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ABSTRACT OF THE DISSERTATION

Joint Visible Light Communication and Navigation via LEDs
by
Dongfang Zheng

Doctor of Philosophy, Graduate Program in Electrical Engineering
University of California, Riverside, December 2014
Dr. Jay A. Farrell , Chairperson

Visible light communications (VLC) based on illuminative LED lamps are attracting
increasing attentions due to its numerous advantages. Compared with conventional
lamps, LED illumination sources have long operational life, low power consumption,
and are mechanically robust. Therefore LEDs are expected to be the next generation of
lamps that will be widely installed to replace conventional lamps. Besides, LEDs can be
modulated at very high-speeds, which allows the possibility of simultaneously providing
communication while illuminating. The light modulation frequency is sufficiently high
that it is undetectable by the human eye, yet detectable by arrays of photodiodes.
Considering these facts, a system can be designed to receive (using a single photodiode
or a camera) and analyze LED signals. Furthermore, such a system should be able to
facilitate position estimation tasks either for people or vehicles.

Two kinds of sensors - single photo-detector and array photo-detector (camera
or linear array) C can be used to detect the LEDs. The single photo-detector approach is
used to detect the existence and the specific identity of an LED. The array photo-detector
approach measures the angle-of-arrival of the LED signal. A single photo detector

provides the simplest hardware approach and could communicate with LED’s at a very
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high data rate, but only offers the most basic level of positioning. Cameras provide much
more informative position measurements; however, there are challenges to achieving high
rate LED-to-camera data communications due to the current hardware architectures of
cameras. Alternatively, linear PD arrays allow high sample rates, high accuracy and
low cost. This dissertation will investigates the issues (observability, extrinsic parameter
calibration, and vehicle state initialization) related to implementation of a positioning
and communications system built on a linear optical sensor array.

The VLC based navigation methods require recovering the LED ID from a
sequence of photo-detector scans. This ID will help the data association in the navigation
system or the data communication in the VLC system. Recovering LED data (ID)
requires identifying each LED’s projection position and on-off status in each photo-
detector scan. Identifying the LED projection is challenging because: 1) Clutter and
noise corrupt the measurements; 2) The LED status will be “off” in some frames; 3) The
predicted projection location sequence depends on the estimated vehicle state trajectory,
which is uncertain. This dissertation presents two new methods determining the most
probable data and LED position sequences simultaneously, using Bayesian techniques
by maximizing posterior probabilities. The first method is based on Viterbi algorithm
and developed under the assumption that the frame rate of the array sensor is high
relative to the rover motion bandwidth. The second one is based on multiple hypothesis
tracking (MHT) techniques with no assumption assumed. Both the two methods are

analyzed theoretically and demonstrated by experimental results.

viii



Contents

List of Figures
List of Tables

1 Introduction

1.1 Motivation . . . . . . . . . ..
1.2 Problem Statement . . . . . . . . ... ...
1.3 Contributions . . . . . . . . . .
1.4 Organization . . . . . . . . ...

2 Background

2.1 Visible Light Communication (VLC) . . .. ... ... ... .......
2.2 Visible Light Positioning (VLP) . . . . . . ... ... ... ... .....
2.3 LED Detection and Data Recovery . . . . . ... ... ... ... .. ..
2.4 Related Work . . . . . .. oo
3 Navigation using Linear Photo Detector Arrays

3.1 Introduction. . . . . . . . . . . . . ..
3.2 Problem Description . . . . . . .. ... L o
3.2.1 General Navigation System . . . . ... ... ... ... .....
3.2.1.1 State Propagation . . . ... ... ... ... ......

3.2.1.2  Aiding Sensor Model . . . ... ... ... ... ...

3.2.1.3 Sensor Fusion . . ... ... ... ... ...

3.2.2 Kinematic Equations . . . . . .. ... Lo 0oL
3.2.3 Measurement Equation . . ... ... ... 0000

3.3 Observability Analysis . . . . . . ... ...
3.3.1 Nonlinear Observability . . . ... ... ... ... ... .....
3.3.2 Observability Analysis . . . . .. .. ... ... ... .......

3.4 Calibration and Initialization . . . .. ... ... .. ... ........
3.4.1 Extrinsic Parameter Calibration . . .. ... ... ... .....
3.4.2 Inmitialization . . . .. .. ... o L

3.5 Results. . . . . .
3.5.1 Extrinsic Parameters Calibration . . . . . . . ... ... .. ...
3.5.2 Imitialization . . . . ... ... L L

X

xii

xiv

U W = =

[GURINIIEN I |



4 Data Recovery in a Stationary Sensor 51

4.1 Introduction . . . . . . . . . . . 51
4.2 Problem Formulation . . . . . . .. ... ... ... ... ... ... 54
4.2.1 Linear Array Measurement . . . . . .. ... ... ... ..... 55
4.2.2 LED Measurement Prior . . . . . . .. ... ... ... ...... Y
4.2.3 LED State Definition . . . . . . . . . ... ... ... . ... .. 57
4.2.4 Problem Statement . . . . . . ... ... L. 58

4.3 Method . . . . . . . . e 59
4.3.1 Viterbi Algorithm . . . . ... .. ... L o 59
4.3.2 Probabilistic Model . . . . . ... ... ... .. ... .. ... 61
4.3.3 Effect of LED Image Width . . . . . . ... ... .. ... .... 64

4.4 Results. . . . . . . e 67
4.4.1 Experimental Setup . . . . . ... ... L oL 67
4.4.2 State Transition Model . . . . ... ... ... ... ....... 67
4.4.3 Stationary . . . . .. ..o 69
4.4.4 Moving . . . ... 70

5 LED Data Recovery in a Moving Sensor 73
5.1 Introduction . . . . . . . . . . . . . .. 73
5.1.1 Multiple Hypothesis Data Association . . . .. ... ... .... 75

5.2 Problem Formulation . . . . . ... .. ... ... ... ... ..., 76
5.2.1 Predicted Measurement Region . . . . . . ... ... ... .. .. 7
5.2.2 Data Association Hypothesis . . . . . ... ... ... ... ... 7
5.2.3 Technical Problem Statement . . . . . . ... .. ... ...... 79

5.3 MHT-based LED Data Recovery Method . . . .. ... ... ... ... 80
5.3.1 Hypothesis Probability . . . . ... ... ... ... .. ... 80
5.3.2 Hypothesis for Multiple LEDs . . . . ... ... ... ....... 85
5.3.3 g¢-best Hypotheses . . . . . ... ... ... ... ... ..., 86
5.3.4 Hypothesis: Computed Quantities . . . . . .. .. .. ... ... 88

5.4  Vehicle Trajectory Recovery . . . . . . . .. . ... ... ..., 90
5.4.1 Motion Sensor Model . . . . . . . . ... ... ... .. ... 90
5.4.2 Photo-Detector Model . . . . . . .. ... ... ... ....... 94

55 Results. . . . . . . e e e e e e 95
5.5.1 Stationmary . . . . . ... 95
5.5.1.1 Camera . . . . . . . . . . ... 96

5.5.1.2  Linear Array . . . . . . . . . ... 103

5.5.2 Moving . . ... 105
5.5.21 Camera . . . . . . . ... e 105

5.5.2.2 Linear Array . . . . . . . . ... 108

6 Conclusion and Future Work 111
6.1 Conclusion . . . . . . . . .. 111
6.2 Future work . . . . . . . . ... 113
Bibliography 117



Nonlinear Optimization Methods

A.1 Gradient Descent Method . . . . . . ... ... ... ... ........
A.2 Newton Method. . . . . . . . . . . .. .. ... .. . .. ...
A.3 Gauss-Newton Method . . . . . . . .. .. ... ... ... ........

Deirvation of Encoder Model
B.1 Compute Velocity and Angular Rate From Encoder Measurements . . .
B.2 State Transition Matrix . . . . . .. .. .. ... oL

C Derivation of IMU Error Model

Camera Linearized Measurement Matrix

xi

124
125
125
126

127
127
129

131

135



List of Figures

1.1

2.1
2.2
2.3
2.4
2.5
2.6
2.7
2.8
2.9

3.1
3.2
3.3
3.4
3.5
3.6
3.7

3.8
3.9
3.10
3.11
3.12

3.13

4.1
4.2
4.3
4.4
4.5
4.6

4.7
4.8

The evolution of illuminating lamps. . . . . . . .. ... ... ... ...

LED market revenue in 2011-2015 . . . . . . . ... ..o L.
LED stop lights and street lights. . . . . . ... ... ... ........
Airport LED guiding lights. . . . . . . . ... ... .. 0.
Indoor applications. . . . . . . . . . ... ...
Outdoor applications. . . . . . . . . . . ... ... ...
Comparison between different navigation methods (Source: [79]). . . . .
Photo-detectors . . . . . . . ..
LED data transmission methods . . . . . .. ... .. ... .. .....
The measured LEDs in the image and linear array. . . . . ... ... ..

Camera continuously takes images of a scene with an LED light [31]. . .
EoSens CL camera . . . . . . . . . . . . i
Physical structure of linear photodiode array sensor. . . . ... ... ..
The side and top view of linear array. . . . .. .. ... ... .. ....
Aided navigation system . . . . . .. .. L
Growing of the state error covariance due to the process noise. . . . . .
The state error ellipse evolves over time when the aiding sensor measure-
ments are added. . . .. ... Lo Lo
Camera and linear array measurement model . . . . . .. ... ... ..
Two LEDs not laterally separated. . . . . . ... ... ... ... ....
Estimated translation py. . . . . . ..
Estimated Euler angles. . . . . . .. ... ... ... .. ... .. ...,
Initialization results. The blue asterisk marks the location that is consid-
ered to be correct. . . . ... Lo
Initialization results. . . . . . . . . . ... ... o

LED data in a sequence of photo-detector scans . . . . . . ... ... ..
Linear array measurement . . . . . . . . . ... ...
LED state definition. . . . . . . . .. ...
EoSens CL camera and cylindrical lens. . . . . . ... ... ... ....
State transition process defined in matrix A (4.29). . . . . ... ... ..
Stationary platform sequence of raw (left) and thresholded (right) linear
array measurement data represented as an image. . . . . . . . ... ...
Stationary probability image and recovered LED path (green line). . . .
Moving platform experimental results. . . . . ... ... ... ... ..

xii

21
22
24
25
26
28

30
34
43
45
46

49
50

52
56
58
67
68

69
70
71



4.9

5.1

5.2

5.3
5.4
5.5
5.6

5.7
5.8

5.9

5.10

5.11

5.12
5.13

5.14

6.1

The LED data based on the recovered LED path. . . .. ... ... ..

Predicted LEDs’ positions in the image plane based on the prior informa-
tion of the rover state: Predicted positions (green stars), 3-o error ellipse
regions (red) . . . . ...
Camera measurements of LED 0 and LED 1 in the first few seconds:
Predicted LED positions (green stars), 3-o error regions (red), LED mea-
surements (magenta “47). . . . .. ...
The measurements and hypotheses at the first two steps. . . . . . . . ..
Estimation results associated with each hypothesis sequence. . . . . ..
Camera measurements with the most probable selection of the measure-
ments at each time step. . . . . . . ... ... L Lo
Predicted LEDs’ positions and their uncertainty intervals in the linear
AITAY.  « o v e e e e e e e e e e e e e e
The linear array measurements and the new hypotheses. . . . . . . . ..
Estimation results associated with each hypothesis sequence using linear
array measurements. . . . . o. ... L oL Lo n e e e e
Linear array measurements with the most probable selection of the mea-
surements at each time step. . . . . . . . . ... ... L.
Coordinates of LED 0 and LED 1 in the image plane: Predicted LED
positions (green stars), 3-o error regions (red), LED measurements (blue
“+7), noise and clutter measurements (magenta “+”). . . ... ... ..
Estimation results associated with each hypothesis: State estimates only
by motion sensors (green), standard deviation (red), and posterior state
estimates of each hypothesis (other colors). . . . ... ... .. .....

Prior prediction (left) and posterior prediction of each hypothesis (right).

Linear array measurements with the most probable selection of the mea-
surements at each time step when the rover is moving. . . . . . . . . ..
Estimation results associated with each hypothesis sequence using linear
array measurements when the rover is moving. . . . . ... ... .. ..

Linear array with one candidate measurement (yellow) falls into both the
predicted region of two LEDs. . . . . . . .. .. ... oL

xiii

97

98
99
101
102

103
103

104

105

106

107
108
109

110



List of Tables

2.1 Comparison between photo-detectors . . . . . . . ... ... ... .... 14
3.1 LED coordinates in meters in the NED frame. . . . . . . . .. ... ... 47
3.2 initialization results using 2 LEDs . . . . . .. ... oL 48
3.3 Initialization results using 3 and 8 LEDs . . . . . . . . ... ... .. 49
4.1 Viterbi algorithm . . . . . ... ... o 60
4.2 LED path recovery algorithm . . . . . . .. .. ... ..., 66
5.1 g¢-best hypotheses algorithm . . . . . .. .. ... ... ... ....... 89

Xiv



Chapter 1

Introduction

1.1 Motivation

Visible light communications (VLC) based on illuminative LED lamps are at-
tracting increasing attentions due to its numerous advantages. Compared with con-
ventional lamps, LED illumination sources have long operational life, low power con-
sumption, and are mechanically robust. It is viewed as the next generation lamps in
the future. Fig. 1.1 shows the evolution of the illuminating lamps and their luminous
efficacy comparison. Besides, LEDs can be modulated at very high-speeds, which al-
lows the possibility of simultaneously providing communication while illuminating. The
light modulation frequency is sufficiently high that it is undetectable by the human
eye, yet detectable by arrays of photodiodes. For example, their fast switching rates
(> 300M H z) enables LED’s installed for illumination to also be used for communica-
tion and positioning [38]. Considering these facts, a system can be designed to receive
(using a photo-detector) and analyze LED signals. Furthermore, such a system should

be able to facilitate position estimation tasks either for people or vehicles. The multi-
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Figure 1.1: The evolution of illuminating lamps.

purpose operations of LED alleviate installing specific infrastructures for each purpose.

There is a growing need for position and navigation solutions other than Global
Navigation Satellite System (GNSS), especially indoors or in urban environment where
GPS does not function well. The indoor navigation applications include automated
guided vehicles for office tasks, emergency guidance systems, equipment location deter-
mination, shopping assistance, and indoor navigation for the visually impaired [78]. The
outdoor applications like positioning systems based on street light or stop lights can be
a helpful compensate for GNSS. Besides, using LEDs as the detecting features could
fully take advantage of their unique IDs [61, 85]. Compared with other data association
algorithms such as Mahalanobis distance [53] and template matching [15], using the
unique ID will be much more precise and reliable. Imagining that all the illuminating
lamps indoors and outdoors are replaced by LEDs, the navigation and communication
system built based on it will require installation of no other additional infrastructures.

The visible light communication (VLC) requires line-of-sight (LOS) commu-
nication channel [39]. That is, only when the LED sources are in the sight of receiver

(photodiode or image sensor) that their signal has chances to be detected. Due to this



fact, VLC becomes more difficult when the receiver is moving. Taking camera for ex-
ample, if it is installed on a vehicle that is traveling around, the LEDs’ positions in the
image are not fixed, then it is impossible to control the camera sampling a specific pixel
to recover the data. On the other hand, searching each whole image to firstly find the
LED’s position before extracting the signal would make the communication inefficient.
This difficulty in VLC encourages us the idea that combines the communication and
navigation together. The navigation system estimates the position of camera, and fur-
ther the LEDs’ coordinates in the image are predicted. The navigation system also gives
the error covariance of the predicted LED position. With this knowledge, the commu-
nication system could focus on a much smaller ellipse region in the image to find the
LED and extract the signal. Communication requires knowledge of which LED ID’s to
expect for efficiency of demodulation and knowledge of where each LED is expected to
be in the image for efficiency of image processing. Accurate navigation combined with

an LED map enables both aspects.

