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Abstract

In Partially Observable Markov Decision Processes (POMDPs), maintaining and
updating belief distributions over possible underlying states provides a principled
way to summarize action-observation history for effective decision-making un-
der uncertainty. As environments grow more realistic, belief distributions develop
complexity that standard mathematical models cannot accurately capture, creat-
ing a fundamental challenge in maintaining representational accuracy. Despite
advances in deep learning and probabilistic modeling, existing POMDP belief
approximation methods fail to accurately represent complex uncertainty struc-
tures such as high-dimensional, multi-modal belief distributions, resulting in es-
timation errors that lead to suboptimal agent behaviors. To address this chal-
lenge, we present ESCORT (Efficient Stein-variational and sliced Consistency-
Optimized Representation for Temporal beliefs), a particle-based framework for
capturing complex, multi-modal distributions in high-dimensional belief spaces.
ESCORT extends SVGD with two key innovations: correlation-aware projections
that model dependencies between state dimensions, and temporal consistency con-
straints that stabilize updates while preserving correlation structures. This ap-
proach retains SVGD’s attractive-repulsive particle dynamics while enabling ac-
curate modeling of intricate correlation patterns. Unlike particle filters prone to
degeneracy or parametric methods with fixed representational capacity, ESCORT
dynamically adapts to belief landscape complexity without resampling or restric-
tive distributional assumptions. We demonstrate ESCORT’s effectiveness through
extensive evaluations on both POMDP domains and synthetic multi-modal distri-
butions of varying dimensionality, where it consistently outperforms state-of-the-
art methods in terms of belief approximation accuracy and downstream decision
quality. Our code is available at https://github.com/scope-lab-vu/ESCORT.
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1 Introduction

Partially Observable Markov Decision Processes (POMDPs) [Astrom, 1965] provide a powerful
mathematical framework for sequential decision-making under uncertainty, enabling agents to make
optimal decisions despite having only partial information about their environment [Kaelbling et al.,
1998]. At the core of POMDP solutions lies the concept of belief states: probability distributions
over possible underlying states conditioned on the history of actions and observations [Kaelbling
et al., 1998]. As POMDPs are applied to increasingly complex real-world domains [Lauri et al.,
2023, Kurniawati, 2022, Zhang et al., 2024], the underlying belief distributions develop sophis-
ticated characteristics that standard mathematical models struggle to accurately capture [Roy and
Gordon, 2002, Brooks et al., 2006, Zhang et al., 2025]. Specifically, realistic belief distributions
in POMDPs often exhibit a challenging combination of high dimensionality (due to complex state
spaces) [Roy and Gordon, 2002] and multi-modality (from ambiguous observations creating multi-
ple distinct hypotheses) [Chen et al., 2022, Zhang et al., 2025], which traditional approaches struggle
to model efficiently. The inability to efficiently represent and update these complex belief distribu-
tions creates a fundamental bottleneck in developing practical POMDP solutions, as even small
errors in belief approximation can propagate and significantly degrade decision quality over time.

Existing approaches to belief approximation in POMDPs face significant limitations with complex
distributions. Parametric methods using neural representations struggle with uncertainty structures:
DRQN [Hausknecht and Stone, 2015] and ADRQN [Zhu et al., 2018] compress histories into vec-
tors that poorly capture multi-modal uncertainty, while even DVRL [Ig] et al., 2018], despite using
particle-based VAEs [Kingma and Welling, 2013], fails to maintain multiple distinct hypotheses
simultaneously. These parametric approaches efficiently process high-dimensional data but sac-
rifice representational expressiveness—despite theoretical universal approximation power, neural
networks face computational inefficiency and generalization challenges [Zhang et al., 2016]. Their
fixed parametric nature prevents adaptation to varying uncertainty complexity, causing cumulative
belief estimation errors over time.

On the other hand, particle-based methods offer flexibility in representing arbitrary distributions
but face critical limitations. SIR filters [Gordon et al., 1993], which underpin leading POMDP
solvers like POMCP [Silver and Veness, 2010], POMCPOW [Sunberg and Kochenderfer, 2018],
ARDESPOT [Somani et al., 2013], and AdaOPS [Wu et al., 2021], struggle with the curse of di-
mensionality and particle degeneracy in high-dimensional spaces. Their stochastic resampling leads
to mode collapse, failing to maintain coverage across multi-modal distributions, especially with am-
biguous observations [Zhang et al., 2025]. These methods also inefficiently capture dependencies
between state dimensions—either making oversimplified independence assumptions or requiring
exponentially more particles to model joint distributions accurately, significantly limiting their ap-
plicability to complex POMDPs.

Inspired by the effectiveness of Stein Variational Gradient Descent (SVGD) [Liu, 2017] in Bayesian
inference, we explore deterministic particle evolution as a principled alternative. SVGD avoids
resampling-induced degeneracy through continuous gradient-based updates: particles move deter-
ministically via V log p(z) with kernel repulsion Vk(z, 2") maintaining multi-modal coverage with-
out discarding hypotheses [Liu, 2017]. Unlike fixed parametric architectures, SVGD dynamically
adapts its particle distribution—concentrating particles in high-uncertainty regions while provid-
ing sparse coverage elsewhere—aligning representational capacity with belief complexity without
architectural changes. However, standard SVGD itself suffers from kernel degeneracy in high-
dimensional spaces [Zhuo et al., 2017, Chen and Ghattas, 2020]—weakening both attractive and
repulsive forces—and cannot preserve complex correlation structures between state dimensions,
leading to mode collapse in multi-modal distributions. Recent extensions like MP-SVGD [Zhuo
etal.,2017] and SVMP [Wang et al., 2018] have demonstrated success in high-dimensional Bayesian
inference by leveraging graphical model structures to guide particle evolution. However, these meth-
ods require fixed structures that cannot adapt to observation-dependent correlations in POMDPs,
where belief correlation patterns change dynamically with observation history [Boyen and Koller,
1998].

ESCORT addresses these fundamental limitations through a novel belief update mechanism that ex-
tends SVGD with two key regularization components. Drawing insights from sliced optimal trans-
port theory [Kolouri et al., 2019], we introduce: (1) a correlation-aware regularization that preserves
dimensional dependencies during particle updates, mitigating kernel degeneracy while maintain-



ing multi-modal representational flexibility, and (2) a temporal consistency constraint that prevents
unrealistic belief jumps between timesteps while preserving learned correlation structures. This de-
terministic update framework with targeted regularization prevents the accumulation of estimation
errors that propagate through sequential decision-making. Our contributions are:

* We extend SVGD to overcome particle degeneracy in traditional filters and fixed representational
capacity in parametric approaches for complex POMDP belief approximation.

* We introduce correlation-aware regularization inspired by optimal transport theory that preserves
dimensional dependencies and mitigates kernel degeneracy in high-dimensional spaces.

* We develop temporal consistency regularization that prevents unrealistic belief jumps while pre-
serving correlation structures, ensuring stable belief evolution.

* While future work will address computational overhead from correlation matrix computation and
projection optimization, ESCORT provides a modular belief representation that seamlessly inte-
grates with existing POMDP solvers for broader practical impact.

* We demonstrate ESCORT’s effectiveness through extensive experiments on Light-Dark Naviga-
tion [Platt et al., 2010, Silver and Veness, 2010], Kidnapped Robot [Choset et al., 2005], and
Multi-Target Tracking [Rong Li and Jilkov, 2003] benchmarks, as well as synthetic multi-modal
distributions, showing consistent improvements in belief fidelity and decision quality.

2 Background

2.1 Partially Observable Markov Decision Processes (POMDPs)

A partially observable Markov decision process (POMDP) [Astrom, 1965] is formalized as a tuple
(S,A,T,R,Q,0,~): states S, actions A, transition function T'(s’|s, a) (probability of transition-
ing to s’ from state s via action a), reward function R(s, a), observations (2, observation function
O(o|¢’, a) (probability of observing o after reaching s’ via action a), and discount factor v € [0, 1).
Unlike MDPs, agents cannot directly observe states, fundamentally increasing problem complexity.

Agents maintain belief states b(s) - probability distributions over possible states. After action a and
observation o, beliefs update via Bayes’ rule: t'(s") =7 - O(o|s’,a) > .4 T(s'|s,a)b(s), where 1
normalizes to ensure ), b'(s’) = 1. This update encapsulates the agent’s knowledge given their
action-observation history.

2.2 Stein Variational Gradient Descent (SVGD)

SVGD [Liu, 2017] is a deterministic sampling algorithm that iteratively transports particles {z; }?_;
to approximate a target distribution p(x) by minimizing KL divergence through functional gradient
descent. Particles update via z; < x; + e@(x;), where € is step size and the optimal velocity field
¢*(z) = L Z;l:l[k(a:j, x)Vy, logp(x;) + Va,k(x;, z)] belongs to a reproducing kernel Hilbert
space with kernel k(x, 2") [Liu, 2017].

The update balances exploitation (k(z;,2)V,, logp(x;) driving particles toward high-density re-
gions) and exploration (V. k(x;, ) creating repulsive forces preventing collapse). The RBF kernel

k(z,2") = exp(—+||z — 2’||*) with bandwidth h controls inter-particle interactions [Garreau et al.,
2017, Liu, 2017], offering theoretical convergence guarantees with computational efficiency.

However, SVGD struggles in high-dimensional POMDPs where correlation structures Cj; =
i
Standard isotropic RBF kernels create uniform repulsive forces [Zhuo et al., 2017], failing to pre-
serve anisotropic belief distributions’ correlation patterns. This causes kernel degeneracy in high
dimensions [Chen and Ghattas, 2020]—Xkernel values become nearly constant—preventing particles
from aligning along principal correlation directions, degrading belief approximation and POMDP

performance.

(with ¢, 7 indexing state dimensions) capture statistical dependencies [Chen et al., 2022].



2.3 Projection Methods in Optimal Transport

Optimal Transport (OT) provides a geometric framework for comparing probability distribu-
tions via minimal transformation cost [Villani, 2008]. The Wasserstein distance Wp(u,y) =

(infyerquw) [ Iz = ylPdy(z,y)) Y captures both probability mass differences and geometric re-
lationships, where I'(, v) denotes joint distributions with marginals y and v.

To reduce computational expense in high dimensions, Sliced Wasserstein Distance (SWD) [Ra-
bin et al., 2011] projects distributions onto one-dimensional subspaces: SW,(u,v) =

(fgar Wg’(R[u}g,R[V]g)da(e))l/p, where R[-]p denotes the Radon transform along direction 6.
Generalized Sliced Wasserstein (GSW) Distance [Kolouri et al., 2019] extends this with nonlinear
transformations: GSW, (11, v) = (o WE(Rulule, R [V]g)d)\(é))l/ P using parameterized function
he (), with max-GSW Distance variant: max-GSW,, (11, ) = maxgee W, (Ri[ple, Ru[v]s)-

ESCORT integrates these projection principles as regularization mechanisms within SVGD’s up-
date process rather than as distance metrics. This enables learning transformation matrices that
identify significant correlation directions while mitigating kernel degeneracy, allowing particles to
align along principal correlation directions while maintaining multi-modal diversity—addressing
fundamental challenges in complex POMDP belief representation.
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Figure 1: Overview of the ESCORT framework. The diagram illustrates the iterative process of
maintaining accurate belief representations in POMDPs through deterministic particle evolution.
Purple dots represent particles, yellow regions show distribution modes, and colored arrows indicate
different force types. In the Temporal Consistency component, green arrows represent permissible
belief transitions while red crossed arrows indicate prevented unrealistic jumps.

We present ESCORT (Efficient Stein-variational and sliced Consistency-Optimized Representation
for Temporal beliefs), a particle-based framework addressing the challenges of belief approxima-
tion in complex POMDPs, as illustrated in Figure 1. ESCORT extends SVGD with correlation-
aware projections and temporal consistency constraints, enabling effective representation of high-
dimensional, multi-modal belief distributions with intricate correlation structures. Through deter-
ministic particle evolution and strategic regularization, our approach maintains particle diversity
while preserving dimensional dependencies, overcoming limitations of both parametric methods
and traditional particle filters.



3.1 Correlation-Aware Deterministic Belief Update Mechanism

As established in Section 2.2, SVGD addresses particle degeneracy through deterministic evolu-
tion that theoretically converges to the target distribution without resampling. SVGD applies the

perturbation:
n

N 1
o (x) = - Z[k(mj, x)Vy, logp(z;) + Vo, k(x), )] (1)
j=1
In the POMDP context, p(-) represents the belief given by Bayes’ rule: p(s’) « O(o|s’,a) -
> s T'(s'|s,a)b(s), with the score function V, log p(x;) approximated numerically using finite dif-

ferences.

This formulation balances attractive forces toward high-density regions with repulsive interactions
that maintain particle diversity. However, standard SVGD faces critical limitations in POMDP set-
tings. First, it suffers from kernel degeneracy in high-dimensional state spaces, where the RBF
kernel k(z,2’) = exp(—+||z — 2’||?) produces nearly uniform values, weakening repulsive forces
and leading to mode collapse [Zhuo et al., 2017, Chen and Ghattas, 2020]. More fundamen-
tally, standard SVGD’s isotropic RBF kernel creates uniform repulsive forces that fail to preserve
the anisotropic correlation patterns inherent in POMDP belief distributions [Wang et al., 2017].
In POMDPs, these correlation structures are captured by the correlation matrix C with elements
Cij = Xij/+/2ii - Xj;, where 3 is the covariance matrix. These off-diagonal elements C;; encode
critical statistical dependencies between state dimensions—information essential for accurate belief
representation and downstream decision quality.

Recent extensions like MP-SVGD [Zhuo et al., 2017] and SVMP [Wang et al., 2018] attempt to
address high-dimensional challenges through fixed graphical structures that decompose the kernel
into localized interactions. However, these approaches remain insufficient for POMDPs, which
require adaptive correlation modeling that dynamically responds to observation-dependent belief
changes [Boyen and Koller, 1998]. To address these fundamental limitations, we introduce ES-
CORT, which implements a complete belief update mechanism that combines deterministic particle
evolution with model-based state estimation. The update for each particle is formulated as:

l‘?—l = J): + €¢:eg(x§) + Update(0t+1’ at) @)

where z! represents the i-th particle at time step ¢, € is the step size, Preq 18 our correlation-aware
regularized particle evolution function that maintains particle diversity while preserving dimensional
dependencies, and Update(os4 1, a;) incorporates new evidence by shifting particles based on obser-
vation likelihoods and transition dynamics. We detail the formulation of both the regularized particle
evolution and observation-action update components in the following subsections.

Having established the complete belief update mechanism combining deterministic particle evolu-
tion with model-based state estimation, we now detail the correlation-aware regularization term ¢y,
that addresses SVGD’s limitations in high-dimensional spaces.

