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Abstract

Simulation approaches constitute a well-established tool to model, understand and predict the behavior
of transportation systems, and ultimately to assess the performance of transportation policies. Due to their
multidimensionality nature, such systems are not often approachable through conventional analytic methods,
making simulation modeling the only reliable tool of study. Nevertheless, simulation models can turn out to
be computationally expensive when embedded with enough detail. An immediate answer to this shortcoming
is the use of simulation metamodels that are designed to approximate the simulators’ results.

In this work, the authors propose a metamodeling approach based on active learning that seeks to improve
the exploration process of the simulation input space and the associated output behavior. A Gaussian Process
(GP) is used as a metamodel to approximate the function inherently defined by the simulation model itself.
The GPs are able to nicely handle the uncertainty associated with their predictions, which eventually can
be improved with active learning through simulation runs. This provides a practical and efficient way to
analyze the simulator’s behavior and therefore to assess the performance of policies regarding the underlying
real-world systems and services.

The authors illustrate the proposed methodology using an Emergency Medical Service (EMS) simulator.
Two outputs are analyzed and compared, namely, the survival rate and response time averages. The medical
emergency response time recommendation of eight minutes is explored as well its relation with the survival
rate. The results show that this methodology is able to identify regions in the simulation input space that
might affect the performance and success of medical policies with regards to emergency vehicle dispatching
services.

Keywords: Active Learning, Simulation Metamodeling, Gaussian Processes, Kriging, Emergency Medical
Service.
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1. Introduction

Real-world transportation systems are characterized by their overwhelming complexity, not only due to
the multitude of variables involved but also to their corresponding interrelationships. In order to model,
understand, and then predict the behavior of such systems, and to assess their performances, simulation
modeling is often the only reliable tool available. Specially due to their high dynamism and dimentionality,
as well as their intrinsic stochastic nature, these systems can be hardly described or studied analytically [1].

Simulation models are virtual representations of the reality, often in a sufficiently simplified form, that
are considered as experimental and virtual environments to test different system designs, and therefore to
understand the impact of certain policies and interventions [2]. Due do their exploratory nature, simulation
tools prove to be highly advantagous for policy analysis [3, 4]. However, simulation models can become
computationally expensive to run, exhibiting prohibitive runtimes along with great workloads. To address
this shortcoming, simulation metamodels are usually employed to approximate the simulation model itself
and thus the function inherently defined by it.

Along with the consideration of simulation metamodels with the objective to decrease the burden of
conducting expensive computer experiments, a machine learning paradigm, called active learning [5], can
be also taken into account. Active learning is particularly useful in situations in which data is difficult to
obtain, as it aims to enhance the models’ predictive performance with fewer training data points. Therefore,
both active learning and simulation metamodeling approaches can be jointly used, on the one hand, to
minimize the need for simulation runs, and on the other hand to achieve and maintain a reasonably good
approximation of the simulation model. The Gaussian Process (GP) framework [6], also known as Kriging, is
a well-known modeling tool, widely applied in numerous research and application fields. Due to its Bayesian
formalism and highly non-linear properties, it constitutes an excellent option for designing active learning
strategies based on simulation metamodeling settings.

This work presents an active learning metamodeling methodology to address the problem of policy anal-
ysis within the context of computationally expensive simulation models. A GP is considered to approximate
the simulator’s behavior and then used to explore the simulation input space. The fitness of the GP is then
iteratively improved with active learning via simulation runs, by decreasing the associated variance of the
given predictions over the simulation input region in study. This provides an alternative way to perform
policy analysis while avoiding, at the same time, a potential large number of simulation runs.

The presented methodology is tested using an Emergency Medical Service (EMS) simulator. Two simula-
tion outputs are studied, namely, the average survival rate and the average response time. Then, motivated
by [7], the medical emergency response time recommendation of 8 minutes (480s) is analyzed, as well as its
relation with the survival rate. The results show that this methodology is able to identify regions within the
simulation input space that directly influence the successful application of medical policies with regards to
emergency vehicle dispatching services.