1.2 Problem Statement

Even though the LOS requirement somehow increases the communication dif-
ficulty, it could be greatly useful for navigation purpose. For navigation purpose, a
single photodiode provides the simplest hardware approach that could detect LED data
at rates exceeding 300M H z, but only offers the most basic level of positioning. The
use of image sensors (cameras) makes it possible to detect the accurate direction of the
incoming vector from a LED to the image sensor, but only samples at a low frame rate
(about 30Hz). A challenge in LED-based navigation system is how to improve the data

transmission rate and the image processing efficiency while maintaining the capability



for accurate navigation. The large number of pixels (usually several mega-pixels) in the
image sensor limits the frame rate. This dissertation investigates the ability of a linear
array to preserve the cameras precise position measurement and simultaneously achieve
high data rates.

Any kind of photo-detector based visible light communication and positioning
systems require recovering the LED ID from a sequence of photo-detector scans. This
ID will help the data association in the navigation system or the data communication in
the VLC system. Recovering the LED data from the photo-detector’s measurements is
not so straightforward because: 1) Clutter and noise corrupt the measurements; 2) The
LED status will be “off” in some frames; 3) The predicted projection location sequence
depends on the estimated vehicle state trajectory, which is uncertain. To make matters
worse, the LED projections in the sensor frame moves when the rover moves. The
challenges of recovering the LED data in the sensor frames will be discussed and the

potential solutions are also introduced.

1.3 Contributions

There are several contributions in the areas of Visible Light Communication,

Navigation, and Computer Vision:

e Discussed the characteristics of VLC-based navigation system. Compared it with

the other navigation method such as GPS, WiFi, radio and vision based methods.

e Proposed a new kind of sensor - linear array to overcome the shortcomings of
photodiode and camera. The linear array will improve the data transmission rate
and the image processing efficiency while maintaining the capability for accurate

navigation result when the rover moves in a 2D plane.



e Described the basic physical structure of the linear array, and discussed its initial-
ization and calibration, and analyzed the observability of the navigation system

based on it.

e Analyzed the problems of the LED data recovery when using camera or linear

array, and reviewed the existing methods.

e Proposed and analyzed two new methods based on Viterbi algorithm and multiple
hypothesis tracking (MHT) algorithm, respectively. The Viterbi-based algorithm
tries to recover the most probable LED path when the rover is stationary or
the moving bandwidth is much smaller than the frame rate. The MHT-based

algorithm recovers several possible LED paths other than one.

e Applied these two algorithms in our rover platform and tested the results.

1.4 Organization

This dissertation is organized as follows:

Chapter 2 introduces the background and the related issues in the VLC-based
communication and navigation system. Chapter 3 proposes a new kinds of sensor - linear
array to overcome the shortcomings of photodiode and camera. The basic physical
structure will be described, and its initialization and calibration will be introduced,
and the observability of the navigation system based on it will be analyzed. Chapter
4 analyzes the problems met in the LED data recovery processes by the camera or
linear array. This chapter proposes a Viterbi-based algorithm to solve the data recovery
problem when the photo-detector is stationary or moving with a bandwidth much lower

than that of the frame rate. Chapter 5 further more proposes a more robust LED



data recovery algorithm which could be applied to the case that no matter the sensor is
stationary or moving. Chapter 6 gives the conclusions of all the topics in this dissertation

and discussed the future work.



Chapter 2

Background

2.1 Visible Light Communication (VLC)

Using visible light for data transmission is not a new idea. People started using
smoke to send messages from thousands of years ago. The emperors in ancient China
used the beacon-fires to call in the troops around the country when their capital was
invaded. The fishermen in many places today are still using lighthouses to find their
destinations on the sea. Today, the bandwidth and application areas of the visible light
communication system are greatly expanded due to LED’s many useful characteristics.
Communication systems using photodiodes, cameras or linear arrays have been intro-
duced in [58, 51, 4, 84]. Their applications include indoor information broadcasting
system via ceiling lamps [44, 28], and communication systems between cars on road via
car headlights, and so on. Using visible light to transmit music has been demonstrated
in [48].

The number of LED lights in our surrounding is growing quickly as the prices

are declining, which can be seen from Fig. 2.1. Now the LEDs are used as stop lights,
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Figure 2.1: LED market revenue in 2011-2015

road lamps, and guiding lights in the airport, see Fig. 2.2 and 2.3. The indoor LED
illuminating lights are also used more and more widely. This fact provides the opportu-
nities for visible light communications to compensate or replace the radio-wave wireless
communications indoors and outdoors. Compared with the radio-wave communication,
the visible light part of the electromagnetic spectrum is still unlicensed and unregulated,
and the power consumption of LED is lower than other radio wave transmitters [31].
Besides, the visible light has inherent security due to the line-of-sight (LOS) requirement
of visible light communications. The light in room cannot be received outside because
it will be blocked by the wall. On the other hand, the LOS requirement limits the VLC
communication distance to 1 to 100 meters which is shorter than the radio-wave commu-
nication distance [32]. It also increases the complexities of receiving LED data when the
photo-detector is moving, since different LEDs come and leave the photo-detector’s field-
of-view (FOV) and their projections on the photo-detector are also moving. However,

the LOS property is useful for estimating the photo-detector’s position and attitude,



which will be introduced in the following section.

(a) Stop lights. (b) Street lights and airport guiding lights.

Figure 2.2: LED stop lights and street lights.

Figure 2.3: Airport LED guiding lights.

2.2 Visible Light Positioning (VLP)

As we have briefly introduced in Chapter 1, the LOS property could provide
information of the photo-detector’s relative position and rotation with respect to each
detected LED. Once the global position of each LED transmitter is known, the photo-
detector’s global position will be able to be calculated. Such VLC-based navigation

systems have utility in a variety of environments, especially indoors or in urban envi-



ronments, where the current generation of GNSS technologies does not function well.
Indoor applications include emergency guidance systems, equipment location, personnel
location, indoor navigation for the visually impaired, and automated guided vehicles for
office tasks [78]. In the near future, it is even possible to help mobile users to obtain
their real-time position information by receiving the LED data using the camera on
smart-phone. For outdoor applications, the largest market would relate to a variety of
automotive applications including mobile collision avoidance system, automatic guided
vehicle, and so on. One most important advantage of VLC-based navigation systems is
that the unique ID of each LED transmitter could help solve the data association prob-
lem. Navigation systems using the communication between LEDs’ and photo-detectors
have been discussed in [85, 86, 84]. Fig. 2.4 illustrates the indoor visible light communi-
cation and positioning system used in smart-phone or shopping cart. Fig. 2.5 illustrates
the airport guidance system which determines the airplane’s position by the LED guid-
ing lights, and mobile collision avoidance system which is able to compute the relative
position of a vehicle with respect to its vicinities by detecting the LEDs installed on the
vehicles.

Fig. 2.6 gives the comparison between different navigation technologies. Here
we assume that VLC belongs to the vision based methods, which will be explained later.
From this figure, we will find that the VLC method will be much more accurate than
that of using cell phone signal, Wi-Fi, and GPS.

For navigation purpose, a single photodiode provides the simplest hardware
approach that could detect LED data at rates exceeding 300MHz [38], but only offers

the most basic level of positioning. This is basically a form of finger-printing [78, 27].

10
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(a) Indoor visible light localization and commu- (b) Shopping assistant in the super markets.
nication systems using smart-phones and com-

puters.

Figure 2.4: Indoor applications.

(a) Airport guidance system using LED lamps. (b) Mobile collision avoidance system by detecting

the LEDs installed on the the vehicles.

Figure 2.5: Outdoor applications.
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% E’ -- Radio AM Analog TOA 10'sm Low Existing ??
g E -- Radio FM Analog TOA 77 Low Existing ??
e -- Radio Digital TOA ?? Low Existing ??
-- Packet Radios TOA, TDOA km's Low High Physical layertiming
@ o Vision AOA Low-Med Feature Mapping Feature Robustness
g E Radar AQA, RTOA 01m Low-Med Feature Mapping Feature Robustness
o Lidar AOA RTOA 0.01m High Feature Mapping Feature Robustness

Figure 2.6: Comparison between different navigation methods (Source: [79]).

Given a map of LED locations, when the photodiode through signaling knows that it
detects the i-th LED, it can look up that LEDs location, and know that it is in the
same vicinity. If multiple LEDs are detected, then the estimated location can be further
refined. This approach is rather binary. Either it knows its position, or not. A camera
provides a much more informative measurement for navigation purposes, by detecting
the LEDs’ positions in the image to form angle-of-arrival measurements. The camera
also spatially separates the LEDs’ signal so that they do not interfere. However, a
camera’s limited frame rate (up to thousands of frames per second) limits the rate of
high speed communication. Compared with a single photodiode and the camera, the
linear array could simultaneously provide high sampling rate and accurate estimation
results. A linear array is a set of photodiodes that form one or several straight lines
to receive the light signal. The number of pixels in a linear array is much smaller than
that in a camera, since the linear array could be viewed as a small part of the camera
sensor. The linear array preserves the sensitivity to angle-of-arrival relative to a single

axis, so it is useful when the sensor moves in a 2D plane. The comparisons between

12



the photodiode, linear array, and camera are listed in Tab. 2.1. The analysis of the
navigation and communication using a linear array, as well as the simulation results will
be presented in Chapter 3. Due to the localization accuracy, we are more interested in

the navigation system using photo-detector arrays (camera or linear array).

(a) Photodiode (b) Linear array (c¢) Image sensor

Figure 2.7: Photo-detectors

2.3 LED Detection and Data Recovery

Generally, there are two data transmission methods using LEDs: pattern based
method and binary based method. The pattern based method uses an array of LEDs
as the transmitter. Each time the LEDs with status “on” together represent a symbol
which will be recognized by the photo-detector. The binary based method sends message
only using the transmitter’s “on” and “off” status, so that it could only send one bit
each time. By comparison, the pattern based method has more communication efficiency
but requires complex image processing technology to recognize the pattern. These two
methods are illustrated in Fig. 2.8, where the photo-detector is an image sensor.

In this dissertation, we mainly focus on the binary based method so that the
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Table 2.1: Comparison between photo-detectors

Photodiode Linear array

Camera

>100MHz 100MHz per pixel

1KHz per frame

Lateral projection u
LED vicinity Linearly related to
Not linearizable yaw and position error

orthogonal to LOS vector

Lateral projection u, v
Linearly related to yaw,
pitch and position errors

orthogonal to LOS vector

Inexpensive (<$1) Inexpensive (~$10)

Expensive (>$10k)

No image processing No image processing

Regs. image processing

Laterally separated LEDs
All LEDs utilize same PD

use distinct PDs

Each LED uses a

separated pixel (PD)

image plane

LED pattern

{c} {c}

(a) Pattern based communication

image plane

(b) Binary based communication

Figure 2.8: LED data transmission methods
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transmitters can be single LEDs. The LED data is modulated using as on-off keying
(OOK) scheme [40]. Recovering the LED data requires extracting the “on” and “off”
sequence of the LED from a record of consecutive scans. The turned on LEDs are point
light sources with their projections bright blobs in a two-dimensional image, or bright
segments in a linear array. The measured LEDs in a camera images and linear array are

illustrated in Fig. 2.9.

(a) LED projection in the image (b) LED projection in the linear array

Figure 2.9: The measured LEDs in the image and linear array.

For two-dimensional image measurements, various feature detectors and de-
scriptors, including corner and blob detectors, have been developed to find and describe
the features in the image. Both these existing corner and blob detectors can be used to
search candidate LED projections in the image. Other simpler techniques like searching
LEDs based on the pixel value or color can also be used, which are especially useful for
linear array measurements where the existing corner or blob detector cannot be used.
The LED detection methods mentioned above will extract all the features in the image
besides LED’s, so we cannot determine which ones are due to LEDs in a single image

without any projection location information. For typical vision-aided navigation sys-
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tems, in order to find the desired features (LEDs) in the image, their search regions
are predicted based on the navigation state to narrow the searching area and reject
unexpected measurements. The search region of each LED in the image is the inner of
an ellipse defined by the residual covariance. However, due to the clutter measurements
and noise, there still can be multiple potential measurements appearing in this search

region. This can be the case even when the LED is off.

2.4 Related Work

The Visible Light Communications Consortium (VLCC) has been in estab-
lished in 2003 aiming to publicize and standardize the visible light communication tech-
nology [59, 54]. The communication between the photodiode and a single white LED
has been introduced in [74, 75, 46, 44, 80, 1]. In [44], up to 300Mb/s data rate can be
realized using OOK modulation scheme, while a gross transmission rate of 513Mb/s is
achieved in [80]. The communication between the photodiode and a single LED has been
demonstrated by UC-Light lab. The music and video have been transmitted through
VLC in the demonstration, and even the internet link can be connected by VLC. Toy
cars equipped with LEDs exchange short messages is demonstrated in [16]. The commu-
nication between the photodiode and multiple LEDs are also discussed in [45, 49, 18].
Literature [49] uses on-off keying link to communicate with 16 LEDs simultaneously
achieving an overall bandwidth of 25MHz. An OFDM (orthogonal frequency division
multiplexing) modulation scheme is proposed for VLC in [1].

Using image sensor to communication with LEDs is another choice, which has
advantage of spatially separating different LED sources to prevent interferences. An

image sensor with an in-pixel demodulation function for detecting modulated LED light
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is proposed and demonstrated in [60]. The method that decodes the LED data from a
sequence of image is proposed in [64]. The random accessing characteristic of CMOS
image sensor provides the opportunity of visual-MIMO (multiple-input multiple-output)
where optical signal from multiple LEDs are received by multiple pixels in the CMOS
image, which is introduced in [6]. The visual-MIMO demo that employs a LED array
and a high speed camera is introduced in [76]. Another advantage of image sensor is
the ability to detect LED patterns. Literature [62, 50] discussed a LED pattern based
communication method by dividing the LED panel into regions to show different visual
patterns. Literatures [5, 4, 58] proposed a hierarchical coding scheme to modulate the
LED array and realized this method in the road-to-vehicle communication.