3.2 Correlation-Aware Regularization

Drawing inspiration from optimal transport theory, particularly the Generalized Sliced Wasserstein
(GSW) distance [Kolouri et al., 2019], we construct our correlation-aware regularization term to
address the limitations of standard SVGD discussed before. The key insight from GSW is that
projecting high-dimensional distributions onto carefully selected lower-dimensional subspaces can
efficiently capture correlation structures while remaining computationally tractable [Kolouri et al.,
2019]. By integrating this projection-based approach, ESCORT addresses both critical SVGD lim-
itations: kernel degeneracy is mitigated through dimensionality reduction of distance calculations,
while complex correlation structures are preserved by learning projection matrices aligned with di-
mensional dependencies.

Our correlation-aware regularization term is formulated as:

Reon(6) = Eang | 3 i |AT (0(2) = Byl 6(w))I° ®

where the expectation averages over all particles in the current distribution ¢, and the summation ag-
gregates contributions from m different projection matrices. Here, ¢ is the particle movement vector



field, A; € R?*%i are projection matrices identifying key correlation directions, w; are importance
weights, and |- |? is squared Euclidean norm. This approach adapts to the anisotropic nature of belief
distributions, unlike standard SVGD’s isotropic kernel.

The effectiveness of this regularization term depends on identifying projection matrices that capture
meaningful correlation structures relative to the target distribution. In the POMDP context, the target
distribution p(x) in our SVGD formulation represents the unnormalized posterior belief distribution:

p(x) o< O(opsale,ar) - > T(xls, ar)by(s) )

seS

where O(o¢4 1|, a;) is the observation likelihood, . ¢ T'(x|s,a;)bs(s) is the predicted belief
after transition, and b:(s) is the previous timestep’s belief. This corresponds to the standard
POMDP belief update before normalization. Crucially, SVGD directly works with this unnormal-
ized distribution—the normalization constant in the standard Bayes update b'(s") = 7 - O(o|s’,a) -
> T'(s'|s,a)b(s) is handled implicitly through gradient-based particle evolution, eliminating the
computational overhead of explicit normalization while naturally preserving the correlation struc-
tures present in the posterior.

To identify and preserve these correlation structures through our regularization term, the projec-
tion matrices A; are initialized using eigenvectors derived from the difference between correlation
matrices of the current particle distribution and target distribution: AC = corr(X,) — corr(X,,).
The eigenvectors corresponding to the largest eigenvalues of this correlation difference matrix pro-
vide initial projection directions that highlight dimensions with significant correlation differences.
These initial projections are then optimized to maximize the distance between distributions when
projected:

A = arg n}fxE(I’y)N(q,p) [|AZ(I - Zl)m (5)

where A} denotes the optimal projection matrix, g represents the current particle distribution, p
represents the target distribution, (z,y) ~ (g, p) indicates sampling pairs with 2 drawn from ¢ and
y drawn from p, and | A7 (z — y)|? measures the squared Euclidean norm of the projected difference
between samples.

This optimization process ensures that for any belief distribution b(s) with correlation matrix ¥, the
regularization term Ro(¢) with optimized projection matrices A; preserves the principal correla-
tion directions of 3 under the SVGD update. This theoretical guarantee means that as we increase
the number of projection matrices, we can more accurately preserve the correlation structure of
complex belief distributions.

Incorporating this correlation-aware regularization into the SVGD framework yields our complete
regularized update:

n

¢:eg($) o Z[k(zj, 2)Va, logp(z;) + Vi, k(x;, )] = AV Reorr () (6)

j=1
where A controls the regularization strength. In our practical implementation, both the projection
matrices A; and their importance weights w; are updated iteratively alongside the particle positions,
ensuring that they adapt to the evolving belief distribution throughout the POMDP planning process.

3.3 Model-Based Belief Update

The Model-Based Belief Update component Update(o;1,a:) in our belief update equation inte-
grates new observations and actions into the belief distribution. While ¢y, maintains represen-
tational properties, this component leverages the POMDP model’s dynamics to shift particles ac-
cording to actual environment behavior. Unlike DVRL which learns transition and observation
models [Igl et al., 2018], ESCORT assumes known POMDP models with state transition function
T(s'|s, a) and observation function O(o|s’, a). This model-based design is essential for two reasons:
first, accurate likelihood gradients from known dynamics enable SVGD’s deterministic evolution,
correlation-aware regularization, and temporal consistency to function correctly through precise dis-
placement vectors that specify how each particle should move; second, it enables fair comparison



with existing particle-based methods by isolating our belief representation innovations from model
learning errors.

Given a particle set {x!}"_; representing the belief at time ¢, an action a;, and observation oy 1,
the model-based update proceeds in three steps. First, each particle is propagated through the tran-
sition model: 55?1 = T(xt,a;) + n; where n; ~ N(0, Xyqns) represents transition noise. Next,
the observation likelihood w; = O(0p41 \:Zf“, at) is computed for each predicted particle, quanti-
fying how well it explains the received observation. The final update combines these components
as Update(o41,a;) = (271 — ot) + Ax;(w;), where the first term represents the state change
due to the transition model and the displacement term Ax;(w;) = « - w; - (uobs — &;) provides

likelihood-weighted adjustment. Here, s = (3_;w;%;)/(3_; w;) is the observation-weighted

mean and « € (0, 1) controls correction strength. Unlike the standard Bayes filter’s analytical up-
date b'(s") = n - O(ols’,a) - >, T(s'|s,a)b(s), this particle-based formulation provides a Monte
Carlo approximation without requiring analytical tractability. By incorporating observation informa-
tion through local adjustments that pull particles toward high-likelihood regions rather than global
resampling, this deterministic approach avoids particle degeneracy while maintaining multi-modal
coverage and preserving the correlation structures that stochastic resampling destroys.

3.4 Temporal Consistency Regularization

While the correlation-aware regularization term focuses on preserving dimensional dependencies
within individual belief states, ESCORT introduces an additional temporal dimension requiring con-
sistency across consecutive belief updates. In POMDPs, beliefs can change dramatically between
timesteps, especially when observations are noisy or ambiguous, leading to abrupt and potentially
unrealistic belief jumps that compromise decision quality [Li et al., 2014]. These sudden belief
jumps not only lead to erratic policy behavior but also destroy previously learned correlation struc-
tures between state variables, causing the belief representation to lose critical dimensional depen-
dencies that were carefully preserved by the correlation-aware regularization mechanism.

To address this critical challenge, we introduce a temporal consistency regularization mechanism
that complements our correlation-aware regularized particle evolution. This mechanism ensures that
belief updates respect the underlying temporal dynamics of the environment while still incorporating
new evidence from observations. Mathematically, we define temporal consistency as the expected
transport cost between consecutive belief distributions when projected onto informative subspaces.
The temporal consistency constraint is formulated as:

Liemp = /e W1 ((Ag) "biy1, (Ag) Tbe)dA(0) (7

where b, represents the current belief after applying all updates (transition model, observation
update, and SVGD), b; represents the previous timestep’s belief, W7 is the 1-Wasserstein distance
measuring minimum transport cost between beliefs, and Ay € R?** are learned projection matrices
identifying subspaces where temporal changes are most informative.

Here, \(6) is a probability distribution over the projection parameter space ©. Together with the pro-
jection matrices Ay, this mechanism identifies temporal patterns between timesteps—Ay provides
the projection directions while A(6) assigns importance weights to each direction, quantifying which
dimensions should evolve smoothly (high weight on projections revealing problematic jumps) ver-
sus which can change rapidly (low weight on naturally variable dimensions). This direction-specific
regularization constrains belief updates heavily along projections that reveal unrealistic jumps while
allowing natural evolution where temporal variation is expected. In contrast, the A; matrices in our
correlation-aware regularization (Section 3.2) serve a fundamentally different purpose: they pre-
serve spatial correlations within each timestep, capturing how dimensions relate to each other at a
single moment rather than across time.

In practice, this integral is approximated as a weighted sum over a finite set of optimized projection
directions, with weights representing their relative importance. By regularizing the distance between
consecutive belief states, we prevent unrealistically large belief jumps while still allowing the belief
to adapt to new information. Detailed implementation is provided in Appendix.



3.5 Particle-Based Policy Network

After establishing our particle-based belief representation that accurately captures complex uncer-
tainty structures, we leverage these beliefs directly for decision-making through a specialized policy
network architecture—the only learned component in ESCORT. The network processes particles
through two key stages: a per-particle encoder fparicle independently processes each particle x; into
feature representations h; = fparicie (€;) using a multi-layer neural network, then these features are
aggregated using a permutation-invariant operation (mean pooling) followed by further processing:
bencoded = fbelief(% Z?:l h;). This two-stage approach accounts for both individual particle states
and their collective distribution properties, enabling effective reasoning about multi-modal uncer-
tainties.

The policy is optimized using policy gradient methods. Given experience tuples (b¢, a;, r¢, byy1), the
objective function is £(0) = —E, q, ) [log mo(as|b:) - Ry], where R; is the discounted return. For
continuous actions, entropy regularization is applied: £(6) = —E[log mg(a:|b:)- Re+aH (7o (:|b4))]-
This approach directly optimizes the policy to maximize expected returns based on the particle
representation of beliefs.

For action selection, ESCORT supports both discrete and continuous spaces. With discrete
actions, the network outputs a probability distribution 7(a|b) = softmax(gacton(bencoded))-
For continuous actions, it parameterizes a Gaussian distribution with (u(b),logo(b)) =
(gmean (Dencoded ), std (Dencoded ) ) Actions can be selected either deterministically (most probable ac-
tion or mean) or stochastically (sampling from the output distribution).

4 Experiments

We designed our experiments to evaluate ESCORT’s effectiveness in two key aspects: (1) maintain-
ing accurate belief representations in challenging POMDP domains and (2) approximating complex,
multi-modal distributions with correlated state variables across various dimensionalities. This com-
prehensive evaluation aims to validate ESCORT’s ability to address the complex belief distribution
we identified earlier.

Baselines: We compare against state-of-the-art methods from different POMDP belief approxi-
mation categories: Particle-based methods including SIR (Sequential Importance Resampling) and
POMCPOW [Sunberg and Kochenderfer, 2018] that use stochastic resampling, leading to particle
degeneracy and mode collapse in high-dimensional correlated spaces; Parametric belief represen-
tations like DVRL [Igl et al., 2018] that encode beliefs into fixed-dimensional VAE representations,
sacrificing expressiveness for multi-modal distributions; and Deterministic sampling via SVGD [Liu,
2017] offering gradient-based particle evolution but suffering from kernel degeneracy without cor-
relation preservation. Additional comparative methods are discussed in the Appendix.

Evaluation Metrics: We assess ESCORT using two metric groups: POMDP-specific metrics mea-
suring policy performance and distribution approximation metrics evaluating belief representation
quality. For POMDP tasks, we report Average Return (position error, lower is better) reflecting
navigation/localization accuracy across environments. For distribution approximation, we track
Maximum Mean Discrepancy and Sliced Wasserstein Distance (statistical similarity between dis-
tributions), Mode Coverage Ratio (proportion of maintained hypotheses), and Correlation Error (ac-
curacy of captured dimensional relationships). Detailed metric specifications, computation methods,
and interpretations are provided in the Appendix.

Experimental Setup: We evaluate ESCORT against baselines across three POMDP domains:
Light-Dark Navigation, Kidnapped Robot, and Multi-Target Tracking. We additionally test on syn-
thetic multi-modal distributions (1D-20D). All methods use consistent configurations: 1000 par-
ticles, step size €=0.01 with adaptive decay, kernel bandwidth via median heuristic. DVRL uses
latent dimensions matching state space; SIR/POMCPOW receive equivalent computational bud-
gets. Experiments span 30 independent runs on Intel i19-13900K CPU. Our computational analysis
(Appendix D) shows ESCORT scales as O(d!-57) with correlation-aware term dominating at high
dimensions, yielding 40% correlation error improvement. Full specifications in Appendix.



Table 1: Performance comparison across POMDP environments including ablation study. Values
represent average position error (with standard error) after task completion—lower values indicate
better performance. ESCORT variants demonstrate the contribution of each component to the over-
all framework effectiveness, while the full ESCORT method consistently outperforms all baselines
across environments, with increasing advantages as dimensionality grows. Detailed environment
specifications, experimental protocols, and additional analyses are provided in the Appendix.

Method Light-Dark (10D) Kidnapped Robot (20D) Target Tracking (20D)
ESCORT Variants

Full 0.347 + 0.03 9.063 + 0.51 3.665 + 0.31
NoCorr 0.381 4+ 0.07 10.246 + 0.35 4213 £ 0.59
NoTemp 0.321 + 0.03 10.859 £ 0.51 3.874 £0.43
NoProj 0.359 4+ 0.09 9.654 £+ 0.32 3.90 + 0.42
Baselines

SVGD 0.379 £ 0.03 10.906 + 0.49 4.295 +0.22
DVRL 1.557 £ 0.10 14.309 + 0.60 4.33 +0.09
POMCPOW 2.12 +0.24 12.023 + 0.55 4.611 +£0.09

4.1 Domains

Light-Dark Navigation: Our 10D implementation (5D position, 5D velocity) extends the tradi-
tional POMDP testbed [Platt et al., 2010, Silver and Veness, 2010] with varying observation quality
tied to spatial “light level”—precise in well-lit areas but noisy in dark regions. This environment
tests belief tracking under nonuniform observation noise, generating distributions ranging from pre-
cise unimodal to complex multimodal patterns with inherent correlations. Performance is measured
by Euclidean distance to goal (lower is better), reflecting how accurately the agent navigates despite
uncertain observations.

Kidnapped Robot Problem: This classical robotics challenge [Choset et al., 2005] is scaled to
20 dimensions (position, orientation, steering, sensor calibration, and feature descriptors). A robot
must localize within a map containing perceptually similar landmark patterns, creating multi-modal
beliefs due to ambiguous observations. Performance is evaluated by position error after fixed time
steps, quantifying localization accuracy despite ambiguous landmarks.

Multiple Target Tracking: Our 20D tracking environment [Rong Li and Jilkov, 2003] challenges
an agent (4D) to track four targets (16D) under visibility zones with varying noise, occlusion re-
gions, and identity confusion areas. This domain tests simultaneous handling of high dimensionality,
multi-modality, and correlation preservation. Performance is measured by the mean position error
across all targets, indicating tracking accuracy despite occlusions and identity ambiguities. Detailed
specifications for all environments are provided in the Appendix.