2. Literature Review

The development and application of simulation metamodels [8, 9, 10, 11] can be traced back to the
70’s [12]. Their main purpose is to serve as parcimounious approximations for simulation models, so that
expensive simulation runs can be avoided. Specific features such as mathematical simplicity, speed and
interpretability are usually attributed to metamodels. Consequently, the use of metamodels within simulation
analysis provides an additional level of understanding of the underlying system, as well as of the relationships
between the system input and output variables, while maintaining a computationally simple and economic
approach to the problem [13]. Simulation metamodels are often described by computationally fast and
easy-to-implement functions that approximate the true but unknown function intrinsically defined by the
simulation model itself. It is common that many of these inputs are shared with those of the simulation
model, although it is not entirely necessary, as [14] points out.

The earliest applications of metamodeling involved simple queuing simulation systems [8] and used linear
regression metamodels. At the time, as the computational resources were evidently low and scarce, when
compared to the current days, the use of metamodels emerged as a practical tool to overcome the difficulties
posed by even the simplest simulation systems. Although the technology evolved ever since, essentially
providing more computational power, it also leveraged the demand and the opportunities for modeling



increasingly complex systems. Both computational power and system models complexities increased in the
same direction and with a similar intensity, therefore explaining the need for the use of metamodels nowadays.
This shows that the application of metamodeling techniques is not only exclusively related with the available
computing power but also to the demand of highly detailed models, which are eventually conditioned by
it. Notice that with more realistic models usually comes large or even prohibitive simulation running times,
which cannot be used for real-time applications or practical simulation output behavior analysis. In these
situations, the use of metamodels as an auxiliary tool is always preferred [14] and can eventually be used to
explore the simulation behavior in a less expensive manner.

The GP framework is a well-known modeling approach widely used as a simulation metamodel [15, 16, 17,
18] and, when applied to regression problems, it is also called Kriging [19]. Initially, GP-based metamodels
had only been used in deterministic simulations. Nevertheless, [20] started using GPs for random simulations,
showing that they had great potential in this kind of applications too. Since then, several similar approaches
arised 21, 22, 23]. [24] generally discusses the use of GPs as a reliable metamodel for the design and analysis
of computer experiments. [15] constructs two GP representations and develops an experimental design to
extend the metamodel framework to account for heteroscedasticity in the simulation output. In [25], the
authors developed a method based on application-driven sequential designs using a GP metamodel. [26]
shows that the GP, as a metamodeling technique, is able to accurately approximate the complex functions
often associated with non-linear and non-monotonic probabilistic design space. In [27] the authors introduce
several diagnosis metrics to validate the GP framework as a simulation metamodel.

In the context where simulation data can be difficult to obtain (e.g. computationally expensive simulation
experiments) in a systematic way, active learning can prove to be a powerful learning paradigm to enhance
the application of simulation metamodels. As a subfield of supervised machine learning, active learning is
essentially an iterative sampling strategy that allows any algorithm designed upon it to actively select the
data points from which it learns. Thus, instead of selecting a large number of random points, the algorithm
searches for the most informative ones, in a sequential way, so that both the model training efficiency and
its prediction performance are improved with as few training data points as possible [5].

According to [28], an arbitrary active learning strategy encompasses five essential elements enclosed in
the following quintuple

(L,U,M,0, Q).

First, £ is the labeled training data set. Then, the set of the unlabeled data points is represented by U.
Generally, #U >> #L, i.e., the number of unlabeled data points is much higher than that of the labeled
ones. The machine learning model is represented by M. Depending on the nature of the problem being
modeled, it can be a classification or a regression model, which in turn affects the nature of the labels in £
of being discrete or continuous, respectively. O denotes the oracle whose role is to provide labeled instances
from the underlying process in study. Finally, Q is the query function that encodes the strategies and
criteria for finding and selecting the most informative instances of U to be added to £. There have been
many query strategies formulations which essentially translate into different perspectives to approach the
problem in question. As mentioned by [5], depending on both the nature of the problem and the model being
used, several query frameworks can be adopted, such as uncertainty sampling [29], query-by-committee [30],
expected model change [31] and error reduction [32], variance reduction [33] or density-weighted methods [34].

Closely related to the concept of the query function is the definition of a stopping rule. Due to its iterative
nature, techniques based on active learning must be stopped at a certain time, either manually by the user or
automatically by a stopping criterion. In both cases, the stopping rule must take into account the trade-off
between the overall prediction performance and generalization capacity of the machine learning model and
the associated costs of acquiring new labeled data. Such costs could be, for example, the computational
workload or running time associated to any simulation model.

