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Abstract

The aim of this thesis was to investigate multiple models for short-term crowdedness
predictions based on mobile phone data. For this, we used data of three different locations
in the city of Amsterdam (a square, park and market). We examined the contribution
of various external factors (such as the weather and COVID-19 regulations) and we
compared different modelling techniques (such as regression and LSTM) when predicting
crowdedness two hours ahead. We found that regression models obtained the highest
prediction accuracy when used in combination with an oversampling technique to account
for the sparsity of crowded samples. Furthermore, we found that historical values of
the ground truth data (e.g. crowdedness of the previous time step) and information on
temporal aspects (e.g. time of day and day of the week) were most influential in the
prediction models. These prediction models could be used to support crowd management

by providing the expected crowdedness for the near future.



1. Introduction

1.1 Crowd management

In the recent year, there has been increased attention to the field of crowd management
because of the spread of COVID-19 [1]]. The goal of crowd management is to plan and
manage events or other circumstances under which many visitors tend to be present, so
that safety can be guaranteed [2]. Especially during this pandemic, the need for crowd
management has increased at many locations, as crowd forming currently poses a greater
risk on the health of citizens and visitors than before the pandemic. At this moment, in
many countries citizens should adhere to social distancing (also termed physical distancing)

regulations, and as a consequence it is important to prevent crowd forming [3|.

1.1.1 Problem statement

To support crowd management in tackling crowdedness, there is a need for predictions on
future crowd forming at locations where many citizens might gather. In this way, crowd
management can act based on these predictions and try to dissuade, prevent or cease crowd
forming. For this, it is important that these predictions can be made within a short time
frame, because in the current climate short term changes in for example COVID-19 related
regulations can impact the locations that citizens will visit to a great extent. Thus, it is
important to inform crowd management (and citizens) on crowdedness at certain locations

within a short time frame so that they can act on this information timely.

1.1.2 Current limitations

Most studies on predicting crowdedness take into account some external factors that are
known to influence crowdedness, such as the weather or holidays [4, 5,6, 7]. The same
could be true for other types of external factors (e.g. COVID-19 regulations, political
demonstrations or sport events [8]]). Hoang et al. (2016) proposed that in future work on
predicting crowdedness, model performance could be further improved if other external
factors were also included in the model [5]]. However, none of the recent studies on this

topic consider these type of external factors in their models.



Moreover, most of these studies make use of the same data sets (data on bike trajectories
in New York and taxi trajectories in Beijing [4} 5, 6]]). Thus, another aspect that is missing
in these studies is crowdedness data targeting pedestrians. It is valuable to also include
information on the number of pedestrians in an area in a predictive model, especially with

the current need for social distancing.

1.2 Objective

The goal of this thesis was to predict the crowdedness level at certain city locations within
a short time frame. This was realised using information on the location of visitors based
on mobile phone data, with aggregated visitor counts per location. Locations can be of
varying size (e.g. a square, street or park). Some studies have shown that when predicting
on a short time frame, the most recent data is most informative for the predictions [6, 9,
10]. Therefore, when selecting a prediction window, we had to find a balance in being able
to make use of the most recent data, and still being able to use the predictions in practice
[11]. As aresult of this consideration, we decided to predict two hours in the future. In this
way very recent data can be used for the predictions, and in most cases it is still possible to

act based on the predictions.

With this research, we aimed to expand on the recent literature on this topic in two ways.
First, we investigated the effects of a variety of external factors, among which COVID-19
regulations, on the expected crowdedness levels at certain city locations for the next two
hours. Second, we included data on pedestrians, in addition to data on bikes and cars. This

results in the first research question(s):

RQ 1: What external factors have an influence on the level of crowdedness at certain city

locations when predicting the next two hours?

RQ la: How can we evaluate the individual contribution of an external factor on the

predicted level of crowdedness?

Furthermore, there are many modelling techniques that one could use when trying to
predict crowdedness based on multiple data sources, of which each has its advantages
and disadvantages. Some examples of model types that can be used when predicting

crowdedness are discussed in Section |2} This poses the second research question(s):

RQ 2: What models are effective in predicting the level of crowdedness at certain city

locations when predicting the next two hours?



RQ 2a: What are the advantages and disadvantages of using certain models for this

prediction task?

RQ 2b: Is this prediction task more suited to frame as a regression problem or a classifica-

tion problem?
We formulate the prediction problem of this thesis as follows:

Problem definition. Given a set of historical observations of the number of visitors
{Yi|lt = 0,1,...,k} and a set of external factors { X;|t = 0, 1, ..., k}, predict the number
of visitors for the next two hours Y}, ;. Here, ¢ represents the time step (with an interval
of two hours) and £ represents the current time step. An illustration of this problem is
depicted in Figure|[I]

—e— Historical visitor count

1000 ~—e— Predicted visitor count

800
600

400

Visitor count (mobile phone data)

200

12 AM 02 AM 04 AM 06 AM 08 AM 10 AM 12PM 02PM

Date

Figure 1. Illustration of the predicted number of visitors with a prediction window of two
hours. In this example we predict the time slot 02:00 PM based on the historical data for
12:00 AM - 12:00 PM of the same day.

This research was performed in collaboration with the municipality of Amsterdam. Specif-
ically, the goal was to predict the level of crowdedness at multiple locations throughout the
city of Amsterdam, using mobile phone data as ground truth data. In doing so, we con-
sidered the following data sources as external factors: camera data, parking data, weather
data, public transport data, holiday data, Twitter data and COVID-19 regulations data.
Furthermore, we considered a set of different prediction models: linear regression models,
non-linear regression models, Seasonal Auto-Regressive Integrated Moving Average with
Exogenous variables (SARIMAX) models and Long Short-Term Memory (LSTM) models.
More details on these models can be found in Section [3.3](in relation to this thesis) as well

as in Section 2] (in relation to the literature).



1.2.1 Thesis outline

This thesis is organized as follows: in Section 2], we discuss studies related to predicting
crowdedness. Here, we outline what data sources, model types and evaluation methods
have been used for this prediction task so far. In Section [3] we elaborate on the design of
the experiments with detailed information on the data sources and models. In Sections
M} [5]and [6] we provide an overview of the results for each experiment. Then, in Section
we evaluate the results in relation to the research questions and related studies, discuss
the most important limitations of this work and provide some suggestions for future work.

Finally, in Section [§| we summarize the key findings and draw some conclusions.

10



2. Related work

In this section, we discuss related work on the topic of crowdedness predictions. First, we
give an overview of the most often used data sources to infer crowdedness. Second, we
discuss challenges that arise when working with crowdedness data. After this, we discuss
different modelling techniques that have been used for predicting crowdedness. Then, we
outline which evaluation methods can be used for this prediction problem. Finally, we
briefly state the contribution of this research on the topic of crowdedness predictions with

respect to the literature.

2.1 Data sources for predicting crowdedness

In a review paper, Sharma et al. (2018) discussed several techniques that are often used
to gather data on crowdedness [12]. We will provide a brief overview of the most widely

used data sources.

2.1.1 Vision based data sources

In vision based crowd counting, visitors are being counted based on detection techniques
that rely on computer vision (e.g. detecting pedestrians using camera data) [12]. In this way,
the density of a crowd can be estimated. Furthermore, in some cases crowd tracking can
also be performed, when camera images are processed in a sequential manner, estimating
the direction of a crowd (or individuals). Interestingly, since the start of the pandemic, a
few studies have been published on detecting crowd density based on camera videos with
the aim to monitor social distancing [3}|13]]. These recent studies demonstrate that vision

based data sources are useful for a variety of research questions related to crowdedness.

Santana et al. (2020) discussed some challenges when using vision based data sources
to infer crowdedness levels. For instance, there is the risk of a loss of vision due to for
example darkness, bad weather, or objects being in front of the camera. Another challenge
is related to privacy concerns. For example, the possibility to detect individuals based on
facial features could raise privacy issues. This type of data source was not the focus of this

thesis. However, we did include visitor counts based on camera data as an external factor.
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2.1.2 Wireless based data sources

The level of crowdedness can also be estimated based on mobile phone data [12]. The data
that is gathered based on a mobile phone devices can take different forms: WiFi based
location data (device connects to a WiFi access point, where the location of the access point
is the inferred location), GPS based location data (GPS location of the device is recorded),
or CDR based location data (location of the device is recorded when for example the user
is making a phone call). With this kind of data, individual device holders can be either

counted or tracked.

A challenge for wireless based data sources is that visitors that for example do not have
a mobile phone or no WiFi connection are not being recorded, resulting in errors in the
estimated level of crowdedness [[1]]. Privacy concerns related to using this type of data is

typically dealt with by anonymizing and aggregating data of individual device holders.

Most studies discussed in this section use GPS based location data as the ground truth to
infer the level of crowdedness [4), |6l (10l [14]], as is the case in this thesis. This is followed
by WiFi based location data [9} [15]], and CDR based location data [7, |16].

2.2 Challenges for predicting crowdedness

The formation of crowds throughout a city is a dynamic process: the number of visitors at
a certain location fluctuates over time, may be dependent on the number of visitors at other
locations and is influenced by many different factors. This poses some challenges on the

problem of predicting crowd forming, which are discussed next.

2.2.1 Temporal and spatial components

Data on the amount of visitors at different locations display some periodic patterns that
are inherent to time series data. For example, typically the count of visitors is expected to
be higher during the day than during the night. This also holds for broader time scales:
an example could be that in the summer months it is busier in the city than in the winter
months due to an increase in tourism. In time series modelling, these periodic patterns are
referred to as seasonality [17]. Thus, when we are for example trying to predict the number
of visitors at a park on a Sunday afternoon, it might be valuable to not only consider
the number of visitors an hour ago, but also yesterday afternoon and last week’s Sunday

afternoon.
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Furthermore, in some cases there is also a spatial component to account for. For instance,
spatial information is valuable for the problem of predicting traffic flows or crowd flows. In
this case, the trajectories of visitors (or vehicles) are being modelled. For example, Zhang
et al. (2017) predicted the inflow and outflow of crowds in multiple regions of a city [4].
For this they used several months of data on taxi trajectories in Beijing and bike trajectories
in New York, both based on GPS location data. They argued that the in- and outflow of
both nearby and distant regions will have an influence on each other. Specifically, if for
example region A and region B lie next to each other, and the crowd outflow of region A

increases, the inflow of region B is expected to increase as well.

To incorporate this spatial information in their model, they used a neural network called
ST-ResNet (Spatio-Temporal Residual Network), in which complex spatial relationships
can be modelled using many layers. In the first set of layers of such a network the spatial
relationship of regions that are near each other are modelled, while at further layers the
spatial relationship of regions that are farther from each other are modelled. They defined
grid maps for the inflow and outflow, consisting of a  x .J matrix with n regions (where
n = I x .J). By combining these, one observation could be represented as X, € R?*/x/,

where ¢ represents the current time step.

They first combined these grid maps with temporal information. Different seasonal effects
were incorporated: closeness (dependence on recent crowd flow), period (daily cycles of
crowd flow) and trend (increase or decrease in crowd flow over time). The grid maps were
divided based on the three temporal aspects and used as input in the network. Alongside
this, some external factors (weather and holiday data) were fed into a two-layer feed
forward neural network. Finally, both outputs were combined and further processed,
resulting in predicted crowd in- and outflows for individual regions based on a predicted
grid map. They showed that their model outperforms a set of baseline models (e.g. linear
time series models such as ARIMA (see Section [2.3.1)).

2.2.2 External factors

External factors that could have an influence on the problem of predicting crowdedness
were already briefly discussed in Section [I} Here, we further distinguish between three
categories of external factors: environmental factors, social events, and COVID-19 regula-

tions.

First, environmental factors that could have an effect on crowdedness are for example the
weather or air quality [6, 7]. These are factors that may influence citizen’s behaviour. An

intuitive example is that citizens might prefer to walk outside in the city on a sunny day

13



compared to a rainy day. In the study of Yuan et al. (2020) weather data and air quality
data were included in their predictive model for crowd flows [7]. They used location data
based on anynomized Call Detail Records (CDR) (provided by a large telecom operator in
China) as an indicator of crowd flow and public data from meteorological websites on the
weather and air quality. They compared a set of baseline models to a ST-ResNet model in
a similar fashion as in Zhang et al. (2017) [4]. They found that the inclusion of each of
the external factors led to an increase in prediction accuracy, compared to models without

these factors, with the largest improvement when all external factors were included.

Second, the occurrence of social events can lead to abnormal behavioural patterns that
disrupt the usual periodic patterns of behaviour. For example, on a regular Monday evening
we expect the city center to be relatively quiet, but if there is a planned demonstration on
the Monday evening a week after, we would expect the city center to suddenly be very
busy compared to last week. An illustration of the effect of social events on crowdedness
1s a recent anti-racism protest on the Dam square on June 1st 2020 in the Netherlands [18].
Due to this event many more citizens gathered at this location than was expected, which
resulted in drastic overcrowding. This shows the importance of incorporating social events

in a prediction model for crowdedness.

There are some studies that focus on the role of social events on crowd forming, however,
these studies are limited to predicting crowdedness within the scope of individual social
events taking place. For example, Furletti et al. (2017) examined which type of mobile
phone users were present at certain social events (such as festivities) based on mobile
phone call data [16]]. They found that for example political events mostly attracted local
residents, while sport events or musical concerts mostly attracted visitors from outside the

city.

Another example is the study of Fan et al. (2015), in which the authors performed two case
studies on predicting crowdedness in Tokyo: Comiket (a widely known comic fair) and
New Year’s Eve [[10]. They predicted the movements of visitors based on mobile phone
location data (GPS). The authors argued that a crucial aspect in accurately predicting the
number of visitors during such events was the importance of the most recent observations
(e.g. the number of visitors that arrived during the previous hour). Thus, when a social
event is occurring, the most recent historical data is an important indicator of crowdedness

in the near future.
Lastly, a recent and very specific category of external factors are COVID-19 regulations.

The impact of these regulations on predicted crowdedness levels is expected to be large,

as some regulations pose strong limitations on crowd forming. For example, in the

14



Netherlands all restaurants, bars, and other public establishments such as theaters, museums
and libraries had to close for a long time period [[19]. Consequently, for locations in the
cities that are usually very busy (e.g. streets where restaurants and museums are located)
there will suddenly be a large drop in the expected number of visitors as visitors are less
inclined to visit these locations. There is one recent study by Mu et al. (2020) on predicting
crowdedness that took place during the pandemic [9] and is discussed in Section
However, to the best of our knowledge, no studies so far have been published on predicting
crowdedness that incorporate COVID-19 regulations directly as an external factor in their

predictive model.

2.3 Methodologies for predicting crowdedness

In the literature, many different model types have been used to tackle the problem of
predicting crowd forming. Next, we will go over a range of studies using different model

types, briefly explaining the model’s workings on a conceptual level.

2.3.1 Time series models

Since predicting crowdedness typically concerns time series data, time series models are
often used for this task. Often Auto-Regressive Integrated Moving Average (ARIMA)
models have been used [20]], or variations of this model type [21]]. However, it is important
to note that in recent studies, this model is typically used as a baseline model to compare
to a more complex model such as a neural network [4}, |5, 16, |7, [22]. This model type
makes use of autoregression (future observations are predicted using past observations),
a moving average (future observations are predicted using the error of past observations)
and a differencing term (the observations are made stationary by removing trends) [23]. A

trend indicates a long-term increase or decrease of the variable to predict.

Variations of ARIMA models such as the SARIMA (seasonal ARIMA) model handles
seasonality in addition to trend. As mentioned before, time series data often display
periodic patterns that follow seasonal effects at different levels (daily, weekly, yearly, and
so on; see Figure [2)) that could be used to enhance prediction performance [[17]. The

different aspects of a time series can be decomposed and visualized as in Figure 3]

Another variation that is especially relevant for this thesis is the (S)ARIMAX model. In
this model exogenous variables can also be modelled, meaning that in this case the target
variable is not only being predicted by using its past observations, but also by using one or

more exogenous variables. These variables could be any of the external factors that were
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Figure 2. Example of time series data with seasonal effects (daily). This data has been
generated using the TimeSynth library in Python [24].

discussed in subsection [2.2.2] More details on the SARIMAX model and its mathematical
derivation can be found in Section [3.3.5

Bouuaert (2013) discusses some advantages and disadvantages of time series models
[26]. Advantages of time series models are that they usually show a sufficiently high
performance, it is possible to draw statistical conclusions based on the model output, and
they are useful for data that is on a macro scale (data that reflect the behaviour of many
individuals). Conversely, disadvantages of these models are that the data should adhere to
some statistical assumptions, and that often quite some data manipulation is required (e.g.

removing trend or seasonality effects).

An example study on predicting crowdedness using a time series model that was performed
recently is the study by Mu et al. (2020) [9]. In this study, the authors predicted the number
of students present at a university campus for a certain day. The number of students was
inferred based on a WiFi based crowd monitoring system at the university campus. Over
twenty WiF1 access points were located throughout the campus. Every minute a sample
was recorded, consisting of the total amount of devices connected to the system, indicating
the total number of students on the campus. The goal was to predict the number of students
one day in the future, based on past observations of either previous days (intra-week), or

observations of the same weekday a week before (inter-week).
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Figure 3. Example of the different temporal aspects of time series data: the observed
signal, trend, seasonal cycles and a random signal (residuals). This image is taken from
the paper by Jebb et al. (2015) [235].

