(05 188 Introduction to
Fall 2018 A;tiﬁcialtlnteﬁligence Written HW 8 SO]

Self-assessment due: Monday 11/5/2018 at 11:59pm (submit via Gradescope)

For the self assessment, fill in the self assessment boxes in your original submission (you can download
a PDF copy of your submission from Gradescope — be sure to delete any extra title pages that Gradescope
attaches). For each subpart where your original answer was correct, write “correct.” Otherwise, write and
explain the correct answer. Do not leave any boxes empty. If you did not submit the homework (or
skipped some questions) but wish to receive credit for the self-assessment, we ask that you first complete the
homework without looking at the solutions, and then perform the self assessment afterwards.




Q1. Decision Networks

After years of battles between the ghosts and Pacman, the ghosts challenge Pacman to a winner-take-all showdown,
and the game is a coin flip. Pacman has a decision to make: whether to accept the challenge (accept) or decline
(decline). Tf the coin comes out heads (+h) Pacman wins. If the coin comes out tails (—h), the ghosts win. No

matter what decision Pacman makes, the outcome of the coin is revealed.

A H | P(H)
+h 0.5
-h 0.5
H A U(H,A)
+h | accept 100
-h | accept -100
+h | decline -30
-h | decline 50

(a) Maximum Expected Utility

Compute the following quantities:

‘ EU(accept) = P(+h)U(+h,accept) + P(—h)U(—h, accept) = 0.5 % 100 + 0.5 x« —100 = 0

‘ EU(decline) = P(+h)U(+h,decline) + P(—h)U(—h,decline) = 0.5 % —30 + 0.5 *

‘ MEU{}) = max(0,10) = 10

‘ Action that achieves M EU ({}) = decline




(b) VPI relationships When deciding whether to accept the winner-take-all coin flip, Pacman can consult a few
fortune tellers that he knows. There are N fortune tellers, and each one provides a prediction O,, for H.

For each of the questions below, select all of the VPI relations that are guaranteed to be true, or select None
of the above.

(i) In this situation, the fortune tellers give perfect predictions.
Specifically, P(O,, = +h | H =+h) =1, P(O,, = —h | H=—h) =1, for all n from 1 to N.

[0 VPLO;, Os) > VPL(O;) + VPI(0)
B VPI(0,) = VPI(O;) where i # j

O I(o3 | Oz, 01) > VPI(Os | O1).
O VPI(H) > VPL(O1,0s,...0y)

0 None of the above.

(ii) In another situation, the fortune tellers are pretty good, but not perfect.

Specifically, P(O,, = +h | H = +h) = 0.8, P(O,, = —h | H = —h) = 0.5, for all n from 1 to N.
0 VPI(O1, O3) > VPI(O) + VPI(O3)
PI(O;) = VPI(O;) where i # j

(
(¢
I(O ‘ 02, 01) > VPI(02 | Ol)
(H

HCON

VPI ) >VPI(01702,...ON)

O

None of the above.

(iii) In a third situation, each fortune teller’s prediction is affected by their mood. If the fortune teller is in
a good mood (4+m), then that fortune teller’s prediction is guaranteed to be correct. If the fortune teller
is in a bad mood (—m), then that teller’s prediction is guaranteed to be incorrect. Each fortune teller is
happy with probability P(M,, = +m) = 0.8.

VPI(Ml) >0

VPI(My, Ms, ..., My) > VPI(M;)

Vi VPI(H) = VPI(M;, O;)

O WO WO

None of the above.



Q2. HMM: Where is the Car?

Transportation researchers are trying to improve traffic in the city but, in order to do that, they first need to estimate
the location of each of the cars in the city. They need our help to model this problem as an inference problem of an
HMM. For this question, assume that only one car is being modeled.

(a) The structure of this modified HMM is given below, which includes X, the location of the car; S, the noisy
location of the car from the signal strength at a nearby cell phone tower; and G, the noisy location of the car

from GPS.
X1 /)-(\ Xiy1

t

We want to perform filtering with this HMM. That is, we want to compute the belief P(x¢|s1.¢,91.¢), the
probability of a state x; given all past and current observations.

The dynamics update expression has the following form:

P(xt]s1:0-1,91:4-1) = (i) (ii) (iii) P(xi—1]s1:4-1, 91:6-1)-
Complete the expression by choosing the option that fills in each blank.
(i) O P(s1:4,91:4) O P(si-1,914-1) O P(s14-1)P(g14-1) O P(s14)P(g12) @ 1
(i) O ., ® >, O max,, O max,, O 1
(iit) O Plxy_i|m—2) O P(wi—2,2-1) O P(x—1,24) ® Pz O 1

The derivation of the dynamics update is similar to the one for the canonical HMM, but with two observation
variables instead.