Active learning has been used in a variety of research fields. However, this paper focus on those appli-
cations involving simulation metamodels, particularly the GPs, where the simulation model plays the role
of oracle. As mentioned erlier, by providing a fully non-linear Bayesian approach, the GPs allow for an
intuitive way to develop active learning algorithms due to their ability to explicitly model the uncertainty
present in the data. As high predictive variance can be associated with high degree of uncertainty, both the
posterior mean and variance, provided by the GPs for any given data point, can be directly used to explore
the simulation input space and thereby guide the search for the most informative data points. Such active



learning schemes involving GPs are usually associated to exploration-exploitation problems, often studied in
Bayesian Optimization contexts [35, 36].

According to [37], while a pure exploration approach aims to learn an unknown function of interest as
accurately and fast as possible, in an exploration-exploitation setting the goal is to find the input that max-
imizes the output of an unknown function, in a equally fast manner. Under an active learning strategy,
Bayesian optimization uses a reward function to more efficiently select the next unlabeled data point, ac-
cording to an automatic trade-off between the domain regions where the objective function is very uncertain
(exploration) and those of where the same function is expected to be attain high value (exploitation), as
seen in [38].

Within the transportation literature, the application of simulation metamodels is still rare and relatively
recent. The available research can be broadly categorized into traffic prediction and optimization of networks,
as mentioned by [39]. Some of such works include, for example, metamodeling for mesoscopic simulation [40,
41] and for travel behavior and dynamic traffic optimization [42]. In [43] the authors proposed a restricted
batch-mode active learning strategy to address the problem of efficiency of the metamodeling process using
a simple traffic simulation and a Demand-Responsive Transportation (DRT) system simulator.

3. Methodological Approach

In this work, a straightforward pool-based active learning strategy is adopted. The experimental design
is depicted in Figure 1. Here the unlabeled data set U is entirely available for querying and represents the
simulation input region in which the simulator’s behavior is analyzed. The pool of labeled instances L is
comprised of simulation results, i.e., input-output (n + 1)-dimensional tuples. The machine learning model
M is a GP, whereas the query function Q is based on the analysis of the predictive variance provided by the
latter at each point in U.

The general idea within this experimental setting is to assume that the functional relationship between
the simulation input vector x and the output y is described by a GP. After the GP is fitted to £, the provided
conditional distribution is used to predict the output values (or labels) for each unlabeled data comprised in
U. This makes it possible to bypass simulation runs and to approximate the simulator behavioral structure,
making the exploration process more efficient. The predictive variance is used as a measure of fitness,
which should decrease as the iterative process evolves. Eventually, the final trained GP model is used as
a simulation metamodel to explore the behavior of the simulator and then to conduct policy analysis and
assessment. With respect to the implementation, the Gaussian Processes for Machine Learning (GPML)
tool is used. It constitutes a free, open source and well-stablished Matlab package provided and maintained
by [6]. More details regarding the GP framework, as well as the adopted methodology are presented in the
following.

3.1. Gaussian Processes

Despite being quite an old topic in the field of probability and statistics, the application of Gaussian
Processes within machine learning tasks has emerged in the past decade. As described in [6], a Gaussian
Process (GP) is a stochastic process from which each finite set of variables follows a multivariate Gaussian
distribution. It is usually simply denoted as GP(m¢(x), kf(x,x")), where m¢(x) and kf(x,x’) are respectively
a mean and a covariance function, with x and x’ being two different input data points. Consequently, a GP
is sufficiently characterized by these two functions. For sake of simplicity, the mean function can be set to
zero or any other constant value. This does not correspond to a significant restriction, as the mean of the
process is not forced to be zero. On the other hand, the covariance function is of utmost importance for the
modeling process, as it crucially encodes the notion of similarity between two given data points