They implemented a SARIMA model to account for seasonal effects, in this case modelling
daily seasonality. Predictions of the numbers of students during a "lockdown" period,
when strict regulations applied, were compared to a period during which the regulations
were less strict. They found that predictions based on intra-week data were a better fit to
the actual observations in the lockdown period than predictions based on inter-week data,
while for the period with no lockdown a combination of both predictions resulted in the
best fit. Therefore, it seems that when rare scenarios occur, such as a lockdown, the most
recent observations become increasingly important when predicting the near future. This
effect was also found in the previously mentioned study by Fan et al. (2015) on mobility

patterns during big events [10].

2.3.2 Markov models

Markov models are probabilistic models that model the stochastic (random) process of
state transitions [27]. A specific type of Markov model that has often been used for the task
of predicting crowdedness is the Hidden Markov model (HMM) [28]]. In this model, there
is a finite number of states that are not observable (within the topic of predicting crowds
the states could for example be "quiet" or "busy"). The states are inferred based on the
values of other variables that are observable (e.g. the number of visitors). The underlying
idea is that the states generate the observations. Over time, a sequence of state transitions

is produced.
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A HMM consists of the following elements: states, observations, state transition probabili-
ties, emission probabilities (probability that a certain observation will be generated by a
certain state) and initial state probabilities [29]. The components are shown in an example
HMM (see Figure E[) In this figure, "Quiet", "Busy" and "Crowded" are the states, "100",
"200", and "300" (and more) visitors are the observations, the arrows between the states
represent the state transition probabilities, BB represents the emission probabilities for each

state, and II represents the initial state probabilities.

Crowdeds

B1 B2 Bs
P(100 | Quiet) =.5 P(100 | Busy) = .4 P(100 | Crowded) = .2
P(200 | Quiet) =.3 P(200 | Busy) = .6 P(200 | Crowded) = .4
P(300 | Quiet) = .2 P(300 | Busy) = .5 P(300 | Crowded) = .5

Figure 4. An example HMM for the problem of predicting crowdedness. This figure is
based on an example HMM from the book of Jurafsky and Martin (2019) [30].

The order of the model determines the number of previous states that the current state will
depend on. Typically, first-order HMMs are used, which meet two important assumptions:
a future state only depends on the current state (Markov assumption), and the probability
of generating a certain observation only depends on the current state (output independence)
[30]. The goal of the model is to find the optimal state sequence for a given problem. For
example, in this case the goal could be to find the sequence of states that best reflect how

crowded it is at a certain location throughout the day.

An advantage of these models is their ability to model data that is on a large scale and to
cope with noisy or missing data [5]. An important downside of using these models for
predicting crowd forming is that the model is being limited by only using the past state to
model the next state (the first-order HMM)). It is possible to develop an HMM of higher

18



orders, but often this not efficient from a computational viewpoint [31].

To provide an example, Alvarez-Lozano et al. (2013) applied a HMM to a crowd prediction
problem [14]. In this study, they predicted the presence of individual mobile phone users
at certain locations 3-5 hours in the future based on GPS location data from a public
trajectory data set of a project called GeoLife. The location data consisted of trajectories
(timestamps and location coordinates) for individual users ranging over several weeks.
They first defined a set of regularly visited locations based on the mobility patterns of
individual users. They pre-processed the data to contain 30-minute samples on the current

location for each user.

Subsequently, they created a HMM for each day of the week, for each user based on data
of past days (of the same day of the week). These models consisted of the following:
states (that are in the form of locations), observations (that are in the form of the time
and current location), a vector that represents the probability that a user starts the day at
a certain location, a transition matrix containing the probabilities of moving from one
location to another (or a location that is not listed as regularly visited), and a confusion

matrix containing the probabilities that the user is at a certain location at a certain time.

They predicted which locations a user would visit in the near future, using the Viterbi
algorithm (an algorithm that finds the optimal state sequence based on the HMM’s parame-
ters). The correctness of the predictions was determined based on whether the predicted
location at a certain time was equal to the actual location at that time. On average, the
models achieved an accuracy of 75% for predicting 3 hours ahead and 72% for predicting
5 hours ahead. By aggregating these results over a group of people, the overall level of

crowdedness at certain locations could also be predicted.

2.3.3 Neural network models

The most recent type of models that have been used for predicting crowdedness are neural
network models. The simplest type of neural network is a feedforward network [30]. In this
network, the input variables (data used for prediction) are represented by artificial units, and
together these units form an input layer. Subsequently, the values of these units are being
transformed and intermediate values are fed into hidden units (that together form a hidden
layer). Finally, these intermediate values are transformed once more, resulting in output
values of units in a final output layer. These final output values form the prediction for a
target variable (data to predict). As the number of hidden layers, and thus transformation
steps, in the network increases, the network becomes deeper. An essential improvement of

neural networks over other model types, such as time series models, is their ability to learn
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non-linear functions between the input variables and target variable.

In the network, the relationship between the input variables and output variable is learned
by training weights (the weights transform the input values to the output value). This is
usually done by performing an algorithm called backpropagation. The intuition behind this
algorithm is that the prediction error (the difference between the observed and predicted
value) is being propagated back into the network, adjusting the weights according to
their contribution to the error. In this way, the prediction error of the network is being

minimized.

A more advanced type of neural network is a recurrent neural network. Here, the idea
is that the information in the network does not flow in one direction, but there are also
one or more connections within a single layer [30]. The recurrent connections are usually
present in the hidden layer, and these connections make recurrent neural networks suited
for processing sequences and thus time series data. In this way, at a certain processing step
of the network, the hidden layer can make use of information based on the previous input

variables, in addition to information based on the current input variables.

Specifically, this is effective because when determining the values of the current hidden
layer, information from the hidden layer values of the previous time step is incorporated
as well (which depended on the previous input variables). Importantly, this is not limited
to the previous time step, as is true for first-order HMMs, because the information at the
previous time step already partly consists of some information from the time step before
that, and so on [32]].

However, a problem with these simpler types of recurrent neural networks is that they can
still only make use of the most recent observations, as information stemming from earlier
observations "vanishes" as the number of time steps increases [30]. Crucially, this happens
in part because the hidden layer units have two different tasks: determining the prediction
for the target variable, and determining what information should be passed on to the next

processing step.

2.3.3.1 Long Short-Term Memory

The Long Short-Term Memory (LSTM) neural network takes care of this problem by
adding gates to the network [33]. In this network, forget, add and output gates are
added, that make sure irrelevant information is forgotten, relevant information is being
remembered and information that is relevant specifically for the current time step is passed

on, respectively [30]. A visualization of a LSTM network is shown in Figure[5] From left
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to right we see the LSTM module over time, where X is the input and A is the output of one
LSTM module at each time step. More details on LSTM models and their mathematical
derivation can be found in Section [3.3.6}

|
©

Figure 5. An example of a LSTM network. This image is taken from Olah’s (2015) blog
post on LSTM models [34].

Because of the network’s ability to also process information based on previous observa-
tions, including observations from many time steps ago, they are often chosen for time
series prediction tasks [35]]. Additionally, LSTMs can cope with time series data that are
non-stationary, unlike the discussed time series models [15]. However, the improved func-
tionality does come at the price of additional computational load (specifically, additional

parameters have to be estimated for the extra layers) [30]].

Singh et al. (2020) used a LSTM to predict crowdedness [15]. In their study, the goal was
to predict the number of visitors during a large public event in Brussels for the upcoming 30
minutes based on historical data of the same event. WiFi sensors were located throughout
two areas that were expected to be most crowded during the event. The total visitor count
at a given time was computed by aggregating the number of connected devices to the WiFi
sensor over a period of 5 minutes, resulting in total visitor counts for the respective area
with an interval of 5 minutes. For each area, there was data for eight non-consecutive days.

The days were split into a training and testing set (1-3 days used for training).

They created five versions of a LSTM model, each with a slightly different architecture (e.g.
adding bidirectionality), together with a baseline model (Random Walk model, see Section
[3.3.1). During training, the input for the LSTM consisted of sets of 12 samples (consecutive
samples from a training day) and the output consisted of the 8 subsequent samples, which
means that they predicted the next 30 minutes (with 5-minute predictions). Based on
the prediction error for the test days, they found that all LSTM models outperformed the
baseline model.

Furthermore, out of the LSTM models, the convolutional LSTM performed best in pre-
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dicting the number of visitors (improvement of 44% and 48% with respect to the error
rate compared to a baseline model, for the two areas respectively). In this model, relevant
features are first extracted in convolutional layers based on the historical visitor counts,
after which the LSTM is applied to process these features and predict the next visitor count.
Moreover, the results showed that as more data was available for training, the prediction

accuracy increased.

Another study by Li et al. (2019) also used LSTMs to predict crowdedness [6]. Specifically,
their aim was to predict the inflow and outflow of citizens in multiple regions of a city. For
this, they used data of bike trajectories in New York and data of taxi trajectories in Beijing,
together with weather and holiday data, similar to the study of Zhang et al. (2017) [4]]. The
bike trajectory data contained of hourly samples of the inflow and outflow per region over
a period of several months. The taxi trajectory data contained of 30-minute samples of
the inflow and outflow per region over multiple non-consecutive periods (in total over a
year worth of data). Non-numerical data on the external factors were encoded as binary

variables (e.g. whether there is a holiday at the present time or not).

They divided the city in n regions using a grid map with the size P x () wheren = P x @)
for both the inflow and outflow in the regions. One observation could then be defined as
X € R?XPXQ where K represents the current time step. Then, the prediction problem
was defined as follows: "Given the history of crowd flows data { X;|t = 1,2, ..., k}, predict
Xk+1." For the bike trajectories data set, they used several months as training data and the
last ten days as testing data. For the taxi trajectories data set, the last four weeks were used

for testing and the rest of the data was used for training.

For this prediction task, they implemented a spatio-temporal model (called ST-DCCNAL)
that consisted of three parts: a spatial part (convolutional neural network), a temporal part
(LSTM with an attention mechanism) and external factors. The spatial component models
how the crowd inflow and outflow of different regions interact with each other (extracting
spatial features), the temporal component models how historical crowd flows can be used
as indicators for present crowd flows (extracting temporal features), and the external
factors are also being used as predictors for current crowd flows (extracting external factor
features). First, the spatial and external factor features are extracted separately, after which
these are concatenated and used as input to extract the temporal features and form the
prediction for the subsequent time step. During training, they varied the number of samples
used as input for the LSTM module for one iteration of training, and found that the optimal

length was eight samples.
The proposed spatio-temporal model was compared to a series of baseline models, among
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which ARIMA and SARIMA models and other spatio-temporal models. The results
showed that the new spatio-temporal model outperforms all baseline models, for both
datasets. However, it is important to note that while some external factors were included in

the neural network, they were not included in the time series baseline models, while this
could have been a possibility (using ARIMAX and SARIMAX models instead).

2.4 Evaluating crowdedness prediction models

For the task of predicting crowdedness, various evaluation methods are being used to
evaluate the proposed models. Here, we will mention some methods that are often used for

regression and classification prediction problems, respectively.

2.4.1 Error metrics for regression

Typically, the used error metrics are suited for regression problems, since the target variable
to predict, the number of visitors, is a continuous variable [36]]. In the discussed studies,
the Root Mean Squared Error (RMSE) is most often used as the main evaluation metric [4,
35,164 7, 22]]. In addition other error measures are sometimes reported, such as the Mean
Absolute Percentage Error (MAPE), Average Error (AE), or Mean Absolute Error (MAE)
[7,|15]. Advantages of the metric MAPE is that it is scale-independent and less sensitive
to outliers in the set of errors [[15] [37]. In general, these metrics show how far off the
predictions are from the observed values. When evaluating models, they are usually not
interpreted directly, but relative. For example, a model is compared against a set of baseline
models and a decrease in the error metric indicates that this model led to an improvement

in performance.

2.4.2 Error metrics for classification

However, when predicting crowdedness, it might not be optimal to frame the prediction
task as a regression problem. For example, Singh et al. (2020) mention in their results
section that the models are generally underestimating the actual level of crowdedness,
which in their case was a good result [15]]. Since the goal was to detect crowdedness during
a public event, they preferred underestimations so that the chance that crowd management

had to act due to a false alarm was relatively small.
In this thesis, the goal was to predict the level of crowdedness, where the focus lies on

detecting crowded moments. This means that it is more important to be able to detect a

high level of crowdedness, than be able to estimate the number of visitors very precisely.
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As a consequence, we can also frame the prediction task as a classification problem, where
the aim is to predict the overall level of crowdedness opposed to the exact number of

visitors. For this, different levels of crowdedness were defined in terms of classes (see

Section [3.1.3.5).

For these type of predictions problems, often used metrics are accuracy (how many
predictions are correct when taking all classes together), precision (out of all occasions that
class A is predicted, how many times is the actual class A?), recall (out of all occasions
that the actual class is A, how many times is class A predicted?), and F} (the harmonic
mean of precision and recall) [38]]. Instead of F}, the Fs measure can also be used to give
more weight to either precision (typically 5 = 0.5) or recall (typically 5 = 2) [39]. More
information on the classification metrics that were used for evaluation in this thesis can be
found in Section[3.2.3).

2.5 Contribution to the literature

To conclude, based on the discussed literature, with this research our aim is to contribute
to the literature in three ways. First, we included multiple external factors and examined
their individual contributions. Second, we expanded the scope of the crowdedness data by
using visitor counts based on a combination of pedestrian, bike and car data. Third, we
compared a LSTM model with other model types that are also able to incorporate external
factors (for example, linear regression and SARIMAX), for a fairer comparison between

models.
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3. Methodology

In this section, we describe the general approach for all experiments. We elaborate on the
different data sources, the procedure for training and evaluating the models, the design
of the prediction models, and the methods to examine the contribution of the different
external factors on the models’ performance. If the design of a specific experiment diverges
from the general methodology, details on this can be found in the section that describes the

respective experiment.

The goal was to create a model that can accurately predict crowdedness at multiple locations
in Amsterdam, two hours ahead in 15-minute time steps. The general procedure for this is
depicted in Figure[6] Here, the input to the model are historical observations of the number
of visitors based on mobile phone data (the target variable Y), and a set of additional
variables based on the external factors (e.g. number of visitors based on camera data). The
data is sampled with a 15-minute interval. The output of the model are eight subsequent
predictions for the number of visitors, of which the last is selected as the predicted value

for the respective time slot.

Number of visitors Vi
(mobile phone data) "
External factors Xt
(predictors) "
@
\

— 3

\

~ . -
+ 15 minutes

Figure 6. General analysis procedure. This is an example of the general procedure for a
prediction window of two hours (the last prediction at time step ¢ + 8 is selected as the
prediction for this time slot which corresponds to a prediction window of two hours, and
this procedure is repeated for each time slot). Here n represents the first time step in the
data set.

We can predict crowdedness using the ground truth data in two ways: we use the visitor
counts, framing the prediction problem as a regression task, or we use crowdedness levels

(visitor counts converted into classes), framing the prediction problem as a classification
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task. The selected method depends on the model type used. Details on the conversion to
crowdedness levels is discussed in Section [3.1.3.5

3.1 Data preparation
Complete data sets were created where the visitor counts that serve as the ground truth

were combined with the external factors on a 15-minute time scale, for each location. For

this, we followed the steps depicted in Figure[7]

. Impute missing . . Smoothing ground .
<Select Iocatnon}—» data }»Guther detecuoD—» truth data Up-/down-sampling
Crowdedness Predictions for Scalin Oversamolin
levels > predictor variables caing piing

Figure 7. Processing steps taken to prepare the data for modelling. Note that the steps
crowdedness levels and oversampling were optional steps, depending on the model type.

3.1.1 Locations

We predicted the number of visitors at three locations in Amsterdam (see Figure[g]). We
selected these locations because historically they are known to have crowded moments, and
they each represent a different type of location (a square, park and market) with different

characteristics.

Amsterdam City center

'Dam".
= [

(vondelpark]

Albert Cuyp |

—

Figure 8. The three target locations.

Dam square. The first location is the Dam square, which is in the center of the city,
surrounded by stores and restaurants. Specifically, we focused on the western area of the

Dam square (see Figure[9). The exact size of the area for which the number if visitors is
recorded is 24688 m?.

Vondelpark. The second location is Vondelpark, the largest park in the city. Specifically,
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we focus on the eastern area of the park (see Figure [I0). The exact size of the area for

which the number if visitors is recorded is 634418 m?2.
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Albert Cuyp. The third location is Albert Cuyp, which consists a long street where a daily
market takes place (see Figure [I1]). The exact size of the area for which the number if

visitors is recorded is 34535 m?.
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3.1.2 Data sources

We used several data sources that are either publicly available or property of the municipal-
ity of Amsterdam. The exact time period over which the data ranges differs per location
and experiment. The target variable to predict are visitor counts based on mobile phone

data, and all other variables were used as external factors. They are listed below.