Even though the VLC based positioning research is still at a preliminary stage
[66], there have been various methods proposed and implemented in many literatures.
Due to its short range property (less than tens of meters), most proposed VLC based
positioning methods are used indoors. These indoor positioning methods can be found in
literatures [43, 83, 71, 29, 66, 65, 41, 42, 82, 87, 63]. Despite the difficulty, there are still
some literatures like [69, 7] developed VLC based outdoor positioning methods, both of
which detect the modulated automobile LED lightings to estimate the vehicle relative
positions. Methods in [69, 71, 43, 7, 82, 87, 63] all use photodiodes to detect LEDs. Since
the photodiode could not sensor the accurate angle-of-arrival of the LED signal, these
methods mainly focus on the measured light intensity, time difference of arrival (TDOA)
and phase difference of arrival (PDOA). The method in [69] modulates the automobile
LED lighting - either taillights or headlights - to send high rate repetitive on-off keying
pattern, then the phase difference from two LED lamps are detected, while methods in
[7, 63] try to detect the time difference of arrival from two LED lights. Once the TDOA

or PDOA is detected, the range difference from the receiver to the two LED lights can
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be computed and further the position of the receiver can be determined. Methods in
[71, 41, 42, 82, 87] try to model the visible light channel and infer the range between
receiver and LED lights based on the measured light intensity, and then calculate the
receiver’s position by trilateration. A probabilistic positioning utilizing VLC is proposed
in [43]. The basic idea of the algorithm is to sample the signal strength for selected
orientations at each reference point during the off-line phase and combine a subset of
these values to histogram in the online phase, so that an orientation-specific signal
strength distribution can be computed and utilized to increase the accuracy of position
estimate. Positioning methods using image sensors are introduced in [29, 83, 66, 65], all
of which measure the LED coordinates in the image frame and calculate the receiver’s
position based on geometry methods. Most of the existing positioning method use
photo-detector alone, while method in [43] uses compass to improve the accuracy of
training data, and method in [71] uses 6-axes to help estimate azimuth and tilt angle.
All the methods introduced above use the LED ID to recognize each light source. Some
of them like [83, 66, 65] even modulate each LED’s own global position coordinates in
the signal, so that the receiver does not have to previous known each LED’s position.
All the visible light positioning methods mentioned above compute the re-
ceiver’s position merely by the latest photo-detector’s measurement, but the Markov
property of the photo-detector’s state is not considered. The inertial sensor and com-
pass in [71, 43] are only used to help estimate the pose of receiver instead of predicting
the receiver’s state at the next time step. For the image sensor based positioning meth-
ods above, either the image sensor is stationary or no LED tracking algorithm is applied
to extract the LED data. From the view of a vision aided navigation system [56], the
positioning result can be greatly improved by incorporating motion and LED measure-

ments together. One essential problem to combine vision aided navigation method with
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VLC together is to track the LED in the image to extract its data. To solve this problem,
the measurements in a sequence of images need to be considered jointly. The measure-
ments of the same object (LED) at multiple time instances should be matched together
to recover the data sequence.

As mentioned in Sec. 2.3, the existing corner detectors (Moravec [55], Forstner
[24], Harris [30], Shi-Tomasi [72], and FAST [70]) or blob detectors (SIFT [52], SURF
[12], and CENSURE [2]) can be used to match the projections of the same feature in
different two-dimensional images. These detectors keep the description of each feature
and these descriptions can be compared to determine whether multiple features are
originated from the same object. However, the projection can be wrongly matched,
especially when the sequence of images are long. Moreover, the existing feature descrip-
tors cannot be applied to the linear array measurement, so that they cannot be used to
match the measurements in different linear array scans.

For the global positioning system (GPS), the technology of receiver autonomous
integrity monitoring (RAIM) [35] is developed to detect the fault measurements of the
receiver. The RAIM technology performs consistency checks between all estimation so-
lutions, and provides an alert to the system if the consistency checks fail [36]. Another
outlier rejection method, named Least Soft-threshold Squares (LSS) [81], is newly devel-
oped. This method models the measurement error as the sum of Gaussian component
and Laplacian component. The LSS method is efficient and easy to implement. Both
of the two algorithms are designed to detect and reject the incorrect measurement, but

cannot deal with multiple measurements.
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Chapter 3

Navigation using Linear Photo

Detector Arrays

3.1 Introduction

There are three kinds of optical sensors suitable for detecting the LED signal:
single photo-detector (photodiode), two-dimensional photo-detector array (camera), and
linear photo-detector array. As we have mentioned in Sec. 2.2, a single PD could
communicate with LED’s at rates exceeding 300MHz, but only offers the most basic
level of positioning. The camera provides a much more precise measurement by detecting
the LEDs positions in the image to form angle-of-arrival measurements, but could only
work at low frame rate (30Hz). The low frame rate of camera will greatly restrict the
information sent from the LEDs to camera.

A challenge in LED-based navigation system is how to improve the data trans-
mission rate and the image processing efficiency while maintaining the capability for
accurate navigation. To extract the ID, a sequence of images are grabbed and processed

to find the on or off status of the LEDs. The frame rate fs has to be at least two times
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higher than the data rate f. Fig. 3.1 illustrates the data sequence of the LED sampled

by the camera image, where the camera frame rate is two times of the LED data rate.

=)
=
lens.

e s e
go e e |
- L= -

L~ L L L~

data:1 data:0 data:1 data:0

fme

Figure 3.1: Camera continuously takes images of a scene with an LED light [31].

The large number of pixels (usually several mega-pixels) in the image sensor
limits the frame rate. The frame rate of common commercial video camera is about
only 30fps (frames per second), which indicates that the LED blinking rate has to be
no higher than 15Hz which is too low. The frame rate of some special designed high-
speed cameras is higher, for example the EoSens CL camera produced by Mikrotron
GmbH could achieve 1800fps. The Eosens CL camera is shown in Fig. 3.2. Progress has
been demonstrated in our experiments, where the LED signal is modulated at 800bps
(bits per second) and the camera recovers the signal with a sampling rate of 1600fps
[85, 86]. To further improve the frame rate, a solution is proposed in our former paper
[85] that narrows the sampling area to a small portion of the whole image. To realize this
proposition, the camera should have the capability to sample an arbitrary selected area
in the image. The high-speed camera or the camera with small area sampling function

usually has very high cost (> 10k).
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Figure 3.2: EoSens CL camera

This chapter investigates the ability of a linear array to preserve the cameras
precise position measurement and simultaneously achieve high data rates. A linear array
is a set of photodiodes that form one or several straight lines to receive the light signal.
The number of pixels in a linear array is much smaller than that in a camera, since the
linear array could be viewed as a small part of camera sensor. The linear array preserves
the sensitivity to angle of arrival relative to a single axis. The advantages of linear array

are:

e Fast sampling frequency: The low frame rate of camera is mainly due to its large

number of pixels. In contrast, a linear array has only one or several rows of pixels.

e High accuracy: The measurement accuracy is mainly dependent on the number of
pixels. Although the total pixel number of linear array is much smaller than that
of camera, the pixel number in one direction could be much larger leading to a

higher resolution in that direction.
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e Low cost: The linear array has simple physical structure and small number of

pixels.

On the other hand, having only one-dimensional sensitivity of the linear array
also increases the difficulties of initialization, calibration and navigation since it cannot
sense angular rotation around the axis of the array or linear motion in the direction to
the plane defined by the sensitive axis and the LED array. A well-known result that
the camera pose is observable [73] and can be computed in closed-form [3] when four or
more known features are detected in each image will not apply to the linear array. In
this chapter we analyze the extrinsic parameter calibration process and the navigation
system state initialization for linear arrays.

Due to the one-dimensional sensitivity, navigation using the linear array is
especially useful when the carrier is constrained to move in a 2D plane. For example,
for cars equipped with linear arrays driving on roads, existing LED traffic lights are ideal
navigation features. For vehicles moving in 3D space, by employing two linear arrays
with their perpendicular sensitive directions, this problem can also be solved.

Currently, the linear array could be found in a variety of applications such as
photocopiers, barcode scanners, and line scan cameras. Their light spectrum sensitivity
ranges from short wave infrared to ultra violet, and the pixel number ranges from tens
to thousands. The pixel read-out speed is up to 100MHz. Taking the Melexis’s 3rd
generation linear optical array MLX75306 as an example, it is 7.lmm long with 142
pixels, and has 12MHz read-out speed.

Unfortunately, none of the applications mentioned above is specifically designed
for navigation and communication purposes. For this application we propose combining

a linear array and cylindrical lens. Its physical structure is illustrated in Fig. 3.3.
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Shutter

Linear photodiode array

Figure 3.3: Physical structure of linear photodiode array sensor.

The basic physical structure includes a linear array, a convex-cylindrical lens
and the shutter. The convex-cylindrical lens will focus the light that passes through
onto a line instead of a point. The linear array will be put that perpendicular to the line
which the lens focuses on. In the lateral plane, the elementary ray trace is similar with
that of convex lens. The ray trace is illustrated in the right of Fig. 3.4. In the vertical
plane, the cylindrical lens can be viewed as a flat glass plate which will not affect the
ray trace. It is illustrated in the left of Fig. 3.4.

This chapter is organized as follows: Section 3.2 describes the problem details
including the kinematic equation and measurement model of the system; Section 3.3
analyzes the nonlinear observability of this linear array based navigation system; Section
3.4 discusses the extrinsic calibration of the linear array and the initialization of the

linear array based navigation system; Section 3.5 gives all the experimental results.
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Figure 3.4: The side and top view of linear array.

3.2 Problem Description

In the following analysis, we firstly describe the general navigation system
structure as well as kinematic equations and measurement models. After introducing
the general model, we give descriptions of the specific navigation systems considered in

this chapter.

3.2.1 General Navigation System

The structure of a general aided navigation system is illustrated in Fig. 3.5.
The input of the system is the measurements of the high rate sensor and aiding sensors,
and the output is the system state estimate at each time step. The high rate sensors
include wheel encoders and IMU, which usually measure the velocity, acceleration and
angular rate of the platform. The aiding sensors include GPS receiver, magnetometer,
camera, thermometer and so on. In Fig. 3.5, the high rate part is colored by green,
while the low rate part is red. The general kinematic model and aiding sensor model

will be discussed in the following sections.
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Figure 3.5: Aided navigation system

3.2.1.1 State Propagation

The aiding sensor is assumed to be part of a rigid system with kinematic state
(i.e., position, velocity, attitude) denoted by x(¢) € R™. We will refer to this rigid system

as a rover. The rover trajectory evolves over time according to

&(t) = f (x(t), u(t)), (3.1)

where f : R™ x R™ — R" is a known nonlinear mapping and u(t) € R™ is the system
input. In a navigation system, the input u represents the rover’s motion information,
which could be measured by an encoder or inertial measurement unit (IMU).
Throughout this article, we use symbol & to represent the estimate of variable
a. Given an initial condition (0) ~ N (xq, Pp), the computer calculates an estimate &

of & according to

2(t) = f (2(t),4(t)), (3.2)

where 4 is the estimate of w computed from its measurement @. In the simplest case, the
measurement is modeled as 4 = v + w, where the process noise w has power spectrum

density (PSD) denoted by Q.
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Define dx = x — & as the state error, then its propagation model can be ap-
proximated by subtracting eqn. (3.2) from (3.1) and linearizing the result along the

estimated trajectory:

§i(t) = F(1)oa(t) + G()w (1), (3.3)
where
FW) = Fosua (3.4
at) = Flsua (35

If we are only concerned with the state estimates and their errors at the times
ti at which the aiding measurements happen, and use the subscript k£ as the shorthand

notation for ¢, we can use the following error propagation model:
(5:13(k) = @kfléw(k - 1) + Wwg—1, (36)

where x(k) is the short for x(t;), and wi_1 ~ N(0,Q)_1). Computation of the state
error transition matrix ®;_; and process noise covariance Qj_1 are discussed in [22].

From (3.6), the state error covariance Pj evolves over time according to
P,=®, 1P 1®]_| + Qi1 (3.7)

According to eqn. (3.7), the state error can be accumulated quickly because of
the process noise wy, Usually after only a few second, the estimation error could become
unacceptable, which is illustrated in Fig. 3.6. That is why we need aiding sensors to

correct the state estimation.

3.2.1.2 Aiding Sensor Model

The general aiding sensor measurement model is

z(k) = h (z(k)) + ny, (3.8)
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Figure 3.6: Growing of the state error covariance due to the process noise.

where z(k) € RP, and h : R" — RP is the measurement function, and ny ~ N (0, Ry)
is the measurement noise. Given the state estimate at time step k, it is straightforward

to compute both the predicted measurement 2(k) according to

2(k) = h(a(k)). (3.9)

The prediction error is defined as dz = z — 2, and its model can be approximated by

subtracting eqn. (3.9) from (3.8):

dz(k) = Hpox(k) + Ry, (3.10)

where H;, € RP*" is the linearized measurement matrix obtained from

oh
Hy = —|.—s0)- 3.11
From eqn. (3.10), its error covariance S(k) is computed as
S(k) = H,P.H, + Ry. (3.12)

The quantities 2(k) and S(k) define a prior distribution for the feature measurement.
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3.2.1.3 Sensor Fusion

As showed in Fig. 3.6, the state estimate error will accumulate if the state
estimate is calculated only by integrating the measurements from the motion sensor.
The extended Kalman filter (EKF) is frequently used to fuse the measurements from
motion sensor and aiding sensors. The state estimate propagates based on eqn. (3.2)
where 4(t) is viewed as a constant between each time interval [tx_1,tx]. Integrating eqn.
(3.2), the state estimate propagates according to

Bk —dk—1)+ [ F@),a)d (3.13)

lg—1
The state error propagates according to eqn. (3.7).
The state computed from eqn. (3.13) and the error covariance propagated
from eqn. (3.7) are the prior state estimate covariance denoted by &~ (k) and P,
respectively. When a measurement arrives at time ¢, the state and its error covariance

are updated according to

K, = P_H/(H.,P H] +R;)™"
&t (k) = @ (k) + Ki(z(k) — h())

Pl = P - KH,P,, (3.14)

where K, is the EKF gain evaluated at time ¢, and £ and P are the posterior state
estimate and error covariance. Fig. 3.7 illustrates the how the state error ellipse evolves
over time when the aiding sensor measurements are added in the estimation process.
The state error decreases when the aiding measurement happens, so that state error

keeps in a tolerable range when the rover moves.
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Figure 3.7: The state error ellipse evolves over time when the aiding sensor measurements
are added.

3.2.2 Kinematic Equations

In this chapter, we consider a vehicle moving in a 2D plane where the vehicle is
equipped with a linear array. The vehicle also has linear and rotational velocity inputs
(1 and w) which are measured via additional sensors like wheel encoders. The goal is
to estimate the vehicle position coordinates n (north), e (east) and heading 1 in the
world frame. The state vector is = [n, €, w]T, and input is u = [, w]T. The kinematic

equations are

n cos ¢ 0
¢ | = | siny |B+ |0 |w (3.15)
V) 0 1
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AT
The state estimate vector is written as € = [ﬁ, é,w} , and it propagates discretely

according to eqn. (3.13). The state error vector is defined as dx = [0n, Je, 51/J]T and

n—mn
lx=x—T=| c—¢ |- (3.16)
_w_/l;_

The state error propagate equation is defined in (3.3), where the linearized matrix F

and G are
-0 0 —Sinl/}- -cosw 0-
F = 0 0 cosvy ,G = sintgy 0 | - (3.17)
I 0 0 0 | I 0 1 |

The state error covariance is propagated according to eqn. (3.7).

3.2.3 Measurement Equation

The linear array measurement, viewed as the lateral portion of a camera mea-

surement. So firstly we will describe the pinhole camera measurement model. Let

P = [CX y czr (3.18)

denote the coordinates of an LED in camera frame. This vector is computed as

w,

PwrL

Per = [ R Pew ] (3.19)
1

‘R — R'R

Cpcw = ER (bpcb - Z;R wpwb) ’ (320)

where Y%, and ;R are the camera extrinsic calibration parameters, and “p,r, is the

known LED location in navigation frame. Throughout this dissertation, the symbol °R
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denotes the rotation matrix transforming a vector from frame a to frame b. The symbol
Db denotes the vector pointing from location a to location b represented in frame c.
T
The measurement yg = [ ug vy ] accounting for camera distortion is mod-

eled as follows:

X
= — 3.21
u <7 ( )
Y
= — .22
Vo= (3.22)
r? = u? 40P (3.23)

X' = u(l + k17“2 + k2T4)
+2p1u + pa(r? + 2u?) (3.24)

Y = v(14kir® + kor?)