P(x¢|s1:4—1,91:0-1) = Z P(xy—1,2¢|S1:4-1, G1:4—1)

Te—1

= Z P($t|$t71~,S1:t71191:t71)P(iL’t71

L1

= Z P(wy|w—1)P(@4—1, Tels1:0-1, g1:0-1)

Tt—1

S1:t71a91;t71)

In the last step, we use the independence assumption given in the HMM, X; 1L S7.4—1, G1.4-1]| Xi—1.



The observation update expression has the following form:

P($t|sl:t7 gl:t) -

(iv) (v) (vi)

Complete the expression by choosing the option that fills in each blank.

(iv) O

1
P(st,g¢|51:6—1,91:¢—1)
P(s1:4—1,91:t—115¢, 9¢)

P(Slzt—1|3t)P(91:t—l|gt) .

P(st,g¢|51:6—1, 91:6—1) O

P(xt|51:t—la gl:t—1)~

1
P(s1:4—1,91:4—1|5¢, 9¢)
P(st|s1:t—1)P(9¢|g1:t—1)

(v)
(vi)

OO0O0O0O O O

O

O

O
O

1 1
Pl Pglgiat) =~ PlorailsoPlmls =~
>, O .., O  max,, max,, , o !
P(xi1,50-1)P(21-1,9t-1) O P(ri_1,8-1,9t-1) O P(x¢|s¢) P(x¢|g:)
P(s¢_1]we—1)P(ge—1]wi-1) O P(xt,st) P, 9¢) O P(x¢, st, 9t)
Pz 1lsi1)P(wi-1lgi1) @ P(sila)Plgle) O 1

Again, the derivation of the observation update is similar to the one for the canonical HMM, but with two

observation variables instead.

P(x¢[s1:4,91:1)

T P(s4,9¢]81:0-1, 9161

 P(84,9¢81:0-1, 91:0-1)

= P(x¢|5¢, 9t 51:0-1, 91:0—1)

1

P(st, gelS1:6—1, 91:4—1
1

)P(LUt,St7gt|81;t71,91;t71)

) P(SL, 9L|1‘L, S1:t—1, gl:Lfl)P($L|51:L717 91:#1)
1

P(Su gt|51:t71:gl:t71)
1

P(Sm .C]t|-Tt)P(ﬂUt|51:t—1; gl:t—l)

P(s¢|xy)P(gi]xe) P(xe]S1:0—15 91:0-1)

In the second to last step, we use the independence assumption Sy, Gy 1L S1.—1,G1.4—1|X;; and in the last
step, we use the independence assumption S; 1L G| X;.



(b) It turns out that if the car moves too fast, the quality of the cell phone signal decreases. Thus, the signal-
dependent location S; not only depends on the current state X; but it also depends on the previous state X;_1.
Thus, we modify our original HMM for a new more accurate one, which is given below.

Again, we want to compute the belief P(x¢|s1.¢,g1.¢). In this part we consider an update that combines the
dynamics and observation update in a single update.

@) (ii) (iii) (iv)
Complete the forward update expression by choosing the option that fills in each blank.

(1) O O O P(st|s1:4—1)P(ge|gr:e—1)

P(x¢|s1:4, g1:0) = P(xi—1|S1:4—1, g1:6—1)-

P(s1:4—1,91:t—15¢, 9¢) P(st, g¢|s1:6—1, 91:6—1)

(i) maxg, , O max,,

1 1
O P(s1.4-1]8:)P(g1.4—
P(St,gt|81:t71;g1:t71) P(81:t71,91;t71|8t7gt) ( i 1| t) (glt 1|gt)
1 1 1
P(St|51:t—1)P(9t|91:t—1) P(Slzt—1|5t)P(91:t—1|9t)

O
® . O

2, O 1

(iii) P(si_1|mi—2, 24-1)P(gi—1]mi—1) @ P(selwi_1,2)P(gilze) O P(sy, ge|we)
O O
O O

OO0OO0OO0O0O0O O e

(
P(zt—2,74-1,58:-1)P(xt-1,9t-1) P(xt—1,74,8t) P(w4, gt) P(st—1,gt—1]|zt-1)
P(xy—o,x¢1]st-1)P(xt-1]gt-1) P(zy—1,z¢|5¢) P(¢|g:) 1
Pzt o, 7¢-1,5t-1,9t-1) O P(x—1,2¢,5,9t)
(iv) P(ziy,21) @ Ploge) O Ploig,zi1) O Ploalze) O 1

For this modified HMM, we have the dynamics and observation update in a single update because one of the
previous independence assumptions does not longer holds.