3.1.2.1 Mobile phone data

Unique visitor counts for each location, updated every 15 minutes. This data was gathered
by the company Resono [40]. A hyperfencing method is used in which an area is defined,
such that as a mobile device enters the area, the device starts to generate location data.
Specifically, a statistical model outputs the probability of a device being in the specified
area. This only happens for devices for which users have given consent to share location
data in certain mobile apps that have a partnership with Resono (e.g. Weeronline). About
6-7% of the Dutch population is actively sharing location data in this manner. Another
model is used to scale up the retrieved data (aggregated per area) to provide a representation
of the total visitor count at a certain location, and was validated by Resono using road
traffic data and public transport data.

The total count of unique visitors consists of stationary, walking and driving visitors (thus
including both pedestrian, bike and car data). The data is available since the beginning of
October (November for Albert Cuyp), 2020 and is not publicly accessible. An illustration
of this data source for Vondelpark is depicted in Figure [12]

Considerations. An important advantage of using this data source as an indicator of

crowdedness is its coverage. When gathering data based on mobile phone usage, it

is possible to record data for many locations as well as area sizes. For example, the
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Figure 12. A few days of mobile phone data for Vondelpark.

municipality is in possession of crowdedness data based on mobile phone data for more

than a few hundred locations in Amsterdam, covering almost the complete city as a result.

On the other hand, there is an important disadvantage of using this data source as the
ground truth for crowdedness. As mentioned above, the raw data is scaled up based on
validation data, which means that the data used as the ground truth will always still be an
approximation of the real number of visitors. Therefore, we have to interpret the visitor
counts in relative terms, rather than absolute. Based on this, it should still be possible to
detect the overall level of crowdedness at a location, however we cannot make any claims

on the real number of visitors with sufficient certainty.

Additionally, an important downside of using this data source is that occasionally erroneous
peaks occur in the data due to measurement errors. This poses the challenge to separate
true peaks in the number of visitors from erroneous peaks (i.e. outliers). We tried to deal
with this by performing outlier removal, however it remains difficult to be certain that we

are removing faulty peaks and keeping true peaks when pre-processing this data source.

3.1.2.2 Crowd Monitoring System Amsterdam (CMSA)

Unique visitor counts for each location, updated every 15 minutes. 27 cameras are placed
at different locations in Amsterdam, mostly in the city center (e.g. the shopping street
Kalverstraat or the Central Station). These cameras estimate the count, density, speed and
direction (north/south) of visitors. Important to note is that this data consists of pedestrians
only. In this study, we only used the total visitor count. For each location, the exact camera
location overlaps with part of the mobile phone data location (e.g. a camera at the northern
entrance of Vondelpark). This data is available since August, 2020 and is not publicly
accessible. An illustration of this data source for Vondelpark is depicted in Figure

Considerations. An advantage of using this data source is its reliability. Since the number
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Figure 13. A few days of camera data for Vondelpark.

of visitors is determined based on camera images, this data source is appropriate to use as
ground truth. Conversely, a disadvantage of using this data source is that its coverage is
limited. The number of locations for which there is data on the level of crowdedness is

restricted by the number of cameras and their reach.

3.1.2.3 Weather data

Multiple weather-related variables with measurements for the city as a whole (e.g. tem-
perature, wind speed, and rainfall). The data was gathered by the Dutch weather institute
KNMI [41] and is based on the weather station closest to Amsterdam (Schiphol) and
consists of historical observations. The sampling rate is hourly. The specific variables that
we used in this study are the following: total rainfall in millimeters, duration of sunshine
(in units of 10 minutes per hour), average wind speed, temperature in Celsius, and degree
of cloudiness from 1 to 8 (where 8 is most clouded). This data is publicly accessible
through KNMTI’s online data platform [42]. An illustration of the temperature variable is
depicted in Figure [14]

Temperature (Celsius)
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Figure 14. Temperature across a few days.

Considerations. One possible downside of using this data source is that the variation
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in the data may be limited because we are only using a couple of months of data per

experiment (for example, only covering the autumn/winter period).

3.1.24 COVID-19 Government Response Stringency Index

We used the Government Response Stringency Index from the Oxford COVID-19 Govern-
ment Response Tracker initiative (in collaboration with Oxford University) [43]]. This index
is determined by means of 18 indicator variables, that represent regulations in different
areas (for example containment, healthcare, or economy). Examples are school closures,
testing policies and financial support. The index ranges from 1 to 100 and is updated daily.
We considered the use of this index in various ways: creating a smoothed version of the
index by fitting a third order polynomial to it, and creating two binary variables (whether
the index has increased compared to the previous day and whether the index has decreased
compared to the previous day). This data is publicly accessible since the beginning of
January 2020 [44]]. As an example, Table[I|and Table[2]display the duration of the different
Stringency Index values that occurred in the selected time periods for the first experiment

for the first two and third locations, respectively.

| Starting date | End date | Stringency Index ||

2020-10-17 2020-11-03 | 62.04
2020-11-04 2020-11-21 | 65.74
2020-11-22 2020-12-14 | 56.48
2020-12-15 2020-12-15 | 76.85
2020-12-16 2020-12-20 | 84.26

Table 1. Time period of each Stringency Index value that occurred from October 17th,
2020 to December 20th, 2020.

| Starting date | End date | Stringency Index ||

2021-01-09 2021-01-22 | 78.70
2021-01-23 2021-02-07 | 82.41
2021-02-08 2020-02-20 | 78.70

Table 2. Time period of each Stringency Index value that occurred from January 9th, 2021
to February 20th, 2021.

Considerations. Our expectation is that there is a relationship between the severeness of
the COVID-19 regulations and crowdedness: for example, as shops and restaurants are
closed, we expected that the visitor count will be lower on average for locations nearby
these facilities. On the other hand, locations that are still accessible might become more
crowded (e.g. the market of Albert Cuyp). An advantage of using this data source as an
indicator of COVID-19 regulations is that the regulations are represented by a continuous
measure and are thus made quantitative rather than qualitative. A possible downside of

using this data source is that there is not a lot of variation in the index over the relevant
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period of time, making it more difficult to capture its relationship with the target variable.
The COVID-19 regulations are relatively strict during the full time period that is covered
in this study, which makes it more difficult to show the effects of the regulations on

crowdedness.

3.1.2.5 Parking data

Percentage of parking spots that are in use at parking garages close to the locations. For
the Dam square, these are the parking garages QPark Bijenkorf and Rokin. For Vondelpark
this is parking garage Byzantium. For Albert Cuyp, this is the parking garage also named
Albert Cuyp. This data was gathered by several parking management systems. The data
consists of the number of free parking spots and the total capacity, for both short-term
visitors and long-term visitors (e.g. subscription holders). The data is updated every 5
minutes and is not publicly available. An illustration of this data source for Vondelpark is
depicted in Figure[I5]
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Figure 15. A few days of parking data for Vondelpark.

In the experiments, we focused on the short-term parking spots, since visitors that use
these spots are more likely to visit the target locations than long-term visitors. The precise
variable that we used is the percentage of parking spots that are in use, calculated using the
amount of free short-term spots and the total short-term capacity. To account for the fact
that there is a limit to this variable (maximum capacity is reached), we replaced the values

for which the maximum capacity has been reached using interpolation.

Considerations. This data source could possibly improve crowdedness predictions be-
cause it accounts for visitors arriving by car nearby the target location. We expected that
many recent arrivals indicate an increase in the number of visitors at nearby locations.
Conversely, if there are very little arrivals we expected that the nearby locations will
become less crowded. One disadvantage of this data source is that we do not know what
percentage of visitors that arrive at the parking garage will visit the target location. This

percentage is probably variable, and therefore it could be difficult to establish a clear
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relationship between the two data sources.

3.1.2.6 Holiday data

In some cases we included data on national days by including a variable indicating whether
the current day is a national day or not. Examples of holidays are Black Friday or

Sinterklaas.

3.1.2.7 Periodic data

The models could benefit from having some additional information on the temporal aspects
of the data. Therefore, we included the following variables: weekday or weekend, time of
day (morning/afternoon/evening/night), day of the week and hour of the day (transformed
into two dimensions using the sine and cosine so that 11:00 PM lies relatively close to
01:00 AM).

3.1.2.8 Historical values ground truth data

We also used some predictor variables that provide information on the historical values of
the ground truth. These are lagged versions of the ground truth (value of the previous two
hours, or at the same time slot on the previous day), the difference between the value of
the previous two hours and the average value, and the difference between the value of the

previous two hours and the time step before that.

3.1.3 Pre-processing

Before describing the process of training and testing prediction models, multiple pre-

processing steps had to be performed to create complete data sets for each location.

3.1.3.1 Missing data

Since we are using time series data, it is preferable to use interpolation instead of discarding
missing data so that we preserve as much data as possible. When interpolating, a continuous
function is estimated based on the function of the time series [45]]. Missing values can then
be replaced by points on this interpolated function at the respective time step. We used
cubic spline interpolation for this, as this method seemed to result in realistic interpolated
samples (based on training data). The method is similar to polynomial interpolation, but
the main difference is that the first and second derivative of the interpolated function
are continuous as well [46]. Before performing the interpolation, we made sure that the
observations are equally spaced in time by inserting a missing observation if there is none

for a certain time slot. Importantly, if for the ground truth complete days were missing, we
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discarded these days as interpolation would in this case not give realistic results due to a

lack of samples.

3.1.3.2 Outlier detection

We performed outlier removal, in which we replaced outliers using the same interpolation
method as for the missing data. Outliers were detected using One-Class Support Vector
Machines [47] with a v parameter of 0.2 (upper-bound on the number of outliers). This
an unsupervised machine learning algorithm that learns the probability distribution of
a variable and classifies each sample as either an outlier or not an outlier, based on the
likeliness that the sample is obtained from this probability distribution. In this way, samples
that fall in a low density region will be labelled as outliers. We chose this outlier detection
method because it can be applied in a short amount of time, and led to adequate results

based on a small validation experiment with data for many locations.

3.1.3.3 Smoothing of ground truth data.

To increase the chance that when a crowdedness threshold is reached it reflects a true
crowded moment, we smoothed the target variable by averaging each observation with
the observations from the previous two time steps. In this way, it is more often the case
that when a threshold is reached the number of visitors remains above the threshold for a
longer time period than a single 15-minute observation. Thus, this should reduce some

false peaks.

3.1.3.4 Up-/down-sampling data

When combining all variables, it is necessary to either up- or down-sample certain variables
so that in the final data set all variables have the same sampling frequency. Only the parking
data has to be down-sampled, and for this we took the mean of the observations for each
group of 5-minute observations that should be combined. Almost all other data sources had
to be up-sampled to a frequency of 15 minutes to match the mobile phone data. For this,
either new instances of observations were interpolated, (using cubic spline interpolation)

or the most recent value was being used as the new value (forward filling missing values).

3.1.3.5 Crowdedness levels

Depending on the model type, the ground truth data was converted into crowdedness levels.
For each location there are fixed thresholds that indicate the level of crowdedness: not
crowded, somewhat crowdedand very crowded. The thresholds for a specific
location are based on the following: location type (e.g. park, square or district), area

density and path lengths in the case of parks. The thresholds have been validated using
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visualizations of a historical data set with the thresholds applied. It is important to note that
the thresholds are being monitored and updated by the municipality iteratively. This results
in the thresholds being different for data sets of different time periods. In some cases the
thresholds were recalculated with a small correction, either based on information on the
true crowdedness (e.g. park closures) or to ensure that some very crowded samples

were present in the data set.

For all three locations, the largest part of observations fall under the first threshold, and are
thus labeled not crowded (typically around 75%), followed by observations that fall
between the first and second thresholds that are labeled somewhat crowded (typically
around 20%). Only a small part of observations reaches the second threshold, and are

labeled very crowded (typically around 5%).

3.1.3.6 Predictions for the external factors

Since in a realistic setting we would not know the values of the external factors during
the period we are trying to predict, we decided to replace the observations of the external
factors for the prediction window (validation and test data) with predicted observations.
For COVID-19 regulations data, future observations are typically known (since the data
is updated daily it is safe to use the most recent observation, given that the prediction
window is 2 hours). For holiday data, future observations are also known. For the other
data sources, future observations are unknown. For these, we used the observations from
the same time of either the previous week (camera and parking data) or the previous day

(weather data) as predicted observations.

3.1.3.7 Scaling

As alast step, each variable was scaled using z-normalisation. This was necessary because
the variables are on different scales, and normalising them so that each variable is on the
same scale may improve modelling performance. After the normalisation, all variables

had a mean value of 0 and a standard deviation of 1.

3.1.3.8 Synthetic Minority Oversampling Technique

For all locations it holds that most observations can be labeled as not crowded, and
only a small part of the observations can be labeled as somewhat crowded and very
crowded. However, the focus should be on accurately predicting observations that belong
to these minority classes. Because of this, for some model types (the regression models)
we oversampled the training data using the Synthetic Minority Oversampling Technique
(SMOTE) [48]] when training some of the models. The advantage of this technique is that

the decision region of the minority class(es) becomes more general. This has the result
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that the model has more diverse training examples of the minority class(es) and therefore

the predictions might improve.

In this method, an observation of the minority class is selected randomly and based on its k-
nearest neighbours a synthetic observation of the minority class is created. First, the values
of the predictor variables for one if the k-nearest neighbours is selected randomly. Then, the
difference between the values of the predictor variables of the minority class observation
and its neighbour is calculated and multiplied by some random number between 0 and 1.
After this, these values are added to the values of the predictor variables for the neigbour.
This feature vector forms the new synthetic minority class sample. In this study, we used
k = 2 and an oversampling rate of 50 percent, meaning that if there are 10 observations of
the minority class and 50 observations of the majority class, after oversampling there will
be 10 4 (50 — 10) * 0.5 = 30 observations of the minority class.

Because we explored different sets of features, there were also cases where the data
consisted of nominal features. In these cases, we used a variation of SMOTE called
SMOTE-NC (Synthetic Minority Oversampling Technique-Nominal Continuous) [48]].
There are two important differences in this method compared to regular SMOTE: 1) when
computing the difference between the feature vectors of the minority class observation
and its neighbor, for each nominal predictor that is different between the two observations,
the median of the standard deviations of all continuous features is added, and 2) when
determining the value of a nominal predictor for the new synthetic sample, the value is

chosen that occurs most often across all k-nearest neighbors.

When using (non)-linear regression, we used SMOTE in the same fashion with one
exception: the target variable for the new synthetic observation was assigned the mean
value of the target variable for the respective class. Thus, if a new synthetic observation
was created that belonged to the class very crowded, its real value (number of visitors)
is the average number of visitors for all observations that belong to the very crowded

class.

3.2 Analysis plan

To test whether the proposed models can adequately predict new unseen data, we split the
complete data set into a training, validation and test set. We first selected the best hyper
parameter settings (options differ per model type) based on the prediction results for the
validation set, and evaluated the resulting models based on the prediction results for the

test set.
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3.2.1 Data stratification

For each location, the first week(s) of the data set are used as training data, and the
subsequent week(s) as validation and test data respectively. The exact dates that correspond
to the training, validation and test sets differed for each experiment. The dates were selected
so that the distribution of the different crowdedness levels was as similar as possible in the

different sets.

3.2.2 Training procedure

Because we are working with time series data, we used a variation of the typical cross-
validation procedure that can be applied to time series data that is based on a rolling-origin-
recalibration procedure (also termed forward validation, or one-day forward chaining) [[17,
37,49]. In this method, a model is trained up until a certain time step and used to predict
the subsequent time step. After this, the model is retrained with the data of this time step
included (rolling-origin-recalibration), and used to predict the subsequent time step. This
process is repeated until the validation/test period is complete. In this way, the model

results will be more robust since an average can be taken over multiple time steps.

The procedure in this study is as follows: for each model type we trained a model for each
hyper parameter setting and predicted all time steps for the validation set. As the next time
step is predicted, the model is retrained consecutively using the most recent data available.
After predictions were made for all time steps, we computed the model performance across
all time steps. Based on this result the best model settings were selected for each model
type, and new models for each model type were trained and used to predict the unseen test
data (this time also using the validation data for training, in the same consecutive manner).
An illustration of the rolling-origin-recalibration procedure is shown in Figure[16] In this

example we see the data partitioning for the first three test samples.
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Figure 16. The rolling-origin-recalibration procedure.

3.2.3 Evaluation procedure

To compare the performance across different models, we computed the average of the Fj
measure of each class based on the predictions for the validation or test data. This measure

is calculated as follows:

precision x recall

Fy= (148 3.1)

B2 * precision + recall

where [ represents the weight [39]]. If the weight is higher than 1 recall is considered
more important, and if the weight is smaller than 1 precision is considered more important.

Recall (also called the true positive rate) is given by:

TP

TPR = ——F—
R TP+ FN

(3.2)

where the true positives are cases where class A is both the predicted and true class, and
false negatives are cases where any class other than class A is the predicted class while the

true class is A. Precision (also called the true negative rate) is given by:

TN
INE= 57N 3-3)

where the true negatives are cases where any other class than class A is the predicted class
and the true class is also any other class than class A, and the false positives are cases

where the predicted class is class A, while the true class is any other class than class A.