+2pouv + p1(r? + 20°) (3.25)
ug = fo- X' +cp (3.26)
vg = [y Y +¢y (3.27)

where (fz, fy,cz,cy) are camera intrinsic parameters and (ki, k2, p1,p2) are the distor-
tion parameters. The intrinsic parameters and distortions are determined offline using
standard calibration methods in [14]. For convenience, we usually use the undistorted
camera measurements defined in eqn. (3.22). The undistorted camera measurements
can be computed from the distorted measurements if the camera intrinstic parameters
are known. Several approaches are introduced in linteratures [33].

From the introductions above, the linear array measurement without consid-

ering the distortions is modeled as
z =h(zx)=£ (3.28)

T
where ‘p; = [ b by b ] is the feature position in the linear array frame which is
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similar to the definition of p; ¢- It is modeled as

by = R <bpbf - bel) ; (3.29)

bpbf = Z;R(wpwf - wpwb)a (330)

where the letter w and b in the above equations represent the world frame and body
frame, respectively.
From the eqns. (3.18-3.22), the linearized measurement matrix H,. for the

camera measurement model is

oh 0%,

c = = y 31
o e = Mo (3.31)
where
1 9 CXQ
CZ c
H = ©2) (3.32)
0 % - ((;CZY)Q

has two rows as the vectors in the two directions orthogonal to p.;,. From equations

(3.19) and (3.20), we have

Ho = —%R(:,l:Q) gRJwbpr O3%x2 | (3'33)
where
010
Jy=1-10 0 (3.34)
000

and ¢R(:,1:2) is the first two columns of matrix $R.
The linearized measurement matrix H; for the linear array measurement model

corresponds the first row of matrix H., and it can also be decomposed as

H; =H, Hs, (3.35)
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where H; ; corresponds the first row of H. The measurement model of the camera and

linear array are illustrated in Fig. 3.8.

image plane

(a) Camera model.

linear array

(b) Linear array model.

Figure 3.8: Camera and linear array measurement model

3.3 Observability Analysis

In this section, we consider the observability of the vehicle state using the

measurements z of the linear array for the system of Eqn. (3.15) with inputs p and w.

We prove that the state x is fully observable when at least two horizontally separated

LED’s are measured simultaneously.

3.3.1 Nonlinear Observability

Consider the nonlinear system

m

fo@)+ S fi (@) us,

i=1
h(z),
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where © € R", z € RP, f; : R — R", and uy,...,u, are m scalar inputs. The
nonlinear system described by (3.36)-(3.37) is locally weakly observable over a region D
if its observability matrix has full rank on D [34]. The observability matrix is defined

as a matrix with rows:
(= {vcﬁcﬁ,_,ﬁ_zhk () | k=1,...,p;¢ € N}, (3.38)

where [,?il__ £, is the Lie-derivative of order ¢ with respect to f;, --- fi,, and hy(x)

is the kth element of h(x). For the system (3.15), we have m = 2, p =1, fo = 0
T

-
fi= costy sing 0} 7andf2:|:0 0 1]

3.3.2 Observability Analysis

Since the vehicle moves in the 2D plane, the height component of the vehicle
position in the world frame is fixed which is 0 in our frame definition. Using the following

standard notations

cos® siny 0
b _ .
ot = —siny cosyy 0 | (3.39)
0 0 1
- T
- T
Pub = n e 0 ] ) (3.41)
to reorganize matrix Hs in (3.33), we have
—cosY —siny a
Hy = éR siny —cosv a9 (3.42)
0 0 0
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where
ar = —(zy—n)siny + (yr — e)cosp,
az = —(xry—mn)costy — (yy —e)sinp.
From Eqn. (3.42)-(3.43), if we use h; to represent the ith column of Hj, we have
hs = —(yr —e)hy + (xy —n) ho. (3.43)

For the system (3.15), if three rows (columns) in the observability matrix O
are found to be linearly independent, the state & will be fully observable. Obviously,
the first row of O is the linearized measurement matrix H. Before discussing the rank

of O, we firstly state the following lemma:

Lemma 1 For the system defined in (3.15), let G : R® — RP be a function defined on

the state space. Suppose equation

0G 0G 0G

holds for G, then (3.44) still holds when we replace G by LG, =1,2.

Proof. Firstly, let f; = f1, then

LG = %cosw—i— %sinw. (3.45)
Then
2 2
agﬁG - aawgi cosy + §¢ge sin
_885 sin + %(6;008 Y. (3.48)
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Take the partial derivative with respect to n for the both left and right hand sides of

eqn. (3.44), we have

0’G B 0’G _ 0 [0G
oYon — Ondy  On \ O
0*’G 0’G  0G

Substitute eqn. (3.49) into the right hand side of eqn. (3.48) and reorganize it, we have

0LsG 0°G el
£, =—(yL —e) (Wcos¢+aeansmw>
0’G 0’G |
+ (xp —n) (8718@ cos ) + (3)625111@!1)
oL G oL G
= —(yr—e) afﬁ + (z1, —n) 812 . (3.50)

Secondly, following the similar analysis above, let f; = fs.

LpG= (;C;- (3.51)
Then

0L;,G PG

on ~ OYon (3:52)
9L;,G  9°G

Oe  OYoe (3:53)
0L,G G

a’; = G (3.54)

Take the partial derivative with respect to ¢ for the both left and right hand sides of

eqn. (3.44), we have

0°G 0 0G 0G
902 = o0 <—(?/f_€)an+(ﬂff_”)ae>
- - ;;a‘fp + (o —n) gj@ (3.55)
Substitute eqn. (3.55) into the right hand side of eqn. (3.54), we have
8%’:;G = —(yL—e);jgjp%-(ﬂ?L—n)aa;C;
= —(yr—e) 8%2G+(xL—n)({)[’a’:G. (3.56)
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Then the proof is finished. =
From the lemma, when property (3.44) holds for a function, it also holds for

its Lie-derivative, and of course its Lie-derivative of any order.

Theorem 2 The observability matriz defined in (3.38), for a single LED, does not have

full rank for the system in (3.15).

Proof. Eqn. (3.43) indicates that the measurement function h(z) has property
(3.44). Then from Lemma 1, Eﬁﬂ-l...ﬁgh (fir .- fi, = 1,2.) satisfies (3.44) for any ¢ € N,
so that each column in the observability matrix satisfies eqn. (3.44). This means the
third column of the observability matrix in (3.38) is always the linear combination of its
first two columns, so it does not have full rank. =

Next, we are going to prove that the observability matrix has exactly rank 2
when only one LED is measured. Since Theorem 2 says rank(O) < 2, we only need to
show rank(©) > 2 in the following analysis.

Considering the row VL h in O, we have

l
11 31T

_ 31 i 2rale
VEnh [w 0 Tz~ T3 }”2
31 ri ral
L H + [ 0 0 i } Ho, (3.58)

where r;; is the element of matrix ZR at ith row and jth column. Then rank(©O) >
2 is true when V Ly h is linearly independent of H, since VLp h and O are two
different rows in the observability matrix. Eqn. (3.58) shows that V.Lg h is the linear
combination of H and the third row of H2, which indicates that VLy h is linearly
independent of H if and only if the third row of H is linearly independent of H. From

Eqn. (3.31), (3.32) and (3.35), H itself is the linear combination of the first and third
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rows of Ho, then H is linearly independent on the third row of #s if and only if the first
and third rows of Hy are linearly independent. From Eqn. (3.42), the independency of
the first and third rows in #Hs requires the first and third rows of le are independent.
Moreover, since the third row of the matrix in the right hand side of (3.42) is 0, then the

independency of the first and third rows in Hs only requires that the following matrix

11 T2 (3 59)

31 T32

is nonsingular. This matrix is dependent on the pose of the linear array on the carrier.

If more than one LED’s are measured, and not all of the LED’s have the same
xy and yy coordinates, then the observability matrix O will have full rank since Eqn.
(3.43) is no longer true. To estimate state x, at least two horizontally separated LED’s

should be observed simultaneously.

3.4 Calibration and Initialization

The calibration of the extrinsic parameters of linear array is a little more
difficult than that of the standard camera because of its one-dimensional sensitivity.
The well-known result that the camera pose is observable [73] and can be computed
in closed-form [3] when four or more known features are detected in each image will
not apply to the linear array. In this section, we are going to estimate the extrinsic
parameters using the nonlinear optimization method, initialized with approximate prior

knowledge of these parameters. The initialization method follows the method in [86].

3.4.1 Extrinsic Parameter Calibration

Being different from the extrinsic calibration of camera, the extrinsic parame-

ters of linear array cannot be estimated only by its measurement without prior knowl-
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edge. Taking the computation of Yy for example, even though when all the other
parameters except Ypy in Eqn. (3.28)-(3.29) are perfectly known, the vector %py; still
could not be obtained. Assume there are m LEDs are measured with measurement set

{z1,22,...,2m} and their corresponding coordinates in the body frame are

.
b .
Pof, = [ fins fiz2s fis } yfori=1,...,m. (3.60)

Use p; and r;; to represent the elements in bpy and °Ry,;, respectively. Now we can

construct the equation set with the p; as the unknown parameters.

;

(z1r31 —711)(P1 — f1,1) + (21732 — r12) (P2 — f1,2) + (21733 — 113)(p3 — f1,3) =0

\ (Zmr31 — r11)(P1 — fm,1) + (2m732 — r12) (P2 — fm,2) + (2m733 — 713)(P3 — fm,3) =0

The coeflicient matrix is

21731 — T 21732 — 712 21733 —T13

, (3.61)

| #mT31 =711 ZmT32 =712 ZmT33 =713 |
which is not full rank since each row in this matrix is the linear combination of the first
and third rows of matrix °Ry;. This fact indicates that there will be no unique solution
no matter how many LED’s are measured simultaneously.

The prior values of ZR and %py; can be measured roughly by a tape. The vehicle’s
pose is accurately known by putting the vehicle at a well measured position. Nonlinear
optimization methods could be employed to obtain the accurate extrinsic parameter
estimation. Some nonlinear optimization methods such as Gradient Descent, Newton

method and Gauss-Newton method are introduced in Appendix A.

T
Using ‘g, to denote the quarternion of éR, and defining x, = [ ‘g oy ] ,
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the estimation of the extrinsic parameters is calculated according to

gt = gk szt (3.62)
—1

szk = (H;RQ_IHQ) H]R,' (th(:f:’;)> (3.63)
Tp-1 -1

P, - (H/R'H,) . (3.64)

whereR, and H,, are constructed in Sec. 3.5.1, #F is the estimation of x. at the kth

iteration.

3.4.2 Initialization

We firstly introduce the initialization method using the camera measurements,
then the similar method using linear array measurements will be derived. According to

the definition of v and v in Eqn. (3.22), using (3.18) and (3.19), we have

u
c 77an
Z| v | = Pe= [ ‘R Pen ] (3.65)
1
1
Reorganizing Eqn. (3.65), we have
Z u
b 77an
CR Z v = ?TR bpcb - ly)rR "Dy ’ (366)
1
Z

where (u,v), °Z, 'R, . and "p,, are all known, ’R and "p,,; are

cosy siny 0
ZR = —siny cosy O (3.67)
0 0 1
T
P = [n e o} : (3.68)



Deﬁne matrix ']) = ?zR bpcb _ lT)rR'nI)TLb . By (367) and (368), 7) = [p”] is

cosp sinyy 0 ry —mncosy —esiny

—sinty cosyy 0 Yyg 4+ msing —ecosy) | - (3.69)

0 0 1 b b

From (3.69), only elements [p11, p12, p14, p24] are unknown. Using the following notation

_ . -

a = as | ="PnL (3.70)
| 43 ]
_ . ) _ ) -

b = by | = R v (3.71)
L bs _ 1

to reorganize Eqn. (3.66), we have

b
a1p11 + agpia + p1a = —(as + ps4)
(3.72)

aspi1 — a1pi2 + paa = —(az + p3a)

bs
ba
b3
Notice that this equation array has two linear equations and four unknown variables
(p11, P12, P14, P24). In order to solve (3.72), at least two LEDs should be measured
simultaneously. The solution is found by the standard least square (LS). A deeper
insight of eqn. (3.72) will find that at least two laterally separated (different a; and as)
LEDs required to solve this equation set. Fig. 3.9 illustrates the situation that the two
vehicle positions can not be distinguished by merely measuring these two LEDs.

An additional known constraint is that the unknown variables in (3.72) should
strictly satisfy

Pl +pia = 1. (3.73)
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Figure 3.9: Two LEDs not laterally separated.

Due to its nonlinearity, we didn’t mention this equation when calculating the unknown
variables using the linear model (3.72). When this constraint is incorporated, it becomes
a nonlinear nonconvex optimization problem that can be initialized with the estimate
of (n,e, 1) computed by the solution of (3.72). Results will be discussed in Section 3.5
and our former paper [86].

After some modifications, the initialization method still works when the camera
is replaced by the linear array. Here the initialization process requires at least 4 LED’s
measurements due to its one-dimensional sensitivity, compared with two LEDs needed
for the camera measurements. Similar to eqn. (3.66), the linear array measurement

equation could be written as

lzmum . Dw§f
=JiR| 'R tpy, — D RUp,, (3.74)
b 1
where
1 00
J = , (3.75)
0 0 1
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and u,, denotes the mth measurement. Reorganizing (3.74), we have

(T1101m + T1202m)P11 + (T11G20m — T1261m)P12
+711P14 + T12P24 — Um'Zm = —713(a3m + ") (3.76)
(731a1m + 73202m)P11 + (3102 — T3201m)P12

+r31p14 + T3ap2s — 2m = —Ta3(asm + ") (3.77)

where the definition of r;;, a; and p;; are same with that in eqn. (3.61) and (3.72).

l

For each LED measurement, we obtain two linear equations. Since ‘z,, varies for dif-

ferent LED’s, to solve the linear equation set, at least 4 LED’s should be measured
simultaneously. Similarly, these 4 LEDs can not simultaneously have the same x and y

coordinates.

3.5 Results

The matrix H, is the linearized matrix that evaluated at &~.

H, = HiHs (3.78)

Hs = [alpu BZPZf]

dq, Oy
'piy
oqy

d'piy !
9Py _ _ip 3.79
i W (3.79)

= Vv (lﬂjb, "pyy — bel)

If several IED’s are measured simultaneously, H, is constructed by stacking the H,

calculated above together.
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3.5.1 Extrinsic Parameters Calibration

Let ¢ represent the rotation from the computed frame [ to the true frame [.

(3.80)

-
Then we have 'R = %RéR ~ (I — [px])iR. If we define éz, = { Stpy ] , then

Hs = [ —R [Py %] ]

Assuming N LED’s are measured by the linear array, and the initial covariance

of the extrinsic parameters is P.y € R6%6 the Gauss-Newton correction is computed as

where

-1
0@ — (H, R;'H,) HJR;'r.,

T
HJN IG><6:|
R}, Py ]}

T
EN_ZA:N weO_@e :|

True value
01 : : v

(3.81)

(3.82)

(3.83)

(3.84)

A Initial value | A nitial value

True value

Py (M)
Py (]
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Expy b

xperiment Number

(a) Estimated ‘pp(1).