4.2 Results

Table 1 demonstrates ESCORT’s superior performance across POMDP domains of varying dimen-
sionality. In the 10D Light-Dark environment, ESCORT achieves 8.5% improvement over SVGD
and 83.6% over POMCPOW, with advantages increasing in the 20D domains—achieving 16.9% and
24.7% improvements over SVGD in Kidnapped Robot and Target Tracking respectively. This con-
firms that ESCORT’s advantages become more pronounced as dimensionality grows. The ablation
study reveals how each component contributes to ESCORT’s success. Correlation-aware regulariza-
tion emerges as the most critical component, with ESCORT-NoCorr showing 9.8-15% performance
degradation that scales with dimensionality, confirming its importance in preserving belief struc-
ture. Temporal consistency exhibits domain-dependent effects: while ESCORT-NoTemp surpris-
ingly outperforms the full method in Light-Dark (0.321 vs 0.347)—suggesting symmetric patterns
may benefit from unrestricted mode transitions—it proves essential in complex 20D environments
with 19.8% degradation in Kidnapped Robot where maintaining hypothesis continuity is crucial.
Projection matrices (ESCORT-NoProj) provide consistent moderate benefits that scale from 3.5% in
Light-Dark to 6.5% in Kidnapped Robot, demonstrating their role in efficient correlation capture.

Table 2 reveals ESCORT’s specific advantages in maintaining accurate belief distributions. While
SVGD performs comparably in lower dimensions, where projection regularization offers limited



Table 2: Comparison of belief approximation methods across different dimensional spaces. MMD
and Wasserstein/Sliced Wasserstein measure distribution similarity (lower is better); Correlation
Error quantifies dimensional dependency accuracy (lower is better); Mode Coverage indicates suc-
cessful mode representation (higher is better). Results show mean + standard error across multiple
random initializations. Correlation error is not applicable for 1D. Detailed environment specifica-
tions, distribution characteristics, and metric calculations are provided in the Appendix.

Metric ESCORT SVGD DVRL SIR
1D Experiment
Maximum Mean Discrepancy 0.057 £ 0.01 0.012 £+ 0.01 0.216 £+ 0.05 0.116 + 0.07
Wasserstein 0.549 £ 0.04 0.305 £ 0.02 1.967 + 0.07 0.811 £0.22
Mode Coverage Ratio 1.0 + 0.0 1.0 + 0.0 0.867 £ 0.13 1.0 £ 0.0
2D Experiment
Maximum Mean Discrepancy 0.052 + 0.02 0.062 £ 0.01 0.071 £0.01  0.2288 £ 0.04
Sliced Wasserstein 0.263 + 0.01 0.383 £+ 0.01 0.749 £ 0.14 1.397 £ 0.11
Correlation Error 0.491 £ 0.16 0.5178 £0.04  0.6594 £0.09 0.8285 £ 0.28
Mode Coverage 1.0 + 0.0 1.0 = 0.0 1.0 + 0.0 1.0 £ 0.0
3D Experiment
Maximum Mean Discrepancy  0.002 £ 0.002 0.008 £ 0.009 0.361 £ 0.01 0.414 £+ 0.06
Sliced Wasserstein 0.305 + 0.01 0.481 £ 0.02 1442 £0.04  2.656 £0.34
Correlation Error 0.761 £ 0.004 0.819 + 0.02 0.882 + 0.01 1.003 £ 0.01
Mode Coverage 1.0 £ 0.0 1.0 £ 0.0 1.0 £ 0.0 1.0 + 0.0
5D Experiment
Maximum Mean Discrepancy 0.05 £ 0.003 0.09 £ 0.07 0.263 £ 0.004  0.394 £ 0.009
Sliced Wasserstein 0.301 + 0.01 0.3987 £0.02  1.0838 £0.01  2.939 £ 0.26
Correlation Error 0.7224 £ 0.006 0.7401 +0.014  0.823 £0.011  0.997 £ 0.003
Mode Coverage 1.0 £ 0.0 1.0 £ 0.0 1.0 £ 0.0 0.125 £ 0.0
20D Experiment
Maximum Mean Discrepancy  0.005 £+ 0.0008  0.006 + 0.0006  0.264 £ 0.005  0.584 £ 0.008
Sliced Wasserstein 0.326 = 0.007 0393 £0.005 1.117 £0.025 2.854 +0.187
Correlation Error 0.556 + 0.03 0.589 + 0.05 0.708 + 0.03 0.640 + 0.01
Mode Coverage 1.0 + 0.0 1.0 £+ 0.0 0.58 £ 0.04 0.12 £ 0.04

benefits and kernel degeneracy is less severe, ESCORT consistently outperforms all methods at
higher dimensionality, with up to 37.5% lower correlation error than traditional particle filters. Most
striking is mode coverage in high dimensions—ESCORT maintains perfect coverage in 20D spaces
where SIR experiences catastrophic mode collapse (0.12 coverage) and DVRL significant degrada-
tion (0.58 coverage). This validates our approach’s ability to preserve dimensional dependencies
while preventing particle degeneracy across all relevant modes. A comprehensive interpretation of
these results, including detailed ablation studies and statistical significance analyses, is provided in
the Appendix.

5 Conclusion

We presented ESCORT, a particle-based framework extending SVGD with correlation-aware projec-
tions and temporal consistency constraints to address the challenge of representing complex beliefs
in high-dimensional POMDPs. Our approach overcomes key limitations in existing methods by
mitigating kernel degeneracy, maintaining expressiveness without parametric compression, and pre-
venting particle collapse through deterministic evolution. Evaluations across POMDP domains and
synthetic distributions demonstrate significant improvements in both belief accuracy and decision
quality.

Despite these advances, ESCORT faces practical limitations. The computational overhead of cor-
relation matrix computation and projection optimization increases with dimensionality, potentially
limiting real-time deployment. More fundamentally, our reliance on known transition and observa-
tion models restricts applicability to domains where accurate models are unavailable. Future work
will address these limitations through GPU-accelerated implementations for real-time performance,
adaptive projection techniques that reduce computational burden, and integration with model learn-
ing approaches to enable deployment in unknown environments.
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NeurlIPS Paper Checklist

The checklist is designed to encourage best practices for responsible machine learning research,
addressing issues of reproducibility, transparency, research ethics, and societal impact. Do not re-
move the checklist: The papers not including the checklist will be desk rejected. The checklist
should follow the references and follow the (optional) supplemental material. The checklist does
NOT count towards the page limit.

Please read the checklist guidelines carefully for information on how to answer these questions. For
each question in the checklist:

* You should answer [Yes] , ,or [NA].

* [NA] means either that the question is Not Applicable for that particular paper or the
relevant information is Not Available.

* Please provide a short (1-2 sentence) justification right after your answer (even for NA).

The checklist answers are an integral part of your paper submission. They are visible to the
reviewers, area chairs, senior area chairs, and ethics reviewers. You will be asked to also include it
(after eventual revisions) with the final version of your paper, and its final version will be published
with the paper.

The reviewers of your paper will be asked to use the checklist as one of the factors in their evalu-
ation. While ”[Yes] ” is generally preferable to ” 7, it is perfectly acceptable to answer ”

” provided a proper justification is given (e.g., ’error bars are not reported because it would be too
computationally expensive” or "we were unable to find the license for the dataset we used”). In
general, answering ”’ ” or ”[NA] ” is not grounds for rejection. While the questions are phrased
in a binary way, we acknowledge that the true answer is often more nuanced, so please just use your
best judgment and write a justification to elaborate. All supporting evidence can appear either in the
main paper or the supplemental material, provided in appendix. If you answer [Yes] to a question,
in the justification please point to the section(s) where related material for the question can be found.

IMPORTANT, please:

* Delete this instruction block, but keep the section heading ‘“NeurIPS Paper Check-
list”,
* Keep the checklist subsection headings, questions/answers and guidelines below.

* Do not modify the questions and only use the provided macros for your answers.

1. Claims

Question: Do the main claims made in the abstract and introduction accurately reflect the
paper’s contributions and scope?

Answer: [Yes]

Justification: Yes, the claims in the abstract and introduction accurately reflect the paper’s
contributions, presenting ESCORT as a framework that extends SVGD with correlation-
aware projections and temporal consistency constraints to improve belief representation in
POMDPs.

Guidelines:
e The answer NA means that the abstract and introduction do not include the claims
made in the paper.

* The abstract and/or introduction should clearly state the claims made, including the
contributions made in the paper and important assumptions and limitations. A No or
NA answer to this question will not be perceived well by the reviewers.

* The claims made should match theoretical and experimental results, and reflect how
much the results can be expected to generalize to other settings.

e It is fine to include aspirational goals as motivation as long as it is clear that these
goals are not attained by the paper.

2. Limitations
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Question: Does the paper discuss the limitations of the work performed by the authors?

Answer: [Yes]

Justification: See Conclusion Section.

Guidelines:

The answer NA means that the paper has no limitation while the answer No means
that the paper has limitations, but those are not discussed in the paper.

The authors are encouraged to create a separate ”Limitations” section in their paper.

The paper should point out any strong assumptions and how robust the results are to
violations of these assumptions (e.g., independence assumptions, noiseless settings,
model well-specification, asymptotic approximations only holding locally). The au-
thors should reflect on how these assumptions might be violated in practice and what
the implications would be.

The authors should reflect on the scope of the claims made, e.g., if the approach was
only tested on a few datasets or with a few runs. In general, empirical results often
depend on implicit assumptions, which should be articulated.

The authors should reflect on the factors that influence the performance of the ap-
proach. For example, a facial recognition algorithm may perform poorly when image
resolution is low or images are taken in low lighting. Or a speech-to-text system might
not be used reliably to provide closed captions for online lectures because it fails to
handle technical jargon.

The authors should discuss the computational efficiency of the proposed algorithms
and how they scale with dataset size.

If applicable, the authors should discuss possible limitations of their approach to ad-
dress problems of privacy and fairness.

While the authors might fear that complete honesty about limitations might be used by
reviewers as grounds for rejection, a worse outcome might be that reviewers discover
limitations that aren’t acknowledged in the paper. The authors should use their best
judgment and recognize that individual actions in favor of transparency play an impor-
tant role in developing norms that preserve the integrity of the community. Reviewers
will be specifically instructed to not penalize honesty concerning limitations.

3. Theory assumptions and proofs

Question: For each theoretical result, does the paper provide the full set of assumptions and
a complete (and correct) proof?

Answer: [Yes]

Justification: Yes, the paper includes theoretical results with clearly stated assumptions,
and mentions that detailed formal proofs are provided in the Appendix.

Guidelines:

The answer NA means that the paper does not include theoretical results.

All the theorems, formulas, and proofs in the paper should be numbered and cross-
referenced.

All assumptions should be clearly stated or referenced in the statement of any theo-
rems.

The proofs can either appear in the main paper or the supplemental material, but if
they appear in the supplemental material, the authors are encouraged to provide a
short proof sketch to provide intuition.

Inversely, any informal proof provided in the core of the paper should be comple-
mented by formal proofs provided in appendix or supplemental material.

Theorems and Lemmas that the proof relies upon should be properly referenced.

4. Experimental result reproducibility

Question: Does the paper fully disclose all the information needed to reproduce the main
experimental results of the paper to the extent that it affects the main claims and/or conclu-
sions of the paper (regardless of whether the code and data are provided or not)?

Answer: [Yes]
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Justification: See Experiments Section and Appendix.

Guidelines:

The answer NA means that the paper does not include experiments.
If the paper includes experiments, a No answer to this question will not be perceived
well by the reviewers: Making the paper reproducible is important, regardless of
whether the code and data are provided or not.
If the contribution is a dataset and/or model, the authors should describe the steps
taken to make their results reproducible or verifiable.
Depending on the contribution, reproducibility can be accomplished in various ways.
For example, if the contribution is a novel architecture, describing the architecture
fully might suffice, or if the contribution is a specific model and empirical evaluation,
it may be necessary to either make it possible for others to replicate the model with
the same dataset, or provide access to the model. In general. releasing code and data
is often one good way to accomplish this, but reproducibility can also be provided via
detailed instructions for how to replicate the results, access to a hosted model (e.g., in
the case of a large language model), releasing of a model checkpoint, or other means
that are appropriate to the research performed.

While NeurIPS does not require releasing code, the conference does require all sub-

missions to provide some reasonable avenue for reproducibility, which may depend

on the nature of the contribution. For example

(a) If the contribution is primarily a new algorithm, the paper should make it clear
how to reproduce that algorithm.

(b) If the contribution is primarily a new model architecture, the paper should describe
the architecture clearly and fully.

(c) If the contribution is a new model (e.g., a large language model), then there should
either be a way to access this model for reproducing the results or a way to re-
produce the model (e.g., with an open-source dataset or instructions for how to
construct the dataset).

(d) We recognize that reproducibility may be tricky in some cases, in which case au-
thors are welcome to describe the particular way they provide for reproducibility.
In the case of closed-source models, it may be that access to the model is limited in
some way (e.g., to registered users), but it should be possible for other researchers
to have some path to reproducing or verifying the results.

5. Open access to data and code

Question: Does the paper provide open access to the data and code, with sufficient instruc-
tions to faithfully reproduce the main experimental results, as described in supplemental
material?

Answer: [Yes]

Justification: Code is released.

Guidelines:

The answer NA means that paper does not include experiments requiring code.
Please see the NeurIPS code and data submission guidelines (https://nips.cc/
public/guides/CodeSubmissionPolicy) for more details.

While we encourage the release of code and data, we understand that this might not
be possible, so “No” is an acceptable answer. Papers cannot be rejected simply for not
including code, unless this is central to the contribution (e.g., for a new open-source
benchmark).

The instructions should contain the exact command and environment needed to run to
reproduce the results. See the NeurIPS code and data submission guidelines (https:
//nips.cc/public/guides/CodeSubmissionPolicy) for more details.

The authors should provide instructions on data access and preparation, including how
to access the raw data, preprocessed data, intermediate data, and generated data, etc.
The authors should provide scripts to reproduce all experimental results for the new
proposed method and baselines. If only a subset of experiments are reproducible, they
should state which ones are omitted from the script and why.
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* At submission time, to preserve anonymity, the authors should release anonymized
versions (if applicable).

* Providing as much information as possible in supplemental material (appended to the
paper) is recommended, but including URLSs to data and code is permitted.
6. Experimental setting/details

Question: Does the paper specify all the training and test details (e.g., data splits, hyper-
parameters, how they were chosen, type of optimizer, etc.) necessary to understand the
results?

Answer: [Yes]
Justification: See Experiments Section and Appendix
Guidelines:

* The answer NA means that the paper does not include experiments.

* The experimental setting should be presented in the core of the paper to a level of
detail that is necessary to appreciate the results and make sense of them.

* The full details can be provided either with the code, in appendix, or as supplemental
material.
7. Experiment statistical significance

Question: Does the paper report error bars suitably and correctly defined or other appropri-
ate information about the statistical significance of the experiments?

Answer: [Yes]

Justification: Our experimental results represent averages across multiple random seeds
and initializations to ensure statistical robustness.