Here, for the classes somewhat crowdedand very crowded,recall should be given
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a higher weight than precision and for the class not crowded the opposite, as it is more
important that as many crowded moments are being detected as possible at the cost of
some false positives. For each model type the model’s hyper parameter settings that have
the highest averaged I3 score are selected for further testing. If there was a tie, we chose
the more parsimonious settings if possible. In addition to the average Fj score, we also
examined the overall pattern of results for each class by looking at the confusion matrix,

which displays the true versus predicted pairs for each class.

3.3 Model types

We considered the following model types: a Naive model (baseline model), a linear
regression model, an ordinal regression model, a non-linear regression model, a SARIMAX
model and a LSTM model (two variants: one for regression and one for classification).

The possible hyper parameters of the models differs per model type.

3.3.1 Baseline model

As a baseline model, we used a Naive model (also termed a Random Walk model) [17]].
This model always selects the value of the last observation as the predicted value for the

next observation:

ﬂt+h|t =Yt (3.4)

where 7,1, represents the observations for the prediction window ranging from the
observation at time step ¢ to observation £+ A (h is the prediction window) and ¥, represents

the observation at time step .

Here, this means that the model uses the value of the last time slot as the predicted value
for the next time slot in the prediction window. In other words, the predictions for this
model actually represent a lagged variable of the ground truth (e.g. for a prediction window
of 15 minutes, the predictions are equal to the ground truth with a lag of 1). This model
does not incorporate the predictor variables, only the target variable is required. Due to its
simplicity, the complete training procedure and model selection step were omitted for this

model type.

Hyperparameters. This model type has no hyper parameters.
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3.3.2 Linear regression model

This is a linear model in which the visitor counts are predicted by means of the predictor

variables. This model has the following form:
Y; = Bo + BiXui + BeXoi + oo + B Xomi (3.5)

where Y; represents the predicted value of the target variable for observation ¢, X; represents
the observation ¢ of predictor variables 1 to m, and 3 represents the coefficients for the
predictor variables 1 to m (3, represents the intercept). The coefficients for the predictor
variables are estimated using the least squares method, in which the sum of the squared

differences between the predicted and observed values are minimized [50].

Hyperparameters. This model type has no hyper parameters.

3.3.3 Ordinal regression model

This is a linear model in which the crowdedness level is predicted by means of the predictor
variables. In this model, the classes are treated as discrete ordinal integers, based on K — 1
thresholds, 6; < 6 < ... < 0g_; where 8, = —o0 and 0 = oo. The classes can be
ordered as follows: [not crowded < somewhat crowded < very crowded].
The model has the same form as in Equation 3.5 with the difference that the coefficients
for the predictor variables are estimated using the mean absolute error (MAE) [51]] opposed
to the least squares method so that a larger distance between the predicted and observed

class results in a higher error. The loss function to minimize is as follows:

K—1
loss(ij;y) = Y f(s(l;y) (61 — ) (3.6)
=1
where
-1 ifi<y
s(ly) = (3.7)
1 ifl>y

Here, where g represents the predicted value of the target variable for a specific observation,
y represents the actual value of the target variable for the respective observation, [ represents
the index of the vector of thresholds ranging from 1 to K —1, and 6, represents the threshold

given this [. In this model, L2 regularization is used to prevent overfitting, with A = 1.

Hyperparameters. This model has no hyperparameters.
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3.3.4 Non-linear regression model

This is a non-linear model in which the visitor counts are predicted by means of the
predictor variables. In this model, the coefficients for the predictor variables are estimated
by optimizing a custom cost function using the Levenberg-Marquardt algorithm. The
cost function to optimize is based on the cost per classification error type, where some
types of errors have a higher cost than others. The cost function can be depicted as a cost
matrix that matches a confusion matrix with true and predicted observations (see Table [3).
The coefficients for the predictor variables are estimated using the Levenberg-Marquardt
algorithm which is a non-linear iterative optimization technique. It combines gradient
descent optimization with Gauss-Newton optimization to find a local minimum of the cost

function. This model has the following form:
F6) =" f(ri(6)*) (3.8)
i=1

where 6 = (01, 05, ..., 6,,, represents the m coefficients for the set of m predictor variables
X = Xy, Xs, ..., X,.), m represents the total number of observations, f represents the cost
function and r;(#) represents the i-th element of the vector of residuals. The algorithm
finds the best set of coefficients as follows: we start with an initial guess for the coefficients,
and at each iteration the coefficients are adjusted using the partial derivatives with respect
to the (sum of squares of the) cost function. This procedure is repeated until a stopping
criteria has been reached, indicating a that a local minimum of the cost function has been
found. The Levenberg-Marquardt method uses a combination of both the gradient descent
and Gauss-Newton methods [52]. In gradient descent, coefficients are adjusted using
following updating rule:

Opp1 =0t — AV f (3.9

where 6, represents the coefficients at the current iteration, A represents the learning rate

and V represents the partial derivative with respect to the cost function f.

The Gauss-Newton method has the addition of second order partial derivatives. In this

method coefficients are adjusted using the following updating rule:
01 = 0t — (V2£(60,)) 1V £(6)) (3.10)
where V? represents the second order partial derivative with respect to the cost function f.

Finally, the Levenberg-Marquardt method uses a combination of both the gradient descent

and Gauss-Newton methods, which results in the following equation used to iteratively
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optimize the coefficients:
0:1 = 0t — (H + Mdiag[H]) 'V £(6;) (3.11)

where H represents the Hessian matrix evaluated at #t. The Hessian matrix contains the

second order partial derivatives of a function.

Predicted
Not crowded | Somewhat crowded | Very crowded
Not crowded 0 1 4
True | Somewhat crowded | 3 0 2
Very crowded 5 3 0

Table 3. Custom cost matrix based on importance of different kinds of classification errors.
An error where the observation is predicted as not crowded while the observation
actually belongs to the class very crowded has the highest cost.

Hyperparameters. This model has no hyperparameters.

3.3.5 SARIMAX

The SARIMAX model is short for Seasonal Auto-Regressive Integrated Moving Average
with Exogenous variables. It is a linear model that shows some resemblance to a regression
model, but there are some key differences that are discussed next. The SARIMAX model

can be perceived as a combination of the following sub models [17]:

AR(p) model. This model predicts future observations by calculating a linear combination
of past observations of the target variable. The number of past observations that are used

for this is determined by the parameter p. The formula for this model is as follows:

Yy =C+ O1Yi—1 + G2l + ... + OpYi—p + & (3.12)

where 1, represents the target variable at time step ¢, c represents a constant, ¢ represents

the coefficients for the y at the previous time steps 1 to p and € represents the error.

The value of p can be determined by examining the partial autocorrelation function,
which shows the unique autocorrelation at lag p (by controlling for the autocorrelation
for preceding lags) [25]. The value of p to select is the highest value for which the

autocorrelation is still significant.

I(d). This is not a model, but a differencing computation that is often done to transform the

time series into a stationary time series. The trends are removed by replacing the original

42



observations with the difference between subsequent pairs of observations. The parameter

d indicates how many times differencing has to be performed. The formula is given by:

Yo = Yt — Y1 (3.13)

The value of d can be determined by examining the decomposed time series [25]. Usually

the time series does not have to be differenced more than 1 or 2 times.

MA(g) model. In this model future observations are predicted by calculating a linear
combination of past errors. The number of past errors that are used for this is determined

by the parameter ¢q. The formula is as follows:
Y = C + Et + ngt_l + 025t—2 + ...+ qut—q (314)

where 6 represents the coefficients for the € at the previous time steps 1 to q.

The value of ¢ can be selected by investigating the autocorrelation function, which shows
the autocorrelation at lag ¢ [25]]. The highest value of ¢ for which the autocorrelation is

still significant should be selected.

Together the models form an ARIMA model. A SARIMA model is an ARIMA model
with additional parameters that model the seasonal component of the time series. For this,

three extra subparts are added to the model:

AR(P) model. This model is similar to the AR(p) model, with the difference that past
observations of the target variable that are used are selected in steps of s instead of 1,
where s represents the seasonal period. For example, if the seasonal effect is daily, and one
day consists of 96 time steps, s will be 96. The number of times that we take the previous

observation by using ;_ is determined by the parameter P. The formula is as follows:

Y =+ Pry—s + Potypos + ... + Ppsyi_ps + &4 (3.15)

where ® represents the coefficients for the y at the previous time steps s to Ps. The value
of P can be determined in the same manner as for p, only considering time steps of length

s instead of 1.

I(D). Differencing can also be performed to remove seasonal effects in addition to trends.

Likewise, the parameter D indicates how many times seasonal differencing has to be
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performed. The formula is given by:

y£ =Yt — Yt—s (3.16)

Here is also holds that the value of D can be determined by examining the decomposed

time series.

MA(Q) model. As with the AR(P) model, the past errors are modelled in the same way
as for the MA(q) model, only using errors at time steps s instead of 1. The number of
times that we take the previous error by using y;_ is determined by the parameter (). The

formula is as follows:
Y =C+ &+ 61515—5 + @25t—25 + ...+ @Qgt—Qs (317)

where O represents the coefficients for the € at the previous time steps s to ()s. The value
of () can be determined in the same manner as for ¢, only considering time steps of length

s instead of 1.

All these sub models together form a SARIMA model. The last remaining part of the SARI-
MAX model is the part that uses the exogeneous variables in a typical linear regression.

The formula for this part is very similar to the one in equation 3.5}

Y = Po + Bz + Bazar + ... + Brns + &4 (3.18)

where x represents the observations of the predictor variables 1 to n at time step ¢, and (8

represents the coefficients for the predictor variables 1 to n (3, represents the intercept).

Finally, all sub models can be combined into one SARIMAX model [21]. The complete
formula for this is given by:

(1 — L — ¢poL? — ... — ¢, LP)
x(1—® L — DyL* — ... — dpL"?)
x(1— L)%

x(1— LHP

(3.19)
X(yr — Bo — Prx1e — Paor — ... — Buns)

=(1+6,L+0,L*+ ...+ 0,19
X (14 01L° + 6,L% + ... + 0o L?)

X &
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where L represents a lag operator:
Lys = Yo (3.20)

As a first step the predicted value of y; is calculated in the regression part, after which this
predicted value for ¥, is further modelled by the AR and seasonal AR parts. Lastly, the
predicted value of y; is modelled by the MA and seasonal MA part after which only ¢ at

time ¢ remains.

The coefficients are estimated using maximum likelihood estimation [21]. After the model
has been fitted, the residuals can be inspected to ensure that they are uncorrelated and
have a mean of zero. If this is not the case it is an indication that the model can be further
improved [17]]. This can be done by performing a Ljung-Box test, which tells us that the
residuals are independent if the test statistic is not significant.

Hyper parameters. In some cases it is ambiguous what the best value of the parameters
should be. In this case, we searched a set of possible parameter values and selected the
model with the settings that lead to highest performance. Due constraints on the time and
computational resources we selected the following hyperparameters for the SARIMAX
model: (p =1,d=0,q=1)(P=0,D =0,Q =0,s = 96). As we added seasonal
parameters to the model, the training time increased to a great extend making it infeasible

to test these versions of the model.

3.3.6 LSTM

The LSTM model is a non-linear model and a type of recurrent neural network, with
the addition of an add, forget and output gate. These gates regulate what information is
discarded and what information is passed on in the network over time [30]. This enables
the network to incorporate information over a long range of observations, making this type

of model a favorable choice for modelling time series data.

The architecture of a single LSTM module is depicted in Figure The computational
steps of a LSTM model are outlined below:

The forget gate ensures that the network will not pass through irrelevant information to
the hidden layer:
fi=0UsHi1 + Wiy (3.21)

where f; is the forget gate at time step ¢. First, the weight matrix W belonging to the forget

gate f in the input layer is multiplied by the observations of the predictor variables z at
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time step ¢. Second, the weight matrix U belonging to the forget gate f is multiplied by
the hidden layer representation of the previous time step ¢ — 1. Third, both components

are added and transformed using a sigmoid activation function.

The add gate ensures that the network will pass through relevant information to the hidden
layer:
it = O'(Uth,1 + VVZ.Tt) (322)

where ¢, is the add gate at time step ¢. Its representation is calculated in the same manner
as for the forget gate. However, note that the weight matrices here are different from those

used to compute the representation of the forget gate.

The forget and add gate together form a separate context layer. First, the context layer of

the previous time step is updated using the forget gate:
ke = Cia O fy (3.23)

where C;_; represents the context layer at the previous time step. Then, we compute what
information should be passed on to the hidden layer separately from the forget and add
gates:

g = tanh(U,H;,_1 + W xy) (3.24)

where g, is the context update at time step ¢. Its representation is calculated in the same
manner as for the other gates, however also here the weight matrices are separately trained.

Also, the components are transformed using a tanh activation function.

Then, the context update and add gate together determine what information should be
added to the hidden layer:
Jt =09t O (3.25)

Finally, the add gate, context update and forget gate together determine the new context
layer c at time step ¢:
Cy = Js + Ky (3.26)

The output gate ensures that the network will pass through information that is relevant for

the prediction of the current time step to the hidden layer:
Oy = O'(UoHt,1 + Wol't) (327)

where o, is the output gate at time step ¢. Its representation is calculated in the same manner

as for the other gates, but once again with different weight matrices.
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As alast step, the information from the forget, add and output gates together determine the

hidden layer representation h at the current time step ¢:
ht =0; ® tanh(Ct) (328)

As can be seen in the above formulas, the type of activation functions used in a LSTM
are typically sigmoid for the three gates, and tanh for the context update and hidden layer
computation. The sigmoid functions is given by:

B 1
C14ez

o(z)

(3.29)

where z represents the vector of values that is being transformed. And the tanh function is
computed as follows:
tanh(z) = — (3.30)

e+ e *

The LSTM model can have multiple of these modules, and thus multiple hidden layers.

If we perform regression, thus predicting the visitor counts, the last step consists of
multiplying the hidden layer representation by another set of weights, resulting in the

output layer which contains the prediction for time step ¢:
U = o(Uahy) (3.31)

where ¢, represents the predicted value for the visitor count at time step ¢, and U, represents

the weight matrix belonging to the output layer a.

If we perform classification, thus predicting the crowdedness level, in the last step the
output layer will represent a vector of probabilities equal to the number of classes, opposed
to a single number. The probability of the observation belonging to the respective class is

calculated using a softmax function:
e*t
k z
Do €%

where ¢;; represents the probability of the observation at time step ¢ belonging to class 7, 2

Yit = (3.32)

represents the outcome of U,h;, and k represents the number of classes. The unit with the

highest probability determines the predicted class.

For regression, the RMSE was used as the loss function when training the network and for
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Figure 17. The LSTM architecture. This figure is adapted from Olah (2015) and shows the
LSTM module for one time step [34]. Note that the hidden layer at the top of the figure
shows that the hidden layer will be used for predicting the target value at the current time
step, whereas the hidden layer and context layer at the right of the figure show that they
will also be passed on to the LSTM module for the next time step.

classification the cross entropy was used, which is calculated as follows:

k
—> yerlogpu (3.33)
k=1

where k represents the number of classes, y represents a binary indicator that is O if the
observation at time step ¢ does not belong to class k£ and 1 otherwise, and p is the predicted

probability that the observation at time step ¢ belongs to class k.

Following Singh et al. (2020), we used Adam as the optimization method with its default
learning rate of 0.001 [[15]]. Adam performs stochastic gradient-based optimization [53]].
Furthermore, we performed dropout regularization by including two dropout layers to
prevent overfitting. To prepare the data as input for the LSTM models, we treated the data
as separate sequences of 8 time steps (the length of the prediction window), instead of

samples consisting of single time steps.
Hyper parameters. For this model, we considered the following hyper parameters: batch

size (the number of observations used in one iteration of training the model); the number

of epochs (the number of times the complete training data set has been passed through the
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network), and the number of units in the hidden layer, using the recommended values of
Singh et al. (2020) as a starting point (a batch size of 18, 70 epochs, and 20 units). We
varied the hyper parameters incrementally (in both directions) and selected the current
hyper parameters as soon as the average Fj score did not further improve by increasing or
decreasing the respective hyper parameter. This resulted in the following hyperparameter

settings: a batch size of 2, 10 epochs and 20 units.

3.3.7 Technical implementation

All analyses were carried out in Python [54] using the Jupyter Notebook web application

[55]]. Table 4] shows for each model type the Python library that was used to implement the

model.
| Model type | Library | Function |
Linear regression scikit-learn [56]] | linear_model.LinearRegression
Ordinal regression mord [57,/51] LogisticAT
Non-linear regression | scipy [58] optimize.least_squares
SARIMAX statsmodels [59] | tsa.arima.model. ARIMA
LSTM keras [60]] layers. LSTM

Table 4. Python libraries used to implement the different model types.