(b) Estimated ‘pp:(2).

Figure 3.10: Estimated translation .-

70 80 90 100

(c) Estimated ‘ppi(3).

The first three figures show the calibration results of ‘py. The red and green

lines represent the standard deviation of the initial guess and calibration results, re-

spectively. To generate the result, 8 LED’s are measured by the linear array. The



experiment is repeated for 100 trials. In each trial, we randomly choose the initial guess
value according to its true value and covariance P.y. In the figures, ‘py (3) representing
the height of linear array in the body frame is unchanged after the calibration process,

which is due to the pose of the linear array and its one-dimensional sensitivity.
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(a) Estimated roll. (b) Estimated pitch. (c) Estimated yaw.

Figure 3.11: Estimated Euler angles.

3.5.2 Initialization

We firstly test the initialization result using camera measurements. The vehicle
was placed at n = —0.575m, e = —2.046 m and ¥ = 0.401 deg, which is known to an
accuracy of 0.002 m, 0.006 m and 0.002 deg, respectively. In this section, these coordinate
will be referred to as ‘correct.” The vehicle is stationary at the stated location throughout
the results reported in this section. There are 8 LEDs in front of the vehicle (camera).
The LED navigation frame position vectors are listed in Table 3.1.

The initialization algorithm is firstly tested using different two-LED measure-
ment combinations to compute the state of the vehicle. The computed coordinates and
yaw angle computed using eqn. (3.72, 3.73) and their error standard deviation as com-
puted using eqn. (3.64) are given in Table 3.2, along with the LED identifiers. The
initialization state works well for all combinations with the exception of LED combi-

nations: (1,2), (3,4),(6,8). For each of the three combinations, both LED’s have the
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Table 3.1: LED coordinates in meters in the NED frame.

LED ID n e d

1 2.797 | -1.500 | -1.500
2 2.797 | -1.500 | -2.000
3 2.797 | -0.500 | -2.000
4 2.797 | -0.500 | -1.500
5 2.797 | -4.250 | -2.000
6 2.797 | -3.500 | -2.000
7 2.797 | -2.500 | -2.000
8 2.797 | -3.500 | -1.500

same n and e coordinates differing only in their d coordinate. In this case, the line
that connects the two LED’s is parallel to the vehicle frame z-axis and the NED frame
d-axes. Such LED combinations cause the equations in (3.72) being linear dependent.
Due to this, the vehicle’s state can not be uniquely determined.

There are many combinations of three or more LED’s. Representative initial-
ization results using three and all eight LEDs are shown in Table. 3.3. The data in
these Tables confirms that the accuracy of initialization result depends on the number
and spatial distribution of the LEDs that are used.

Fig. 3.12 contains scatter plots of the computed vehicle coordinates (red dots)
for the 2 (top) and 3 (bottom) LED combinations. The blue asterisk (‘*’) marks the
coordinates considered to be correct. The positions computed using 3 LED’s are more
concentrated.

Next, we will show the initialization results using linear array measurements.

-
The correct vehicle state is approximately [ —925 0 —45 ] . The state is firstly
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LED n e P On Oe Oy

1,2 NaN NaN NaN 3.7e+4 7.3e+3 | 1.2e+7
1,3 -0.432 | -2.248 | 3.610 0.092 0.150 2.789
14 -0.416 | -2.237 | 3.511 0.096 0.150 2.795
1,5 -0.565 | -1.992 | -1.325 0.055 0.114 1.756
1,6 -0.562 | -2.002 | -1.146 0.046 0.150 2.387
1,7 -0.558 | -1.990 | -1.328 0.033 0.261 4.362
1,8 -0.544 | -1.872 | -3.221 0.055 0.166 2.672
2,3 -0.513 | -2.150 | 1.599 0.056 0.124 2.151
2,4 -0.517 | -2.135 | 1.340 0.056 0.132 2.247
2,5 -0.568 | -2.014 | -1.052 0.030 0.069 1.034
2,6 -0.563 | -2.030 | -0.753 0.026 0.096 1.508
2,7 -0.558 | -2.033 | -0.664 0.025 0.185 3.096
2,8 -0.566 | -1.976 | -1.628 0.028 0.109 1.712
3,4 NaN NaN NaN 0.000 7.5e+17 | 0.000
3,5 -0.593 | -2.031 | -0.641 0.016 0.066 0.852
3,6 -0.584 | -2.049 | -0.329 0.016 0.075 1.064
3,7 -0.569 | -2.077 | 0.160 0.030 0.090 1.434
3,8 -0.599 | -1.965 | -1.560 0.018 0.100 1.414
4,5 -0.600 | -2.077 | -0.061 0.020 0.092 1.190
4,6 -0.584 | -2.082 | 0.119 0.017 0.093 1.324
4,7 -0.567 | -2.091 | 0.361 0.030 0.099 1.565
4,8 -0.596 | -1.969 | -1.519 0.019 0.148 2.098
5,6 -0.465 | -1.945 | -2.750 0.084 0.122 2.165
5,7 -0.535 | -1.990 | -1.619 0.047 0.075 1.276
5,8 -0.419 | -1.922 | -3.447 0.113 0.135 2.569
6,7 -0.542 | -2.017 | -1.118 0.054 0.143 2.438
6,8 NaN NaN NaN | 7.5e+11 0.000 0.000
7,8 -0.535 | -1.964 | -2.016 0.056 0.150 2.537

Table 3.2: initialization results using 2 LEDs
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LED n e P On Oe oy

1,2,3 -0.503 | -2.164 | 1.873 | 0.050 | 0.107 | 1.889
1,24 -0.506 | -2.146 | 1.573 | 0.050 | 0.113 | 1.962
1,3,5 -0.588 | -2.014 | -0.866 | 0.016 | 0.047 | 0.647
1,3,7 -0.564 | -2.072 | 0.116 | 0.027 | 0.078 | 1.279
1,4,5 -0.588 | -2.017 | -0.843 | 0.019 | 0.056 | 0.781
1,4,8 -0.590 | -1.988 | -1.264 | 0.018 | 0.078 | 1.162
1,5,8 -0.583 | -2.041 | -0.612 | 0.038 | 0.085 | 1.328
2,3,4 -0.508 | -2.136 | 1.453 | 0.055 | 0.116 | 1.999
2,3,8 -0.588 | -2.014 | -0.894 | 0.016 | 0.066 | 0.979
2,4,6 -0.578 | -2.055 | -0.271 | 0.016 | 0.065 | 0.960
2,5,7 -0.561 | -2.004 | -1.216 | 0.024 | 0.052 | 0.813
3,5,7 -0.590 | -2.039 | -0.550 | 0.014 | 0.042 | 0.590
3,5,8 -0.595 | -2.059 | -0.300 | 0.014 | 0.053 | 0.722
5,6,7 -0.524 | -1.984 | -1.767 | 0.042 | 0.070 | 1.208
6,7,8 -0.536 | -2.007 | -1.354 | 0.054 | 0.134 | 2.271
S8LEDs || -0.586 | -2.036 | -0.591 | 0.010 | 0.032 | 0.465

Table 3.3: Initialization results using 3 and 8 LEDs
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(a) Initialization results using 2 LEDs. (b) Initialization results using 3 LEDs.

Figure 3.12: Initialization results. The blue asterisk marks the location that is considered
to be correct.
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computed according to the linear equations (3.76) and (3.77). The estimation results
are further refined by minimizing the residual using nonlinear optimization methods.
In these figures, the results are optimized using Gauss-Newton method. The error
covariance of the estimation result is also computed based on the covariance of the

linear array measurement noise.
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Figure 3.13: Initialization results.
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Chapter 4

Data Recovery in a Stationary

Sensor

4.1 Introduction

LED’s are bright point light sources, the pixels that they project onto have
high intensity values. The LED projections are bright blobs and segmentations in the
image sensor and linear array, which are shown in Fig. 4.1. As the linear array platform
moves, the LED projection moves along the one-dimensional pixel array.

In the linear array-LED navigation system discussed in Chapter 3, each LED’s
ID was used to assist data association. Extracting the LED ID is equivalent to recovering
the LED’s on-off data pattern from a sequence of linear array measurements. The LED’s
on-off status can be recovered only after its position in each scan is found. Finding the
LED projection is not straightforward since: 1) There be multiple pixels measuring high
intensity (e.g., LED’s, clutter, and noise). The incorrect measurements are referred to as

false detections. 2) The position of a turned-off LED in the image can not be extracted
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data:1 data:0 data:l  dataz0

time Tl me

(a) Camera continuously takes images of a scene  (b) Linear array continuously scans a scene with

with an LED light [31]. an LED light.

Figure 4.1: LED data in a sequence of photo-detector scans

by evaluating the intensity value of each pixel.

LED status recovery is a process that first identifies which measurement is
from each LED in each time step. A simple approach is, in each scan, to choose the
measurement that is closest to the predicted measurement position in a Mahalanobis
sense. This fails because the LED is off in some scans. Another method that avoids this
problem might use the probabilistic data association filter [10]. At each scan, it would
compute the probability of each association hypothesis (which one is from the LED or
none is from LED) and choose the most probable one. Though this method works,
there is a very low probability to obtain a correct ID, because correctly extracting an
ID requires that the data association in each time step of a scan sequence is correct,
which could be extremely hard especially when the ID is long.

To solve this problem, the measurements in a sequence of images need to be
considered jointly. The measurements of the same object (LED) at multiple time in-
stances should be matched together to recover the data sequence. However, the existing
descriptors for image features can not be applied to the linear array measurement, so

that they can not be used to match the measurements in different linear array scans.
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More sophistic methods could be constructed within the framework of multiple hypothe-
ses tracking (MHT) [67, 9, 47]. MHT takes a deferred-decision approach in which they
maintain the complete set of possible data associations within a sliding window, putting
off hard decisions as long as possible [25]. The ultimate decision is made by evaluating
the probability of each sequence of data association hypothesis. Because the number
of possible sequences increases exponentially, this approach is expensive to implement,
especially for a system having fast frame rate.

To accurately and efficiently recover the LED status, we proposed a method
based on Viterbi algorithm [23, 77]. The Viterbi algorithm is a dynamic programming
algorithm that can be adapted to generate the most likely state path given a sequence
of observations. In this chapter, we focus on the typical case where the frame rate of the
linear array sensor is high relative to the array motion bandwidth. This implies that the
pixel projection changes smoothly from one frame to the next. With this assumption,
the LED projection on the linear array at current time step is highly dependent on
that in the former time step. This yields a Markov model representation. The Markov
property leaves opportunity to break the LED status recovery problem down into simpler
subproblems.

This chapter is organized as follows: Section 4.2 defines the state and linear
array measurement, and formulates the problem mathematically. Section 4.3.1 briefly
reviews the Viterbi algorithm. Section 4.3.2 and Section 4.4.2 analyze the state transi-

tion and measurement model, respectively. Section 4.4 shows the experimental results.
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4.2 Problem Formulation

In this chapter, we use symbol x instead of « to represent the kinematic state
of the rover. The new definition of symbol x in this chapter will be introduced in Sec.
4.2.3. The rover’s kinematic state x evolves over time according to eqn. (3.1). The I-th
LED location Fj is put explicitly into the measurement model defined in (3.8), so the

LED’s projection is

z(t) = h(x(t), F). (4.1)

Each LED is switching its “on” or “off” status to communicate information to the rover.

Given a time interval A € [ts,t], each projected LED position z(\) defines a
trajectory across the linear array. Detection of the projected LED position depends
on the LED “on” or “off” status, as well as environmental conditions and interference
from other light sources. The accuracy of each LED’s recovered on-off status is highly
dependent on the accuracy of our knowledge of this LED trajectory. Therefore, the data
recovery and trajectory estimation problems are coupled. Improvement in the solution
of either problem enhances the solution of the other.

The purpose of this chapter is to develop an algorithm that simultaneously esti-
mates the most likely LED trajectory and data sequence for each time interval A € [t4, t].
The algorithm that we develop is general and independent of vehicle motion assump-
tions. To simplify algorithm implementation, we make the following assumption which
simplifies the pixel state transition model. Assume that the change in the projected

LED position is less that € pixels per frame:

2(\) < Fre, VA € [t 1], (4.2)
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where F7y is the frame rate. This is equivalent to

oh
—x<F ts, 1], 4.

which will allow derivation of a diagonally dominant transition matrix in Section 4.4.2.

4.2.1 Linear Array Measurement

In the former chapters, we have discussed the linear array measurement model.
Here we will introduce more details of the light intensity measurement for each pixel in

the linear array. A linear array measures the light intensity

Y (1) £ {y:(t)}iL

received by each of N pixels. Throughout this chapter, we use the counter i to indicate
the value associated with the ¢-th pixel. Pixels at the LED projection location have
higher intensity values when the LED is on. In this chapter, we threshold the intensity

values

1 ify,>7
Gi(t) = (4.4)

0 otherwise,

to generate a set of candidate LED pixel positions:

Z(t) = {z ()}, (4.5)

where my is the total number of pixels whose intensity values are greater than the
threshold 7 at time ¢, and z;(¢) is the index of the jth “on” pixel. Note z;(t) € [1, N]
is an integer.

The pixel index z; represents a position in the linear array. A pixel in the

set Z(t) may be the projection of an “on” LED or a false detection due to noise or
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Figure 4.2: Linear array measurement

clutter. The other pixels (i ¢ Z(t)) may each be the projection of an “off” LED, a
missed detection, or a pixel onto which no LED projects.

Fig. 4.2 illustrates an original linear array scan (blue) and the processed mea-
surements (black). The threshold 7 is graphed as the constant red curve. For the
processed measurements, each black dot is an element of the set Z defined in eqn. (4.5).
The value of black dots are set as 10 to be highlighted.

For theoretical convenience, an LED is assumed to project on only one pixel.
We also assume that other lights sources (clutter) and noise project independently to
each pixel. For example, a bright segment that is composed of n connected pixels will
be viewed as m independent measurements. Fig. 4.2 illustrates that these simplifying
assumptions are not strictly valid. Section 4.3.3 proves that the final result is insensitive

to the assumptions.
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4.2.2 LED Measurement Prior

Our approach assumes a navigation system [22, 84, 85, 86| that maintains an
estimate x(t) of the system state x(t) in realtime. This system state estimate enables
prediction of the trajectory of each LED across the linear array. For example, the [-th
LED at location Fj, is expected to project to 2(t) = h(x(t), F}) at time t. The covariance
of the projected LED position is S;(t) = HPH' + R where H is the Jacobean of h,
P is the prior covariance of x(t), and R is the measurement noise covariance matrix.
Each of these quantities is computed by the navigation system for each LED.

Given time interval A € [tg,t], it is straightforward to compute both 2(\) and
Si;(A). These quantities define the prior distribution for the LED trajectory that can
focus the algorithm. In the following presentation, we define t; = 0 and A € [0, K],
without loss of generality. We also will only consider a single LED; therefore, we drop

the [ subscript.

4.2.3 LED State Definition

In the first linear array scan (i.e., t = 0), the predicted LED position Z,
and its error covariance Sy are known. Define the detection range to be the inter-
val [[Z0 — pv/So), [20 + pv/So]]| where |a] and [a] represent the largest integer smaller
than a and the smallest integer larger than a, respectively. The parameter p determines
the probability that the actual LED projection is in the specified segment. For example,
setting p > 3 yields the probability being greater than 0.997.