Guidelines:

* The answer NA means that the paper does not include experiments.

¢ The authors should answer ~’Yes” if the results are accompanied by error bars, confi-
dence intervals, or statistical significance tests, at least for the experiments that support
the main claims of the paper.

* The factors of variability that the error bars are capturing should be clearly stated (for
example, train/test split, initialization, random drawing of some parameter, or overall
run with given experimental conditions).

* The method for calculating the error bars should be explained (closed form formula,
call to a library function, bootstrap, etc.)

* The assumptions made should be given (e.g., Normally distributed errors).

« It should be clear whether the error bar is the standard deviation or the standard error
of the mean.

* Itis OK to report 1-sigma error bars, but one should state it. The authors should prefer-
ably report a 2-sigma error bar than state that they have a 96% CI, if the hypothesis of
Normality of errors is not verified.

» For asymmetric distributions, the authors should be careful not to show in tables or
figures symmetric error bars that would yield results that are out of range (e.g. negative
error rates).

* If error bars are reported in tables or plots, The authors should explain in the text how
they were calculated and reference the corresponding figures or tables in the text.

8. Experiments compute resources

Question: For each experiment, does the paper provide sufficient information on the com-
puter resources (type of compute workers, memory, time of execution) needed to reproduce
the experiments?

Answer: [Yes]
Justification: See Experiments Section and Appendix
Guidelines:

* The answer NA means that the paper does not include experiments.
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9.

10.

11.

* The paper should indicate the type of compute workers CPU or GPU, internal cluster,
or cloud provider, including relevant memory and storage.

* The paper should provide the amount of compute required for each of the individual
experimental runs as well as estimate the total compute.

* The paper should disclose whether the full research project required more compute
than the experiments reported in the paper (e.g., preliminary or failed experiments
that didn’t make it into the paper).

Code of ethics

Question: Does the research conducted in the paper conform, in every respect, with the
NeurIPS Code of Ethics https://neurips.cc/public/EthicsGuidelines?

Answer: [Yes]

Justification: This work fully adheres to all principles and guidelines established in the
NeurIPS Code of Ethics.

Guidelines:

* The answer NA means that the authors have not reviewed the NeurIPS Code of Ethics.

* If the authors answer No, they should explain the special circumstances that require a
deviation from the Code of Ethics.

 The authors should make sure to preserve anonymity (e.g., if there is a special consid-
eration due to laws or regulations in their jurisdiction).

Broader impacts

Question: Does the paper discuss both potential positive societal impacts and negative
societal impacts of the work performed?

Answer: [NA]

Justification: This work presents foundational algorithmic research on mathematical meth-
ods for belief representation in POMDPs without direct societal applications or deployment
concerns.

Guidelines:

* The answer NA means that there is no societal impact of the work performed.

* If the authors answer NA or No, they should explain why their work has no societal
impact or why the paper does not address societal impact.

» Examples of negative societal impacts include potential malicious or unintended uses
(e.g., disinformation, generating fake profiles, surveillance), fairness considerations
(e.g., deployment of technologies that could make decisions that unfairly impact spe-
cific groups), privacy considerations, and security considerations.

* The conference expects that many papers will be foundational research and not tied
to particular applications, let alone deployments. However, if there is a direct path to
any negative applications, the authors should point it out. For example, it is legitimate
to point out that an improvement in the quality of generative models could be used to
generate deepfakes for disinformation. On the other hand, it is not needed to point out
that a generic algorithm for optimizing neural networks could enable people to train
models that generate Deepfakes faster.

* The authors should consider possible harms that could arise when the technology is
being used as intended and functioning correctly, harms that could arise when the
technology is being used as intended but gives incorrect results, and harms following
from (intentional or unintentional) misuse of the technology.

« If there are negative societal impacts, the authors could also discuss possible mitiga-
tion strategies (e.g., gated release of models, providing defenses in addition to attacks,
mechanisms for monitoring misuse, mechanisms to monitor how a system learns from
feedback over time, improving the efficiency and accessibility of ML).

Safeguards

Question: Does the paper describe safeguards that have been put in place for responsible
release of data or models that have a high risk for misuse (e.g., pretrained language models,
image generators, or scraped datasets)?
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Answer: [NA]
Justification: [NA|
Guidelines:

e The answer NA means that the paper poses no such risks.

* Released models that have a high risk for misuse or dual-use should be released with
necessary safeguards to allow for controlled use of the model, for example by re-
quiring that users adhere to usage guidelines or restrictions to access the model or
implementing safety filters.

 Datasets that have been scraped from the Internet could pose safety risks. The authors
should describe how they avoided releasing unsafe images.

* We recognize that providing effective safeguards is challenging, and many papers do
not require this, but we encourage authors to take this into account and make a best
faith effort.

12. Licenses for existing assets

Question: Are the creators or original owners of assets (e.g., code, data, models), used in
the paper, properly credited and are the license and terms of use explicitly mentioned and
properly respected?

Answer: [NA]
Justification: [NA]
Guidelines:

* The answer NA means that the paper does not use existing assets.
* The authors should cite the original paper that produced the code package or dataset.

* The authors should state which version of the asset is used and, if possible, include a
URL.

e The name of the license (e.g., CC-BY 4.0) should be included for each asset.

* For scraped data from a particular source (e.g., website), the copyright and terms of
service of that source should be provided.

* If assets are released, the license, copyright information, and terms of use in the pack-
age should be provided. For popular datasets, paperswithcode.com/datasets has
curated licenses for some datasets. Their licensing guide can help determine the li-
cense of a dataset.

* For existing datasets that are re-packaged, both the original license and the license of
the derived asset (if it has changed) should be provided.

« If this information is not available online, the authors are encouraged to reach out to
the asset’s creators.
13. New assets

Question: Are new assets introduced in the paper well documented and is the documenta-
tion provided alongside the assets?

Answer: [NA|
Justification: [NA|
Guidelines:

* The answer NA means that the paper does not release new assets.

* Researchers should communicate the details of the dataset/code/model as part of their
submissions via structured templates. This includes details about training, license,
limitations, etc.

* The paper should discuss whether and how consent was obtained from people whose
asset is used.

* At submission time, remember to anonymize your assets (if applicable). You can
either create an anonymized URL or include an anonymized zip file.

14. Crowdsourcing and research with human subjects
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15.

16.

Question: For crowdsourcing experiments and research with human subjects, does the pa-
per include the full text of instructions given to participants and screenshots, if applicable,
as well as details about compensation (if any)?

Answer: [NA]
Justification: [NA]
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research
with human subjects.

¢ Including this information in the supplemental material is fine, but if the main contri-
bution of the paper involves human subjects, then as much detail as possible should
be included in the main paper.

* According to the NeurIPS Code of Ethics, workers involved in data collection, cura-
tion, or other labor should be paid at least the minimum wage in the country of the
data collector.

Institutional review board (IRB) approvals or equivalent for research with human
subjects

Question: Does the paper describe potential risks incurred by study participants, whether
such risks were disclosed to the subjects, and whether Institutional Review Board (IRB)
approvals (or an equivalent approval/review based on the requirements of your country or
institution) were obtained?

Answer: [NA]
Justification: [NA ]
Guidelines:
* The answer NA means that the paper does not involve crowdsourcing nor research
with human subjects.

* Depending on the country in which research is conducted, IRB approval (or equiva-
lent) may be required for any human subjects research. If you obtained IRB approval,
you should clearly state this in the paper.

* We recognize that the procedures for this may vary significantly between institutions
and locations, and we expect authors to adhere to the NeurIPS Code of Ethics and the
guidelines for their institution.

* For initial submissions, do not include any information that would break anonymity
(if applicable), such as the institution conducting the review.
Declaration of LLM usage

Question: Does the paper describe the usage of LLMs if it is an important, original, or
non-standard component of the core methods in this research? Note that if the LLM is used
only for writing, editing, or formatting purposes and does not impact the core methodology,
scientific rigorousness, or originality of the research, declaration is not required.

Answer: [NA]
Justification: [NA|
Guidelines:

* The answer NA means that the core method development in this research does not
involve LLMs as any important, original, or non-standard components.

* Please refer to our LLM policy (https://neurips.cc/Conferences/2025/LLM)
for what should or should not be described.
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Algorithm 1: ESCORT
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. Initialize particles {z9}7
: Initialize projection matrices {A;}7

. Initialize projections

© ® T ST R

Input:

n: number of particles

d: state dimensionality

h: kernel bandwidth

€: step size for updates

A¢: correlation regularization weight

A¢: temporal consistency weight

m: number of projection matrices

T': transition model

O: observation model

71 ~ initial belief

*, with random
orthonormal matrices

A= {(4),wj)}ey, A; € R
orthonormal, w; = %
t<0

: while not terminated do

at + SELECTACTION({z!}?_,, policy)
Execute a;, receive observation o041
{aP"VY, «— {at}n
ni ~ N(O Etrans)
{xt+1 1 {T(zwat) +mi e )
score COMPUTESCORE({It+ Ju 1,0t+1,0)
{AvaJ}g 14 OPTPROJ({mH P Ax )
X1« REGSVGD(X'H score, A, \c)
if £t >0 and A\ > 0 then

X« TEMPCONS(X!TL XPrev A )))
end if
t+t+1

function SELECTACTION({z; }! o policy)
{h;}~, « {policy.encoder(z;)}™,
{hm} ', + policy.attention({h;}" ;)
b3 n Zzzl h?tt
b + policy.belief_encoder(b)
if discrete actions then
m(alb) < softmax(policy.action_head (b))
else
u(b),logo(b) +
policy.mean_head(b), policy.std_head(b)
end if
return a (argmax or sampled from policy distri-
bution)
end function

function COMPUTESCORE({z;}" ,,0,0)
Initialize scores € R"*?, log_probs € R™
for : =1 ton do
p; + max(O(x;,0),10719)
log_probs|i] < log(p;)
for j =1toddo
€j + max(1076,107% - |z;[4]])

87:

:rf « x; with j-th dimension += ¢;

T, Ty withj th dimension -= ¢;
p;  max(O(x; ,0),1019)
p; + max(O(z; ,0),1071%)

.. lo —lo .
scores|i, j| + g(p)) e e(p; )
J
end for
end for

return clip(scores, —100, 100), log_probs

: end function

: function OpTPROJ({z; 1y, {aV" "} )

¥ + Covariance({z; }1- ;)

prev < Covariance({z}™ "} )

AC <+ Correlation(X) — Correlation(Xprev)

Extract eigenvectors {vy }¢_, and eigenvalues

{téd_, of AC

Initialize {A4;}72; with top eigenvectors

or random orthogonal vectors

for iteration = 1 to optimization_steps do
Compute projected distributions for each
direction
Update {A;}72; to maximize Wasserstein
distance between projections
Orthonormalize {A;}7,
Update weights {w;}7L, based on contribution
to distance

end for

{w by < {w;/ 3200 wi iy

return {A;}70, {w;}7,

end function

. function TEMPCONS(XH1, XPrev {A;}m | \;)

for i =1ton do
update; < Oq4
for j =1 tomdo
Py — {AT i},
q; + {A7 2",
Sort p; and ¢; to find matching indices
Find Ematen s-t. sorted index of x; in p;
matches with a:k :mh in g;
update; < update;+
Ae - wj - Aj AT( prev
end for
x; < x; + update;
end for
return {z;}? ,
end function

*-Ti)
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A List of Abbreviations

This section provides a comprehensive list of abbreviations and acronyms used throughout this pa-
per. The abbreviations are organized by category for easy reference, with their corresponding full
forms to assist readers in understanding the technical terminology.

Mathematical Foundations and Concepts

Abbreviation  Full Form
GSW Distance  Generalized Sliced Wasserstein Distance [Kolouri et al., 2019]
KL Divergence Kullback-Leibler Divergence [Kullback and Leibler, 1951]

MDP Markov Decision Process [Puterman, 1994]

oT Optimal Transport [Villani, 2008]

POMDP Partially Observable Markov Decision Process [Astrom, 1965]
RBF Radial Basis Function [Garreau et al., 2017]

SWD Sliced Wasserstein Distance [Rabin et al., 2011]

Approaches and Algorithms

Abbreviation Full Form

AdaOPS Adaptive Online Packing-guided Search [Wu et al., 2021]

ADRQN Action-specific Deep Recurrent Q-Network [Zhu et al., 2018]

ARDESPOT  Anytime Regularized DEterminized Sparse Partially Observable Tree [Somani et al., 2013]
DROQN Deep Recurrent Q-Network [Hausknecht and Stone, 2015]

DVRL Deep Variational Reinforcement Learning [Ig] et al., 2018]

ESCORT Efficient Stein-variational and sliced Consistency-Optimized

Representation for Temporal beliefs
MP-SVGD Message Passing Stein Variational Gradient Descent [Zhuo et al., 2017]

POMCP Partially Observable Monte Carlo Planning [Silver and Veness, 2010]

POMCPOW  Partially Observable Monte Carlo Planning with Observation Widening [Sunberg and Kochenderfer, 2018]
SIR Sequential Importance Resampling [Gordon et al., 1993]

SVGD Stein Variational Gradient Descent [Liu, 2017]

VAE Variational Autoencoder [Kingma and Welling, 2013]

B Theoretical Foundations

We begin by stating the core assumptions motivating our approach:

Assumption 1 (Belief Distribution Properties) POMDP belief distributions in realistic environ-
ments exhibit:

(Al.1) High dimensionality (state space dimension d > 1)
(Al.2) Multi-modality (multiple distinct hypotheses with non-zero probability mass)

(Al.3) Complex correlation structures between state dimensions

Remark 1 This assumption characterizes the fundamental challenges in practical POMDP appli-
cations that motivate our approach. High dimensionality reflects the complexity of real-world state
spaces (e.g., robotic configuration, environmental features); multi-modality emerges naturally from
ambiguous observations creating multiple plausible hypotheses; and importantly, we assume that
the complex shape of multi-modal, high-dimensional belief distributions can be effectively approx-
imated by capturing the dependencies and causal relationships between state variables. This last
property is critical to our approach—while the raw dimensionality might be high, the intrinsic struc-
ture of realistic belief distributions is governed by these inter-dimensional dependencies, creating a
lower-dimensional manifold on which belief evolution primarily occurs. While simplified POMDPs
may lack some of these properties, our focus is on complex domains where traditional methods
struggle precisely because these properties co-occur.
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Assumption 2 (Regularity Conditions) The frue belief distribution p(s) has bounded derivatives
up to second order, ensuring the score function ¥V log p(s) is Lipschitz continuous with constant L.