3.3.8 Computation time

Table[5|shows the time that it takes for each model type to train the model and use the model
to predict the subsequent time slot, for a single 2-hour ahead prediction. We can see that
training is fastest for the linear regression model, followed by the ordinal regression model
and non-linear regression model. More training time is needed for the LSTM models, with
a relatively lower training time for the LSTM model for classification compared to the
LSTM model for regression. Furthermore, the SARIMAX model needs a lot more time for
training than the other model types. With regard to the time needed for predicting a time
step, all models are relatively fast (less than a second). When comparing these times, the

LSTM models need most time to make a prediction.
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| Model type Training time (s) | Prediction time (s) |

Baseline - < 0.001
Linear regression 0.113 0.005
Ordinal regression 0.883 < 0.001
Non-linear regression | 3.342 < 0.001
SARIMAX 178.729 0.010
LSTM (regression) 88.219 0.076
LSTM (classification) | 38.538 0.098

Table 5. Training and prediction time in seconds for the different model types, for a single
2-hour prediction. Here, six weeks of training data were used.

3.4 Predictor variable importance

We analysed the importance of the different predictor variables in three ways: First,
for the best performing model(s), we combined a forward feature selection procedure
together with the mRMR algorithm [[61]]. As a first step, for each location a ranking of
the predictor variables was computed based on the mRMR algorithm, which provides
a mutual information score for each variable (where the highest ranked variable has
a strong relationship with the target variable, and a weak relationship with the other
predictor variables). On the first iteration, the model is trained using the highest ranked
variable, and on each iteration the subsequent variable in the ranking is added to the model
(forward feature selection). The advantage of using this method is computational efficiency:
we prevent having to train models repeatedly for all possible combinations of predictor

variables.

Second, for some of the models we examined the model weights (when using all predictor
variables) to see what predictor variables are most important for the model’s predictions.
For this, we averaged the model weights across all training iterations. Third, we performed
some error analyses to see how certain predictor variables might contribute to erroneous
predictions (or what information might still be lacking to reach an accurate prediction).
For this, we selected some incorrectly labeled samples from the test set and examined the

predictor variable values for the respective samples.
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4. Preliminary experiment

4.1 Objective

In this section we discuss the experimental results of a first experiment in which we
compared the performance of the different models and examined the contribution of
the different external factors. First, we briefly mention some additional details on the
experimental set-up. Then, we show an exploratory analysis the training data for each
location to gain some first insights in crowdedness patterns and the relationship of the
number of visitors based on mobile phone data with the other data sources. After this,
we provide an overview of the modelling results for all three locations. Subsequently, we
further inspected the models’ performance and characteristics for a subset of the models
by examining the effect of the training set size, the effect of oversampling, the importance

of the predictor variables, and an error analysis.

4.2 Experimental set-up

For the locations Dam square and Vondelpark, the selected data ranges from October 17th,
2020 to December 20th, 2020, local time (UTC +1). For Albert Cuyp, the selected data
ranges from January 9th 2021 to February 20th, 2021, local time (UTC +1). We considered

varying training set sizes, from one to four weeks.
4.3 Exploratory data analysis

4.3.1 Dam square
Figure [18|shows an example of a crowded day at the Dam square. We see that during the
afternoon the first crowdedness threshold is reached, and for a short time period between

02:00 and 04:00 PM the second crowdedness threshold is reached!]

In Figure[I9we see the average number of visitors during the weekdays versus the weekend.

!'As explained in Section[3.1.2.1} the visitor counts in these graphs should be interpreted as relative counts
instead of absolute counts.
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Figure 18. Example of a crowded day.

The difference in daily crowdedness pattern is that there are less visitors in the morning
hours during the weekend than during the weekdays. Then, if we look at the average
number of visitors for every day of the week, see that especially Saturday is a busy day
(with a peak of visitors in the afternoon), whereas Sunday is a relatively quiet day. Thus,
for this location the weekend vs. weekday distinction might not be very informative, since
the patterns of visitors on Saturdays and Sundays are not very similar. Furthermore, on
Thursday evenings we see a peak in visitors, which might be related to shops closing later
at night that day.

Figure [21{ shows the number of visitors on Black Friday compared to the average number
of visitors on Fridays. Compared to the average pattern on a Friday, there is a peak in the
number of visitors at the Dam square around 12:00 PM. Interestingly, there are less visitors
later in the afternoon than on a regular Friday. Finally, Figure 22 shows the relationship
between COVID-19 regulations and the average number of visitors during different times
of day. It appears that for the middle value of the Stringency Index there are actually more
visitors on the Dam square on average compared to the other two values of the Stringency
Index, for all times of day. This is an unexpected finding, however, it is important to note
that the lowest value of the index occurred for a shorter time period than the other two

index values, making this value more difficult to compare with the others.

In Table [6] we see the correlations between the number of visitors and the predictor

variables. There is a moderately positive relationship between the number of visitors
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Figure 19. Average number of visitors weekday vs. weekend.
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Figure 20. Average number of visitors weekday vs. weekend.

based on mobile data and the number of visitors based on camera and parking data (with a
weaker relationship for the Rokin parking garage). Furthermore, there is also a moderate
correlation with lagged versions of the number of visitors based on mobile phone data. For
the selected time period there is no clear relationship between the COVID-19 regulations
and crowdedness based on mobile phone data, as well as for holidays. Lastly, there

is a moderate relationship with some of the time indicators: typically there are more
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Figure 21. Number of visitors on Black Friday compared to the average Friday.
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Figure 22. Average number of visitors for each value of the Government Response
Stringency Index (severeness COVID-19 regulations).

visitors during the afternoon and less visitors during the night, as expected. The strongest

relationships among the predictors are the positive correlations between the camera and

parking data (0.49 for Rokin and 0.71 for Bijenkorf parking garage, respectively).
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| Predictor variable | Data source | Type | Coefficient ||

number of visitors camera continuous | 0.63
% occupied spots (Bijenkorf) parking continuous | 0.46
number of visitors previous 2 hours | mobile phone | continuous | 0.76
number of visitors previous day mobile phone | continuous | 0.77
number of visitors previous week mobile phone | continuous | 0.46
afternoon time binary 0.60
night time binary -0.61
hour (sine) time continuous | -0.62
hour (cosine) time continuous | -0.54

Table 6. Correlations between the number of visitors (ground truth) and the predictor
variables for which the correlation is higher than 0.4. For continuous predictors, this is the
Pearson correlation; for binary predictors, this is the point-biserial correlation.

4.3.2 Vondelpark

Figure 23] shows an example of a crowded day at Vondelpark. We can see that from
08:30 AM onwards the park becomes somewhat crowded, reaching the first crowdedness
threshold. Then around 12:00 PM, the number of visitors reaches the second threshold,
with a peak in crowdedness around 09:00 PM.
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Somewhat crowded
Mot crowded

1500
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o
[=]
=
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381 00 06:00 12:00 18:00
Oct 18, 2020

Time
Figure 23. Example of a crowded day.

In Figure[24] we see the average number of visitors during the weekdays versus the weekend.
There is a noticeable delay in the increase in visitors starting in the morning in the weekend
compared to the regular weekdays. Furthermore, during the beginning and middle of the

afternoon the park is somewhat more crowded during the weekends, while during the end
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of the afternoon and later in the evening, the park is more crowded during the weekdays.
When we consider the average number of visitors for every day of the week, we also see
that there is a peak around 09:00 AM on Thursdays and relatively many visitors during the

later afternoon on Mondays (see Figure [23).
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Figure 24. Average number of visitors weekday vs. weekend.
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Figure 25. Average number of visitors weekday vs. weekend.

Figure [26] shows the number of visitors on Black Friday compared to the average number
of visitors given all Fridays. Overall, the patterns of the number of visitors throughout the

day are relatively similar. On Black Friday, there was a peak in the number of visitors in the
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beginning of the afternoon. Lastly, Figure [27)shows the relationship between COVID-19
regulations and the average number of visitors during different times of day. It seems that
for the afternoon and evening the number of visitors decreases slightly as the Stringency
Index increases from 56 to 62, and remains about the same after it increases to 65. Overall,

no obvious relationship seems to be present.
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Figure 26. Number of visitors on Black Friday compared to the average Friday.
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Figure 27. Average number of visitors for each value of the Government Response
Stringency Index (severeness COVID-19 regulations).

Table [7]depicts the correlations between the number of visitors and the predictor variables.
There is a moderately positive relationship between the number of visitors based on
mobile data and the number of visitors based on camera and parking data. There is also
a moderate to strong correlation between the number of visitors and lagged versions of
the same variable. Furthermore, similar to the Dam square, the positive correlation with
afternoon and the negative correlations with night and hour (cosine) /hour
(sine) indicates that there are relatively more visitors during the afternoon and less
visitors during the night. Finally, there are also no clear relationships between the COVID-

19 regulations and the holidays. Notable correlations between the predictors themselves are
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the moderate to high positive correlation between the number of visitors based on camera
and parking data (0.66), and a moderately positive correlation between sunshine and

the number of visitors based on camera (0.51) and parking data (0.40).

| Predictor variable | Data source | Type | Coefficient ||
number of visitors camera continuous | 0.45
% occupied spots parking continuous | 0.43
number of visitors previous 2 hours | mobile phone | continuous | 0.75
number of visitors previous day mobile phone | continuous | 0.78
number of visitors previous week mobile phone | continuous | 0.67
night time binary -0.68
hour (sine) time continuous | -0.53
hour (cosine) time continuous | -0.50

Table 7. Correlations between the number of visitors (ground truth) and the predictor
variables for which the correlation is higher than 0.4. For continuous predictors, this is the
Pearson correlation; for binary predictors, this is the point-biserial correlation.

4.3.3 Albert Cuyp

Figure 28| shows an example of a crowded day at Albert Cuyp market. In this figure we
can see that the that the second crowdedness threshold is reached around 12:00 PM, then
briefly drops below the threshold again around 01:30 PM and subsequently reaches the

second threshold once more until the start of the evening around 06:00 PM.
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Figure 28. Example of a crowded day.

In Figure[29|we see the average number of visitors during the weekdays versus the weekend.

There is a large difference in the number of visitors during the afternoon, where the visitor
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count is higher during weekends than weekdays. Then, if we consider the average number
of visitors for every day of the week, we see that the difference in weekend vs. weekdays
is caused by the Saturday late morning to late afternoon being more crowded than all other
days (see Figure 30). Additionally, the number of visitor is actually slightly lower on
Sundays.
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Figure 29. Average number of visitors weekday vs. weekend.
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Figure 30. Average number of visitors weekday vs. weekend.

Figure [31] shows the relationship between COVID-19 regulations and the average number

of visitors during different times of day. In this figure we can see that only for the afternoon
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there is a difference between the two Stringency Index values, where the visitor count is
somewhat higher as the COVID-19 regulations are stricter. A possible reason for this could
be that the market was still open, whereas other locations were closed down, resulting in

an increase of visitors at this location.
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Figure 31. Average number of visitors for each value of the Government Response
Stringency Index (severeness COVID-19 regulations).

In Table 8 we see the correlations between the number of visitors and the predictor variables.
In general, the correlations are relatively similar to those for the other two locations. There
is a moderately positive relationship between the number of visitors based on mobile
data and the number of visitors based on camera data. Interestingly, for this location this
relationship is not found for the parking data. Furthermore, there is a moderate correlation
between the number of visitors and lagged versions of itself. The positive correlation with
afternoon and the negative correlations with night indicate that there are relatively
more visitors during the afternoon and less visitors during the night. Lastly, there are
also no clear relationships between the COVID-19 regulations and the number of visitors.
Likewise, there is a weak negative correlation between the camera data and parking data
(-0.30).

| Predictor variable | Data source | Type | Coefficient ||
number of visitors camera continuous | 0.71
number of visitors 2 hours ago mobile phone | continuous | 0.76

number of visitors previous day | mobile phone | continuous | 0.63
number of visitors previous week | mobile phone | continuous | 0.75

afternoon time binary 0.62

night time binary -0.47
hour (sine) time continuous | -0.45
hour (cosine) time continuous | -0.75

Table 8. Correlations between the number of visitors (ground truth) and the predictor
variables for which the correlation is higher than 0.4. For continuous predictors, this is the
Pearson correlation; for binary predictors, this is the point-biserial correlation.
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4.4 Results

4.4.1 Model evaluation

Tables [0} [I0] and [I 1| show the performance of the different model types for Dam square,
Vondelpark and Albert Cuyp, respectively.

H Model \ Training \ Validation \ Testing \ Training weeks H
Baseline 0.46 0.46 0.48 4
Linear regression 0.48 0.48 0.48 2
Ordinal regression 0.43 0.47 0.42 4
Non-linear regression | 0.44 0.48 0.38 1
SARIMA 0.33 0.44 0.46 2
LSTM (regression) 0.40 0.49 0.44 3
LSTM (classification) | 0.41 0.45 0.48 1

Table 9. Average F}; scores for the different model types on the training, validation and
test data for Dam square. The number of training weeks that resulted in the highest Fjp
score on the validation set is also given.

| Model | Training | Validation | Testing | Training weeks ||
Baseline 0.53 0.61 0.58 4
Linear regression 0.61 0.61 0.47 4
Ordinal regression 0.60 0.62 0.46 4
Non-linear regression | 0.53 0.58 0.38 4
SARIMAX 0.64 0.58 0.52 2
LSTM (regression) 0.68 0.64 0.48 1
LSTM (classification) | 0.63 0.65 0.47 1

Table 10. Average F; scores for the different model types on the training, validation and
test data for Vondelpark. The number of training weeks that resulted in the highest F
score on the validation set is also given.

The results show that overall, the average F3 scores on the training and validation sets
are in a similar range for all model types, which indicates that the different crowdedness
levels are difficult to distinguish given the available data. If we consider the results on the
validation set, for Dam square most model types slightly outperform the baseline model
(except for SARIMAX and LSTM for classification), for Vondelpark only the ordinal
regression and LSTM model types perform better than the baseline model, and finally for
Albert Cuyp the ordinal regression, SARIMAX and LSTM for classification performed

better than the baseline model.

For Dam square, the LSTM model for regression has the highest score, although the

’Due to constraints on the time and computational resources we only considered a training set size of
either 1 or 2 weeks.
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| Model | Training | Validation | Testing | Training weeks ||

Baseline 0.57 0.61 0.58 4
Linear regression 0.61 0.58 0.83 2
Ordinal regression 0.63 0.73 0.57 3
Non-linear regression | 0.46 0.33 0.54 1
SARIMAX 0.59 0.63 0.62 1
LSTM (regression) 0.60 0.57 0.57 3
LSTM (classification) | 0.64 0.65 0.69 2

Table 11. Average Fj; scores for the different model types on the training, validation and
test data for Albert Cuyp. The number of training weeks that resulted in the highest Fj
score on the validation set is also given.

difference in scores is very small. For Vondelpark, the LSTM model for classification
obtained the highest score, however, again the difference in scores is small. For Albert

Cuyp, the score of the ordinal regression model stands out compared to the other model
types.

A more detailed comparison between the ground truth and predictions on the validation set
is shown in Figure Based on these confusion matrices we can see that for when we
compare the models to the baseline model, on the one hand more very crowded cases
are being detected, while on the other hand sometimes somewhat crowded cases are
predicted to be very crowded (thus, an increase in false alarms). Importantly, this is
not true for the not crowded cases. For Dam square, the predictions versus the ground

truth are also shown over time in Figure 33]

Then, if we look at the results on the test set, for Dam square and Vondelpark, none of
the models outperform the baseline model. For Albert Cuyp, only the linear regression
model and LSTM model for classification perform better than the baseline model. Thus,
the findings are very different for the test set compared to the validation set. This means
that overall, the models do not generalize well to new unseen data. It should be taken into
account however that there are less crowded moments in the test set than in the validation
(and train) set, which means that errors in the test set for crowded samples have a larger

influence on the score than for the validation set.

When taking the results on the validation and test sets together, the best model type
for Dam square seems to be either the linear regression model or the LSTM model for
regression. For Vondelpark this seems to be either the LSTM model for regression or for
classification. Lastly, for Albert Cuyp this is the LSTM model for classification (the results
are more consistent than for the linear and ordinal regression models). More details on the

predictions versus the ground truth for these models on the test set is shown in Figure [34]
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(c) Baseline model. (d) LSTM model (classification).
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Figure 32. Confusion matrices of the ground truth and predictions for the validation set.
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Figure 33. Predictions vs. ground truth for the validation set for the LSTM model
(regression) for Dam square.
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Here we can see that the crowded moments are not being detected, except for the Albert

Cuyp location. Figures [35]and [36] show the predictions versus the ground truth on the test

set for Dam square and Vondelpark, respectively.
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(g) Baseline model. (h) LSTM model (classification).

Figure 34. Confusion matrices of the ground truth and predictions for the test set.

Lastly, the selected number of training weeks varies across the model types and locations.
Overall, it seems that the model benefits from having at least two weeks of training data.
However, this is not true for the LSTM models for Vondelpark, here only one training week
was selected. To examine whether the lack of training data might explain the relatively low
score on the test set for these models, we predicted the test set once more for Vondelpark,
this time with a larger training set of 4 weeks (see Table[I2). From the results we can see
that the models do not (or only slightly) perform better when provided with more training
data.

To conclude, in most cases the LSTM models seem to perform best, although for the Dam
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(a) Linear regression model.
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(b) LSTM model (regression).

