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Abstract: This paper studies the problem of multiple vehicle cooperative localization with
spatial registration in the formulation of the probability hypothesis density (PHD) filter.
Assuming vehicles are equipped with proprioceptive and exteroceptive sensors (with biases)
to cooperatively localize positions, a simultaneous solution for joint spatial registration and
state estimation is proposed. For this, we rely on the sequential Monte Carlo implementation
of the PHD filtering. Compared to other methods, the concept of multiple vehicle cooperative
localization with spatial registration is first proposed under Random Finite Set Theory. In
addition, the proposed solution also addresses the challenges for multiple vehicle cooperative
localization, e.g., the communication bandwidth issue and data association uncertainty. The
simulation result demonstrates its reliability and feasibility in large-scale environments.
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1. Introduction

Accurate vehicle localization is the current trend in the field of intelligent vehicles for the purpose of
autonomous driving. Single vehicle localization is often performed by fusing both proprioceptive and
exteroceptive sensors presented in [1]. Furthermore, GPS [2,3], cameras [4], laser scanners [5,6], dead

reckoning [7] and Boolean information [8] are also used. However, with the developed inter-vehicle



Sensors 2014, 14 996

communication technology [9], the information exchange among the vehicles becomes available. With a
wireless communication device, the multiple vehicle cooperative localization can be improved by taking
advantage of information sharing. Various methods are investigated for cooperative localization, such
as Extended Kalman Filter [10-12], Bayesian formalism [13], Markov Localization [14], Maximum
Likelihood Estimation [15] and Maximum A Posteriori Estimation [16,17]. In our previous work [18],
we presented a probability hypothesis density (PHD) solution for the purpose of addressing the
following issues:

e The communication bandwidth issue.

The communication bandwidth issue is introduced by Nerurkar [19,20]. The wireless transceivers
used for information exchanging may have a low bandwidth, due to the restriction of the power. However,
a high communication bandwidth for transmitting the estimation state, including large covariance
matrices, is often required by the standard fusion methods.

e The uncertainty issue.

Data association plays an important role in the cooperative localization introduced by
Franchi et al. [21,22]. In their work, a data associator is proposed to compute all possible hypotheses
based on the distances. With the development of the V2V (vehicle-to-vehicle) communication systems,
vehicles are able to localize and identify the other members of the group correctly. Various aspects of
inter-vehicle communication are surveyed in [23]. However, measurements often consist of clutters,
which are hard to identify when aggregated in a small region. The standard techniques that are based on
nearest neighbor association are therefore invalidated. In order to build up a more generic localization
framework, addressing the association uncertainty is required.

Based on the above issues, we proposed the PHD filter to consider the whole group behavior instead
of each vehicle [18]. In the PHD filter, the collection of individual vehicles is treated as a set-valued
state, and the collection of individual measurements is treated as set-valued observation. Modeling
set-valued state and set-valued observation as a random finite set (RFS) provides a novel potential in
multiple vehicle cooperative localization, which has already been exhibited previously.

This paper enhances the previous work by joint spatial registration and states estimation simultaneously.
Spatial registration is considered as follows: once the measurement is acquired form the sensor, two
kinds of errors are also included. One belongs to the random noises described as Gaussian white noise,
while the other is called the bias (systematic error), which is considered as a fixed value originated from
the sensor calibration. The purpose of the spatial registration is to estimate the related bias during the
whole process. To the best of the authors’ knowledge, the spatial misregistration problem has not been
considered in multiple vehicle cooperative localization under Random Finite Set Theory. The multiple
vehicle states and the biases of the sensors are jointly estimated recursively via the PHD filter. The
sequential Monte Carlo (SMC) method is used to implement the approach, considering non-linear and
non-Gaussian conditions [24].

In this paper, we adopt the same framework as proposed previously: the measurements from both
proprioceptive and exteroceptive sensors are projected to a global plane that constitutes of the observation
set. The PHD filter recursively estimates the dynamic states and spatial biases according to the

observations.
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The contributions of the proposed approach are as follows:

We are among the first to consider multiple vehicle cooperative localization with unknown biases
under Random Finite Set Theory. The proposed PHD filter can estimate and compensate for the
measurement biases accurately, which performs better localizations. In addition, by utilizing the PHD
filter, the challenges for multiple vehicle cooperative localization are also overcome [18], e.g., the
communication bandwidth is bounded and the data association issue is eliminated.