Remark 2 This standard mathematical assumption ensures well-behaved gradients during particle
evolution, providing necessary conditions for convergence guarantees. The Lipschitz condition en-
ables us to establish convergence rates for ESCORT’s deterministic updates and ensures stability by
preventing arbitrarily large update steps. Given this Lipschitz score function combined with positive
definite kernel properties (Assumption 3), ESCORT inherits SVGD’s convergence guarantees with
modifications accounting for our regularization. As particle count n — oo and step size € — 0 fol-
lowing Y ;2 ey = coand y =, €2 < oo, the empirical distribution converges to the true belief p(s)
in Wasserstein distance: W (% Z?:l 0z, s p) — 0. Our regularization terms Ron and Loy, are
designed to vanish as convergence is achieved, ensuring they guide but don’t prevent convergence
while maintaining correlation structure throughout the optimization process.

Assumption 3 (Kernel Properties) The kernel function k(x,y) is positive definite, symmetric, and
has bounded derivatives up to second order.

Remark 3 These kernel properties are essential for ESCORT'’s theoretical guarantees and are sat-
isfied by commonly used kernels such as the RBF kernel. The positive definiteness ensures the kernel
induces a valid reproducing kernel Hilbert space in which gradient flow operates; symmetry main-
tains balanced particle interactions; and bounded derivatives prevent numerical instabilities in high
dimensions. While our implementation uses the RBF kernel, any kernel satisfying these properties
can be substituted, allowing domain-specific adaptation when prior knowledge suggests alternative
similarity measures.

Assumption 4 (Projection Representation) There exists a finite set of projection matrices
{A; Y| such that for any belief distribution p with correlation matrix ¥,, and any € > 0, there
exists weights {w; }* ; where:

(A4.1) |2, — 7 wiA; AT || F < e for m sufficiently large
(A4.2) The projection matrices identify principal correlation directions

Remark 4 This assumption formalizes the capacity of our projection-based approach to capture
correlation structures with arbitrary precision. It draws on results from matrix approximation the-
ory, specifically that any positive semi-definite matrix can be approximated by a weighted sum of
rank-one projections. In practice, with sufficiently many projection matrices, ESCORT can pre-
serve complex correlation patterns between state dimensions. Under this assumption, for any be-
lief distribution b(s) with correlation matrix X, our learned projection matrices {A;}*, satisfy
15, — S wiA; AT ||p < e for sufficiently large m. This guarantee ensures that as we increase
the number of projections, ESCORT captures the complete correlation structure of complex belief
distributions. The correlation-aware regularization term Ry (¢) = Epg[> i, w; - |Al (¢(z) —
Ey~q[¢(y)])|?] enforces this preservation during particle updates, preventing the loss of dimensional
dependencies that plagues standard SVGD in high-dimensional spaces.

Assumption 5 (Bounded Transition Dynamics) For any state s, action a, and the resulting state
s', the POMDP transition dynamics satisfy ||s' — s|| < dmax with probability 1, where dmax repre-
sents the maximum possible state change in a single timestep.

Remark 5 This assumption reflects physical constraints present in most real-world systems where
state transitions occur continuously rather than through arbitrarily large jumps. It enables our tem-
poral consistency constraints by establishing a natural scale for reasonable belief updates between
timesteps. Most physical systems, robotics applications, and natural processes exhibit bounded
changes per timestep, allowing ESCORT to distinguish between realistic belief evolution and erro-
neous jumps caused by particle degeneracy or observation ambiguity. Under this assumption, the
temporal regularization Ly, = f® W1((Ag) Tbei1, (Ag) Tbs)dN(0) ensures that consecutive belief
updates remain bounded: W1 (by11,b:) < C - (Omax + Oobs) Where C depends on the Lipschitz con-
stants of transition and observation models, and o,ps captures observation noise. This guarantee
prevents catastrophic belief jumps that occur in particle filters during resampling while allowing
necessary adaptation to new evidence.
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C Practical Implementation of Correlation-Aware Deterministic Belief
Update Mechanism

The practical implementation of ESCORT’s belief update mechanism combines deterministic par-
ticle evolution through modified SVGD with model-based state estimation to maintain accurate
belief representations in high-dimensional POMDPs. At each timestep, the belief update pro-
ceeds through three key stages: first, particles are propagated through the transition model jf-“ =
T(xﬁ, ay)+n; where n; ~ N (0, Xyans ) TEpresents transition noise; second, the observation likelihood

w; = O(0p41 |5:f+1, at) is computed for each predicted particle; and finally, the correlation-aware
SVGD update is applied. The complete update takes the form zi* = i+ 4 epr (#171), where

. i, reg\i
(req incorporates both the standard SVGD forces and our correlation-aware regularization. To pre-

vent particle degeneracy in high-dimensional spaces, we add small Gaussian noise with variance
o2..=0.01 x (1+ 0.1d) that scales with the state dimensionality d.

The score function V log p(x), which drives particles toward high-probability regions, cannot be

computed analytically in most POMDP settings. Our implementation employs adaptive finite dif-

ferences to numerically approximate these gradients with enhanced stability. For each particle z;
log O(z;+€jej,0)—log O(x;—eje;,0)

5 , Where
-J

and dimension j, we compute the score as [V log p(z;)]; =

e; is the j-th unit vector and €; = max(107%,107 - |z; ;|) is an adaptive step size that scales
with the magnitude of the state component. To handle numerical instabilities, we enforce a min-
imum likelihood threshold of 10~'° before taking logarithms and clip the resulting scores to the
range [—100, 100]. For extremely large state differences where || Az ||« > 105, we employ the log-
sum-exp trick: ||z]|2 = exp(2m) >_;exp(2(log |z;| — m)) where m = max; log |z;|, preventing
overflow in distance computations.

The correlation-aware regularization term modifies the standard SVGD update by incorporating
learned projection matrices that capture dimensional dependencies. In practice, the regularized
update for particle i becomes ¢y, (i) = %Z?zl[k:(o:j,xi)vmj logp(zj) + Vo, k(zj,2;)] —
Acorr Yoy Wi A AT (z; — Z), where z = %ZJ x; is the particle mean and {Aj,wy}7 | are
the projection matrices and weights. The kernel bandwidth adapts to the data scale as h =
ho - median(||z; — 2;|) - V/d/2, where hg is the base bandwidth, accounting for the curse of
dimensionality. To enhance multi-modal coverage, we scale the repulsive forces by a factor of
(14 0.1d) in high-dimensional spaces, preventing mode collapse when kernel values become nearly
uniform. The projection matrices are initialized using eigenvectors of the correlation difference ma-
trix AC' = corr(X,) — corr(X,) between current and target distributions, then optimized through
gradient ascent on the projected Wasserstein distance to maximize sensitivity to correlation changes.

D Practical Implementation of Temporal Consistency Regularization

Temporal consistency regularization in ESCORT prevents unrealistic belief jumps between
timesteps using an efficient approximation of the Generalized Sliced Wasserstein Distance (GSWD),
as shown in Figure 2. We discretize Equation 6 as GSWD(p, ¢) ~ >, w; W1 ((A46;) "p, (46;) T q),
where 6; are projection directions and w; are importance weights. These projections capture the
most informative dimensions along which consecutive belief distributions differ.

Our implementation optimizes these projections using finite difference gradient estimation. For
each direction 6;, we compute the gradient by perturbing each dimension by e (typically 10~°) and
measuring the change in the projected 1D Wasserstein distance. These gradients drive a momentum-
based update: v;1 = 0.9v; + 1, VoW;. For better performance in correlated spaces like the Light-
Dark environment, we weight gradients by eigenvalues of the covariance matrix, helping capture the
coupled dynamics between position and velocity dimensions.

The 1D Wasserstein distance along each projection is computed efficiently by sorting projected
particles: Wy = £ 377" | | Xored; — ysored;| This sorting also produces a matching between par-
ticles across timesteps, creating the transport plan seen in Figure 2. Unlike finite difference meth-
ods, the actual regularization term computes forces directly from this optimal transport matching:
regi = Atemp Y j = 1"w;(zo;(i)™" — x;), where o;(i) is the index of the particle matched to i
under projection ;.
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Figure 2: The figure illustrates how GSWD regularization prevents invalid belief jumps between
consecutive timesteps. The left shows the belief state at time t, while the crossed-out distribution
(top right) represents an invalid belief update that would occur without regularization. The bottom
right shows the valid belief at t+1 after applying temporal consistency constraints.

In the Light-Dark environment, this approach is particularly effective in high-uncertainty regions
where observations provide minimal information. When multiple states have similar observa-
tion likelihoods, temporal consistency rejects physically implausible belief jumps (as illustrated
by the crossed-out path in Figure 2) and enforces coherent belief evolution. Our implementation
includes safeguards for numerical stability: normalized projections, clipped regularization terms
(clip(reg;, —10, 10)), and adaptive bandwidth scaling (h = median(|z; — 2;|) - 0.5 - \/d/2). For
robustness, we implement a fallback mechanism that uses nearest-neighbor matching when numer-
ical issues arise. In practice, this regularization reduced position error by 37% in the Light-Dark
environment by preventing particle degeneracy in high-noise regions.

E Computational Cost Analysis

We conducted a detailed FLOPs (Floating Point Operations) analysis of ESCORT to address com-
putational scalability across dimensions. Table 3 presents the breakdown of computational costs per
belief update. Note that all experimental results reported in the main paper use equivalent computa-
tional budgets—fixing the same wall-clock time (100ms) per decision for all methods to ensure fair
comparison.

Our empirical analysis shows ESCORT scales as O(d'®7), which aligns with theoretical expecta-
tions. The algorithm’s complexity is dominated by kernel computation O(n?d) for pairwise dis-
tances and gradients, SVGD forces O(n?d) for attractive/repulsive particle interactions, GSWD
regularization O(nmd?) for m projections in d dimensions, and temporal consistency O(n?) inde-
pendent of dimension.
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Table 3: ESCORT Computational Cost Breakdown (GFLOPs per belief update)

Dimension GFLOPs Kernel % SVGD % GSWD % Temp %

10 6.72 62.5 29.8 6.3 1.5
20 15.60 52.6 25.7 21.1 0.6
50 81.06 24.9 12.3 62.6 0.1
100 262.31 15.3 7.6 77.0 0.0
200 926.32 8.7 43 87.0 0.0

As dimensionality increases, the correlation-aware GSWD term (O(md?)) becomes the dominant
cost, accounting for 87% of computation at 200D. However, this computational investment yields
substantial returns—as shown in previous results, ESCORT achieves over 40% improvement in cor-
relation error compared to standard SVGD at high dimensions, with the performance gap widening
as dimensionality increases.

Our implementation already incorporates several optimizations including Numba JIT compila-
tion [Lam et al., 2015] for kernel computations providing 5-10x speedup, vectorized operations in
GSWD using batched matrix multiplications [Harris et al., 2020], adaptive subsampling for distance
computations in high dimensions, and caching of score functions and transition models in belief
updates.

To further improve scalability, we propose GPU acceleration for the O(md?) projection operations,
sparse projection matrices that exploit correlation structure reducing O(d?) to O(d - k) for k-sparse
projections, and hierarchical approximations that group correlated dimensions. These optimizations
could reduce the effective complexity closer to O(d!-?) while preserving the critical correlation-
aware benefits that make ESCORT superior in high-dimensional POMDPs.

F Hyperparameters

This section details the hyperparameters used in our experimental evaluation. Table 4 summarizes
the key hyperparameters used for each method across the three evaluation domains. The experimen-
tal configuration maintains a consistent set of core algorithm parameters across all domains while
strategically adjusting specific parameters to accommodate domain complexity. For all ESCORT
variants, fundamental parameters including kernel bandwidth (h = 0.1), step size (¢ = 0.01),
and regularization strengths (Acorr = 0.1, Aemp = 0.1 when enabled) remain constant, establish-
ing algorithmic stability across environments of varying dimensionality. The primary adaptation
to increased complexity is seen in the state dimension scaling from 10D in Light-Dark to 20D in
both Kidnapped Robot and Target Tracking domains, with corresponding adjustments to projection
counts (nprj = 10 for Kidnapped Robot versus n,; = 5 for others).

ESCORT’s architectural design naturally constrains hyperparameter choices based on theoretical
principles. The correlation-aware regularization weight (A\.) and temporal consistency weight
(Memp) Tepresent the relative importance of preserving dimensional dependencies versus temporal
stability against the base SVGD forces. We initialized both at A = 0.1 as a starting point, though
our analysis reveals optimal values are domain-dependent—particularly Aimp, Which varies with
environment dynamics. The kernel bandwidth follows the median heuristic, a principled parameter-
free approach standard in kernel methods. Hyperparameter selection followed established practices:
regularization weights initialized at A = 0.1 as baseline values, step size (¢ = 0.01) follows SVGD
convergence theory, kernel bandwidth uses median heuristic, and projection counts scale with state
dimensionality. This principled approach ensures reproducibility while minimizing domain-specific
tuning.

Notable domain-specific adjustments appear in the comparative methods, revealing insights into
their computational strategies. DVRL’s belief dimension scales proportionally with state complexity,
using half the state dimension in Light-Dark (5) and Kidnapped Robot (10), but matching the full
dimension in Target Tracking (20), suggesting a more expressive belief representation is needed
for the complex multi-target environment. Similarly, POMCPOW employs deeper search depths
(dmax = 5) and more simulations (ngy, = 100) with higher exploration constants (cexpt = 50.0) in
the challenging Kidnapped Robot environment compared to the other domains (diax = 3, Tsim = 50,
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Table 4: Hyperparameters for different algorithms across domains

Method Parameter Light-Dark 10D | Kidnapped Robot | Target Tracking
Nparticles 100 100 100
state 10 20 20
0.1 0.1 0.1
ESCORT € 0.01 0.01 0.01
Acorr 0.1 0.1 0.1
Atemp 0.1 0.1 0.1
Nproj 5 10 5
Nparticles 100 100 100
dstate 10 20 20
0.1 0.1 0.1
ESCORT-NoCorr | ¢ 0.01 0.01 0.01
Acorr 0.0 0.0 0.0
temp 0.1 0.1 0.1
Mproj 5 10 5
Tparticles 100 100 100
state 10 20 20
0.1 0.1 0.1
ESCORT-NoTemp | ¢ 0.01 0.01 0.01
Acorr 0.1 0.1 0.1
Atemp 0.0 0.0 0.0
Mproj 5 10 5
Tparticles 100 100 100
state 10 20 20
0.1 0.1 0.1
. € 0.01 0.01 0.01
ESCORT-NoProj Ao 01 01 0.1
Atemp 0.1 0.1 0.1
Mproj 5 10 5
projection_method ‘random’ ‘random’ ‘random’
Nparticles 100 100 100
dstate 10 20 20
h 0.1 0.1 0.1
SVGD e 0.01 0.01 0.01
adaptive_bandwidth True True True
enhanced _repulsion True True True
dstate 10 20 20
dvelief 5 10 20
DVRL Nparticles 100 100 100
dy, 64 64 64
Tparticles 100 100 100
max 3 5 3
Ngim 50 100 50
Cexpl 10.0 50.0 10.0
POMCPOW Qlaction 0.5 0.5 0.5
Kaction 4.0 4.0 4.0
Qlobs 0.5 0.5 0.5
Kobs 4.0 4.0 4.0
5y 0.95 0.95 0.95
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Cexpt = 10.0), indicating increased computational budget allocation for the perceptually ambiguous
scenario with multiple similar landmarks. These systematic hyperparameter adjustments reflect a
deliberate balance between maintaining algorithmic consistency and adapting to domain-specific
challenges.