P(zi|s1a, g1:0) = > Pxeo1, melse, go, $1:0-1, G1:0-1)

Tt—1
- P(Stagt|81i71-,91:t71) a; P(xt_hmt’St’gthl:t_hgl:t_l)
B P(St:gt|$1:1tfl-,glzt71) 3;P(Sh'qt'mt_l’xt?Sl:t_hglit_l)P(xt_l’m"‘slif—l’gl:t—l)
- P(*9t=9t|511—1-,91;t71) ;P(‘9f7-9t|mt—1vxt)P('TtLTt—l,Sl:t—l,91:t—1)P(It—1|51;t—17gl:f,—1)
- P(St:gt|51:1tfl-,gl:t71) ; Plstlzi—1, @) P(ge[zi-1, 2) P(we|2e-1) P(zt-a]s1:0-1, G1:0-1)
B P(St:gt|81:1tfl-,glzt71> g;,lP<St|xtil7xt)P(gt|wt)P(l‘t|wt*1)P(5L’t71|51:t717!J1:t71)

In the third to last step, we use the independence assumption Sy, Gy 1L S1.4—1,G1.4—1]|X¢—1, X¢; in the second
to last step, we use the independence assumption S; 1L G¢|X;—1, Xy and X; 1L S1.4—1,G1.4—1|X;—1; and in the
last step, we use the independence assumption G; 1L X; 1| X;.



(c) The Viterbi algorithm finds the most probable sequence of hidden states X;.r, given a sequence of observations
s1.1, for some time t = T'. Recall the canonical HMM structure, which is shown below.

= (%)

t+1

For this canonical HMM, the Viterbi algorithm performs the following dynamic programming computations:

mylxy] = P(s¢|xy) rgl:ﬁcP(xﬂmt_l)mt_l[xt_l].

We consider extending the Viterbi algorithm for the modified HMM from part (b). We want to find the most
likely sequence of states Xi.r given the sequence of observations si.7 and g;.7. The dynamic programming
update for ¢ > 1 for the modified HMM has the following form:

melxg] = (1) (i) (iii) me_1[T—1]-

Complete the expression by choosing the option that fills in each blank.

(i) O Za:t—l O Zwt O max,, ® nax, O

(ii) O P(si—ilzi—o,x1-1)P(ge-1lzi—1) @ P(silzior,20)Plglae) O Plse, gelae)

O P(xio,w-1,8-1)P@i-1,90-1) O Plwiy,xe,8)P(,90) O P(se—1,91-1]we-1)
O Plxi—g,zi-1lsi-1)P(xi—1]lgi—1) O Pri—v,@|s))Plzilg) O 1
O P(wy—2, 211,51, 9t-1) O P(x—1,2¢,5 9¢)

(iii) O P(i'tfl;xt) . P($t|1’t71) O P(xt72axt71) O P($t71|mt72) O 1
If we remove the summation from the forward update equation of part (b), we get a joint probability of the
states,

1

P(Ilzt\slzuglzt) = P(5t|l't717xt)P(gt|1't)P(xt|xtfl)P(fL'1:t71|51:t71-,gl:tfl)-

P(s¢, gt)81:0-1, 91:4—-1)

We can define m¢[z] to be the maximum joint probability of the states (for a particular z;) given all past and
current observations, times some constant, and then we can find a recursive relationship for mq[z;],

me(xe] = P(s1:¢, g1:¢) Inax P(21:4]81:45 91:¢)

1
= P(slztvglzt) max )P(st‘mtflaZL't)P(gt|5L't)P(5L't|l't71)P(x1:t71‘Slztflagl:tfl)

w1 P(S¢, g¢|s1:6—15 g1:6—1
o P(Sl:t791:t)
= max P(s¢|w—1,2) P(ge|71) P(24]70-1) 57— : max P(21:4-1(81:4-1, 1:0-1)
Tt—1 P(5L79L|=51:L71:!]1:L71) T1:t—2

= max P(sg|lai—1,2¢) P(ge|ae) P(ze|xe—1)P(S1:6—1, 91:6—1) max P(xi4—1|S1:4—1,91:6-1)
t—1 1:t—2

= glaxP(stL'L,l,xL)P(gL|xL)P(1'L|1‘L,1)mL,1[xL,l].
t—1

Notice that the maximum joint probability of states up to time ¢ = T given all past and current observations

is given by

max,, mr ]

max P(z1.7|s1.7, g1.1) = —F———.
T1:T P<51:T791:T)

We can recover the actual most likely sequence of states by bookkepping back pointers of the states the

maximized the Viterbi update equations.

1