The rest of this paper is organized as follows: Section 2 briefly describes multiple vehicle cooperative
localization with measurement misregistration. Section 3 introduces the mathematic background of the
PHD and its implementation. Section 4 presents simulation results. Finally, the paper is concluded in
Section 5.

2. Background Description

As illustrated in Figure 1, the description of multiple vehicle cooperative localization is as follows:

e Each vehicle is able to localize itself. Here, we assume that the corresponding measurements are
in the 2D global coordinate.

e Each vehicle is able to measure the relative position of the other vehicles. Here, we assume that
the measurements are formatted with the range and bearing in a local coordinate. Furthermore,
each measurement error is formed of white noises and fixed biases.

e Vehicles are equipped with communication transceivers for information exchanging.

e The communication network does not have the identification capability regarding the data
association issue. Each vehicle observes the whole environment and transmits its observations
over the network. There is no prior information regarding the data association issue provided by
the inter-vehicle communication.

Figure 1. Multiple vehicle cooperative localization system.
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Multiple vehicle cooperative localization improves the precision of the localization. Assuming the
measurements’ noises for proprioceptive sensors are larger than a certain threshold, the localization may
be imprecise when vehicles are aggregated in a small region. However, the precision is ensured with the
help of the exteroceptive sensors. Furthermore, vehicles can localize themselves under the condition that
only one proprioceptive sensor is available, with the help of cooperative localization.

Much work has been done for cooperative localization by using a centralized extended Kalman
filter [10,12] and a decentralized solution [11,25,26]. The state of the group is viewed as a single
system. The localization is obtained by exchanged data from each vehicle. The Kalman filter reduces the
uncertainty of the localization by information sharing. However, the disadvantage is the large quantity
of transmitted data. This quantity grows exponentially as the number of vehicles increases. In addition,
for a dynamic multiple vehicle structure, the Kalman filter requires an association process, which takes
huge resources.

Instead of a centralized architecture, a decentralized solution is investigated, where multiple fusion
centers exist and each of them handles only local information (only the observed neighbors). However,
the computational demand is very high. In addition, it often leads to the over-convergence problem
when handling inter-estimate correlation among various sources. Since the over-convergence problem
is caused by inter-estimation correlation, a natural idea for addressing this problem is investigated
controlling of the data flow within the vehicle network. Howard [13] maintains a heuristic method
based on a dependency tree to update the distribution dependencies. However, the author assumes that
distributions are only dependent on the distribution that was last used and are independent of the others.
This assumption is restrictive, as circular updates can still occur. The authors in [25] propose a state
exchange-based method, which only allows independent estimates to be shared within the network.
However, communication and computation demand is also increased. The authors in [26] proposed a
covariance intersection filter [27] to handle the inter-estimate correlation issue. Similar work can also
be found in [28,29], which exploits the advantage of estimation. However, as mentioned above, the
computational complexity becomes an issue when the number of vehicles increases.

Neither centralized approaches nor decentralized approaches consider the spatial registration issue
during the localization process. As we can see from Figure 2, each vehicle observes its surrounding
environment with the help of the exteroceptive sensors. However, since the biases exist, the network
cannot localize well when the local sensor coordinate transformed to the global coordinate. Therefore,
the goal of multiple vehicle cooperative localization is to take spatial registration into account to acquire
a more precise localization.

In this paper, we adopt the sequential Monte Carlo PHD filter implementation to jointly estimate the
biases and the states simultaneously. The proposed SMC PHD filter handles spatial registration well
under multiple vehicle cooperative scenarios during the whole process.
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Figure 2. Measurements from the exteroceptive sensor.
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3. The Probability Hypothesis Density Filter

The PHD filter based on Random Finite Random Finite Set Theory is proposed because of its superior

performance in the multiple targets tracking domain.

3.1. Overview on RFS Statistics

The random finite set is a hidden Markov chain model with set-valued state and set-valued
observation, while the PHD filter is a predicted and corrected framework for recursive Bayesian filtering
in such an RFS formulation. A comparison of the RFS approach and traditional multiple-target tracking
methods has been given in [30]. In the PHD filter, the collection of individual targets is treated as
a set-valued state, and the collection of individual observations is treated as a set-valued observation.
Figure 3 is a basic introduction to the PHD filter, which illustrates that the observations and the
corresponding states are considered on a single-valued space at each step [31]. The PHD filter operates
on the set space and avoids the combinatorial problem that arises from data association.