Given the assumption in eqn. (4.3), the sequence of detection intervals

[fo —pVSA, [Ex+ oV Sﬂ}
changes very little. Therefore, to find the most likely LED trajectory, it is sufficient to
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focus on this smaller array segment, instead of the whole linear array. Effectively, this
decreases the search space and the computational requirements of the algorithm.
Assume there are N pixels in the detection range, and they are indexed from

left to right. The LED state space is
X (\) € X, where X £ {1,2,3,...,N}. (4.6)

LED state X (\) = 7 means that the LED projects onto the i-th linear array pixel at

step A. Fig. 4.3 illustrates the detection range and LED state.

state

Linear array / \\

L J

Y

Detection range

Figure 4.3: LED state definition.

4.2.4 Problem Statement

Given a sequence of linear array thresholded measurement sets for A € [0, KJ:
Z8 ={Z(V)},

where Z () is defined in eqn. (4.5), find the optimal state sequence X = {X(\)}< |

such that
* K K
X* = arg max p (X* | z"), (4.7)
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where p (X K| zK ) is the posterior probability mass function (PMF) of X%, Once X*
is available, it is straightforward to extract the LED data sequence and to correct the

rover vehicle trajectory x(\).

4.3 Method

This section proposes a method to solve the problem defined in Sec. 4.2. This
method is based on the Viterbi algorithm [23, 77], which is a dynamic programming
algorithm that can be adapted to generate the most likely state trajectory (i.e., path)
given a sequence of observations. Sec. 4.3.1 reviews the Viterbi algorithm. Sec. 4.4.2
and Sec. 4.3.2 discuss the transition matrix and measurement model, respectively. Sec.
4.3.3 analyzes the influence of optical distortion that affects the width of the LED

projection and presents the path recovery algorithm.

4.3.1 Viterbi Algorithm

The Viterbi algorithm is described in Table 4.1. A brief review derivation is as
follows.

The probability of a state sequence X! given the first ¢ observation sets Z! is

p(X'| 2!
= p(X ()] 2 (48)
= p(() | X2 (X | 2 (19)
= p((0) [ ()plalt) | 2l — 1)p(X | 2 (4.10)

where ¢ = p(z(t) | Z!~!). The derivation of eqn. (4.10) is possible due to two facts.

First, p(z(t) | X!, Z!=1) = p(2(t) | =(t)) because the measurement depends only on the
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Table 4.1: Viterbi algorithm

Input: observation sequence Z*¢
state prior probability pg

Output: the most probable state sequence X*

1. Initialize Vi ;
Vi =p(z(1) | j)-polj)
2. Compute V; ; from V;_; ;, transition matrix A(t — 1) and z(t)
Vi = p(=(t) | §) max{ag (t—1) - Vio1,}
3. Compute the t-th column of matrix Ptr. The value of Ptr(j,t) is state i that used to
compute V; ;.
4. Retrieve the most likely state sequence
x; = argmax;cx (Vi ;)

xi_1 = Ptr(xz,t)

current state. Second, p(X*! | Z!71) = p(z(t) | z(t — 1))p(X'~! | Z!=1) because the
state is a Markov process.
Let V;; be the probability of the most probable state sequence that has j as

its final state, given the first ¢ observation sets. From eqn. (4.10), we have

Veg = max{p(z(t) [ j)p(j | (t - Dp(X'~H [ 271}
= p(=(t) | j)max{p(j | ®(t —1) = 1) - Vi1,i}

= p(=(t) | j) max{ai;(t —1) - Vieri}, (4.11)

where a;;(t —1) = p(j | x(t — 1) = i) represents the probability of the transition of state
from 7 at time ¢t — 1 to j at time t.

Given that the state space is discrete with maximum number of states N, this
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state transition can be represented by the matrix
A(t) = [ay;(t)] € RV, (4.12)

Note that since the state at each time step ¢ must go someplace at t + 1, we have the
constraint that Zf\; 1 @ir(t) = 1. In this chapter, we ignore the case that the LED leaves
the field of view; however, this case can be accomodated by augmenting the matrix with
an additional row and column.

Eqn. (4.11) shows the scheme of computing V; ; recursively. It is initialized by
equation Vi ; = p(2z(1) | j) - po(j) where po(j) is the prior probability of state j. To

recover the state path, define the pointer matrix
Ptr = [Ptr(j,t)] € RVN*K, (4.13)

Its total number of rows and columns represent the state space and the time steps,
respectively. The value of an entry in Ptr at j-th row and ¢-th column represents the
the state value at time step ¢ —1 that belongs to the most probable state sequence ended

in state j at time step ¢t. This can be shown using the following equation
Pt’l”(j, t) = argmax{aij(t — 1) . ‘/;5,171‘}. (414)
K3

After constructing this matrix iteratively until time step K according to eqn. (4.11) and

(4.14) Then the most probable state path through time step ¢ can be retrieved by

T = argm%?(WJ) and @1 = Ptr(xz,t). (4.15)
jE

4.3.2 Probabilistic Model

The measurement set Z(t) contains two types of information: the total number

of pixels m; that are above threshold and their positions Z(t). That is:

Z(t) = {2(t), ms}.
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The probability of a measurement set Z(t) conditioned on the state x(t) = j can be

decomposed as

= p(2(t),m | z(t) =)

= p(ZQ@) [ my,(t) = 7)p (ms | 2(t) = 7). (4.16)

The second term in eqn. (4.16) is the probability of there being m; detections in Z(t),
which does not depend on the LED pixel position j. Due to this fact, this term will not
affect the results achieved by the Viterbi algorithm, so only the first term need to be
considered when evaluating the measurement probability.

To compute the first term in eqn. (4.16), let the symbol ;(t) represent the
hypothesis that z;(t) is the measurement of the LED for ¢ = 1,--- ,m; and the symbol
0o (t) represent the hypothesis that the LED is not detected. Using the total probability

theorem, the first term in the right hand side of eqn. (4.16) is decomposed as

p(Z(t) | me,j Zp t) | me, 7). (4.17)

For each term in the right hand side of eqn. (4.17), when ¢ # 0 and j # z(t) this
(physically) means that the LED is projected on pixel j, but that the measured LED
position is not pixel j; due to this contradiction, this probability has value 0. Eqn.

(4.17) can therefore be simplified to

P(Z(1),00(t) | mu, ), § & Z(t)
p(2(t) [ my, j) = (4.18)
> P(Z(1),0u(t) | my,5), = z(t)

1e{0,:}

The notation j ¢ Z(t) represents that there is no element in the measurement set Z(t)

equaling j.
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The right hand side of eqn. (4.18) is further decomposed as

p(2(1),0:(t) [ mys,j) = p(Z(t) | 0i(t), ms, ) p (0:(t) | My, j) - (4.19)

The first term is the probability of the measurement position distribution given the
hypothesis 6;(t), state and number of measurements. It is reasonable to assume the
positions of measurements due to clutter or noise in set Z(t) are independently and
uniformly distributed in the detection space. When ¢ = 0 in the first term of eqn. (4.19),
none of the measurements in set Z(t) is originated from the LED, so it is computed

according to

P(Z(1) | 6o(t), e H% - (4.20)

When i # 0, one measurement say it z;(¢) in the set Z(t) is originated from the LED
and the others are due to the noise, so it is decomposed as
. 1 , 1
p(Z(t) ’ ei(t>7mt7j) = HN ‘P(Zi(t) ‘ ei(t)amhj) = Nmi—1° (4-21)
J#i

Combine these two cases together, the first term in eqn. (4.19) is computed by

1 .
N i =0

p(2(t) [ 0:(t), me,j) = (4.22)
The second term in eqn. (4.19) is the prior hypothesis probability given the
number of measurements and LED projection position are known. When ¢ = 0, this

means the LED is not detected, so the LED must be “off”. When ¢ # 0, this means the

LED is detected, so the LED must be “on”. The second term can be analyzed as

p (6:(t), my | 5)

L1 = Pp)pr(my), i=0
= (4.23)

cl,-,lLtPonpfF(mt_l) 17&0
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where normalized factor ¢ = p (my | j) is independent of the state j, P, is the probabil-
ity that the LED is on, and pr(m) is the PMF of the number of clutter measurements.
Here we assume pp is a diffuse pmf [11], that is, all number of clutter measurements are
equally likely.

Substituting eqn. (4.17)-(4.23) into eqn. (4.16), after combining all constants

into ¢ and significant simplification, the final expression is

i, j¢ Z(t)

p(Z@) ) = (4.24)

(A 4 B ). e Z()

C

4.3.3 Effect of LED Image Width

Due to optical distortion and the non-zero LED size, both the LED and clut-
ter measurements may occupy more than one pixel. Actual LED projections will be
composed of several connected pixels whose intensity values may be greater than the
threshold. The elements in the measurement set Z(t) are no longer independent, since
some of them may belong to a same measurement. The assumptions made to derive
eqns. (4.22) and (4.23) are no longer valid. For example, the measurement set shown in

Fig. 4.2 is
Z(t) ={44...48,231...235,241...243}, (4.25)

where there are three measurement clusters that contain a total of 13 pixels. The
measurements in each cluster are not independent. It is important to consider how the
violation of these assumptions affects the performance of the algorithm.

In Sec. 4.2.3, the state is defined as the true LED projection location on the
linear array, which causes no ambiguity when the LED occupies only one pixel. When
considering the nonzero LED intensity measurement width, the state is redefined to be

the center position of the LED projection on the linear array. This definition will not
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contradict with the one in Sec. 4.2.3 when the optics are perfect. This new definition
does not influence the state transition matrix, to be defined in eqn. (4.29).

The measurement set Z(t) still has the definition as in eqn. (4.5). Its elements
are the pixel locations that have above threshold intensity values. Suppose that the m;
pixel locations in Z(t) form mj clusters with the jth cluster containing n; pixels, so
that Z;n:;l ny; = my. For a cluster composed of several pixels, each pixel of the cluster
can be viewed as the center of the LED projection. The definition of hypothesis 6;(¢) in
Sec. 4.3.2 is extended to be z;(t) is the center of the LED projection.

In eqn. (4.22), since the total number of measurements is m}, there will be

only m} independent terms. Eqn. (4.22) is modified as
p(Z(t) | 0:i(t),my,j) =4 N (4.26)

Similarly, eqn. (4.23) is modified as

%(1 - Pon)”F(m:‘/% i=0,
p0i(t) | mi,j) =4 ° (4.27)
e Ponptr(my — 1), i #0.
Notice that the term 1/my; in the eqn. (4.27) is not replaced by 1/mj when i # 0 The

reason is there are still m; (not m}) candidates for the center of an LED that is “on”.

Combining all the constants into ¢, eqn. (4.24) becomes

p(Z(t)|j) = (4.28)

5 (15 4+ ) e Z),
Notice that the only difference between eqn. (4.28) and eqn. (4.24) is the constant
term, which does not influence the most likely path final result. Table 4.2 summarizes

the LED path recovery algorithm.
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Table 4.2: LED path recovery algorithm

Input: linear array measurements for ¢ € [0, K]
state prior probability po = N (o, So)

Output: the most probable state sequence X7

1. Find the detection range defined by the state prior pg
([0 — p* VS0, [mo + p = V/Sol]
2. Extract the measurement sets defined in eqn. (4.5) for ¢ € [0, K]
3. Initialize V; ; in eqn. (4.11)
Vij=p(z(1) [ j) Po(d)
4. Compute V; ; using the transition matrix A(¢t — 1) and measurement model
defined in eqns. (4.29) and (4.16)
Vi = p(2(t) | ) ma{ag;(t — 1) Viri}
5. Assign values to the elements in the t-th column of matrix Ptr. The value
of Ptr(j,t) is the state i that used to compute V4 ;.
Ptr(j,t) = argmlax{ajj(t —1)-Vicis}
6. Retrieve the most likely state sequence
x; = arg g%a},gc(‘/;,j)

i1 = Ptr(xy,t)
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4.4 Results

4.4.1 Experimental Setup

The experiments reported in this section produce linear array measurements
by reading a single row of pixel data from an FEoSens CL camera modified to with a
cylindrical lens, see Fig. 4.4. The maximum frame rate when sampling one row is

120K Hz. In the following experiments, the LED’s data rate is modulated as 800H z,

and the linear array frame is read at 1600H z.

(a) EoSens CL camera. (b) Cylindrical lens.

Figure 4.4: EoSens CL camera and cylindrical lens.

4.4.2 State Transition Model

The state transition model p(x(t) = j | (t — 1) = i) in eqn. (4.11) depends
on the motion u(t — 1), rover state x (¢t — 1), LED position Fj;, and LED projected state
x(t — 1). The full nonlinear analysis would be very complicated, resulting in very hard
implementation. The assumption in eqn. (4.3) that the frame rate is high relative to

the rover’s motion bandwidth can be trnslated into a model of the state transition by
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assuming that the LED state has probability a € (0,1) of staying in its current state
and probability (1 — «) of moving to an adjacent state in each sample instant. Ignoring
the issue of LED’s leaving the field-of-view, this means that the state transition matrix

of eqn. (4.12) is tri-diagonal:

a l—a 0 0 0
a2 0 0
0o L2 a - 0 0
A= : (4.29)
0 0 0 - o Lo
0 0 o -+ l1-a «

This matrix representation also assumes that the LED has identical probability moving
to either side. The state transition process defined by matrix A is illustrated by Fig.
4.5. The algorithm extends directly to state transition matrices that represent more
general motion models. In this implementation, the state transition probability « is set

as 1/3.

1 2 j N
step t-1 1-a
2
1 TR I e N
step t

Figure 4.5: State transition process defined in matrix A (4.29).
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4.4.3 Stationary

The left image of Fig. 4.6 shows a series of stationary linear array measurements
as a single image. The linear array of greyscale pixel readings from any one time instant
is represented as a column of the image. This figure is formed by stacking a sequence
of linear array measurements together each as one column. The time sequence of array
measurements forms a matrix, shown as an image, with time increasing to the right along
the horizontal axis. Because the linear array is stationary, the communicating LED
always projects to essentially the same pixel array elements. The number of columns in
the image matrix is 300, corresponding to a time interval of 0.1875s. The right image
in Fig. 4.6 shows the binary image after thresholding. Notice the on-off alternation of

the LED and the noise in the figure.

Pixel index

(LRI RI NS NIRRT R AT

\ ]

Time step

Figure 4.6: Stationary platform sequence of raw (left) and thresholded (right) linear
array measurement data represented as an image.

The Viterbi algorithm in Table 4.2 is implemented using the thresholded data
to calculate the probability of the most likely LED path ending at each pixel. The

results V; ; are shown in the colored map at left image of Fig. 4.7, where brightness
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(e.g., black is unlikely, yellow is likely) increases for higher values of V; ;. In the last
(rightmost) scan, the pixel with largest probability is chosen as the end position of the
most likely LED path. The most likely path is recovered backwards through time using
eqn. (4.15). The most likely path is graphed as the green line in the right image of Fig.
4.7. The fact that this path passes through the LED measurement path at each time

step demonstrates the accuracy of extracted path.

Pixel index

RER IR RS R

Time step

Figure 4.7: Stationary probability image and recovered LED path (green line).

4.4.4 Moving

When the linear array is moving, the LED projection changes its pixel location
from one time to the next as shown in the upper left image of Fig. 4.8. The same pixel
thresholding process is shown by the two upper images of Fig. 4.8. The results V; ; and
the recovered LED path are shown by the two bottom images. Even thought the LED’s
location in the linear is not fixed during the data recovery process, the true LED path

is accurately recovered.
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Figure 4.8: Moving platform experimental results.
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The LED signal is modulated to send a data sequence. The data sequence was

extracted without error after the path was recovered. The following Fig. 4.9 illustrates

the recovered data after the LED path is found.

