction
obtained for obstacle avoidance to perform the estimation step. The data association
step is performed by a nearest neighbor filter that is however verified by the motion tra-
jectory of detected objects obtained by the long-term prediction module. Furthermore,
where the nearest neighbor filter fails to match objects due to occlusions the long-term

prediction module is again utilized.

e Control of Robot Speed to Avoid Obstacles. The robot is allowed to increase or decrease
its speed in order to avoid obstacles more effectively. In this manner, unnecessary detours
can be avoided. The change of speed is decided by the POMDP used for navigation. The
notion of the projected state is introduced that allows the use of the regular POMDP
functions without the need of incorporating into the state space or the action space the

different speed at which the robot can move.

8.3 Future Work

Throughout this thesis, we have studied the application of POMDPs for the autonomous
robot navigation problem along with prediction methods for effective obstacle avoidance. The
proposed probabilistic framework consents encouragingly on the applicability of POMDPs for
modelling in a unified manner the three navigation tasks of localization, planning and obstacle
avoidance. The proposed hierarchical POMDP has been shown appropriate for providing
directly the actions the robot should perform without the intervention of any other module and

hence exploiting its probabilistic nature in all aspects of navigation. During our study we have
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gained significant insight into the challenges as well as the opportunities related with such an
attempt. We believe that this thesis has contributed to research effort in this topic; still there
are interesting aspects that deserve further research endeavors. To conclude this thesis, we will

point out some areas appearing to invite productive future work.

e Reference POMDP (rPOMDP). The proposed rPOMDP has been utilized to model the
robot motion behavior in the POMDP functions. Hence, we were able to transfer the
probabilities learned for the rPOMDP to the whole hierarchical structure of POMDPs.
Environment specific information is included only in the reward function of the POMDP
and this has enabled us to plan with POMDPs in real-time for large environments.
However, the rPOMDP has limitations since it defines a small state space in which the
motion behavior is modelled. To alleviate this limitation it is proposed to investigate the
use of continuous functions that can be learned to model the robot motion behavior and
then use these reference function in analogy with the rPOMDP to transfer the required
probabilities on-line while planning. An important aspect of this approach is the way in
which the observation set of the POMDP is modelled. In our approach, observations do
not infer environment specific information as most commonly is the case with POMDPs
but instead infer information about the movement of the robot. However, the observation
set is limited on the accuracy of the output of the IDC algorithm for scan matching that
is used to form the observation set. It is proposed to further investigate the possible
approaches in forming the observation set independently of another approach but still

inferring the actual robot motion instead of environment information.

e Hierarchical POMDP (RN-HPOMDP). The proposed RN-HPOMDP has shown that
POMDPs can actually be utilized not only for high-level planning but low-level planning
with integrated obstacle avoidance behavior. However, the main deficiency of POMDPs

when used for planning in large real-world environments is that they have to maintain
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a belief distribution of extremely large size. The use of the rPOMDP has provided a
method for maintaining the POMDP function and the hierarchical structure has provided
a manner of representing the environment at various discretizations and divided into
small areas. In essence, planning with the RN-HPOMDP, i.e. solving small POMDPs
at various discretizations, is analogous to planning with multiple high-level planners and
a low-level planner. Furthermore, when updating the robot’s belief about the state it
actually occupies with the RN-HPOMDP is actually analogous to updating multiple small
regions of the belief and then these regions compose the full belief about the robot’s state.
A future proposed improvement of the RN-HPOMDP is to built dynamic hierarchical
structures based on the current belief state of the robot. In this manner, the hierarchical
structure can choose the discretization of each area of the environment based on the
importance of its features. Hence, it will capture more effectively the important features
of the environment, e.g. the areas of the environment where the robot lies, the goal point
is located or where there is activity. Furthermore, the belief update is performed currently
in the RN-HPOMDP according to predefined divisions of the environment. With the
use of a dynamic hierarchical structure the division of the environment can be dependent
on the belief distribution and hence perform the belief update more effectively. This
approach can be thought as analogous to the recently proposed point-based POMDP
methods, that have gained a great interest in the research community. However, the
choice of the belief points in the proposed approach is not random and areas of the belief
are chosen instead of unique points. Finally, we should note that although the interest in
the research community is mainly focused on developing more efficient approximation
methods of POMDPs, it is believed that the use of a hierarchical structure is required to
be able to use POMDPs in the problem context of this thesis. This is due to the fact that

even the most recently proposed approximation methods cannot be solved in real-time
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for millions of states, like the proposed hierarchical structure is able.

e Robot Speed Control. The modification of the robot’s speed of execution has been
shown to provide an effective manner for obstacle avoidance. It is proposed to investigate
methods that can allow the robot to modify its speed as required to avoid obstacles instead
of being able to choose between predefined speeds. With the use of the continuous
functions proposed for future investigation this can be achieved without increasing the

computational complexity or memory requirements of the POMDP.

e Future Motion Prediction. Prediction about the movement of humans and/or obstacles
has enabled us to perform obstacle avoidance efficiently and effectively. This was mainly
achieved by the long-term prediction module that attempts to predict the final destination
point of a human’s movement. As noted previously in this thesis, standard prediction
methods cannot provide good estimates of the future position of humans. Therefore,
learning the motion behavior of humans in a specific environment provides us the means
of obtaining long-term predictions. Another method that shares the same intuition is the
work presented in [9]. This method however learns specific motion patterns to destination
points in an environment. It is believed that learning the destination points humans tend
to visit often can be utilized more effectively for future motion prediction since it is not
restricted to conform to any specific motion pattern. This approach is proposed to be
further extended by learning areas of the environment that tend to get congested and

associate them with speed behaviors of humans.

e Multi-Robot Navigation. The predictive navigation framework proposed in this thesis is
proposed to be extended for multi-robot navigation. The coordination can be achieved
with the utilization of Markov games that can handle multiple robots represented as

agents modelled with the RN-HPOMDP.,
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A concluding remark is that autonomous robot navigation can benefit a lot by utilization
of POMDPs as confirmed by the increased interest in research on planning under uncertainty.
Furthermore, the prediction of human motion can assist in obtaining more effective paths to the
destination points a robot has to reach. In this thesis we have introduced a new approach towards
this goal and have demonstrated its applicability and effectiveness to demanding navigation
tasks. At the same time, the proposed approach provides a basis for future work, pointing to

topics that call for research studies.
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