Regarding the superior performance, the PHD filter has been used for various scenarios, e.g.,
SLAM [32,33], extended target tracking [34] and multi-robot localization [35,36].

This paper extends the earlier work for multiple vehicle cooperative localization [18] by utilizing
the sequential Monte Carlo PHD solution. The sequential Monte Carlo PHD implementation for biases
estimation is first proposed by Lian ef al. in [24]. In this paper, the multiple vehicle localization scenario
is considered to exhibit its great potentials.
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Figure 3. Set-valued states and set-valued observations.
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3.2. Mathematic Background

The targets in a multi-target scenario at time k are represented as a finite set of vectors,
X1, - - -, Xk, N(k)» Which takes values from the state space, X' € R"x.

X = {Xp1, - Xpnw } € F(X) (D

where N (k) represents the number of targets at time k& and F(X') denotes the set of all finite subsets
of X. The dynamics of the existing target is modeled by a Markov process with transition density
Srir—1 (Xk[Xg—1)-

Similarly, the observations are represented as a finite set of vectors. Suppose L sensors with
overlapping coverage provide measurements of the targets in X by taking values in the observation
space, Z € R"=,

lec:{zgc,lv"'azgc,M(k)} € F(2) 2)

where M (k) represents the number of observations at time & and F(Z) denotes the set of all finite
subsets of Z. Measurements are affected by two sources of error: the systematic errors (biases) and the
stochastic zero mean additive noise. For measurement z; € Z, which originates from target x;, € Xy,
the measurement equation can be expressed as:

zj, = hj(xi) + By + v}, 3)

where A is the nonlinear measurement function of sensor [; 3. is the bias vector of sensor [ and v!, is
zero mean Gaussian noise.

Let B, = [(B)T, ..., (BE)T]T denote the L sensors’ measurement bias vector; the task is to estimate
the posterior PDF of the joint states X} and bias (). This posterior is denoted by py (X, Sx| Z1.x), Where
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Z1. 1s a shortened notation for the sequence of measurement sets received up to time k. With the goal
of deriving the PHD filter for joint spatial registration and states estimation, joint state y, = (xx, %) is
therefore augmented.

Using these random finite set models, it is possible to construct process and observation models
analogous to the single-target case. Randomness in Xy, 5 and Zj, can be encapsulated into a multi-target
transition density and multi-target observation likelihood.

Under the above models, the multi-target Bayes filter propagates the posterior multi-target density,
7,(-|Z1.1), recursively in time. However, due to its combinatorial nature, it is intractable in most
applications. To alleviate this, the PHD filter propagates the first moment or PHD Dy(+) of multi-target
posterior density 7(-).

The PHD recursion is given by:

Digjp—1(yr) = /PS,k(Yk—l)fk|k—1(Yk|y1c—1)Dk—1(Yk:—1)dYk—1 + 7 (yr) “4)

PD,k(Yk)gk(Z‘Yk)DMk—l (Yk)

5
k(2) + [ Pprgr(2|C) Dyje-1(0)dC ©)

Di(yx) = (1 = Ppx(y&)) Drjp—1(y) + Z K

ZGZk

where Pp j denotes the probability that the measurements originate from the targets and Ps, denotes
the probability that the target survives at time k. The intensity function, 7(-), illustrates the birth target
between k — 1 and k, whereas the clutter is specified by its intensity, xx(-).

Analogous to the standard PHD filter, the spawn process of the augmented state is modeled as Poisson
RFS with intensity p(yx|yx_1). Assuming the state, Xy, is independent of bias [, the birth and spawn

intensities, the transition density and the survival probability of the joint state, y, are written as:

Ve(Ye) = 7 (Xn) + 7e(Br)
P(Yilyr-1) = p(xk[xi-1) + p(BrlBr-1)
fk|k—1(Yk‘Yk71) = fx,k|k—1(Xk\qu)fﬁ,k\k—l(ﬁk’ﬁkq)
Psi(Yi-1) = Psr(Xk—1)Psr(Bk-1) (6)

Since the sensor biases are considered as non-random parameters, the following equations are

therefore acquired:

(Br) =0, p(BrlBr-1) =0, Posr(Br-1)=1 (7
while the PHD recursion is therefore revised by:
Dijp—1(yr) = Dklkfl(xkﬂkyziz:iq)