Pixel index
data walue

05

D il 1 Ml
] 50 100 150 200 250 300
time step

Time step

Figure 4.9: The LED data based on the recovered LED path.
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Chapter 5

LED Data Recovery in a Moving

Sensor

5.1 Introduction

Chapter 4 introduces a Viterbi-based algorithm to recover the LED data in
the linear array when the linear array is stationary or moving with a bandwidth that
is low relative to the imaging rate. This algorithm evaluates the probability of LED
projections in a sequence of linear array measurements, and keeps the most probable
projection sequence ended in each pixel. Based on these kept projection sequences, the
most probable LED projection positions in the linear array sequence can be recovered
backwards. A problem of this algorithm is that it is hard to be applied to the two-
dimensional photo-detector such as camera. The enumeration and connection between
the pixels in the two-dimensional image is much more complicated than that in the linear
array, so the state transition matrix for the two-dimensional measurements may not be
diagonal any more and hard to define. Another problem of this Viterbi-based algorithm

is the moving bandwidth requirement. Even though the LED switching frequency can
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be modulated up to hundreds of megahertz, sometimes we still prefer to utilize a low
rate sensor (i.e., 30Hz) such as a webcam or a cellphone camera to receive the data
using undersampling methods [68]. In such a case, the assumption for the algorithm in
Chapter 4 is no longer valid. Due to the above facts, more general and robust algorithm
should be developed to recover the LED data in the photo-detector.

To solve this problem, we follow the idea in Chapter 4 to consider the mea-
surements in a sequence of images jointly. The measurements of the same object (LED)
at multiple time instances should be matched together to recover the data sequence.
For image measurements, the features in different images can be tried matched by com-
paring their descriptors. Multiple existing corner detectors (Moravec [55], Forstner [24],
Harris [30], Shi-Tomasi [72], and FAST [70]) or blob detectors (SIFT [52], SURF [12],
and CENSURE [2]) can be used to match the projections of the same feature in differ-
ent two-dimensional images. These detectors keep the description of each feature and
these descriptions can be compared to determine whether multiple features are origi-
nated from the same object. However, there is still probabilities that incorrect pairs are
matched or multiple measurements in the same image are matched to the same feature.
This incorrect matches happen more frequently when measurements in a relative long
sequence of images (hundreds of images) are to be matched instead of only two images,
like the case of recovering LED data. In typical vision aided navigation systems, usually
only measurements in two consecutive image are to be matched. If multiple measure-
ments in another image are matched to one measurement in the current image, these
measurements would be ignored to prevent incorrect matches. If we follow the same
strategy to extract the LED data, there would be a low probability to obtain a correct
data sequence, so that both the navigation and communication will become unreliable.

Moreover, the existing feature descriptors can not be applied to the linear array mea-
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surement, so that they can not be used to match the measurements in different linear
array scans. All the analysis above indicate that accurately and reliably recovering the

LED data sequence merely by the image processing techniques is not enough.

5.1.1 Multiple Hypothesis Data Association

Multiple detections existing within the search area results in a multiple hy-
pothesis data association problem [21]. This data association problem could be solved
by choosing the measurement that is closest to the predicted measurement position in
Mahalanobis sense, see [53]. Among other issues, this method does not work in this
application, as it fails in the presence of noise or clutter when the LED is off. Another
method that accounts for the null hypothesis (the LED is off) can be implemented using
the probabilistic data association filter, as in [10]. Though this method works in theory,
there is a very low probability to obtain a correct data sequence when it is long.

More sophistic methods can be developed using MHT methods, see [67, 9, 47].
MHT uses a deferred-decision approach in which they maintain the complete set of pos-
sible data associations within a sliding window, putting off hard decisions as long as
possible, see [26]. Decisions are made by evaluating the probabilities of each sequence of
data association hypotheses. Since the number of possible sequences increases exponen-
tially, it is expensive to keep all of them. It is also inefficient to compute the probabilities
of all possible sequences and then discarding most of them. To solve these problems, an
efficient Hypothesis Oriented MHT (HOMHT) was firstly proposed in [17]. The basic
idea of this method is to keep only the ¢ best sequences, discarding the other sequences
that have low probability.

All the above data recovery techniques require the information from the nav-

igation system. The motion measurements provide additional constraints for matching
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objects at different time instances. Accurate navigation enables both efficiency of which
LED ID’s to expect for and where each LED is expected to be in the image. For both
the camera and linear array, the LED’s unique ID would facilitate the task of feature
association, which is a limiting factor to the use of more generic non-LED features. Mea-
surement confirmation is straightforward using the extracted and expected ID. From all
the analysis above, we can again conclude that the communication and navigation ap-

plications are synergistic.

5.2 Problem Formulation

As discussed in Sec. 4.2, given a time interval \ € [ts, t], the projected position
of the I-th LED z;(\) defines a trajectory across the photo-detector. Detection of the
projected LED position depends on the LED “on” or “off” status, as well as environ-
mental conditions and interference from other light sources. The accuracy of each LED’s
recovered on-off status is highly dependent on the accuracy of the data association at
each time step. Therefore, the data recovery and trajectory estimation problems are
coupled. Improvement in the solution of either problem enhances the solution of the
other.

The purpose of this chapter is to develop an algorithm that simultaneously
estimates the most likely data association sequences and rover state over each time
interval A\ € [ts,t]. Without loss of generality, we define t; = 0, and the pixel array
is sampled at times t; = kT € [ts,t] for & = 0,1,--- , K. After the data association
step, and the validity of the LED data and therefore the association is established, the
validated sequence of measurements Z;(t;) will be referred to aiding measurements and

used to correct the estimated state trajectory.
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5.2.1 Predicted Measurement Region

Given the state estimate at time step k, it is straightforward to compute both
the predicted measurement position of the I[-th LED 2;(k) and its error covariance S;(k)
according to eqn. (3.9) and (3.12). The quantities 2;(k) and S;(k) define a prior distribu-
tion for the LED trajectory that can focus the algorithm. A region in the measurement

space for the [-th LED can be defined as

Vig(k) £ {z:(z—2(k) 'S (k)(z — (k) <7}

= {z:n(k)" S (k)ry(k) <}, (5.1)

where r(k) = z(k) — 2;(k) is the residual and 7 is a parameter that determines the
probability that the real measurement falls in V; (k). For the camera measurement,
the region V (k) represents the interior of an ellipse at each time k. For the linear
array measurement, the region Vj (k) represents the interior of a segment at each time
k, respectively. In the following, without loss of generality, we only consider a single
LED in its predicted region V; ; therefore, we drop the [ subscript. The parameter v is

selected using a y2-distribution table.

5.2.2 Data Association Hypothesis

Let my > 0 denote the number of detected LED like features in the predicted
region V, (k) at time k, where z;(k) for j € [0, my] denotes projected location of the j-th

measurement hypothesis. Define the measurement set at time step k as

Z(k) = {z(k)}72 (5.2)

j=1"

Note that at most one of them originated from the LED. The others are false detections

due to noise, interference, or clutter. Since each or none of the measurements in this
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set could be originated from the LED, the number of data association hypotheses is
(my +1).

Suppose there are total of K time steps, the state estimates {:fz(k)}szl and
their error covariance matrices {P,} | are calculated using equs. (3.2) and (3.7).
Then the predicted region at each time step is calculated by eqns. (3.9, 3.12, 5.1), and

the measurements that fall into V, are extracted. Define
ZF £ {Z()} ) andU* £ {u(l)}i, (5.3)

as the set of measurements and inputs up to time step k, respectively. Since there are

a total of K time steps, the number of joint data association hypotheses is

K

Lg = [J(mk +1). (5.4)

k=1
Each data association sequence defines a LED trajectory across the detector, which in
turn decodes a sequence of detection and nondetection events into a bit sequence con-
taining an ID, checksum, data, etc. The total number of time steps K in the algorithm
is a parameter selected by the designer. It choice depends on the length (number of
bits) of each LED data package and the sampling rate of photo-detector. If the length
of LED data package is l; and the sampling rate is ns times of the data rate, the total
number of time steps K is at least (nslg). Only after the LED status is recovered at
each time instant in the sequence of K measurements, can the LED data be extracted.
Fig. 4.1(b) a sequence of linear array measurements. Both the variation of the LED
projected position due to rover motion and the on-off status of the LED due to the data
sequence can be clearly seen.

Let 6% represent a specific list of joint data association hypotheses up to time

step k. The superscript £ € [1, Li] is the numeration index for the hypothesis sequence.
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Each hypothesis % has the form

9k7[2{j17j27"' 7ji7"' 7jk}7 (55)

where j; € [0,m;]. When 6%¢(i) = j > 0, it represents that at time step i the j-th
measurement originated from the LED. When 6%¢(i) = 0 it represents that at time step
7 none of the measurements has originated from the LED. We say the joint hypothesis

0%¢ is an extension of OF—15_ if

Qk,é — {chfl,s,jk}7

where 0%¢(k) = ji € [0,my]. In this nomenclature, 0¥ =1 is the parent hypothesis of %*.
Herein, the indices ¢ and s in the superscript of # are not necessarily identical, since the
two hypotheses are enumerated independently at different time steps. Note that each
joint data association hypothesis corresponds to a potentially distinct posterior vehicle

trajectory.

5.2.3 Technical Problem Statement

Given the measurement set Z%, we would like to find the most probable joint
data association hypotheses (i.e. g-best hypotheses {GK’Z}LI). After these hypotheses
are found, their corresponding ID sequences are straightforward to recover. By compar-
ing each of the recovered ID’s with the predicted 1D, the most probable data association
hypothesis with correct ID is found and used both for data extraction and the navigation
state update. The advantage of finding the g-best hypotheses instead of only the most
probable one is that having several candidate hypotheses yields a higher probability to
recover the correct ID.

The problem is stated as: Given measurements Z% and navigation system

inputs UX, find the g-best joint data association hypotheses {GK’Z}Zzl among the total
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number of Lx hypotheses, where g-best means the ¢ hypotheses that maximize the

hypothesis posterior probability.

5.3 MHT-based LED Data Recovery Method

This section evaluates the posterior probability mass function (PMF) of a joint
data association hypothesis up to time step k. The analysis follows the method in [67]
while adding details to clarify the measurement quantity information. Here we make
an assumption that the measurements due to clutter are uniformly distributed in the

predicted region V.

5.3.1 Hypothesis Probability

The joint probability of an association hypothesis up to time step k € [1, K]
can be decomposed as
p (67| Zz~ U ) (5.6)
= Lp(Z(k) |64, 25 U e | 2 U
where the normalization factor ¢ = p (Z(k) | Z*~!,U*™1) is independent of the data
association hypothesis #*¢. The decomposition on the right hand side of eqn. (5.6) is

based on Bayes Rule. The last term on the right hand side can be further simplified by

application of the general multiplication rule of conditional probability
(ie,, p(A, B) = p(A| B)p(B)):
p(6 | ZF1 Uk
P65 (k), 051 | ZF1 UFY)
= p(0M(k) | 0¥ Y, 2R R p(ek e | 2R Uk,
Combining the last equation above with eqn. (5.6) yields the final desired result:

p (6511 25U = Lp(z() |0, 2 U (57)
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p(ak,f(k) | gk_l’S,Zk_17Uk_1)p (91@—1,3 | Zk_l,Uk_2)

When analyzing this joint probability, we have to take notice of the measure-

ment quantity information m* = {m;}¥_ | which is not explicitly represented in eqn.

k

(5.7). In [8], this quantity information m” is considered to be part of the measurement

ek!

set Z*, while in [67] it is viewed to be in the hypothesis set . The results given by

the two approaches are identical except for a scale factor p (mk) that is independent of

0% which can be seen from
p (08, mk | ZF URY) = p (08| 2%, mk U p ().

We use the later approach in the following analysis, so that Z* and Z(k) will only
contain the measurement position information.

The first term in the right hand side of eqn. (5.7) is the joint prior probability of
the current position measurements given the data association hypotheses, measurements
and inputs of all the previous time steps. The measurements in Z(k) are independent
because they come from different sources, potentially one from the LED and the others
from clutter, etc. Because the different measurements in set Z (k) are independent, this

term decomposes as

p(Z(k) | 6%, ZF 1 UM

= JIpGik) [ 6552510 = T 1G). (5.8)
j=1 j=1

Note that the measurement quantity my is considerred to be known when evaluating the
probability of measurement set Z(k) in eqn. (5.8). The measurements due to clutter or

false alarms are assumed to be uniformly distributed in the predicted region, while the
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one from the LED is assumed to be corrupted by Gaussian noise. Therefore, we have

. o for clutter,
) = (5.9)
N(zj(k); 2°(k), S*(k)) for the LED,
where Vj is the volume (area) of the predicted region V., and N (z;(k); 2°(k), S*(k))
is the Gaussian distribution evaluated at z;(k) with expectation 2°(k) and covariance
S (k).
Because 0% is an extension of #**~1 as defined by eqn. (5.2.2), the conditioning
variables allow the distributions in eqn. (5.8) to be written as
my
[ pGzk) | 651, Gy, 281 TR,
j=1
The variable j, and the index j determine the form of f; as defined in eqn. (5.9). The
variables 9¥—1¢  ZF=1 7k=1 are the prior information used to compute *(k — 1), 2°(k)
and S*¥(k), where the superscript s indicates its corresponding hypothesis 0%—1s which
are computed based on eqns. (3.2)-(3.12) with measurement updates implemented by
an optimal estimator (e.g., Kalman filter). More details of computing 2°(k) and S*(k)

for a specific example are discussed in Sec. 5.4.

Substituting eqn. (5.9) into (5.8), the first term of (5.7) is

p(Z(k)| o, 21 UM

e for 9%¢(k) =0
— ‘ (5.10)
N‘Zf(kéf%(’f);s‘ () g ghL(k) £ 0

The second term of eqn. (5.7) is the prior probability of the current association
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hypothesis 0% (k) conditioned on #*~1* ZF=1 and U*~1. This term is computed as

p(@k’e(k}) ’ 9[{?71,87 Zlcfl7 kal)

4

(1- Pon)HAVk (mg) for Gk’é(k;) =0,

= (5.11)

\ mikpon,u)\\/k (mp — 1) for Hk’e(k:) =1---my,

where P,, is the probability that the LED is on, and g is the PMF of the number of
false measurements due to clutter or noise. The existence of term pyy, is due to the
measurement quantity information my, in 05f(k). When 6%¢(k) = 0, all the measure-
ments in the predicted region are not from the LED, so the LED is off. We do not
consider the case of the missing detections. When 6%¢(k) # 0, the hypothesis is that
the LED is on and that it is associated with a specific measurement in the predicted
region. Because the distribution is not conditioned on the current position measurement
Z(k), when evaluating this prior probability, each measurement has equal probability
(i.e., 1/my) to be the correct one.

The number of measurements due to clutter and false alarms is modeled as a

Poisson process [67, 9], so its distribution function pp at time step k is
_ AVi)?
sy, (6) = exp= Vi LI (5.12)

The parameter A represents the spatial density of noise measurements. The term AV} is
the expected number of noise measurements in the predicted region (i.e., E(my) = AVj).
In some applications, the parameter A is unknown. A common solution [9] is to use the
true number of measurements my to replace its expected value, A\Vj, in eqn. (5.12).
This results in the nonparametric model of p,, . Note that in this special case it can
be shown that jim, (mg) = fm,, (mg — 1).