From a regression point-of-view, and as an intrinsic Bayesian approach, the GP modeling assumes a
prior over functions, i.e., in the functional dependency established by y = f(x) + €, where € ~ N(0,02),
it follows that f(x) ~ GP(mys(x), ks(x,%x’)). Most of the common mean and covariance functions typically
have several free parameters, also called hyper-parameters of the GP, which can be optimized by marginal
likelihood maximization subjected to the training data. The conditional distribution of a new unlabeled
data point x, is then given by f.|X,y,x. ~ N(k}r*[Ky]_ly, o — k:}r*[Ky]_lk‘f*), with k. = kf(X, %),
kpex = kp(xs,x4), K, the covariance matrix, X the design matrix and y the set of training target values.
Note that the prediction provided by the GP is a fully-defined Gaussian distribution, rather than a single
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Figure 1: Active learning metamodeling experimental design. It is divided into three main blocks or steps. First, the simulation
metamodeling comprises the approximation of the simulation model using a GP. Then, an active learning strategy is used to
iteratively increase the fitting quality of the GP, in this case, by decreasing its total predictive variance across the unlabeled
input simulation region. Finally, when the stopping criterion is verified, policy analysis by means of the provided meta-simulator
is conducted.

point-wise estimate. This Bayesian property allows the GP to encapsulate the uncertainty not only of its
owns predictions, but also that of the underlying signal being modeled. In turn, this uncertainty can be
intuitively used to as an information criterion to design active learning strategies.

In this work, the Squared Exponential, or Radial Basis Function, given by

[1x = x'||”

ky(x,x') = o?exp(— 52 )

is used. Here, 02 and [? are respectively the signal variance and the characteristic length-scale. For the
GP mean, a constant function dependent on the average of output values of the training data set was used,
my(z) = k.

3.2. Metamodelling Strategy

This work follows a modeling approach similar to that presented in [43], and it is summarily depicted in
Figure 2 in the form of pseudo-algorithm.

The algorithm starts with the initialization data set which is comprised of the first simulation input-
output results. A GP is trained in this data set (£), via likelihood maximization, and both the predictive
mean and variance are obtained for each point in the input simulation region of interest (U/). Then, the
algorithm selects the top five data points with the highest predictive variance values, tops. This is meant
to force an active selection of points, rather than selecting them at random, as the hypotheses is that the
predicted values with higher predictive variance contain more information regarding the underlying process
than those with lower variance. After this selection, the algorithm requests the simulator for the real output
values (labels) corresponding to the unlabeled points in tops. This is also called a batch-mode active learning.
It is particularly useful as it allows for the query processes to be parallelized. In this case, the points are
being selected in batches of five, which are, eventually, added to £. The process repeats until the stopping
criterion is satisfied.



Inputs: « € (0,1),L,U.
While CTV > (1 — «)ITV do
1: Train the GP in £ and predict the output values for each point in U, k}—* [Ky]_ly7 and obtain their
corresponding predictive variances, kp.. — k7, [Ky] k..
Determine the top 5 highest predictive variance points in U, topy
By simulation requests, obtain the true values for tops, Effp as the new labeled set.
Expand the labeled pool: £ =L U L.
Update CTV.
end

Output: GP trained in £ and associated predictions over U.
Figure 2: Active learning metamodeling pseudo-algorithm.

The stopping criterion is defined by the relation between the Initial Total Variance (ITV) and the
Current Total Variance (CTV'). Whereas the former is computed in the first iteration, the latter represents
the current amount of variance summed over U and it is updated in each of the following iterations. As « lies
in (0, 1), the process stops in CTV reaches a fraction of ITV. In this work, o = 0.1, which means that the
stopping rule is satisfied when CTV is less than (1 — a)%, or 90% of ITV. Note that in the first iteration,
CTV = ITV holds. However, as the process evolves, C'T'V has a tendency to decrease since the GP will
inevitably acquire more training data points, and thus greater knowledge about the simulation function. It
is also worth noticing that the number of iterations required to satisfy this criterion is directly dependent
on the size of the initial training set as well as on the value of « itself. If the initial set is both sized-up and
representative enough, then the GP may be able to generalize well for the unobserved points present in U.
On the other hand, if « is near 1, then the criterion will be easily satisfied in a few iterations. Therefore,
the right trade-off between these two elements must be carefully taken into account.

3.8. EMS simulator

In Emergency Medical Service (EMS) planning, evaluating strategic and tactical decisions in the real-
world systems, either via policies or operational solutions, is quite often physically unfeasible. Simulation and
optimization approaches are thus preferable to mimic the systems’ real conditions and to produce insightful
assessments of decisions planned to be implemented. This is a synthetic process that is able to provide
empirical evidences of how a certain choice or change might impact a certain targeted performance metric.