= [ [Ps(Xn-1) freppp—1 (X Xk=1) Fo.61—1(Bk| Br—1) + p(X|Xk-1)]
D1 (Xp—1, B | 2851 ) dxp—1dBr—1 + Yo (xx) )]

Assume the biases are independent; the PHD update step is approximated as:

Dyi(yr) = D (%, Br] ZL5)
= GL(ZL 1%k, BL) -+ - GE(ZF|x1, BE) - Digjro—r (%1, Bl Z12_1) ©)
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where:

G (ZL Ik, By) = 1 = Ph (%, By,)
Pb,k(xkﬂ;lg)gk(zi\xkﬁi)

+Zz§€ezk§€ w (20 Ph o (xk81) 9% (21 1%k, 81) Die—1 (k8,255 ) )dxpedy, (10)

The integral of the proposed PHD recursion on region S of the joint state, yy, is defined as the expected
number of the objects in S:

Ny = /Dklk(Yk)dYk = /Dk|k<xkaﬁk|zi::£)dxkdﬂk (11)
while the biases are therefore derived by:

5 [ Br Do (X, Be| Z5% ) dx 1, d By
Kk = -
Nk

(12)

It is noted that the PHD recursion has multiple integrals that have no closed form solutions in general.
Therefore, the sequential Monte Carlo method is implemented. The MCMC (Markov Chain Monte
Carlo) move step is provided for increasing the particle variety after the re-sample step, without affecting
the validity of the approximation [37]. The K-means method is also utilized to cluster the resampled
particles [38]. More details of the SMC PHD implementation can be found in [24]. Based on the above
procedure, we address the issues for the PHD filter in multiple vehicle cooperative localization with
spatial registration. The exteroceptive sensors’ biases (bearing and range) and each vehicles’ location
are estimated simultaneously during the whole process.

3.3. Implementation Issues

For the process model, the state X; = [pyk, Dyk, Duks Pyk). Of each vehicle consists of position
(Pw ks Dy.x) and velocity (P k. Py). Assume that the process noise is zero mean Gaussian white noise

with the covariance matrix, (). Then, the Markovian transition probability density of x; is modeled as:

Frpp—1(x]C) = N (x; Fi—1C, Qp—1) (13)
where (), and F}, are given by the constant velocity model as:
L, 1 L,/4 1,/2
R B O (14)
02 12 02 12

where I,, and O,, denote, respectively, the n x n identity and zero matrices and ¢ is the standard deviation
of the process noise.

For the measurement model, measurements are originated from both proprioceptive and exteroceptive
sensors projecting to the ground plane. To map the state to the observation space, the observation matrix
is Hy = [, 05], while the measurement vector is z = [p,, p,]” .

The measurement errors of the exteroceptive sensors are comprised of the biases 3. = [Apl, AgL]T
(range and bearing) and the random measurement noises vt = [0p%, 0L]T. Assume that the biases do
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not drift against time; the dynamic model 8, = [(8})T, ..., (8E)T]T can be considered as a first order
Gauss—Markov process with the transition density:

Fomib-1(BelBr-1) = N (BilBa_1, Ba_y) - -~ x N(B¢ B¢ 1, By 1)

Here, we only consider the measurements from both proprioceptive and exteroceptive sensors as
the set-valued observation. For instance, we measure the vehicles’ relative positions according to the
exteroceptive sensors. Measurements are then acquired by coordinate transformation to the global plane.
Assuming there are L vehicles for the cooperative localization, the size of the observation setis L(L — 1)
at each step.

4. Simulation

The simulation was implemented on the ground plane over the surveillance region [—6, 000, 6, 000] x
[—6,000,6,000] m? for a period of 200 s. In fact, with the number of vehicles increasing, the final
results are affected, due to the uncertainty issues. In this paper, only four vehicles are implemented to
illustrate the potential of the PHD filter in the field of cooperative localization. In simulation, the biases
of the exteroceptive sensors are considered as ' = [—25 m, 75 mrad]”, 3?2 = [55 m, —60 mrad]?,
% = [-40 m,25 mrad]”, 3* = [35 m, —45 mrad]’. The random measurement noise for the
proprioceptive sensor is assumed to be zero mean Gaussian white noise with covariance matrix
Reps = diag[15 m?, 15 m?], while the exteroceptive sensor is with R gaqe, = diag[5 m?, 5 mrad?]. The
inter-vehicle communication is also available to exchange the information on the network. In addition,
the V2V communication system does not have the ability to identify the others during the whole process.
For the purpose of comparison, the simulation is also compared with the standard PHD filter, which does
not consider the spatial registration [18].