Figure 35. Predictions vs. ground truth for the test set for Dam square.
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Figure 36. Predictions vs. ground truth for the test set for the LSTM model (regression)
for Vondelpark.

square and Vondelpark the models do not outperform the baseline model on the test set.
Furthermore, the results do not clearly show that either the regression or the classification

approach leads to more accurate predictions. Based on these results, this seems to depend
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| Model | Testing | Training weeks ||

LSTM (regression) 0.48 1
LSTM (regression) 0.50 4
LSTM (classification) | 0.47 1
LSTM (classification) | 0.45 4

Table 12. Average Fj scores for the LSTM models on the test set for Vondelpark, using
either 1 or 4 weeks of training data.

on the specific location.

4.4.2 Effect of varying the training set size

In Figures and [39| we can see the effect of varying the training set size on the
performance of the LSTM model on the validation set for Dam square (regression),
Vondelpark (classification) and Albert Cuyp (classification), respectively. From these
figures we can see that there is not a large difference in the average Fj score between the
different training set sizes. Moreover, for Dam square, the results are more strongly affected
by adding another week of training data than for the other two locations. Interestingly, for
both Vondelpark and Albert Cuyp, the average I score actually decreases after a training

set size of two weeks.
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Figure 37. F1 (or F}) scores for the different classes and averaged over classes for the
validation set across the different training set sizes for the LSTM model (regression) for
Dam square.
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Figure 38. F1 (or Fj) scores for the different classes and averaged over classes for the
validation set across the different training set sizes for the LSTM model (classification) for
Vondelpark.
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Figure 39. F1 (or F}) scores for the different classes and averaged over classes for the
validation set across the different training set sizes for the LSTM model (classification) for
Albert Cuyp.
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4.4.3 Effect of oversampling crowded moments

For each location, we examined the effect of oversampling (as discussed in Section
to see whether model performance would improve. For this we used the regression model
with the highest score on the validation set. The results can be found in Table [T3] and

Figure 40| shows the predictions versus the ground truth for these models.

For Dam square, the average [z score improved on both the validation and test set, and
is higher than the score of the baseline model in both cases. For Vondelpark, the score
improved on both the validation and test sets, but for the test set the model still did not
perform better than the baseline model. Lastly, for Albert Cuyp, on the validation set the
score decreased, however, the score is still higher that the score of the baseline model.
Additionally, the score on the test set increased to a great extent. Thus, the effect of
oversampling has mixed effects for the different locations, although the overall effect

seems to be positive.

| Location | Model | Validation | Testing ||
Dam square | Linear regression | 0.53 0.51
Vondelpark | Ordinal regression | 0.64 0.50
Albert Cuyp | Ordinal regression | 0.65 0.77

Table 13. Average I3 scores for the regression models (linear or ordinal) with oversampling
on the validation set for each location. The training set size corresponds to the selected
training set size as in Tables 9} [I0]and [T}
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Figure 40. Confusion matrices of the ground truth and predictions.

4.4.4 Predictor variable importance

To have a closer look at what predictor variables are important in predicting crowdedness,
we further examined the predictor variable importance for the best performing model for
each location. First, we looked at the effect of adding predictor variables step-wise to the
model (following the mRMR ranking as explained in Section [3.4) on model performance.
Figure 1] shows this effect for Dam square. The first predictor variable in the ranking
is afternoon. The average I3 score increases slightly as more predictor variables are
added to the model. The highest average Fj score is achieved when the first 16 predictor
variables of the ranking are included in the model, however, the difference in score with

the full set of predictor variables is very small.
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Figure 41. F1 (or F}) scores for the different classes and averaged over classes for the
validation set across the addition of different predictor variables for the linear regression
model with oversampling for Dam square.

Figure 2] shows the effect of adding the predictor variables step-by-step on model perfor-
mance for Vondelpark. The average I3 score increases quite a lot as the fourth predictor
variable is added to the model. At this step the model consists of the following variables:
n_visitors_mobile_lday_ago, Monday,

n_visitors_mobile_2hours_ago_diff_avg (the difference between the aver-
age number of visitors and the number of visitors at the previous time step) and night.
After this, the score increases a bit more until the maximum is reached at 20 variables.
However, here the score for the first set of 10 predictor variables is very similar to the score

for 20 predictor variables.
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Figure 42. F1 (or Fj) scores for the different classes and averaged over classes for the
validation set across the addition of different predictor variables for the linear regression
model with oversampling for Vondelpark.
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Figure [43| shows this effect for Albert Cuyp. The average Fj3 score shows a large increase
as the COVID-19 data (Stringency Index) is added to the model (third predictor variable
in the figure). The variables already present in the model at that point are afternoon
and sunshine. Then as night is added to the model the performance actually drops,
and increases once more after n_visitors_camera is being added. After this, the Fj
score only changes slightly as more predictor variables are included in the model. The
maximum score is reached when 23 predictor variables are added, however, this score
is very close to the score when only 8 predictor variables are in the model. Again, the
difference in score between the full set of variables and the number of variables for the

maximum score is relatively small.
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Figure 43. F1 (or Fj) scores for the different classes and averaged over classes for the
validation set across the addition of different predictor variables for the ordinal regression
model with oversampling for Albert Cuyp.

Next, we examined the weights of the predictor variables to see which variables are
most important in the model. Figure [55] shows the predictor variable weights for the
best performing model for each location. For all three locations, historical values of the
ground truth data seem to be important predictors (for example, the predictor variable
n_visitors_mobile_2hours_ago_diff_size tells us how much the visitor
count has increased or decreased during the previous two time steps). If there was a large
increase in the number of visitors recently, the model predicts that the number of visitors
will continue to increase further. Then, for all locations, information on the time of day
also seem to be important indicators for crowdedness (the hour_cos, hour_sin and

night variables).

Then, for each location specific day indicators seem important as well. For example, for
Albert Cuyp, if the day to predict is a Saturday, this indicates that on average, the visitor

count will be higher than on other days, while on Tuesdays, on average the visitor count
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will be lower than on other days. Furthermore, for Vondelpark and Albert Cuyp some
COVID-19 related variables (NL_GRSI_dec and NL_GRSI_inc) have a relatively high
importance in the model. Finally, for Vondelpark and Dam square the predictor variable
national_day is also an important predictor. Interestingly, for Albert Cuyp, the weight
for parking_occupation is negative. In the exploratory data analysis (Section 4.3.3))
we found a positive correlation between this variable and the ground truth, which adds to

this finding not being in line with the expectations.

4.4.5 Error analysis

Finally, we examined a couple of miss-classified cases to gather some insight on why
certain errors were made by the models. For this, we looked at a crowded moment for each

location that was not predicted as such by any of the models.

First, for Dam square this is in the afternoon on December 14th, 2020. The estimated
number of visitors reaches the second threshold, while the predicted number of visitors
remains below the second threshold. In Figure 45| we can see a selection of the predictor
variable for these time slots. For this specific case, it seems that the predictor variables do
not provide sufficient information to accurately detect this crowded moment. Furthermore,
based on the comparison with the subsequent day, the error could possibly be caused by

the relatively low visitor count based on camera data, but this remains uncertain.

Then, for Vondelpark Figure 46| shows a missed crowded moment (most models predicted
somewhat crowded) on the 15th on December, 2020 in the evening. Interestingly, the
visitor counts of the ground truth of the previous week show a similar pattern, however, the
crowded moment was still miss-classified. Important to note is that the number of visitors
according to the ground truth only crosses the second threshold slightly, which makes this

moment more difficult to correctly predict.

Finally, for Albert Cuyp, Figure 47| shows a miss-classified crowded moment, which took
place in the afternoon on the 18th of February, 2021. Interestingly, the predictor variables
displayed in the figure all show a similar pattern to that of the ground truth. However, as for
the miss-classified crowded moment for Vondelpark, the second threshold is only barely
reached, which could make it more difficult for the models to distinguish somewhat

crowded cases from very crowded cases.
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(b) Vondelpark (ordinal regression with oversampling).
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(c) Albert Cuyp (ordinal regression with oversampling).

Figure 44. Predictor variables with the highest weights for the best performing model for
each location. The weights are averaged over all training iterations.
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Figure 45. Ground truth and a selection of the predictor variables for Dam square. The
miss-classified crowded moment occurred around 04:00 PM on the 14th.
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Figure 46. Ground truth and a selection of the predictor variables for Vondelpark. The
miss-classified crowded moment occurred around 09:00 PM.
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Figure 47. Ground truth and a selection of the predictor variables for Albert Cuyp. The
miss-classified crowded moment occurred around 03:00 PM.
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5. Experiment with the addition of Twitter and

public transport data

5.1 Objective

In the previous subsection @]), we saw that in some cases it seems that the model does
not have sufficient data available to learn from to be able to accurately predict all crowded
moments. As an attempt to improve on this, we performed an additional experiment using
two new data sources: Twitter data and public transport data. For this experiment, we
focused on the Vondelpark location. Before we discuss the findings, we briefly explain the

outline of the experiment and provide information on these new data sources.

5.2 Experimental set-up

For this experiment, we used data for Vondelpark ranging from February 05th, 2021 to
April 1st, 2021, local time (UTC +1). We used four weeks of training dataﬂ, and the
subsequent three days as test data (the 30th of March, 31st of March and the 1st of April).
The focus lies on the 31st of March, since on this day the Vondelpark became too crowded,
and actions had to be taken by the municipality. However, we also included the day before
and the day after in the test set to be able to distinguish model performance for both

crowded and not-crowded days.

We compared a subset of the different model types that achieved the highest average
Fj scores in the previous experiment (ordinal regression using oversampling and LSTM
for classification). Furthermore, we did not perform the outlier removal steps on this
data set, because this would have resulted in the incorrect removal of crowded moments.
Additionally, we included public transport data and Twitter data. More information on

these data sources is provided next.

!'Since for this time period there were some days without any ground truth data, we extended the training
set period to February 15th, 2021, to still have training data consisting of about four weeks.
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5.2.1 Public transport data

This data source consists of the number of visitors that enter the area nearby the target
location based on checking out of public transport. This data was gathered by the public
transport provider of Amsterdam, GVB [|62] and covers bus, metro and tram check out
counts. The data is updated hourly. If the total count is below ten, the data is not be
displayed due to privacy concerns. This data is not publicly available. Figure 48] displays a
few days of public transport data. Specifically, this data is for the public transport stop at
Leidseplein. The public transport data has a correlation of 0.42 with the ground truth data.

Figure 48. Figure is not displayed because this data source cannot be made public.

Considerations. This data source could improve crowdedness predictions because it
accounts for visitors travelling nearby the target location. Our expectation was that
many recent arrivals indicate an increase in the number of visitors at nearby locations.
Conversely, if there are very little arrivals we would expect that the nearby locations will be
less crowded. One disadvantage of this data source is that we do not know what percentage
of visitors that arrive at such a public transport stop will visit the target location (as is the
case for the parking data). This percentage is probably variable, and therefore it could be

difficult to establish a clear relationship between the two data sources.

5.2.2 Twitter data

This data source consists of tweets filtered based on a set of keywords that are related
to Vondelpark. The data was retrieved using the platform Trollrensics [|63]], which is not
publicly accessible. Using the functionalities of this platform, we filtered tweets for the
selected time period that contained at least one of the keywords shown in Table [I4] This
resulted in a set of 10,446 tweets. The tweets were not filtered based on location data,
since this data was often missing, and not standardized (e.g. all tweets originating from
Amsterdam did not necessarily have the same location token). For this experiment, we did
not use the content of the tweets in the models, we only considered the amount of tweets
across time. However, we inspected some tweets at random to get an idea of what type of

content the tweets consist of (see Table [T5).

The data was re-sampled so that each 15-minute time slot consists of the sum of tweets
that occurred during this time slot. For many time slots, no Vondelpark-related tweets
were present (60%), followed by a single tweet (20%), 2-4 tweets (10%) and finally, 5 or
more tweets (10%). The maximum amount of tweets that occurred over a period of 15

minutes is 136. We created a set of both continuous and binary predictor variables using
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the amount of tweets over time that provide information on for example the amount of
tweets at the previous time step, or how much the number of tweets increased or decreased

between the previous two time steps.

Considerations. Twitter data could provide additional information on the future level of
crowdedness, as we expect that when a location tends to become crowded, more people
will mention the location on social media, such as Twitter. This would make Twitter data
specifically useful for short-term predictions. However, an important disadvantage of this
data source is that it is not feasible to filter out uninformative tweets by hand, which means
that there will always be tweets present that are not informative for this prediction problem.
Additionally, since the tweets are filtered by a set of keywords, it could also be the case
that some tweets are not being detected that do contain information on the crowdedness
at the respective location. Despite this, since we are using information on changes in the
overall amount of Vondelpark-related tweets, the effect of some misplaced or undetected

tweets should not have a large impact on the results.

| Keyword |

Vondelpark
Vondel

Vondeltje
Wondelpark
Blauwe Theehuis
Blauwe teahouse
Proeflokaal 't Blauwe Theehuis
Groot Melkhuis
#Vondelpark
#Vondel
#Vondeltje
Vondelpak
Vondlpark
Vondpark

Table 14. The list of keywords used to filter the Twitter data (not case-sensitive).

78



Tweet content |

"Dit krijg je als je jongeren opsluit,

#Vondelpark vandaag #Rutte #Ruttedoctrine’

This is what you get when you lock up young adults,

#Vondelpark today #Rutte #Ruttedoctrine’

Original "Vondel voelt als mini festival atm’

Translation | Vondel feels like a mini festival atm’

Original "De “ ik ik ik generatie heeft het Vondelpark verlaten. #Vondelpark’
Translation | "The " me me me" generation has left Vondelpark. #Vondelpark’

Original

Translation

Table 15. A few anonymous example tweets.

5.3 Exploratory data analysis

Figure 49| shows the relationship between the number of tweets and the number of visitors
(based on mobile phone data). Based on this figure, there does seem to be a trend where a

high amount of tweets is related to a high visitor count.
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Figure 49. Average number of visitors for different amounts of tweets.

However, it is important to show that there are also crowded moments when no Vondelpark-
related tweets are present, and vice versa (see Figure[50). The amount of tweets over time
has a correlation with the ground truth of 0.28. When we consider the relationship between
the ground truth and lagged versions of the Twitter data (the amount of tweets at the
previous two hours or at the previous day), the correlations are 0.26 and 0.13, respectively.
If we look at the relationship between the ground truth and forward-lagged versions of the
Twitter data (the amount of tweets at the next two hours or at the next day), the correlations
are 0.26 and 0.29, respectively. Thus, the relationship with the ground truth is not stronger

when we compare the visitor count with a (forward-)lagged version of the amount of
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Figure 50. Average number of visitors vs. the amount of tweets.

5.4 Results

Table [16]shows the F3 scores for the two model types with and without public transport
and Twitter data. In this table we can see that the score either remains the same or even
decreases as public transport data, Twitter data, or both data sources are added to the model.
Figure 51| shows the accompanying confusion matrices. For the ordinal regression (and
baseline) models, the time slots that belong to the very crowded class on March 31
are not predicted as such, regardless of whether the new data sources were added. For the
LSTM model for classification, when no additional data sources were included, some of
the very crowded time slots were predicted correctly, whereas this was not the case if

the new data sources were included.

Finally, Figure [52] shows the weights of the most influential predictor variables of the
ordinal regression model in which public transport data and Twitter data were added.
It seems that two of the new predictor variables have some influence in the model:
n_tweets_2hours_ago_diff_avg_high (a binary variable indicating whether

the difference in number of tweets during the previous time step and the average number
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| Model \

Predictor variables

| Training | Testing ||

Baseline None 0.73 0.47
Ordinal regression No Twitter and public transport data | 0.51 0.52
Ordinal regression Twitter data 0.50 0.50
Ordinal regression Public transport data 0.51 0.52
Ordinal regression Twitter and public transport data 0.51 0.46
LSTM (classification) | No Twitter and public transport data | 0.49 0.59
LSTM (classification) | Twitter data 0.52 0.45
LSTM (classification) | Public transport data 0.48 0.40
LSTM (classification) | Twitter and public transport data 0.49 0.38

Table 16. Average Fj scores for a selection of the models and different predictor variable
sets (Twitter and public transport data either included or excluded). In the ordinal regression

model oversampling was used.
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(b) Ordinal regression without
public transport and Twitter data.
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(d) LSTM (classification) without
public transport and Twitter data.

at the same time slot during the previous week).
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(c) Ordinal regression with public
transport and Twitter data.
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Figure 51. Confusion matrices of the ground truth and predictions for the test set.

of tweets is larger than some fixed value) and n_checkouts (the number of checkouts
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Figure 52. Predictor variables with the highest weights for the ordinal regression model
with public transport and Twitter data. The weights are averaged over all training iterations.
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6. Experiment on the full data set

6.1 Objective

One important limitation of the previous two experiments is the shortage of validation/test
data. Because model performance is determined based on predictions for one week of data
(or two when combining the validation and test results), the results are not very reliable.
It could be that the crowdedness patterns of that specific week were relatively easy or
hard to predict. Therefore, we deemed it necessary to perform an additional experiment in
which we extended the existing set of results with predictions on additional data. In doing
so, some of the decisions made in this experiment were based on the results of the first
experiment (4)). First, we provide some details on the experimental set-up and then we

show the results for this experiment.