A simulation algorithm to numerically compute EMS solutions performance in terms of average response
time and average survival is adapted from the work of [44], whose algorithm is resumed in Figures 3 and 4.
This optimization model is used to assess the performance of station and vehicle locations in an urban area.
It also provides a platform to measure the performance of dispatching policies and other tactical decisions.
This work focuses on strategic and tactical decisions and their performance using two metrics: the classical
average response time, and a survival metric that tries to capture victims’ outcomes.

The simulation model uses an agent-based model controlled by a city agent that takes the role of the
emergency medical service. It allocates and dispatches vehicles using a closest dispatching rule [45, 46, 47].
A network agent simulates traffic stochastic conditions and EMS vehicle movements by using nodes and arcs
as an abstraction of the reality, pre-computing travel times for different periods of the day and the week
using Google’s Directions API. Events are agents that abstract EMS calls and are triggered according to a
historical database and a stochastic location change, denoted by wy.

The model runs in short fixed time steps and everytime a step is made an update process is triggered,
as depicted in Figure4. This trigger initiates the city agent tasks. Firstly, the city agent contacts the event
agent to check the status of the current events. The event agent updates its list and reports back to the
city. If a new event exists, it will request the city for assistance. If all events status are up-to-date then the
time will advance. At the same time, the city communicates with the network to keep track of the vehicles’
location and status. The network reports such status to the city and also informs the event agent when a
victim has been assisted (storing the vehicle arrival time in the database for performance assessment) and
when the victims arrive at the hospital. The assisting time is a stochastic variable that assumes a gamma



Algorithm 1 Simulation algorithm

Definitions:

N=set of nodes n

n =node, where s = node of type station and k = node of type hospital
V= set of vehicles vs

vs = vehicle in station &

S = set of stations &

H = set of hospitals A

E = set of events e'n

€'» = emergency event occurring at node n during ¢
M = set of matrices M*

MP = matrix of real travel times for period p

T = total simulation time

f=time

step = temporal resolution

() = programming function

While < T:

1. Update city() “set # and activate &%.”
2. Update network( ) “interact through every vs to travel one step and transfers it to destination nodes™

3. Update events( ) “activates ‘s and the vehicle dispatching algorithm™
-Network calculates time travel from all stations

-Network returns the shortest one
-Vehicle dispatching algorithm runs
4. Update vehicles job() “updates v status™
-If vs arrived to e'» , activate assisting timer
-If assisting timer ends, request network to be processed to A
-If v¢ arrived to A, transfers vsto s.
5. Update results( ) “calculates the EMS performance at the current step™
6. t=t+ step

Figure 3: Pseudo-algorithm for the studied EMS simulation model.

distribution with a mean of 10 minutes and a standard deviation of 5 minutes, according to the observations
from [7]. In case a new event is activated during the events update, a request for assistance is sent to the city,
which, after receiving the network report status, decides on the response strategy by selecting the proper
vehicle to be allocated to the new event.

The stochastic location change captures a possible randomness in the demand by re-allocating a medical
emergency event e, at node p to node p’, with a probability of w;, according to e, = p(g(Es), ep, w1, wa).
Here, g(Fs) is a function that chooses a location from a set of possible locations weighted by the observed
demand at period s, and p(eq, €2, w1, wse) is a function that picks either e; or es with probability w; and wa,
respectively, where w; + wo = 1 must hold.

On the other hand, traffic stochasticity is controlled by parameter . It introduces an error term in
any observed travel time rg; ,, which measures the time it takes to travel from point / to point p during s,

according to r;m) =Toip+ Tsip X N(p, %) When the mean is set to zero and the standard deviation to
/2, a confidence of 95% exists that the travel time has at most an error of € € [0, 1].

4. Results

In this section, the presented methodology is applied to the EMS simulator developed in [44]. As pre-
viously seen, this simulator is designed in terms of three kinds of input dimensions, namely, the location
change probability, traffic error and vehicle station locations. In terms of value ranges, the first two lie in the
interval [0, 1], whereas the locations assume discrete positive values, [0,1,2,3,...), representing the number
of vehicles allocated to each position. Figure 5 shows the location of these stations, 90 in total, scattered
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Table 1: A data sample showing the dimensional structure with 92 features and two output variables: 1 — z2 lie in the interval
(0,1), 3 — xg2 assume discrete values in {0,1,2,...}, and y1 — y2 are a real-valued variables.