In Figure 4, “4” denotes the vehicle position estimated by the PHD filter after considering spatial
registration, while “o” denotes the standard PHD estimation. The solid line denotes the actual vehicle
trajectory. The whole trajectory of each vehicle is missing, due to the PHD filter. Compared with
standard target tracking methods, the PHD operates on the set space and avoids the association issue.
Both observations and estimations are set-valued (for example, although the PHD filter can estimate the
number of the vehicles and the corresponding states, it does not distinguish between them. Thus, the
identification of a single vehicle over the whole process is not available). However, for multiple vehicle
cooperative localization, keeping the whole trajectory of each vehicle is out of the scope of this paper.

It can be seen that the estimation derived by the standard PHD filter deviates from the truth, due to
the the effect of the sensor bias. However, after considering the spatial registration, the estimations are
more close to the true trajectories.

Furthermore, the circular position error probability (CPEP) is also utilized to evaluate the
ﬁk\k

performance of both methods. Given the true and estimated state sets X}, = {x\}*, and /'ﬂdk = {Xyphitr s

the CPEP is calculated by:
1 . A .
CPEPy(r) = — > Prob{|[HyXip — Hixpll2 > 7, Vi € Xigi} (15)

X EX)
where 7 is the radius of CPEP. H;x;; and H;x; denote the estimated and true positions in global

coordinates. In this paper, we let r = 20 m.
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Figure 4. Estimated positions by both filters.
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Figure 5 exhibits the CPEP at each step. It illustrates that the CPEP is smaller than the standard
PHD by considering the sensors’ biases, which exhibits the conclusion that cooperative localization with
spatial registration is more close to the ground truth. The standard PHD filter’s performance is rather
ineffective without considering the spatial registration issue.

Figure 5. The circular position error probability (CPEP) against time.
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Figure 6 illustrates the estimations of the biases during the whole process. As we can see, the
estimated values converge to the true biases in a few steps. After the biases elimination in the proposed
PHD filter, the cooperative localization accuracy is significantly improved compared with the standard
PHD filter, which is exhibited in Figure 5.
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Figure 7 illustrates the number of vehicles, which is estimated by the PHD filter under the data
association uncertainty issue. With time increasing, the vehicle numbers estimated by the proposed
PHD filter are close to the true number, by the process of bias elimination. However, the performance
of the standard PHD filter is imprecise compared to the true vehicle number, without eliminating the

sensors’ biases.

Figure 7. The estimated number of vehicles. PHD, probability hypothesis density.
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In conclusion, combined with our previous work [18], the benefits of the PHD filter are as follows:

First, it reduces and bounds the requirements of the communication bandwidth in a multiple

vehicle environment.

The inter-vehicle communication system transmits the measurements to the
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PHD filter, which takes little bandwidth. Compared to other methods, the proposed approach has the
lowest consumption requirements for the communication bandwidth, since each vehicle only transmits
its observations.

Second, it works under extreme conditions, which often happen in real environments (where the
association uncertainty exists, the number of the vehicles is unknown, sensor delays and communication
unavailability occur and the measurement is distracted by noise). The PHD filter not only illustrates
the high performance of the localization, but also exhibits the robustness under the dynamic structure of
the group.

Third, the spatial registration issue is addressed to jointly estimate the states and the corresponding
biases during the whole process. Compared to others, the concept of multiple vehicle cooperative
localization with spatial registration is first proposed under Random Finite Set Theory.

Because of the superiority mentioned above, we have strong reason to believe that the PHD filter has
a great potential in the field of cooperative localization.

5. Conclusions

In this paper, a recursive Bayesian solution for multiple vehicle cooperative localization with spatial
registration is first proposed. The sensors’ biases and the vehicles’ states are estimated simultaneously
based on the PHD filter. In comparison to related work, the whole group of vehicles and the sensors’
biases are viewed as a single set-valued state, the measurements are collected as a single set-valued
observation, which is used to update the behavior of the set-valued state. The proposed approach also
overcomes the challenges existing in multiple vehicle cooperative localization, e.g., low communication
bandwidth and data association uncertainty. Experimental results exhibit the high performance of the
joint spatial registration PHD filter.

Future work will focus on the evaluation of the proposed approach in a non-synthetic environment.
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