G Analysis of Baseline Methods

This section provides a detailed analysis of existing belief approximation methods and their fun-
damental limitations in addressing the challenges of high-dimensional, multi-modal belief distribu-
tions with complex correlation structures in POMDPs. We examine three categories of approaches:
deterministic variational methods (SVGD), particle-based sampling methods (SIR filters [Gordon
et al., 1993] and their POMDP extensions like POMCPOW [Sunberg and Kochenderfer, 2018],
POMCEP [Silver and Veness, 2010], ARDESPOT [Somani et al., 2013]), and parametric neural rep-
resentations (DVRL [Igl et al., 2018], DRQN [Hausknecht and Stone, 2015], ADRQN [Zhu et al.,
2018]). While each category offers unique advantages—SVGD’s deterministic particle evolution,
particle filters’ theoretical convergence guarantees, and neural methods’ computational efficiency—
we demonstrate how their core assumptions and algorithmic choices prevent them from simultane-
ously maintaining multi-modal coverage, preserving dimensional correlations, and scaling to high-
dimensional belief spaces. Understanding these limitations not only motivates the design choices in
ESCORT but also clarifies why a fundamentally new approach combining correlation-aware projec-
tions with temporal consistency constraints is necessary for accurate belief representation in complex
POMDPs.

Stein Variational Gradient Descent (SVGD) [Liu, 2017] represents a significant advancement in
Bayesian inference by providing a deterministic particle-based approach that bridges the gap be-
tween variational inference and sampling methods. The key insight of SVGD lies in its ele-
gant formulation of particle updates through functional gradient descent in a reproducing ker-
nel Hilbert space (RKHS), where particles evolve according to X§+1 = x! 4 ep*(x!) with
P (x) = %Z;.L:l[k(xj,x)vxj log p(x;) + Vx,k(x;,x)]. This update mechanism ingeniously
balances two forces: an attractive term k(x;,x)Vy; logp(x;) that drives particles toward high-
probability regions, and a repulsive term V, k(x;, X) that maintains particle diversity. While SVGD
successfully addresses several limitations of traditional MCMC methods—particularly avoiding
stochastic resampling and providing deterministic updates—it faces critical challenges when ap-
plied to high-dimensional POMDPs with complex belief distributions. The standard RBF kernel
k(x,x') = exp(—+||x — x'[|?) suffers from kernel degeneracy as dimensionality increases, caus-
ing kernel values to become nearly uniform and weakening the essential repulsive forces needed to
prevent mode collapse. Moreover, SVGD’s isotropic kernel treats all dimensions uniformly, failing
to capture the anisotropic nature of belief distributions where correlation strengths vary significantly
across dimension pairs—a critical limitation when representing beliefs about interdependent state
variables in realistic POMDP scenarios.

Deep Variational Reinforcement Learning (DVRL) Igl et al. [2018] represents a sophisticated in-
tegration of variational inference with deep reinforcement learning, introducing an important in-
ductive bias that enables agents to learn generative models of the environment and perform in-
ference within those models. The key innovation of DVRL lies in its particle-based belief rep-
resentation b, = {(h¥,2F wF)}I |, where each particle consists of a deterministic RNN hid-
den state hf, a stochastic latent variable z¥, and an importance weight w¥. This approach ele-
gantly combines the expressiveness of neural networks with the flexibility of particle filters, using
a variational autoencoder framework to jointly optimize an evidence lower bound (ELBO) along-
side the reinforcement learning objective: LPVRL = £A4 + Ay LH + A\ L)V + ApLEBO. While
DVRL successfully demonstrates that learning internal generative models improves performance
over pure RNN-based approaches, it faces limitations when confronted with the specific chal-
lenges of high-dimensional belief spaces with complex correlation structures. The particle updates
in DVRL follow standard importance sampling with resampling, where weights are computed as

k Pe(zf\hﬁl7at—1)Pe(Ot\hﬁl7257%—1) . . . . .
wy = , treating all state dimensions uniformly without mecha-

uk
(Id>(zf ‘h’tilvat—l 70t)
nisms to capture or preserve dimensional dependencies. Furthermore, while the resampling step
helps maintain particle diversity, it can disrupt correlation structures between state variables, and the
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lack of explicit temporal consistency constraints allows for potentially unrealistic belief transitions
between timesteps—limitations that become particularly pronounced in environments where state
variables exhibit strong interdependencies and beliefs must evolve smoothly over time.

POMCPOW (Partially Observable Monte Carlo Planning with Observation Widening) [Sunberg
and Kochenderfer, 2018] extends POMCP to handle continuous observation spaces through dou-
ble progressive widening (DPW) and weighted particle filtering. While standard POMCP suffers
from belief collapse to single particles in continuous spaces—leading to QMDP-like policies that
ignore information value—POMCPOW maintains weighted particle collections where each parti-
cle’s weight is proportional to the observation likelihood Z(0ls, a, s’). This weighting mechanism
prevents complete belief degeneracy and enables some information-gathering behavior. However,
POMCPOW still faces critical limitations in representing complex belief distributions. First, it lacks
explicit mechanisms to model correlation structures between state dimensions, treating particles in-
dependently without capturing the interdependencies crucial for realistic POMDPs. Second, the
approach provides no temporal consistency constraints, allowing abrupt belief transitions that can
destroy previously learned structures. Third, despite the weighting scheme, POMCPOW remains
vulnerable to particle degeneracy in high-dimensional spaces where the effective sample size di-
minishes rapidly. These limitations mean that while POMCPOW improves upon basic POMCP for
continuous observations, it cannot adequately represent the high-dimensional, multi-modal, corre-
lated belief distributions that characterize complex POMDP domains.

Beyond the methods discussed above, several other approaches have been proposed for belief ap-
proximation in POMDPs. ARDESPOT (Anytime Regularized DEterminized Sparse Partially Ob-
servable Tree) [Somani et al., 2013] uses determinized sparse sampling with regularization to scale
POMCP to larger problems but still relies on unweighted particles that cannot capture complex cor-
relation structures. AdaOPS (Adaptive Online Packing-guided Search) [Wu et al., 2021] improves
upon POMCP by adaptively selecting action and observation branches using packing constraints,
though it remains limited by particle degeneracy in high-dimensional continuous spaces. DRQN
(Deep Recurrent Q-Learning) [Hausknecht and Stone, 2015] uses recurrent neural networks to com-
press observation histories into fixed-dimensional vectors but struggles to maintain distinct hypothe-
ses for multi-modal beliefs. ADRQN [Zhu et al., 2018] augments DRQN with auxiliary tasks and
attention mechanisms to better capture uncertainty, yet the fixed-size representation still cannot adapt
to varying belief complexity. FORBES (Flow-based Recurrent Belief State Learning) [Chen et al.,
2022] employs normalizing flows to learn more expressive belief representations but requires exten-
sive offline training and may not generalize well to novel scenarios. SBRL (Set-membership Belief
State-based Reinforcement Learning) [Wei et al., 2023] maintains set-based belief representations
that can capture some uncertainty structure but lacks the flexibility to model arbitrary multi-modal
distributions with complex correlations. While each of these methods addresses specific aspects of
belief representation, none provides a comprehensive solution for maintaining accurate, multi-modal
beliefs with intricate correlation structures in high-dimensional continuous POMDPs.

H Domains

H.1 Light Dark 10D

The Light-Dark Navigation environment extends the classical POMDP testbed to a high-dimensional
setting that exhibits the fundamental challenges addressed by ESCORT. The environment operates
in a 10-dimensional continuous state space S C R'°, decomposed into position coordinates x =
(w1, 2,23, 24,75) € [0,10]° and velocity components v = (v1, v2, v3,v4,v5) € R5. The agent
can apply forces through 10 discrete actions A = {0, 1,...,9}, where action a = 2i applies positive
force in dimension 7 and a = 27 4 1 applies negative force. The agent receives noisy 5-dimensional
position observations o € R® with noise variance 02 (x) = o, - (1 — L(x)) + 02,,, where L(x) €
[0, 1] represents the light intensity at position X, opase = 0.5, and omin = 0.01. As illustrated in
Figure 3, the four 2D projections reveal the complex spatial structure, with light regions (blue-to-
white gradient) providing precise observations and dark regions inducing high uncertainty.

The environment contains seven strategically placed light regions that create complex belief land-
scapes and perceptual aliasing. The Primary Corridor (centered at (5,0, 0, 0,0) with radius 2.0 and
intensity 0.9) and Mirror Corridor (centered at (0, 5,0, 0, 0) with identical parameters) create sym-
metric patterns that induce multi-modal beliefs, as demonstrated by the orange belief particles in
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Figure 3: Light Dark 10D POMDP Environment. Four 2D projections of the 10D state space (5D
position + 5D velocity) showing: (Top-left) Symmetric corridors creating perceptual aliasing with
multi-modal belief particles (orange) splitting in dark regions; (Top-right) Z-shaped navigation
path with sequential waypoints; (Bottom-left) Start-to-goal trajectory from dark region (red cir-
cle) to goal beacon (green star); (Bottom-right) Cross-dimensional correlations. Light intensity
maps (blue-to-white) encode observation noise 0?(x) = 0.52 x (1 — L(x)) + 0.012, with con-
tour lines marking light boundaries. The environment challenges belief approximation through high
dimensionality, multi-modality from symmetric patterns, and strong position-velocity correlations

(p = 0.8).

Figure 3 (top-left). Three connected Z-path segments in dimensions 3-4 provide sequential way-
points: Start at (0,0,2.5,2.5,0), Middle at (0,0,5.0,5.0,0), and End at (0,0,7.5,7.5,0), each
with radius 1.5 and intensity 0.8. A Goal Beacon near the target at (0,0, 0,0, 7.0) provides high-
precision observations (intensity 1.0), while an Ambiguous Region at (3.33,3.33,3.33,0,0) with
low intensity (0.4) further complicates belief maintenance. The light intensity function is computed
as L(x) = max(0.05, max; {I;(1 — (d;(x)/r;)?) - I[d;(x) < r;]}), where I}, 7;, and d;(x) are the
intensity, radius, and distance to the j-th light region center.

The state evolution incorporates complex correlation structures that challenge standard belief ap-
proximation methods. The transition model follows x;11 = x¢ + At - vi + 1 and vy =
vy + fi — v + m,, where f; is the applied force (magnitude 0.1), v = 0.1 is the damping
coefficient, At = 0.1 is the time step, and [n,;n,] ~ N(0,X.o) represents correlated pro-
cess noise. The correlation matrix Xy € R?*1Y encodes strong position-velocity coupling
(p(x;,v;) = 0.8), adjacent position correlations (p(x;, z;+1) = 0.5), adjacent velocity correlations
(p(vi,vi+1) = 0.6), cross-dimensional dependencies (p(x1,x3) = p(x2,z4) = 0.4), and velocity
interactions (p(vy,v2) = 0.7, p(vy,vs) = 0.5). Additionally, in very dark regions (L(x) < 0.1),
the observation model introduces dimensional identity confusion with probability 0.2, randomly
swapping dimensions 1-2 or 3-4 to create further observational ambiguity.
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Performance evaluation focuses on navigation from a random starting position in the dark region
[0, 2]° to the goal position (8,8, 8, 8, 8), with success defined as reaching within 0.5 units Euclidean
distance. The primary metric is position error ||X — Xyuye||2, Where X represents the belief mean
estimate and Xy is the true agent position. The reward function combines navigation progress
with a step penalty: 7; = —0.1 - [|X; — Xgoal||2 — 0.1, encouraging both goal-directed behavior and
efficient planning. This environment provides a rigorous testbed for evaluating ESCORT’s ability
to maintain accurate, multi-modal belief representations in high-dimensional spaces with complex
correlation structures, directly addressing the fundamental challenges that motivate our approach.

H.2 Kidnapped Robot Problem
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Figure 4: Kidnapped Robot Problem visualization showing domain. The robot icon (blue eyes with
red antenna) indicates the true robot position and orientation. Various landmark types are distributed
across the map: houses (red roofs), shops (red and white striped awnings), and warehouses (with
forklift symbols), creating perceptually similar patterns that cause aliasing. The green dashed circle
shows the sensor range (radius = 5), and green dashed lines indicate the 90° field of view. Orange
dots represent belief particles from ESCORT, with particle density shown as a yellow-red heatmap
overlay. The robot must localize itself despite ambiguous observations from these visually similar
landmark configurations.

The Kidnapped Robot Problem (present in Figure 4) represents a classical robotics localization
challenge scaled to high dimensionality with complex correlation structures. The robot operates
within a 20x20 map containing various landmarks of different types—houses, shops, and ware-
houses—arranged in perceptually similar patterns that create fundamental ambiguity in observa-
tions. The state space is 20-dimensional, comprising 2D position (z,y) € [0,20]?, orientation
6 € [0,2), velocity and steering parameters (v, s) € R?, sensor calibration parameters ¢ € R5,
and environmental feature descriptors f € R with ||f||2 = 1. The robot’s sensor has a limited range
of 5 units and a 90° field of view, generating observations consisting of distance measurements and
feature similarity scores for visible landmarks.

The environment incorporates strong correlation structures that reflect realistic robotic systems. Po-
sition and orientation exhibit correlation coefficients of 0.6, while position-velocity correlations
reach 0.8, representing coupled dynamics typical in mobile robotics. Sensor calibration parame-
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Figure 5: Multiple Target Tracking Environment. An agent (drone) with limited field of view (cyan
wedge) must navigate to the goal (star) while tracking multiple independently moving targets (cars
with velocity arrows) across zones with varying observability: Clear View (full visibility), Limited
Sensing (30% visibility), Confusion Zone (identity swaps possible), and Blind Spot (no visibility).
The 20D continuous state space and partial observability create multi-modal belief distributions.

ters maintain internal correlations of 0.4 and influence feature descriptors with coefficients of 0.3,
modeling sensor drift and environmental perception coupling. The transition dynamics follow the
update equations: xy11 = Xy + v cos(0y) AL, yp11 = yp + vy sin(6)At, and 0,11 = 6 + Abyctions
where actions modify orientation (A9 = £0.1) or maintain position. Correlated noise is applied us-
ing the full correlation matrix C € R20%2% generating realistic multi-variate updates that preserve
dimensional dependencies.