6.2 Experimental set-up

For the Dam square and Albert Cuyp locations, the selected data ranges from February 5th,
2021 to April 10th, 2021, local time (UTC +1). For Vondelpark, the selected data ranges
from February 13th, 2021 to April 30st, 2021 local time (UTC +1). For all locations, we
used the final two weeks as test data and the six weeks previous to those as training data.
Based on the results from the first experiment, we made a selection of the models that
provided the most accurate predictions overall. As such, we compared the following model
types: the baseline model, linear and ordinal regression models with oversampling, and

LSTM models for regression and classification.

We used the same predictor variables as in the first experiment, with the addition of public
transport data and Twitter data for the Vondelpark data set. Additionally, for Dam square
and Vondelpark we did not perform outlier removal (as in Experiment 2), as outliers either
did not seem to be present during the selected time period (Dam square) or the process
would lead to the incorrect removal of crowded moments (Vondelpark). Finally, for the
linear and ordinal regression models we used L2 regularization to prevent overfitting (with
A=1).
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6.3 Results

6.3.1 Model evaluation

Tables [[7], [I8] and [I9] show the results for each of the locations. Here we see that the
average I scores are relatively low for the training data. This is probably caused by the
overall daily crowdedness being a lot higher during February compared to March and
April, resulting in a high amount of prediction errors for these first few weeks of training
data. For all three locations, the selected models outperform the baseline model on the
test data. For Dam square, the highest score is achieved by the ordinal regression model,
followed closely by the linear regression model. For Vondelpark, the best performing
model is the linear regression model, and for Albert Cuyp, both the ordinal regression

model and LSTM model for regression result in the most accurate predictions.

For each location, the scores for the different model types (except the baseline model) are
in the same range. Overall, the predictions are most accurate for Dam square, however,
it is important to note that for this location the test set consisted of no very crowded
data points. The predictions are the least accurate for Vondelpark (similar to the findings
in Experiment 1), since there was only a single set of very crowded data points that

was not predicted correctly by any of the models.

H Model \ Training \ Testing H
Baseline 0.72 0.49
Linear regression 0.43 0.88
Ordinal regression 0.33 0.90
LSTM (regression) 0.40 0.84
LSTM (classification) | 0.33 0.78

Table 17. Average Fj; scores for a selection of the different model types for the train and
test data for Dam square.

H Model \ Training \ Testing H
Baseline 0.66 0.44
Linear regression 0.39 0.52
Ordinal regression 0.39 0.45
LSTM (regression) 0.39 0.39
LSTM (classification) | 0.39 0.37

Table 18. Average I3 scores for a selection of the different model types for the train and
test data for Vondelpark.

Then, to compare the performance of the different models for crowdedness predictions in
general, Table [20]shows the performance of the different model types averaged over the

three locations.
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| Model | Training | Testing ||

Baseline 0.60 0.57
Linear regression 0.53 0.71
Ordinal regression 0.55 0.75
LSTM (regression) 0.46 0.75
LSTM (classification) | 0.51 0.72

Table 19. Average I3 scores for a selection of the different model types for the train and
test data for Albert Cuyp.

| Model | Training | Testing ||
Baseline 0.66 0.50
Linear regression 0.45 0.70
Ordinal regression 0.42 0.70
LSTM (regression) 041 0.66
LSTM (classification) | 0.41 0.62

Table 20. The average I3 scores for the train and test data averaged across the three
locations for each model type.

Figure [53]| shows the confusion matrices based on the test set results for the three locations.
Here we can compare the predictions by the baseline model with the predictions of the
best performing model. For all locations, the predictions are more accurate for the best
performing model compared to the baseline model. However, as mentioned before, the
very crowded moment for Vondelpark is not detected by the model. Interestingly, in
Figure 54| we see that the model does predict a peak in crowdedness (mostly aligning with
the peak in the ground truth data), however, the predicted peak does not reach the very
crowded threshold.
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Figure 53. Confusion matrices of the ground truth and predictions for the test set.
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Figure 54. Predictions vs. ground truth for the test set for the linear regression model for
Vondelpark.
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Additionally, we performed McNemar’s Test in which we compared the results based on
the linear and ordinal regression models with the results based on the other model types.
For this, we combined the results for all three locations and made pairwise comparisons.
McNemar’s Test is a non-parametric test that, for this specific prediction problem, can
indicate whether two models have the same proportion of prediction errors [64]. It can
be used when only a single test set is available, and does not have the assumption that the
samples have to be independent. Here, the samples are not independent because samples

that are used for testing are afterwards also used for training (see Section[3.2.2).

The null-hypothesis is that the proportion of errors on the test set are similar, and the
alternative hypothesis is that the proportion of errors on the test set are not similar, with
a = 0.05. Note that this test does not specify the direction of differences in errors (i.e.
which model performs better). The results are shown in Table [21] For all comparisons,
except for the pairing of the ordinal regression model and LSTM model for regression, the
proportion of errors are different between all tested model pairs based on the test sets. If
we look at the comparison between the linear regression and ordinal regression models, it
seems that the linear regression model has a larger proportion of errors than the ordinal
regression model, based on the values of the respective confusion matrices. However, this
test does not distinguish between different types of errors (e.g. a false positive for the class

somewhat crowded versus a false positive for the class very crowded).

| Model pair | xX* | p |
Linear regression & Baseline 282 0.001
Linear regression & Ordinal regression 93 | <0.001
Linear regression & LSTM (regression) 198 | < 0.001
Linear regression & LSTM (classification) | 248 0.001
Ordinal regression & Baseline 169 | < 0.001
Ordinal regression & LSTM (regression) 209 0.532
Ordinal regression & LSTM (classification) | 170 | < 0.001

Table 21. McNemar’s Test statistic and p-value on the test sets for all locations combined,
for different model pairs.

6.3.2 Predictor variable importance

Figure 55| shows the most important predictor variables for the best performing model for
each location. Here we see that for all three locations, historical values of the ground truth
data are the most important predictors (e.g. n_visitors_mobile_2hours_ago_diff
_size, which indicates the visitor count at the same time slot of the previous week),
followed by information on the time of day (e.g. night indicating whether it is day or

night) or day of the week (e.g. sat indicating whether it is Saturday).
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Furthermore, for Dam square we see a positive weight for the COVID-19 regulations vari-
able NI,_GRSI_smooth suggesting that at the Dam square there are actually more visitors
when there are more COVID-19 regulations. For Vondelpark, the variable n_checkouts
has a relatively large weight, meaning that a high amount of arrived travellers in the area

nearby indicates crowdedness.

6.3.3 Error analysis

Finally, we had a closer look at some miss-classified (and also some correctly classified)
cases for the three locations. For this, we looked at the predictor variable weights in
combination with the predictor variables values for some specific predictions of the best

performing model. This gives us some insight in how incorrect predictions arised.

6.3.3.1 Dam square

Figure [56a] shows a time slot for which the true class is not crowded and the predicted
class is somewhat crowded. The predictor variables that seem to contribute to this
false positive is information on the time of day (hour_cos) and the parking data of a

nearby parking garage (parking_occupation_Bijenkorf).

Figure [56b|shows a time slot for which the true class is somewhat crowded and the
predicted class is not crowded. Here it is noticable that the predictor variables related
to the parking data are contributing to a higher predicted crowdedness level, but because
the predictor variables related to the historical values of the ground truth have a negative

contribution a lower crowdedness level is predicted.

Finally, Figure shows a time slot for which both the true class and predicted class
is somewhat crowded. The resulting variable values are comparable to those of
the false positive case, with the difference that here the variables weekend and park—

ing_occupation_Rokin also contribute to a higher predicted crowdedness level.

6.3.3.2 Vondelpark

Figure shows a time slot for which the true class is not crowded and the predicted
class is somewhat crowded. Here we see that the model incorrectly predicted a
somewhat crowded moment because the variable n_checkouts is relatively high,
indicating that many visitors were expected to enter the nearby area using public transport.
Other contributing factors were it being a weekend day, a Sunday, and the visitor count at

the same time step of the previous week was relatively high.
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Figure shows a time slot for which the true class is very crowded, while the
predicted class is somewhat crowded. The variable n_checkouts again has a
large contribution in the prediction for this time slot. However, this variable com-
bined with information on the visitor count at the previous two hours was not suffi-
cient to accurately predict the very crowded class. On the other hand, the lack of
tweets (reflected in the negative values for n_tweets_2hours_ago_diff_avgand

n_tweets_2hours_ago contributed to a lower predicted crowdedness level.

Lasty, in Figure we see a time slot for which both the true and predicted class
is somewhat crowded. It seems that once more the variable n_checkouts
contributed to the, in this case, correct prediction. Apart from this, some infor-
mation on the time of day (hour_sin) and on the historical ground truth values
(n_visitors_mobile_2hours

_ago_diff_size and n_visitors_mobile_lweek_ago) also contributed to

correctly predicted crowdedness level.

6.3.3.3 Albert Cuyp

For Albert Cuyp, Figure [584 displays a time slot for which the true class is some-
what crowded and the predicted class is very crowded. Here we see that the
false positive occurred because the visitor count at the previous two hours was rel-
atively high (reflected by n_visitors_mobile_2hours_ago_diff_avg and
n_visitors_mobile_2hours_ago) and it was a Saturday. The historical visitor
count variables have high values because there was a very crowded moment shortly
before. The variable n_visitors_mobile_2hours_ago_diff_size indicates
that the peak has passed and the visitor count is decreasing, however, the decrease is not

sufficiently high for the model to predict a lower crowdedness level.

Figure[58b|shows a time slot for which the true class is very crowded and the predicted
class is somewhat crowded. We can see that historical values of the visitor count and
some time information (it is a Saturday and it is morning) contribute to the somewhat
crowded prediction. However, the values for the historical ground truth variables are
not high enough to predict that the time slot is very crowded. Lastly, the variable

weekend contributes to the predicted crowdedness level being lower.

Finally, in Figure we see a time slot with very crowded as both the true and
predicted class. As seen before, the historical values of the ground truth (reflected by
multiple predictor variables) contribute to the correct prediction, together with the day of

the week variable (sat). Again, the variable weekend lowers the predicted crowdedness
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level, but not by enough to result in a false negative.
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(a) Dam square (ordinal regression).
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(b) Vondelpark (linear regression).
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(c) Albert Cuyp (ordinal regression).

Figure 55. Predictor variables with the highest weights for the best performing model for
each location. The weights are averaged over all training iterations.
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(a) False positive case (12:00 PM, 6th of April).
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(b) False negative case (09:30 AM, 9th of April).
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(c) True positive case (01:00 PM, 4th of April).

Figure 56. Predictor variable weights multiplied by the values of the predictor variables
for specific example cases for Dam square.
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(c) True positive case (02:00 PM, 24th of April).

Figure 57. Predictor variable weights multiplied by the values of the predictor variables
for specific example cases for Vondelpark.
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(c) True positive case (03:30 PM, 10th of April).

Figure 58. Predictor variable weights multiplied by the values of the predictor variables
for specific example cases for Albert Cuyp.
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7. Discussion

In this section, we first evaluate the research questions posed in Section|[I.2]based on the
findings of the experiments that were performed. Next, we discuss some challenges related
to the research carried out in this thesis and finally we provide some suggestions for future

research on the topic of crowdedness predictions.

7.1 Influence external factors

One of our main research questions was about what external factors are important when
predicting crowdedness on the short-term. For this, we used different methods to evaluate
the effect of multiple external factors on prediction accuracy. One method that we have
applied is step wise feature selection combined with the mRMR algorithm (see Section[3.4).
Here, we found that the model performance was best when almost all external factors were
added to the model. However, we also saw that the largest increase in model performance
was achieved when only the first couple of predictor variables in the mRMR ranking were
included in the model (which typically consisted of the historical values of the ground

truth data and periodic data).

Another method that we applied was to inspect the model weights of the best performing
models. In addition to this, we examined the influence of certain external factors by
considering some examples of miss-classified cases. When taking all results together, we
found that firstly, historical values of the ground truth data seem to be most predictive of
the current crowdedness level. Specifically, very recent information on the past crowded-
ness levels (based on the ground truth data) seems to be very important for the model’s
predictions (for example, the visitor count of the past two hours, or by how much the
visitor count was increasing or decreasing during the past two hours). This finding is in
line with the studies by Fan et al. (2015) and Mu et al. (2020) who also found that the
most recent data has a lot of impact on the predictive performance of crowd prediction
models [9,|10]. In addition to this, information on the crowdedness levels on the previous

day and previous week were also important indicators.

Then, another external factor that was found to be important is information on the time

of day or day of the week. The time of day is very indicative of the crowdedness level in
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general, as on typical days the number of visitors is very low during the night, relatively
low during the early morning and late evening, and relatively high during the late morning
and afternoon. However, there are some differences between the locations. For example,
Vondelpark was found to be crowded more often during the evenings, compared to Albert
Cuyp, while Albert Cuyp was found to be crowded more often during the mornings.
Furthermore, in some cases we found different crowdedness patterns for different weekdays.
For example, for Albert Cuyp we found a clear effect where the location is more crowded
on Saturdays compared to other days. Interestingly, this shows an issue with the use of a
variable that indicates whether it is weekend or not. If the pattern is different for Saturdays

and Sundays it is not helpful for the model if we group them together (see Figure [58al).

Moreover, there are a few external factors that were also important in the models, but their
effect was less clear: these factors seemed to be important in only some models, or only
for one of the locations. These are COVID-19 regulations, holidays and public transport
data. For Dam square and Vondelpark, in some cases we found a positive effect between
the severeness of the COVID-19 regulations and crowdedness levels. While at first this
seemed unexpected, this effect might be present because as the regulations become stricter,
these two locations remain one of the few locations in Amsterdam that are still accessible
for visitors. For Vondelpark, in the best performing model the public transport data is
somewhat indicative of the crowdedness levels, where many checkouts in the nearby area
relate to higher crowdedness levelﬂ One possible reason as to why these effects were not
that clear could be linked to the size of the prediction window. It could be that if we for
example were to predict the total number of visitor per day, a month ahead, the effect of

COVID-19 regulations and holidays would be more pronounced.

This also means that we did not find a clear contribution of the camera data, parking
data and weather data to the crowdedness predictions. One possible reason for this is
that the camera and parking data do not add new information to the model that is very
distinctive from the information that the model receives based on the historical values
of the ground truth data. This is supported by the exploratory data analysis of the first
experiment (Section [4.3)) in which we saw that the ground truth data, camera data and
parking data all correlate (except for the parking data for Albert Cuyp). Another possible
reason is that since we use historical values for these data sources as well (because the
future values are also unknown) it might be that the relationship between historical values

of these data sources and the current crowdedness level is not that strong.

Lastly, for the weather data a possible cause for this finding is that the period for which we

used data is too short. One group of data sets covered part of the autumn/winter period,

'Note that this data source was not included for the other two locations.
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and the other group of data sets covered the part of the winter/spring period. As a result,
for some of the weather-related variables there might not have been a lot of variation in
the training data (e.g. the temperature was fairly similar across time). This limitation also
holds for some of the other external factors. For example, the effect of different holidays

might also have been more clear if for example a full year of training data was used.

Finally, for Vondelpark we also investigated Twitter data as an external factor for crowd-
edness predictions (see Experiment [5] We found a relationship between the two data
sources where peaks in the amount of tweets related to peaks in crowdedness. However,
the relationship was not very clear, as there were also peaks in tweets with the absence
of crowdedness and peaks in crowdedness with the absence of tweets. This result was
corroborated by the fact that in the best performing model, variables related to this data
source did not have a large influence on the predictions. Interestingly, we actually saw in
Figure that including Twitter data contributed to a very crowded moment not being
detected by the model. Based on this, we would suggest that this external factor can best
be included in a way in which it can only be indicative of crowded moments, and not the

other way around.

7.2 Effectiveness of different model types

Our other main research question was about what model types are effective when predicting
crowdedness on the short-term. In the first experiment (Section 4)) we saw that the non-
linear regression model and the SARIMAX model turned out not be suitable for this specific
prediction problem. Furthermore, we found that the LSTM models performed best on the
test set, although the regression models performed slightly better when using oversampling.
However, with the exception of Albert Cuyp, none of the models outperformed the baseline
model on the test set, which we saw as an indication that insufficient data was being
used to perform a reliable experiment. Still, the first experiment provided us with some
important insights on which models could be ruled out immediately, the effect of the use

of oversampling, and the importance of sufficient train and test data.

In the final experiment (Section [6) we used new data sets with more train and test data.
The result showed that the linear regression model and ordinal regression model led to
the most accurate crowdedness predictions (outperforming the LSTM models on most
occasions, and the baseline model on all occasions). However, there are some differences
across locations: for Dam square and Albert Cuyp the ordinal regression model resulted in
a slightly better score than the linear regression model, while for Vondelpark we found the

opposite result.
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In the studies discussed in Section [2] typically the LSTM model outperformed other model
types, however, in these studies the LSTM model was either compared to other types of
RNNs [[15]] or in addition to this also to ARIMA-like models [4, 5, 16, |7, [22]]. This makes it
difficult to compare the findings of this thesis to the results from these other studies. Still,
it could be the case that there are hyperparameter settings for the LSTM model that could

have led to an improvement of the model’s performance that we did not consider.