X1 €2 xr3 T4 Too T91  T92 Y1 Y2
0.0445 0.2921 O 0 0 0 0 0.3547 379.0279
0.4923 0.7756 O 0 2 1 0 0.1953 521.3361
0.0708 0.3740 1 0 0 0 0 0.3800 331.0639
0.2199 0.6818 2 1 0 1 0 0.2252 515.0807

in the city of Porto, Portugal. Note that not all the depicted labels follow a sequential order. The last four
locations are respectively labeled with 96, 108, 109 and 112. The considered simulation outputs are the
average survival rate and the average response time.

In Table 1 a sample of the used data is presented. The dimension, or feature, denoted by z is the location
change probability, whereas x5 is the traffic error. The locations and the associated number of vehicles are
coded in features x3 to xgs. With respect to the simulation outputs, y; and y, are the survival rate and
response time, respectively. Due to space limitations, only the results for z;, zo and x3 are analyzed in this
paper.

Each output was modeled independently, i.e., a different GP was used to approximate the simulation
results. Figures 6-9 present the obtained results. Similar conclusions can be drawn for both simulation
output variables. Notice that the panels (a) and (b) of Figures 6 and 8 do not depict any kind of time
series, but rather a straightforward way to simply represent the prediction originated from high-dimensional
data and their corresponding confidence intervals. Therefore, particularly in these representations there
is no notion of neighborhood between observations, nor the sequential order of each observation is of any
relevance.

In both cases, the active learning metamodeling process started with the GP training stage using 100



Figure 5: Locations of the 90 emergency vehicle stations in Porto, Portugal.

random simulation points. Then, the prediction was conducted over 856 points scattered along the simulation
input space. Take, for instance, the case of yo, the average response time. Figure 8(a) shows the first GP
approximation along with a confidence interval of 95%. As expected for this first iteration, the uncertainty of
the model, which is encoded into the variance of each prediction, is relatively high. It can be clearly observed
that the GP is approximating the simulation output by values fairly around 450 (minutes). Moreover,
these predictions are associated with large confident intervals, which is not desirable in real-world practice,
especially for emergency-related operations decisions along which rapid responses ought to be undertaken.
The width of these intervals can be viewed as a proxy for the uncertainty present not only within the data
but also within the GP model itself. In the end, after 59 iterations, this variance decreased considerably, as
depicted in Figures 8(b) and (c).

A similar behavior can be observed for y;. However, contrary to the case of yo, this time the active
learning procedure required 16 extra iterations to achieve the same reduction of 90% of the total initial
variance (see Figure 6(c)). It is worthwhile mentioning that, in both cases, the corresponding final GP
approximations present a wider amplitude of predicted output values when compared to the results regarding
the first iterations. In Figures 6(a) and 8(a), the GP is predicting inside narrow horizontal bands centered
around 0.27 and 450, respectively, under a relatively large margin of uncertainty. Then, when the final
iterations were reached, not only the associated predictive variance decreased, as mentioned before, but also
the amplitude of the predicted values changed considerably. This translates into an improved prediction
performance for both output variables, as the GP is now closer to the real underlying unknown function
described by the simulation model.

In [7], an empirical study involving 3576 patients transported to a single Level I trauma center was
conducted in order to assess the 8 minute guideline for ambulance response. The authors concluded that
there was no significant difference in the survival rate, due to traumatic injuries, between the patients who
were assisted within and above the established response time policy, respectively. In the same work, it is
mentioned that the mortality odds ratio is of 0.81 for response times greater than 480s. Obviously, the odds
for the patients’ survival were of 0.19. Taking these two elements into account, a meta-simulation analysis
was carried out in terms of the two outputs provided by the studied EMS simulator.