The fundamental challenge arises from perceptual aliasing where multiple landmark configurations
produce nearly identical observations, creating multi-modal belief distributions. The map contains
repeating patterns such as clusters of houses, shops, and warehouses at different locations that gen-
erate similar feature vectors with small perturbations (¢ = 0.1). When the robot observes these
patterns, the belief distribution develops multiple modes corresponding to each plausible location,
with correlation structures linking position hypotheses to consistent orientation and velocity esti-
mates. This multi-modality, combined with the high-dimensional correlated state space, creates
the precise challenge that ESCORT addresses through its correlation-aware particle evolution and
temporal consistency constraints.

Performance evaluation focuses on localization accuracy measured as position error €pos = ||Ptruc —
E[DPbeliet] ||2, Where pyye € R? represents the true robot position and E[pbelief] denotes the expected
position from the belief distribution. The reward structure implements r, = —1 per timestep to
encourage efficient localization, with episode termination based on convergence criteria or maxi-
mum step limits, ensuring that methods must balance exploration of multiple hypotheses with rapid
convergence to the true robot location.
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H.3 Multiple Target Tracking

The Multiple Target Tracking domain extends classical pursuit-evasion scenarios to test belief ap-
proximation under high dimensionality, multi-modality, and complex correlations. An agent must
navigate to a goal position while maintaining awareness of four independently moving targets de-
spite varying observability conditions that create ambiguous, multi-modal belief distributions.

The environment consists of a continuous 10 x 10 space with state s € R?? comprising the agent’s
position and velocity s, = [a; Ya, Vs, , Vy,]" and four targets states s;, = [t,, Y, Va,, , Vy,,]" for
i € {1,2,3,4}. The agent receives partial observations o € R1? containing noisy position measure-
ments of itself and targets: 0 = [xq + €4, Yo + €qy Tt + €1y, Y2, + €1y, - - .]T, where observation noise
€ varies based on spatial zones. As illustrated in Figure 5, four distinct visibility zones create vary-
ing observation conditions: Clear View (green zone, visibility v = 1.0, full observations), Limited
Sensing (orange zone, v = 0.3, high noise), Confusion Zone (yellow zone, v = 0.7 but 30% chance
of identity swaps between targets), and Blind Spot (red zone, v = 0.0, no target observations).

The system dynamics exhibit strong correlations through physical constraints and environmental
influences. State transitions follow s;4+1 = f(s¢, at) + 1., where f incorporates velocity damping
(A = 0.1), agent acceleration from discrete actions a; € {4+, —z, +y, —y}, and environmental flow
fields F(x) that create correlated target movements. The correlation matrix C € R29%29 captures
position-velocity couplings within entities (Cy.,, = C,,, = 0.8) and inter-target dependencies
from flocking behavior (Cy, ¢, = 0.4 for positions, 0.6 for velocities). The red arrows in Figure 5
indicate the current velocity directions of each target, which are influenced by both individual dy-
namics and collective flow patterns. Collision avoidance introduces additional correlations through
repulsive forces when [|x;, —xy, || < 1.0.

The combination of limited sensing and zone-dependent observability creates severe challenges for
belief representation. When targets enter the Blind Spot (as shown for one target in Figure 5), the be-
lief must maintain hypotheses about their possible locations, creating multi-modal distributions. The
Confusion Zone induces additional modes when identity swaps occur—if the agent observes a target
at position X, the belief must consider it could be any of the targets whose last known positions
were nearby. This ambiguity compounds over time as P(o|s;) = H?:l P(oy,;|st,i,zone(ss ;)),
where zone-dependent likelihoods create sharp discontinuities. The agent’s limited field of view
(60° cone shown in cyan in Figure 5) further exacerbates partial observability, as targets outside the
FOV receive no updates regardless of zone visibility.

The reward function balances navigation and safety objectives: r: = —a||X, — Xgoat|]| — 8 —

Zle H(||lxq — x¢,]| < d], where o = 0.1 weights distance to goal (marked by the star in Figure 5),
B = 0.05 provides step penalty, and collision penalty is triggered when agent-target distance falls
below § = 0.5. Episode success requires reaching ||x, — Xgoa:|| < 0.5. Performance is evaluated
by the mean position error between true and estimated agent position across belief particles: error =
||xime — Ep[x,]]|, where the belief mean is computed from particle representation.

H.4 Visual Observation Environments: Flickering Atari

To evaluate ESCORT’s effectiveness with high-dimensional visual observations under severe partial
observability, we conducted experiments on Flickering Atari environments [Towers et al., 2024,
Bellemare et al., 2013, Machado et al., 2018]. These environments use a flickering mechanism with
50% probability of blank screen observations and single-frame inputs [Igl et al., 2018, Ma et al.,
2020], creating substantial uncertainty about the current state. We compare against DVRL on four
standard Atari games with different complexity characteristics, following the experimental protocol
from the DVRL paper for fair comparison. Table 5 presents the performance results.

Table 5: Performance on Flickering Atari Environments (Higher is Better)

Environment ESCORT DVRL
Pong 17.97 £ 3.74 18.17 + 2.67
IceHockey —4.63 +£0.19 —4.88£0.17
MsPacman 3179.7 + 356.7 2221 4+ 199
Asteroids 1787.7 + 239.6 1539 + 73
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The results demonstrate ESCORT’s effectiveness with raw visual observations under severe partial
observability. In simple reactive environments (Pong, IceHockey), ESCORT achieves compara-
ble performance to DVRL despite temporal consistency potentially over-constraining fast reactive
dynamics. However, ESCORT significantly outperforms DVRL in complex multi-object tracking
environments (MsPacman, Asteroids) where multiple ghosts/asteroids create multi-modal beliefs
with crucial position-velocity correlations. ESCORT’s deterministic particle evolution maintains
these multiple hypotheses and dimensional dependencies effectively, while DVRL’s VAE compres-
sion struggles to preserve the multi-modal structure necessary for accurate tracking under flickering
observations.

I Synthetic multi-modal distributions

To systematically evaluate ESCORT’s capability in addressing the fundamental challenges of belief
representation—high dimensionality, multi-modality, and complex correlation structures—we de-
signed a comprehensive suite of synthetic benchmark distributions. These controlled experiments
allow us to isolate and measure specific aspects of belief approximation performance that are difficult
to disentangle in real POMDP environments. By progressively increasing dimensionality from 1D
to 20D while maintaining consistent multi-modal characteristics, we can observe how each method’s
performance degrades with the curse of dimensionality and assess their ability to preserve critical
distributional properties such as mode coverage and correlation structures. This systematic eval-
uation complements our POMDP experiments by providing precise quantitative metrics for belief
representation fidelity.

I.1 Evaluation Metrics

To quantitatively assess the quality of belief approximation across different dimensionalities, we
employ a comprehensive set of metrics that capture complementary aspects of distributional fidelity
(results presented in Table 2):

Maximum Mean Discrepancy (MMD) measures the distance between two distributions in a repro-
ducing kernel Hilbert space. For samples {z;}; ~ p and {y;}7; ~ ¢, the empirical MMD with

RBF kernel k(z, y) = exp(—v||z — y||?) is computed as:

n m n m
MMD*(p, q) = Z (i, 25) + — Z k(i ;) ZZk ziy) (8
j=1 7,7=1 =1 j=1

This metric captures overall distributional similarity, with lower values indicating better approxima-
tion quality. The kernel parameter v = 0.5 provides sensitivity to both local and global distribution
differences.

Wasserstein Distance (1-Wasserstein or Earth Mover’s Distance) quantifies the minimum “cost” of
transforming one distribution into another:

Wi(p,q) = elrrbfa /le—ylhdv(ﬂ: Y) ©)

where I'(p, ¢) denotes the set of all joint distributions with marginals p and ¢. For 1D distributions,
this reduces to the L; distance between inverse cumulative distribution functions, efficiently com-
puted via sorting. Unlike MMD, Wasserstein distance explicitly accounts for the metric structure of
the space, making it particularly sensitive to mode locations.

Sliced Wasserstein Distance extends Wasserstein distance to high dimensions by projecting distri-
butions onto one-dimensional subspaces:

SWi(p,q) = Wi(Rep, Roq) do(6) (10)
Sd—l

where Ry denotes the Radon transform (projection) along direction # € S~1. This approach main-
tains computational efficiency while preserving geometric properties, computed via Monte Carlo
approximation over random projections.
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Mode Coverage Ratio specifically evaluates multi-modal representation quality. Given target mode
locations {114}, and approximating samples {x;}? ;, a mode k is considered “covered” if:

P - P — < 1
o o= pallz < 7H 0. L an
n K
where 7 = 1.0 is the coverage threshold. The metric returns the fraction of modes satisfying this
criterion, directly measuring whether methods maintain all hypotheses or suffer from mode collapse.

Correlation Error (for dimensions > 2) measures how well methods preserve inter-dimensional
dependencies. Given true correlation matrix Cir,. and approximated correlation matrix Cypprox cOm-
puted from samples:

Correlation Error = ||Cirue — Capprox||F (12)

where || - ||r denotes the Frobenius norm. This metric is crucial for evaluating ESCORT’s
correlation-aware regularization mechanism, as preserving dimensional dependencies is essential
for accurate belief representation in POMDPs.

These metrics collectively provide a comprehensive evaluation framework: MMD and Wasser-
stein/Sliced Wasserstein capture global distributional fidelity, Mode Coverage Ratio explicitly quan-
tifies multi-modal representation capability, and Correlation Error measures the preservation of di-
mensional dependencies critical for complex belief structures.

1.2 1D Multi-modal Gaussian Mixture Model

1D Gaussian Mixture Model Test Case
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Figure 6: Visualization of the 1D Gaussian Mixture Model test case. The top panel shows the overall
GMM density (black line) decomposed into three weighted components with different means and
variances. Vertical dashed lines indicate component means, with annotations showing the precise
locations. The bottom panel displays the component weights and variances, highlighting the asym-
metric nature of the distribution that challenges belief approximation methods.

Our 1D test case consists of a carefully designed Gaussian Mixture Model (GMM) that encapsulates
the multi-modality challenge in its simplest form while remaining non-trivial for approximation
methods. The target distribution is defined as:

3
p(x) =Y wiN (; i, o7) (13)

k=1
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where the component parameters are p; = —3.0, uo = 0.0, uz = 3.0 for the means, o% = 0.8,
o3 = 0.5, 03 = 0.5 for the variances, and w; = 0.3, we = 0.4, w3 = 0.3 for the mixture weights.

This configuration presents several challenges that mirror those encountered in POMDP belief repre-
sentation. First, the unequal weights create an asymmetric distribution where methods must balance
between accurately representing the dominant central mode (wy = 0.4) while maintaining sufficient
particles at the less probable side modes. Second, the different variances, with the first component
having larger spread (02 = 0.8), test whether methods can adapt their particle density to match
the local uncertainty structure. Third, the well-separated modes (6 units apart) ensure that meth-
ods cannot rely on a single concentrated particle cloud but must actively maintain multiple distinct
hypotheses.

As shown in Figure 6, the resulting distribution exhibits clear separation between modes while
maintaining smooth probability gradients that allow gradient-based methods like SVGD and ES-
CORT to navigate the landscape effectively. The asymmetric weights and variances create a more
realistic test case than uniform mixtures, as real POMDP beliefs often exhibit similar heterogeneity
due to varying observation quality across the state space. This 1D case serves as the foundation
for understanding each method’s behavior before examining how their performance scales to higher
dimensions where additional challenges of correlation preservation and exponential volume growth
emerge.

1.3 2D Correlated Gaussian Mixture Model

2D Correlated Gaussian Mixture Model Test Case
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Figure 7: Visualization of the 2D Correlated Gaussian Mixture Model test case. The filled con-
tours represent the overall probability density, while the three components are shown with their 95%
confidence ellipses. Arrows indicate the principal axes of each covariance matrix, illustrating the
positive correlation (Mode 1, bottom-left), zero correlation (Mode 2, center), and negative correla-
tion (Mode 3, top-right). The correlation coefficients p and mixture weights wy, are annotated for
each component.

Building upon the 1D evaluation, our 2D test case introduces the critical challenge of correlation
structures between state dimensions. The target distribution is a three-component GMM designed
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to test each method’s ability to preserve diverse correlation patterns:

3
p(x) = > wiN(x; sy, i) (14)

k=1

where x = [z, 75]7 and the component parameters are carefully chosen to create distinct correla-
tion challenges.

The three modes are positioned at p; = [—2, —2]T, py = [0,0]7, and p; = [2,2]7 with weights
wy = 0.35, wy = 0.30, and w3 = 0.35. The critical distinguishing feature lies in their covariance
structures:

[1.0 08 . ‘
= _0.8 1.0] (positive correlation, p = 0.8) (15)
3o = 8(5) gg] (no correlation, p = 0) (16)
i3 = —1608 _10(')8} (negative correlation, p = —0.8) a7

This configuration presents several interrelated challenges that directly test ESCORT’s correlation-
aware mechanisms. First, the varying correlation structures—from strong positive through zero
to strong negative correlation—require methods to adapt their particle dynamics to match the lo-
cal covariance geometry rather than applying uniform, isotropic updates. Second, the asymmetric
weights create a subtle imbalance where methods must allocate appropriate computational resources
to each mode while respecting their different shapes. Third, the well-separated modes (distance of
44/2 units between adjacent modes) ensure that simple diffusion-based approaches cannot bridge
the modes without explicit multi-modal handling.

As illustrated in Figure 7, the distribution creates a challenging landscape where each mode requires
different treatment. The elliptical contours reveal how correlation structures fundamentally alter the
shape of uncertainty regions: Mode 1’s positive correlation creates an elongated ellipse along the
diagonal, Mode 2’s spherical shape reflects independent dimensions, while Mode 3’s negative cor-
relation produces an ellipse oriented perpendicular to the diagonal. These geometric differences are
not merely aesthetic—they represent fundamentally different relationships between state variables
that must be preserved during belief updates.

The 2D case serves as a critical bridge between the simplicity of 1D and the complexity of high-
dimensional spaces. While maintaining computational tractability for detailed analysis, it introduces
the essential challenge of correlation preservation that becomes increasingly important in higher
dimensions. Methods that fail to account for these correlation structures will either oversample
along incorrect directions (wasting particles) or undersample critical regions (missing important
probability mass), leading to poor belief approximation and suboptimal decision-making in POMDP
applications.

1.3.1 3D Correlated Gaussian Mixture Model

Building upon the correlation preservation challenges introduced in the 2D case, our 3D test extends
the evaluation to capture the full complexity of belief distributions encountered in realistic POMDP
scenarios. The target distribution is a six-component GMM specifically designed to test ESCORT’s
ability to preserve diverse three-dimensional correlation structures:

6
px) =Y wpN (x; py, Zie) (18)

k=1

where X = |11, 22, 23] and the component parameters create distinct correlation challenges that
directly correspond to belief structures in 3D state spaces.