7.2.1 Advantages and disadvantages of different model types

All model types that we compared in this thesis have different advantages and disadvantages.

Based on our findings, we highlight the most important differences between the model

types.

First, an advantage of the regression models (linear and ordinal regression) is that the
model is easy to interpret. For example, for these models it is relatively straightforward to
obtain insights in what external factors in the model are important, or why a certain time
step is assigned a certain crowdedness level by the model. Another advantage that was
found to be very important is the possibility to use oversampling for this model type. This
was possible because this is not a time series model, and thus the model does not have to
account for temporal aspects of the ground truth data. Because there were only few very
crowded moments in the data sets, using an oversampling technique improved the model’s

ability to distinguish somewhat crowded moments from very crowded moments.

On the other hand, a disadvantage of the regression models is tied to their ease of interpre-
tation: these models cannot learn very complex relationships. To illustrate, a regression
model might learn to predict a low visitor count for Vondelpark if the temperature is low
and a high visitor count if the temperature is high. However, it could be the case that
as the temperature becomes very high, the relationship between temperature and visitor
count is no longer positively but negatively correlated. A regression model would not be
able to learn this kind of relationship. Although, a more complex relationship might be
incorporated in the model by using multiple predictor variables that together form the more
complex relationship (e.g. an additional variable that indicates whether the temperature is

above a certain threshold with a high negative weight).

Second, for the LSTM models the reverse holds: this model is able to learn complex
relationships between the external factors and ground truth data, but is less straightforward
in its interpretation. One method one could use to explain predictions using a LSTM model
is by altering the values of predictor variables for a specific time slot and subsequently

examining what the effect is on the prediction. Another disadvantage of this model type is
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the increase in training time compared to for example the regression models, as shown in

Section[3.3.8]

Third, it could be argued that the SARIMAX model lies more in the middle when con-
sidering the interpretability/complexity trade-off. On the one hand, the influence of the
external factors could be examined in a similar way as with the regression models, and on
the other hand the model can incorporate the temporal component of the data by means of
the auto-regressive parameters. This gave us high expectations when applying this model
type to this prediction problem. However, when working with this model we found out that
to be able to estimate the model’s parameters, too much time and computational resources
were needed which resulted in the model not being suitable for this prediction problem (see
Section [3.3.8)). One possible reason for this issue has to do with the high frequency of the
time series data (the data consisted of 15-minute samples, whereas ARIMA-like models

are usually applied to time series data with lower frequencies, such as daily samples).

Lastly, an advantage of the non-linear regression model is that a specific cost function
can be defined that can be optimized when the model is being trained. In relation to this,
a downside of using this model type is that the chosen cost function should be a good
match for the specific prediction problem. In this thesis we found that the defined cost
function resulted in either underestimating of overestimating the crowdedness levels (by
assigning either too much or too little cost to incorrect predictions). Thus, we found that
the traditional cost functions were actually more suited for this problem (for example

ordinary least squares or cross entropy loss).

7.2.2 Regression vs. classification approach

When looking at the results, we did not find an obvious difference in model performance
between the models that use regression (predicting visitor counts) or the models that
use classification (predicting crowdedness levels). For both the regression models and
LSTM models, there are some differences in model performance across locations and data
sets (data from the first experiment versus data from the final experiment) but there is
no consistent pattern of results in which either the regression or classification approach
leads to higher prediction accuracy. Thus, these findings suggest that crowdedness can be

predicted equally well using either approach.
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7.3 Challenges and limitations

Next, we discuss some important challenges and limitations in relation to the experiments
carried out in this thesis. These consist of challenges related to the sparseness of crowded
moments, characteristics of the ground truth data, the definition of crowdedness levels, and

the amount of data used.

First, a challenge that is specific to the topic of predicting crowdedness is the low occurrence
of very crowded moments (known as the problem of class imbalance). This is expressed
in this thesis in two ways: since the data consists of relatively few crowded moments,
it is difficult for the models to distinguish the very crowded moments from the other
crowdedness levels based on training data, and, it is difficult to gather a sufficiently large
amount of very crowded moments in a test set to validate the models with. For example, for
Dam square we saw that for the whole month of April no peaks in crowdedness occurred,
which makes it impossible to evaluate the model based on its ability to predict very crowded
moments. We tried to tackle this issue by introducing an oversampling technique for the
regression models, and where possible, to select test data so that at least a few crowded

moments were included in the set.

Second, there are several challenges that arose while working with the mobile phone data
as ground truth data for crowdedness. This data is difficult to validate as ground truth data,
as only a subgroup of the true amount of visitors is included in the measured visitor count.
Because of this, the estimated visitor count is scaled up with the use of other external
data sources (such as camera data, road data or public transport data). Thus, errors can
occur when trying to estimate the real visitor count. Additionally, there is a bias in this
data source with regard to certain groups of people (e.g. children without phones are not

recorded; tourists are less likely to be recorded).

Another challenge related to the mobile phone data is the presence of noise and variation
in noise levels over time. Occassionally, false peaks occur in the data, and to deal with
this we tried to label these as outliers and alter them. However, it often remained difficult
to be certain of whether a peak in crowdedness reflects a true crowded moment or noise.
One method we used to test this was to examine news articles on reported crowdedness
or closures of the locations (e.g. on some days Vondelpark had to be closed because it

became too crowded).

Additionally, we saw that in the end of 2020 more noise seemed to be present in the data
compared to the first quarter of 2021. On the one hand, this of course means that the quality

of the ground truth data has improved over time, but on the other hand this made it difficult
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to combine longer periods of data into a single data set. These changes across time led to
changes in the thresholds as well, with the result that if we were to use newer thresholds on
a data set of a larger time period, the older data would consist of many crowded moments

incorrectly labeled as such.

Furthermore, a challenge related to the mobile phone data and the definition of crowdedess
levels is that the visitor counts should be treated as relative counts. While this is not
necessarily a problem for this prediction task, as relative counts can be converted into
crowdedness levels, it does make it difficult to interpret crowdedness patterns and define
appropriate crowdedness levels. For example, say we know that for a certain location 100
visitors means that it is too crowded, and the mobile phone data estimates 100 visitors, how
can we know whether this value should be the threshold value if it can only be interpreted
in the relative sense? Because of this, the thresholds are defined by using a combination of
absolute (e.g. what number of visitors indicates that the location is crowded?) and relative
visitor counts (e.g. what number of visitors belongs to the top 10 percent of data points
with the highest values?). As a result of this, for some locations the absolute values and

thresholds seem unrealistically low (e.g. Albert Cuyp).

Third, a limitation of the experiments performed is the amount of data that has been used,
both for training and testing the models. As mentioned in the previous subsection, for some
of the external factors we do not have a complete picture of their influence on crowdedness
predictions since the used data sets do not cover very long periods (e.g. multiple seasons)

which leads to less variation within the data for some of the predictor variables.

Lastly, another limitation of the present work is that for most of the external factors we
are restricted to work with expected data instead of real-time data. This limitation was
already briefly discussed in the previous section. This is an important limitation, since
information on the external factors with respect to the moment that one is trying to predict
1s more informative than information on a past, though comparable, moment. One possible
way to improve on this is by investigating whether an additional modelling step can be
implemented, in which predictions are made for the external factors, which then in turn

will be used for the crowdedness predictions.

7.4 Future work

Based on the findings and challenges that we encountered in this research, we provide

some ideas for future work on this topic.

There are several other data sources that might be beneficial for crowdedness prediction
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models. For example, as more COVID-19 regulations are being revoked, more events will
start taking place again. These can be planned events, that can be incorporated by for
example using information on whether an event takes place on a certain day, or perhaps
even the expected amount of visitors for a certain event. These can also be unplanned
events, which are more difficult to incorporate in the model, but could be signaled indirectly
by for example using social media data, such as Twitter data (e.g. tweets related to a

demonstration).

Another data source that might be valuable to add is data on road works. For example,
for Dam square we saw that for some period in January there was a construction site at
one of the roads beside Dam square (of which part is included in the area for which the
ground truth data is being measured), which caused an apparent drop in crowdedness for
multiple weeks. Finally, data on tourism, especially in post COVID-19 times, might also
be predictive of crowdedness. Examples of useful data sources related to tourism could
be public transport data with respect to trains, or data on incoming flights from a nearby

airport.

Another suggestion is that the external factors could be used for crowdedness predictions
in a different way altogether. In this thesis, we concatenated the external factors into
one set of predictors and used this combined data to predict crowdedness, which can
be referred to as early integration. However, Alpaydin (2018) discusses two alternative
ways to combine multi-modal data: intermediate integration and late recognition [65]. In
intermediate integration, the data of the different external factors is first pre-processed to
form more abstract representations, after which they are combined similar as with early
integration. In late recognition, separate models are trained for data of each modality, and

subsequently the predictions of the different models are combined into a single prediction.

The motivation to use either intermediate integration or late recognition when dealing
with multi-modal data is that with early integration, as more external factors are added
the model becomes more complex. Also, the external factors may be on different scales,
making it difficult for a model to process them together. For this specific prediction task,
there is variety in the type of external factors (for example, continuous visitor counts are
very different from a binary holiday indicator). Therefore the predictions might improve if

the external factors were combined in a different manner.

Related to this suggestion, another idea is to investigate the use of two separate models.
One model can be viewed as a baseline model that predicts the typical daily crowdedness
patterns, only using information on the historical values of the ground truth data and

periodic information (for example using the linear or ordinal regression model). The

102



second model can be viewed as a crowdedness detection model that predicts whether it
is likely to become very crowded or not at a given moment in time, using information on
other factors such as holidays, events and social media data. The idea is then that in the
first place the baseline model’s prediction is used, but if the second model has sufficient
reason to believe that it will become very crowded (for example by reaching a certainty

threshold) the prediction will be overwritten by this model’s prediction.

Finally, another recommendation for future work is to investigate the use of a model
that can be applied to multiple locations throughout the city. In this thesis, we created
models for individual locations, but another option is to use a model that can have multiple
inputs and multiple outputs, predicting crowdedness for multiple locations at once. In
this way, spatial information could also be incorporated in the model. For example, we
could then examine whether crowdedness at one location affects crowdedness at other
locations. Furthermore, it would then also be interesting to use additional information on
the characteristics of the locations (e.g. park versus square, shopping area vs. residential
area). This has been done by multiple studies discussed in Section @ [4, (6L [7]], where crowd

flows were modelled across multiple regions of a city.
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8. Conclusion

In this thesis, we examined the use of various external factors and model types for short-
term crowdedness predictions. In doing so, we trained and tested a set of models using
data of multiple external factors for three different locations in Amsterdam. We have found
that the typical daily crowdedness patterns can be predicted accurately, and the challenge
lies in predicting (unexpected) peaks in crowdedness. Specifically, very crowded moments
were often not predicted as such by the models. Furthermore, for some locations the
crowdedness patterns were more difficult to predict than for other locations. Specifically,
for Albert Cuyp model performance was better overall compared to Dam square and
especially Vondelpark. However, important to note here is that the Albert Cuyp data
consisted of more crowded moments than the data of the other two locations, which could

have resulted in higher prediction accuracy.

To summarize, based on the results we found that the predictors that have the largest influ-
ence on the model predictions are information on the historical values of the ground truth
data and periodic data. Specifically, the most important predictors provided information
on the following: the crowdedness of the previous time step, whether it was more or less
crowded at the previous time step compared to the time step before that, the day of the
week, and the time of day. Moreover, the linear regression and ordinal regression models
achieved the best results overall, possibly due to the use of oversampling. Finally, there
are no clear differences in prediction accuracy of crowdedness predictions when framing

the prediction problem as either a regression or classification problem.

However, we also found that even when using a more complex prediction model, the
LSTM, or when using oversampling techniques, crowded moments remained difficult to
predict. Additionally, it could be the case that some external factors (such as the weather,
or holidays) did not have a clear effect on the predictions because there might not have
been sufficient variation in the data, or the different data sources might not have been
combined in the most effective manner. Moreover, as was described in the previous section,
there were several challenges related to the use of mobile phone data as ground truth data,
such as the presence of noise and the interpretability of the visitor counts, that made this a

challenging prediction problem.
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All in all, we showed that when combining a regression model with oversampling, accurate
predictions for crowdedness on the short-term can be generated for a set of example
locations in the city of Amsterdam, each representing a different type of location (a
square, park and market). These predictions can be used to support crowd management by

indicating which locations are likely to become crowded in the next few hours.
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9. Appendix

9.1 Preliminary experiment: Confusion matrices for all model types
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(a) Validation set results. (b) Test set results.
Figure 59. Confusion matrices.
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(a) Validation set results.

Figure 60

. Confusion matrices.
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Non-linear regression model
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Figure 61. Confusion matrices.

Ordinal regression model
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Figure 62. Confusion matrices.
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(a) Validation set results. (b) Test set results.

Figure 63. Confusion matrices.
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LSTM model (regression)
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Figure 64. Confusion matrices.

LSTM model (classification)
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Figure 65. Confusion matrices.

9.1.2 Vondelpark
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Figure 66. Confusion matrices.
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Linear regression model
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Figure 67. Confusion matrices.

Non-linear regression model
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Figure 68. Confusion matrices.
Ordinal regression model
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Figure 69. Confusion matrices.
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SARIMAX model
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Figure 70. Confusion matrices.
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Figure 71. Confusion matrices.

LSTM model (classification)
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Figure 72. Confusion matrices.

9.1.3 Albert Cuyp
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Figure 73. Confusion matrices.
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Figure 74. Confusion matrices.
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Figure 75. Confusion matrices.
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Ordinal regression model
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Figure 76. Confusion matrices.
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Figure 77. Confusion matrices.
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Figure 78. Confusion matrices.
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LSTM model (classification)
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Figure 79. Confusion matrices.

9.2 Experiment on the full data set: Confusion matrices for all se-

lected model types
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Figure 80. Confusion matrix based on the test set results.
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Linear regression model
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Figure 81. Confusion matrix based on the test set results.

Ordinal regression model

Not crowded 1160 60 0

[}
E Somewhat crowded 51 169 0
Very crowded 0 0 0
& & &
o & o
oS < <
° C %c.
‘t\o _‘;\‘(‘ﬁ _‘\G}
&
s
Predicted

Figure 82. Confusion matrix based on the test set results.
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Figure 83. Confusion matrix based on the test set results.

114



LSTM model (classification)
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Figure 84. Confusion matrix based on the test set results.
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Figure 85. Confusion matrix based on the test set results.
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Figure 86. Confusion matrix based on the test set results.
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Ordinal regression model
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Figure 87. Confusion matrix based on the test set results.
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Figure 88. Confusion matrix based on the test set results.
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Figure 89. Confusion matrix based on the test set results.

9.2.3 Albert Cuyp
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Figure 90. Confusion matrix based on the test set results.
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Figure 91. Confusion matrix based on the test set results.
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Figure 92. Confusion matrix based on the test set results.
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LSTM model (regression)
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Figure 93. Confusion matrix based on the test set results.
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Figure 94. Confusion matrix based on the test set results.
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Acronyms

AE Average Error (Section [2.4.1)).
ARIMA Auto-Regressive Integrated Moving Average (Section|2.3.1}[3.3.5).

ARIMAX Auto-Regressive Integrated Moving Average with Exogenous variables (Sec-

tion[2.3.1).

CDR Call Detail Records (Section[2.2.2] [2.1.2)).

CMSA Crowd Monitoring System Amsterdam (Section [3.1.2.2]).

FN False Negative (Section [3.2.3).

FP False Positive (Section [3.2.3).

GPS Global Positioning System (Section[2.2.1] 2.2.2, [2.1.2).

HMM Hidden Markov model (Section [2.3.2)).
KNMI Koninklijk Nederlands Meteorologisch Instituut (Section|3.1.2.3)).

LSTM Long Short-Term Memory (Section [2.3.3.1][3.3.6)).

MAE Mean Absolute Error (Section 2.4.1] (3.3.3]).
MAPE Mean Absolute Percentage Error (Section [2.4.1).

mRMR Max-Relevance Min-Redundancy (Section 4.4.4 [7.1).
RMSE Root Mean Squared Error (Section [2.4.1] |3.3.6)).

SARIMA Seasonal Auto-Regressive Integrated Moving Average (Section 3.3.5).

SARIMAX Seasonal Auto-Regressive Integrated Moving Average with Exogenous vari-

ables (Section [2.3.1] [3.3.5).

SMOTE Synthetic Minority Oversampling Technique (Section [3.1.3.8)).
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SMOTE-NC Synthetic Minority Oversampling Technique-Nomial Continuous (Section
3.1.3.8).

ST-DCCNAL Spatio-Temporal Densely Connected Convolutional Networks and Atten-
tion LSTM (Section [2.3.3.1)).

ST-ResNet Seasonal Spatio-Temporal Residual Network (Section [2.2.1]).

TN True Negative (Section [3.2.3).
TNR True Negative Rate (Section [3.2.3)).
TP True Positive (Section|3.2.3)).

TPR True Positive Rate (Section [3.2.3).
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