Figure 7(a) shows that the obtained survival rates averages were conditioned by both the traffic error and
location change probability inputs. From traffic errors in the order of 60%, it is visible that emergency cases
associated to lower rates of survival start to emerge. On the other hand, as the probability of location change
increases, the rate of survival also decreases. Most of these low survival observations are concentrated in
the upper right corner, slightly within [0.5,1.0] x [0.6, 1.0]. Similar conclusions can also be derived from the
observation of Figures 7(b) and (c¢). Again, and this time with respect to the number of vehicles in location
1, which corresponds to variable x3, most of the mortal occurrences are associated with higher values of
location change probability and traffic error. This is particularly more evident for the latter simulation
input.

Regarding the traffic error, and taking into account the earlier presented details of the used EMS simula-
tor, the obtained results meet the initial expectations. This simulation input represents the error associated
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Figure 6: Results for the average survival rate output: (a) depicts the initial GP predictions over 856 simulation points, along
with the corresponding 95% bounds, whereas (b) the final GP approximations. 100 random input points were used as the initial
training set. Panel (c) shows the required number of iterations to satisfy the stopping criterion with & = 0.1. In each iteration,
the top five predictive variance points were selected to be added to the training set.

with the traffic prediction in comparison with the real traffic, immediately prior to the vehicles dispatching.
Therefore, it makes sense that higher traffic errors may lead to inadequate operational decisions, resulting
in higher response times and consequently in more fatal occurrences. With respect to the location change
probability the results also confirm the intuition. Increasing this probability will lead to higher variability
in the location of the life-threatening events or emergency calls, in comparison with historical data.

For the average response time, similar results were attained. In Figure 9(a), it can be concluded that
the observations associated with response times greater than or equal to 480s are concentrated in [0.0, 1.0] X
[0.6,1.0]. Contrary to what one would expect, not so many of these observations had led to survival rates
below 0.19. This matches with the conclusions made by [7], i.e., that average response times greater then 8
minutes do not necessary lead to high mortality rates. Nevertheless, high response times combined with high
probability of call location change, seem to lead to higher values of this output performance measure. In the
end, it is true that when the traffic error increases, the delays in the vehicles arrivals increase accordingly.

It is important to take into account the kind of variation encoded into these two simulations inputs.
Note that the traffic error does not have a direct implication on the vehicles’ travel times. Instead, what is
being measured by the EMS simulator is to which extent traffic errors lead to bad choices of dispatching the
correct vehicles, both in terms of number and station locations. Given a certain emergency call, and ideally
assuming no traffic congestion, the obvious vehicle to dispatch would be the closest one. However, when
traffic congestion exists and, besides that, the real traffic information is only available with a certain degree
of error, the dispatching solution is not so obvious. Moreover, the distance is no longer measured in space
units, but rather in time ones, due to existence of traffic congestion, which in turns makes the problem more
challenging. Take, for instance, the following example where station 1 is 10 minutes from the emergency
event location (E), whereas station 2 is 20 minutes away from the same event. Given an error of £20%, this
means that the emergency service operator may assume that stations 1 and 2 are, respectively, 12 and 16
minutes from E. In practice, specially in this kind of life-threatening situations, this represents a great error
with potentially dramatic consequences. For this case, the decision result will be the same, i.e., a vehicle
will be dispatched from location 1, which turns out to be the best decision. However, consider an alternate
configuration, where both station 1 and 2 are, respectively, 10 and 11 minutes from E. Here, the same traffic
error could lead the operator to take a poor decision based on the assumption that station 1 is distanced in
12 minutes and station 2 in 9 minutes, which, in reality, is not true. In such situation, this poor decision
would be, for example, to send a vehicle from location 2, which is, in fact, 1 minute further than the other.
Therefore, the same error can lead to different decisions and different outcomes.

On the other hand, the probability change location is specially important to induce a stochastic behavior
to the emergency calls’ locations, so that the conclusions are not drawn exclusively from historical data. The
simulation model must take into account the inherent dynamics of emergency events and should be able to
respond accordingly.

Finally, in order to validate the generalization capacity of the obtained GP approximations for each
simulation output, 30 random runs using 200 test points were conducted in a 10-fold cross-validation scheme.
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Table 2: Average results, and associated standard deviation values, obtained from 30 random computer runs using 200 test
points and a 10-fold cross-validation scheme, for the two studied simulation outputs, average survival rate (y1) and average
response time (y2).