The six modes are positioned at p; = [-2.5,—2.5,—2.5]7, u, = [2.5,-2.5,2.5]7, p; =
[-2.5,2.5,2.5]T, pu, = [2.5,2.5,-2.5]7, ps = [0,0,4]7, and pg = [0,0,—4]7 with weights
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Figure 8: Three-dimensional Gaussian Mixture Model test distribution with complex correlation
structures. Left: 3D visualization showing six modes with distinct correlation patterns, where el-
lipsoids represent 95% confidence regions and colors indicate component membership. Mode 6’s
extreme elongation along the Z-axis and the planar correlations of Modes 1-3 are clearly visible.
Right: Three 2D projections onto coordinate planes (XY, XZ, YZ) reveal the correlation patterns
with a summary of correlation structures. The XY projection shows Mode 1’s strong correlation;
XZ projection highlights Mode 2’s correlation; YZ projection displays Mode 3’s structure. The cor-
relation matrix for each mode determines the ellipsoid orientation and eccentricity.

w = [0.2,0.15,0.15,0.2,0.15,0.15]7. Each mode exhibits a unique correlation pattern designed to
challenge specific aspects of belief approximation:

* Mode 1: Extreme z1-z5 plane correlation (p12 = 0.95) with minimal x3 variance, rep-
resenting beliefs where two state variables are tightly coupled while the third remains
independent—common in robotic systems where position coordinates are correlated but
orientation varies freely.

* Mode 2: Extreme z1-z3 plane correlation (p13 = 0.95) with minimal x5 variance, testing
the ability to capture correlations across non-adjacent dimensions.

* Mode 3: Extreme x2-x3 plane correlation (p23 = 0.95) with minimal z; variance, com-
pleting the set of planar correlations.

* Mode 4: Complex mixed correlations with both positive (p = 0.7) and negative (p = —0.7)
dependencies:

0.7 1.0 -0.7
-0.7 -0.7 1.0

This mode represents belief states where increasing confidence in one dimension simulta-
neously increases confidence in another while decreasing it in the third—a pattern observed
in constrained optimization problems.

Y= 19)

1.0 0.7 —0.7]

* Mode 5: Hierarchical correlations with varying magnitudes, where the correlation strength
decreases with dimensional distance, modeling cascading uncertainty propagation in se-
quential state estimation.

» Mode 6: Highly elongated distribution along the z3-axis (05 = 4.0 while 07 = 03 =

0.2), testing the ability to maintain particles in extremely anisotropic distributions without
collapse.

This 3D configuration presents compounded challenges beyond the 2D case. The curse of dimen-

sionality begins to manifest more severely—while maintaining coverage of six modes in 3D re-
quires only 6/3 ~ 1.8 x more particles per dimension than in 2D, the variety of correlation patterns
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demands sophisticated particle dynamics. Methods must simultaneously: (1) maintain sufficient
particles in each mode despite the increased volume, (2) preserve three distinct types of planar
correlations, (3) handle mixed positive-negative correlations that create saddle-shaped uncertainty
regions, and (4) prevent particle collapse in the highly elongated Mode 6.

As shown in Figure 8, the distribution creates a challenging landscape where each mode requires
fundamentally different treatment. The planar correlations in Modes 1-3 require particles to align
along specific 2D subspaces within the 3D space, while Mode 4’s mixed correlations create a com-
plex saddle structure that naive isotropic updates cannot capture. Mode 5’s hierarchical structure
tests whether methods can model correlations of varying strength, while Mode 6’s extreme elonga-
tion along the z3-axis challenges particle filters that typically assume roughly isotropic uncertainty.

The results in Table 2 for the 3D experiment reveal ESCORT’s advantages in this intermediate-
dimensional space. While all methods maintain perfect mode coverage (1.0), indicating sufficient
exploration capabilities in 3D, the correlation error metric reveals significant performance differ-
ences: ESCORT achieves 0.761 correlation error compared to SVGD’s 0.819, DVRL’s 0.882, and
SIR’s 1.003. This 7% improvement over SVGD and 24% over SIR demonstrates that ESCORT’s
correlation-aware projections effectively preserve the complex interdependencies between state vari-
ables. The MMD and Sliced Wasserstein metrics further confirm ESCORT’s superior distributional
approximation, with particularly strong performance in capturing the extreme anisotropy of Mode
6 and the mixed correlations of Mode 4—structural features that standard SVGD’s isotropic kernel
struggles to maintain.

1.4 5D Correlated Gaussian Mixture Model

©  Mode1 . Mode 5

Mode 2 Mode 6
6 Mode 3 Mode 7
Mode 4 Mode 8

PC2 (28.7% variance)

|
=

= -2
PC1 (34.2% variance)

Figure 9: Five-dimensional Gaussian Mixture Model test distribution with eight modes exhibit-
ing diverse correlation structures. Left: PCA projection onto the first two principal components
(explaining 34.2% and 28.7% of variance respectively) shows clear mode separation. Each color
represents samples assigned to one of the eight modes, with black stars marking the projected mode
centers. The distinct clustering demonstrates the challenge of maintaining all eight hypotheses in
high-dimensional space. Right: Selected 2D projections revealing correlation patterns across di-
mension pairs. Red circles mark mode centers with numbers, blue ellipses show 95% confidence
regions. The projections highlight: strong positive correlations (e.g., x1-x2 for Mode 1), negative
correlations (e.g., z1-x3 for Mode 4), and varying ellipsoid orientations. The text panel summarizes
each mode’s correlation structure, from hierarchical patterns to block structures.

Advancing to 5-dimensional space introduces exponentially greater complexity in correlation mod-
eling, testing each method’s ability to handle the curse of dimensionality while preserving intricate
inter-dimensional relationships. Our 5D test case consists of an 8-component GMM that pushes the
boundaries of correlation preservation:

8
p(x) =Y wpN (x; py, Zie) (20)

k=1
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where X = [21,Za, T3, X4, ms]T and the eight modes are strategically positioned to create diverse
correlation challenges.

The mode locations are: p; = [-2,-2,-2,-2, 2|7, p, = [2,-2,2,-2,2]T, p; =
[_27232a27_2}T’ Ky = [2727_232»2]T’ Hs = [ana?’aOvO]T’ He = [07 70707 ]T, M7 =
[0,3,0,3,0]7, and pg = [-3,-3,-3,3,3]7, with weights w; = wy = wy = wg = 0.15 and

w3 = ws = wg = wy = 0.10.

Each mode exhibits a distinct correlation structure designed to challenge specific aspects of belief
approximation:

* Mode 1: Strong correlations between dimensions 1-2 (p = 0.85) and chained correlations
among dimensions 3-4-5

* Mode 2: Alternating correlation pattern linking dimensions 1-3-5 (p = 0.8)

* Mode 3: Strong correlation between dimensions 1-5 (p = 0.85) with middle dimensions
2-3-4 interconnected

* Mode 4: Negative correlations between dimensions 1-3 and 3-5 (p = —0.7)

* Mode 5: Hierarchical correlation structure cascading from dimensions 1-2-3

* Mode 6: Extended variance in dimension 5 with weak correlations to other dimensions
* Mode 7: Block structure focusing on even dimensions 2-4 with increased variance

* Mode 8: Split correlation pattern with dimensions 1-3 forming one correlated block and
dimensions 4-5 forming another

As illustrated in Figure 9 (left), the PCA projection reveals how these eight modes separate in the first
two principal components, which together explain 62.9% of the total variance. The clear separation
between modes in this reduced space demonstrates the challenge: methods must maintain distinct
hypotheses while preserving the complex correlation structures within each mode. Figure 9 (right)
shows selected 2D projections that highlight different correlation patterns—the elliptical contours
reveal how correlation structures fundamentally alter uncertainty regions across different dimension
pairs.

This 5D configuration presents several compounding challenges that directly test ESCORT’s scal-
ability. First, the exponential growth in volume requires methods to efficiently allocate particles
across an increasingly sparse space. Second, the diverse correlation patterns—from strong positive
through negative to hierarchical structures—demand adaptive mechanisms that can model different
dependency types simultaneously. Third, the presence of eight distinct modes with varying weights
creates a complex probability landscape where methods must balance exploration across all modes
while accurately representing their relative importance. The increased dimensionality amplifies the
kernel degeneracy problem for SVGD-based methods, as the RBF kernel values become increas-
ingly uniform, weakening the repulsive forces essential for maintaining multi-modal coverage.

1.5 20D Correlated Gaussian Mixture Model

Scaling to 20-dimensional space represents the ultimate test of belief approximation methods, where
the curse of dimensionality becomes severe and correlation structures reach unprecedented complex-
ity. Our 20D test case consists of a 10-component GMM that systematically explores different types
of high-dimensional correlation patterns:

10
() = Y wrN(x: pry, B) 21)

k=1
where x = [z1,29,...,720]" and the ten modes are strategically designed to challenge different

aspects of correlation modeling at scale.

The mode locations exhibit diverse patterns: g, splits between negative values in dimensions 1-
10 and positive in 11-20; p, alternates between positive and negative values; w5 follows a linear
gradient from -3 to 3; u, through p., concentrate activity in specific 5-dimensional subspaces; fig
follows a sinusoidal pattern; pq exhibits a quadratic pattern; and pt;, maintains uniform negative
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PCA Projection of 20D GMM with 10 Components

onent 2

Principal Compe

Principal Component 1

Figure 10: PCA projection of the 20D Gaussian Mixture Model onto the first two principal com-
ponents. The ten modes are clearly separated in this reduced space, with samples colored by mode
assignment and black stars marking the projected mode centers. Critically, these two components
capture only 40% of the total variance (PC1: 34.2%, PC2: 28.7%), demonstrating that no sim-
ple low-dimensional representation can adequately capture the distribution’s structure. This limited
variance explanation indicates that the remaining 60% of the distribution’s complexity lies in the
higher-dimensional subspace, making accurate belief approximation exceptionally challenging. The
clear mode separation in PCA space masks the intricate correlation patterns within each mode that
exist in the full 20D space.

values. The weights are set as w; = wy = wg = wg = 0.12, w3 = wyo = 0.10, and wy = w5 =
We = W7 = 0.08.

Each mode implements a distinct correlation structure that tests specific capabilities:
* Mode 1: Block diagonal structure with four 5x5 blocks, each containing alternating posi-
tive (p = 0.7) and negative (p = —0.7) correlations

* Mode 2: Checkerboard pattern between odd and even dimensions with correlations alter-
nating between p = 0.75 and p = —0.75

* Mode 3: Band diagonal structure with correlation strength decaying exponentially (p =
0.9!"=71) for dimension pairs within 5 steps

* Modes 4-7: Localized strong correlations (p = 0.85) within specific 5-dimensional sub-
spaces, testing methods’ ability to handle sparse correlation structures

* Mode 8: Hierarchical correlation with strong intra-group correlations (p = 0.7) within
four 5-dimensional groups and weak inter-group correlations (p = 0.3)

* Mode 9: Long-range correlations between opposite ends of the dimension space, with
p(x;, x19—;) = 0.7 for even i and —0.7 for odd i

* Mode 10: Near-independent dimensions with sparse, weak correlations (|p| < 0.1) ran-
domly distributed

As illustrated in Figure 10, the PCA projection reveals a fundamental challenge: despite clear mode
separation in the first two principal components, these dimensions capture only 40% of the total
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variance. This indicates that 60% of the distribution’s structure—including the complex correla-
tion patterns within each mode—remains hidden in the 18-dimensional orthogonal subspace. This
visualization underscores why methods that rely on low-dimensional projections or isotropic as-
sumptions fail catastrophically in such high-dimensional spaces.

The 20D configuration presents compounding challenges that push all methods to their limits. First,
with volume scaling as O(22°), particles become exponentially sparse, making mode coverage ex-
traordinarily difficult—a particle cloud that seems dense in projection may leave vast regions un-
explored. Second, the diverse correlation patterns require methods to simultaneously model block
structures, long-range dependencies, band-diagonal patterns, and sparse correlations without impos-
ing a single global assumption. Third, the presence of ten distinct modes with complex internal
structures creates 10 x 220 distinct regions of interest, far exceeding the capacity of any practical
particle count. Fourth, kernel-based methods face severe degeneracy as pairwise distances become
nearly uniform in 20D, causing SVGD’s repulsive forces to vanish precisely when they are most
needed. These challenges make the 20D test case a definitive benchmark for assessing whether
belief approximation methods can scale to the high-dimensional spaces encountered in real-world
POMDP applications.

L.6 Scalability Analysis: Impact of Correlation-Aware Regularization

To comprehensively demonstrate ESCORT’s scalability, we conducted extensive experiments on
synthetic multi-modal distributions extending from 1D to 200D, far beyond the 20D environ-
ments in our main results. These experiments used 5-mode Gaussian Mixture Models with di-
verse correlation structures—including block-diagonal, banded, long-range, and sparse correlation
patterns—to simulate the complex dimensional dependencies found in real-world POMDPs. We
evaluated performance using Root Mean Square Error (RMSE) [Thrun et al., 2005], defined as

RMSE = \/ + Zi\il ls; — 8;]|> where s; is the ground-truth state and §; is the posterior mean
estimate, providing a direct measure of belief approximation accuracy.

To isolate the impact of our correlation-aware regularization—one of ESCORT’s core contribu-
tions—we compared full ESCORT against ESCORT-NoCorr (which disables the correlation-aware
regularization term R.). This ablation directly demonstrates how our regularization mechanism
scales with dimensionality. Table 6 presents these results.

Table 6: RMSE for synthetic multi-modal approximation: Impact of correlation-aware regulariza-
tion across dimensions (Lower is Better)

Dimension ESCORT ESCORT-NoCorr

1D 0.15+£0.02 0.14 £0.02
5D 0.35+0.04 0.45 £ 0.05
20D 0.65 + 0.07 0.88 £0.10
50D 0.95 + 0.09 1.42 4+ 0.09
100D 1.35+0.18 2.15+£0.28
200D 1.90+£0.23 3.35 £0.57

The results reveal a clear scaling pattern: while both variants perform comparably in low dimensions,
the performance gap widens dramatically as dimensionality increases. This exponential divergence
confirms our theoretical framework—in high-dimensional spaces, correlation manifolds occupy neg-
ligible volume, causing unregularized particles to drift away through accumulated random move-
ments. Our correlation-aware regularization, through learned projection matrices A;, constrains par-
ticles to these critical manifolds, preventing the catastrophic degradation seen in ESCORT-NoCorr
and demonstrating that our approach becomes increasingly essential as dimensionality grows.
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