Output RMSE MAE RAE RRSE Corr.
Y1 0.0298 4+ 0.0020  0.0237 + 0.0017  0.4970 + 0.0436  0.5287 + 0.0397 0.8497 + 0.0231
Yo 40.4023 + 2.5809 32.1174 + 1.9981 0.5335 + 0.0353 0.5681 + 0.0326 0.8238 + 0.0215

These points were randomly sampled from the simulation input space. Note that, for each output variable,
only the GP obtained in the last iteration was used for validation purposes. To evaluate the predicted
performance of the these GPs, five well-known metrics were used, namely, the Root Mean Squared Error
(RMSE), Mean Absolute Error (MAE), Root Squared Error (RRSE) and the Pearson’s correlation coefficient
(Corr.). The results are summarized in Table 2. These metrics were computed by comparing the predicted
values given by the GP against the real known output values obtained from simulation sampling. The GP
yields slightly better performance for the survival rate output (see RAE, RRSE and Corr. columns), despite
requiring more iterations to satisfy the active learning stopping criterion (see Figures 6(c) and 9(c)). The
standard deviation values provide a systematic assessment of the variability around the averaged results
across the multiple cross-validation random runs. It can be concluded that, in both cases, the GP presents
a good generalization and prediction performances.

5. Conclusion & Future Work

This paper presented a methodology based on active learning metamodeling to address the problem
of exploring the behavior of simulators developed in the context of transportation simulation and policy
analysis. Particularly, an Emergency Medical Service (EMS) was used for illustration and two important
output thresholds were considered: 0.19 for the average survival rate and 8 minutes (480s) for the average
response time.

The presented work shows that the proposed methodology is able to help in the identification of important
regions of the simulation input space that have a direct impact in the performance or implementation of
certain policies, while avoiding several simulation runs at the same time. Moreover, if the simulation input
space proves to be sufficiently high-dimensional or if each simulation run shows prohibitive computational
workload and runtimes, an exhaustive exploration process is virtually impossible. Therefore, the joint use
of active learning strategies and simulation metamodels designed to identify policy-relevant regions within
the such space, has great potential in practice, especially for decision making processes.

In the future, several research directions can be undertaken in order to extend and improve the presented
work. Firstly, the methodology should improve in terms of graphical representation, although working with
high-dimensional data constitutes a great challenge in that aspect. The graphical results (policy-relevant
simulation input regions) should be provided in such a way that they make it easier for policies to be
analyzed. Moreover, the presented methodology can also be improved through clustering techniques applied
to the results so that such important input regions are more easily identifiable.

This work did not took into account any specific design for computer experiments, such as the well-known
the Latin hypercube scheme. These designs provide sampling strategies that lead to a good and systematic
understanding of the underlying properties of simulation models. This eventually improves the statistical
significance as well as the prediction performance of simulation metamodels. Instead, pure random sampling
was used. There are plans to apply such sampling schemes in the near future and use the current work as
baseline benchmark.

In order to further validate its potential, this work should be replicated not only using other kinds of
transport simulation models, but also considering more complex policy analysis, possibly taking into account
combination of policies. Additionally, it would also be interesting to provide a certain degree of interactivity
with the user. For instance, instead of letting the active learning independently decide which data points
to request the simulator to label, the user could be able to actively engage in this process too. This could
represent an interesting feature for decision making practitioners, as it would directly involve them and their
expertise in the modeling process itself.
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Further numerical experiments will be conducted in the future, especially concerning the tuning of the
involved parameters, namely, the GP hyper-parameters, and the methodology-related parameters, i.e., «,
size of the initial training set and number of active learning data points. This should improve both the
fitting and generalization capacity of the obtained GP metamodels. Furthermore, sensitivity analysis over
these parameters will also be conducted.

Due to its close relationship with simulation metamodeling, Bayesian optimization techniques will receive
particular attention in future works. If the goal is to seek for those set of points that maximize (or minimize)
the expensive and black-box function inherently defined by the simulation model, then such derivative-free
optimization approaches should be considered.

Lastly, but not least, another important issue is the possible correlation between the simulation out-
puts, which was not considered in this work, as each output was modeled in a independent way. Multiple
output regression, such as the multi-output Gaussian Process framework, is able to improve its prediction
performance by considering relationships across the outputs. The integration of such models in the proposed
methodology would also be an interesting line for future research.
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