Let g&¢ = p(08* | Z*,U*~1) denote the posterior PMF of %f in eqn. (5.7).
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Substituting eqn. (5.10) - (5.12) into eqn. (5.7) and combining the constants into ¢,

the probability is

IAN1 = P,y,)pF s for (k) =0

ght — (5.13)

%Nk_l’s(zj(k))Ponﬁk_l’s for 6(k) = j # 0,
where N*=15(2;(k)) = N(z;(k); 25(k), S°(k)), and ¢ = c- e Ve - my! - A17™%, If using
the nonparametric model of ppr, the probability is

%%(1 — P,,) Bk 1Ls for (k) =0

ght = (5.14)

SNF=LS (25(k)) Pop 81 for (k) = j # 0,
where ¢/ = ¢- ‘/}:””“71 -mg. Eqn. (5.13) or (5.14) shows how to compute the probability
of joint data association incrementally.

From eqn. (5.13), the marginal likelihood function for the hypothesis that the

j-th measurement at time step k£ has originated from the LED is
‘CS,j(k) = Nkil’s(zj(k))Pom (515)

and the marginal likelihood function for the hypothesis that no measurement at time

step k is from the LED is

Lso(k) = A1 — P,y). (5.16)
Therefore, the probability that hypothesis §(k) = j is the extension of joint hypothesis
gk—1s ig

Ls,;(k)

p(O(k) =j| Z", 6" 1= U = 2
> ido Ls,i(k)

(5.17)
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5.3.2 Hypothesis for Multiple LEDs

When there are Ny (N > 1) LEDs predicted in the image or linear array at
time step k, the data association hypothesis at this single step §(k) becomes a Ny, tuple.
Assuming the number of measurements at the i-th LED’s predicted region is m;, the

number of hypothesis at a single step will be

Ny
e =[] (min +1). (5.18)

=1

For total of K time steps, the number of joint data association hypotheses Lx becomes

K
Li =[] t (5.19)
k=1

Comparing eqn. (5.19) with (5.4), the total number of hypothesis is greatly increased for
multiple LEDs measurements. The measurement set Z (k) at step k contains Ny, subsets,
and the i-th subset is denoted by symbol Z;(k). Their relations can be explained by the

following equations:

N
—
&y
~—
lI>

{IDy(k), Zi(k)};™ (5.20)

N
—
o
~—
(1>

{zij(R)}2H, (5.21)

where I D;(k) represents the ID index of subset Z;(k). The definition in eqn. (5.21) is
similar to that in eqn. (5.2) where the subscript ¢ is omitted due to single LED.

After redefining the hypothesis and measurement set, the probability of the
hypothesis could be analyzed identical to eqn. (5.7). However, the calculation of the

first and second terms in eqn. (5.7) are different due to multiple LEDs. Different from
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eqn. (5.8), the first term is decomposed as

Ny,
p(Z(k)| 6%,z U = []p(Zik) |65, 2" U
i=1

Ny My

= [I I ptzisk) |05, 251 U
i=1 j=1
Ny My

= TITI £G.9. (5.22)

i=1j=1

Similar to eqn. (5.9), the function f(3,j) is calculated by

Vilk for clutter,

Fi,j) = ’ (5.23)
N(zi(k); 33(k), S3(k))  for i-th the LED,

7

where V; i, is the volume of the i-th LED’s predicted region at time step k, and 27 (k) and
S?(k)) are the i-th LED’s predicted position and error covariance matrix. Substituting

(5.23) into (5.22), the first term is computed by

p(Z(kﬁ) | Hk,szkfl’kal)

ViikVik 1 s s
= T TT W Gea, (80 2, (1) 57, () (5.24)
Lk Nik  h=1

where 6;, (k) # 0 for h = 1...r. The second term in eqn. (5.7) is computed as

p(O(k) | 615, 241 UM

1
= — — P"(1—Py) M " up(my —r). 5.25
ooy on ( on) ( ) (5.25)

5.3.3 g¢-best Hypotheses

From eqn. (5.4), the total number of possible hypotheses grows exponentilly
with the time step K, while only one of them is correct. Computing the probability of
all possible hypotheses and then discarding most of them is inefficient. To over come
this problem, it is preferable to only compute those hypotheses having relatively high

probability. This is reasonable since the correct hypothesis (LED path) should be always
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among the most probable hypotheses. An efficient method to implement this approach
was first introduced in [17]. The basic idea of this method is, at each time step, to only
keep the g-best hypotheses, discarding the hypotheses that have lower probability. This
method employs Murty’s algorithm [57] to find the j-th best hypothesis solution.
Given the g-best hypotheses {9’“*1’1}3:1 and their corresponding probabilities
{BE=119_ | up to the former step k—1, and measurement set Z(k) at current time step k,
the new g-best hypotheses {Hk’i}gzl up to the current time step will be generated. Define
6%=17 to be the parent hypothesis of #%7, if the latter is the extension of the former.
Choosing the single hypothesis j;, at time step k, 6%* = {#*=17 j.} is one possible
extension of #*~ 1% where ¥’ is replaced by an integer to enumerate the extensions. The

best extension of #¥~17 is
Ot = (9" 51} where ji = argmax L; (k). (5.26)
J

The notation 71 in the superscript of %1 means that this hypothesis is the most probable
extension of 8*~1¢. The best extension corresponds to the hypothesis having maximum
marginal likelihood.

The following text describes the implementation details of the approach in [17].
To generate the g-best joint hypotheses up to current time step k, the first step is for
each hypothesis §*~1% to generate its best extension according to eqns. (5.15-5.16) and
(5.26). These new joint hypotheses are ordered according to their probabilities and
stored in the ordered list HYP-LIST. Their probabilities are calculated according to
eqn. (5.13) and stored in PROB-LIST. The second step is for each hypothesis in HYP-
LIST to use its parent hypothesis to generate the j-th (j = 2,3,---) best extension. If
the probability of this extension is higher than the lowest probability in PROB-LIST,

add it to HYP-LIST and the corresponding probability to PROB-LIST, and delete the
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hypothesis with lowest probability from HYP-LIST and its corresponding probability
from PROB-LIST. If the probability of this extension is lower than the lowest probability
in PROB-LIST, stop generating new extensions by its parent hypothesis. After these
processes conclude, the algorithm has produced the g-best hypotheses up to current
time step. The algorithm is described in Table 5.1.

Note the factor N*~1%(2;(k)) in eqn. (5.13) is the Gaussian distribution eval-
uated at z;j(k) with expectation 2°(k) and covariance S®(k). The process of computing

the two parameters 2°(k) and S*(k) is discussed in Section 5.3.4.

5.3.4 Hypothesis: Computed Quantities

As we mentioned in Sec. 5.2, the rover state estimation and the LED path
recovery are coupled. When computing the probability of each LED path hypothesis
from eqn. (5.13), the algorithm also computes various other useful items as illustrated
in (5.27):

(k- 1) &5 (k) 25 (k)

= = (5.27)

P | P 55 (k)
At time step k — 1, we have the posterior state estimate 257 (k — 1) and error covariance
matrix Pksfl of each hypothesis #*~1* where s = 1,---,¢q. The ‘+’ in the superscript
indicates a posterior estimate. The ‘—’ in the superscript indicates a prior estimate. The
first arrow in (5.27) represents the state and covariance temporal propagation processes
generating the prior quantities at time k for hypethesis s. The state and error covariance

are temporally propagated using eqns. (3.2) and (3.6). The second arrow in (5.27)

represents the (prior) measurement prediction process using eqns. (3.9) and (3.12).
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Table 5.1: g-best hypotheses algorithm

Input: g-best hypotheses up to former time step {#¥—1+ .

the corresponding probabilities {s*~1}7_,
the corresponding state estimate {#}7_,
current measurement set Z (k)
q

Output: g-best hypotheses up to current time step {9’” im1

and their corresponding probabilities {3%}7_,

1. Initialize HYP-LIST and PROB-LIST

HYP-LIST= {#*#}9

orin & (0, | (k), 017}

0;1(k) = arglgl(%cp(@(k) | Zk gF—Ls k1)
2. Sort the hypotheses in HYP-LIST according to their probabilities
3.fori=1:¢q

If the j-th best new hypothesis generated by #5~17 is still in

HYP-LIST, then generate its (5 + 1)-th best new hypothesis.

If the probability of the new hypothesis is higher than the lowest
probability in PROB-LIST, then add it into the list and delete

the hypothesis with the lowest probability.

If not, break.

end
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Here these processes are repeated for each hypothesis in set {§%~1* .

The probability of new hypothesis {61, j} can be evaluated after computing
Nk_l’s(zj(k)). Using the algorithm presented in Sec. 5.3.3, the new ¢-best hypotheses
up to current time step k are selected. Given each new hypothesis, for which j # 0, its
posterior state estimate is updated according to the standard EKF measurement update

process:

it(k) = a7 (k)+ Py H S (2(k) — 2(k)) (5.28)

Pf = P, - P H/S'H.P, (5.29)

If j = 0, there is no measurement due to LED at current time step k; therefore, the

posterior state estimate will be identical to the prior.

5.4 Vehicle Trajectory Recovery

This section derives the specific details of the presented approach for a land
vehicle example that will be fully developed with application results presented in the

next section.

5.4.1 Motion Sensor Model

For a land vehicle moving on a 2D plane (i.e., building floor), the rover nav-

T
igation state vector can be defined as = { n e 1 ] , where {n,e} represent the
2D position coordinates in the navigation frame, and v represents the rover’s yaw angle

(heading). The (Dubbin’s vehicle [20]) kinematic model is

n = cos(P)u, é=sin()u, ¥ =w. (5.30)
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The linear velocity u and angular rate w can be computed as

i =4(Rpdr + Rror), ©=+(RpoL — Rror), (5.31)

where gf) 7, and gi) r denote the radian angular rates of rotation of each wheel and R are the
wheel radii estimates. The quanitities qi)L and gf)R can be accurately computed based on
encoder measurements so that eqn. (5.30) can be accurately computed in discrete-time,
see Chapter 9 in [22].

The wheel radii errors are modeled as Gauss-Markov processes:

SRy = —ALORL +wp, O6Rr=—ApoRg+wp, (5.32)

where the choice of time constant 1/A\;, and PSD of wy, are discussed in Sec. 9.2 in
[22]. The augmented state vector is « = [n, e, 9, Ry, RR]T. With the error state vector
defined as

6x = [0n, de, 61, 6R,, 0RR] ", (5.33)
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the error model is

dx = Foéx+ Gr where (5.34)

. dzcosz/) ¢~.>cos1/;
0 0 —sin(y)u L2() R2()

0 0 cos(¥)u %Lsin(w) C;Rsin(w)

2 2

F =100 o0 1, —Llop
0 0 0 —AL 0

0 0 0 0 —AR

R (¥) R ()
chs Rc;)s 0 0

Ry sin(y) Rpsin(y) 00

2 2
G = 1R, —iRr 0 0
0 0 10
0 0 0 1
L o
v = Wy, Wi WL WR | - (5.35)

The derivation of matrices F' and G with encoder measurements can be found in Ap-
pendix B. The encoder measurement noises are w oL and w P

When the rover moves freely in 3D space, its motion information can be mea-
sured by inertial sensors such as IMU (inertial measurement unit). The IMU measures
the rover’s acceleration a and angular velocity w in three directions of the body frame.
The state vector can be defined as = [“pT,“vT,ng,b;, bgT]T to represent the po-
sition, velocity, rotation, and biases of acceleration and angular rate. The kinematic
model using the measurements from IMU can be described by

p="v, W="a, lj=3Qw)lg

ba = Wy, bg = wbg
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The IMU measurements are modeled as
a=Ry("a—"g +2|wnx|"™ + |wnx|?"p) + by + w, (5.36)

@ =w+ R()wn + by + wy, (5.37)

where R(-) denotes the rotation matrix, and wy, is the rotation vector of the navigation
frame with respect to the Earth centered inertial frame (ECI), and "g is the gravity
represented in the navigation frame, and w, and wy are the measurement noise.

The state estimate propagates according to

" =" (5.38)
" =Rl —2]w,x]" — |w.x*"P+"g (5.39)
by = 10(@)bG, by=0, by =0 (5.40)

where @ = @ — by and @ = & — R(%§)wn — by. The error state is defined as x =
[5”pT, S’ 507 5b] (5b;] T, where §0 represent the rotation from the computed frame
b to the true frame b. Its model has the same structure as (3.3) with the following matrix

format.

033 I3 033 0353 03x3

—lwnx|*=2lw,x]  —Rllax] —R;03x3

F=| 055 O3 —|(@+Rswn)x]0s.5 —I3 (5.41)
0343 0343 03x3 0343 03x3
03x3 03x3 03x3 033 03x3
03x3 03x3 O3x3 O3x3 - 7

wa
—R; 03x3 03x3 O3x3

Wy

G = | 03x3 —I3 033 O353 | V=

wba
03x3 O3x3 I3 033

wp,
| 03x3 03x3 O3x3 I3 |
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The derivation of matrices F' and G with IMU measurements can be found in Appendix

C.

5.4.2 Photo-Detector Model

When using a camera to measure the LEDs, each LED projection in the image
is a bright blob. The camera measurement model is described by eqn. (3.21) and (3.22)
in Chapter 3. The camera measurement error model is defined in Sec. 3.2.3 of Chapter
3 with linearized measurement matrix derived in eqn. (3.31). The camera measurement

error model is

0z = Héx+n

= —JSR"p+ JR % x| 60 +n (5.42)
where
1|10 -2
01 —Z

%

where §"p is the position error vector of which the only nonzero components are dn and
de. The symbol 96 represents the attitude error vector for which the only nonzero term
is 0. Therefore, with the IMU error state as defined in eqn. (5.33), the camera aiding

H matrix is

H=J —%R(:,1:2) gRJwbﬁbL 032 (5.44)
010

Jy=1-10 0| (5.45)
00 0

The linear array measurement contains only half of the information in camera

measurement, effectively only providing the @ measurement defined in (5.44). Therefore,
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its measurement model is
Z=%2/%+mn, (5.46)

where @ and % have the same meaning with that in (3.21).

5.5 Results

In the experiment, we use a rover equipped with wheel encoders and a camera
to test and demonstrate the algorithm. Encoder based navigation is discussed in Chapter
9 of [22]. The rover implements a trajectory tracking controller which is a (nonadaptive)
version of the command filtered backstepping approach described in the example section
of [19]. The rover moves in a 5m x 5m area with eleven LEDs mounted on the four walls
at known locations. The position of the rover in the navigation frame is represented by
the vector "p = (n,e,d) where d = 0. Encoders attached to each rear wheel measure
the wheel rotation, which allows computation of the rover speed u and angular rate w.
The origin of the body frame is the center of the axle connecting the two rear wheels.
The camera’s position ¥y and pose ;R relative to the body frame are calibrated off-line.
The parameter v in eqn. (5.1) is selected such that the probability that the residual

falls within V; , is 0.997.

5.5.1 Stationary

This section considers the case that the rover is stationary while the camera or
linear array is detecting the LEDs. The rover is put close to position "p = (—0.5,0,0)

with rotation angle 1) = 0°, so the prior estimate of the rover state is £y = [-0.5,0, O]T.
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5.5.1.1 Camera

Since the inputs from encoders are zero, the estimate of the vehicle state re-
mains unchanged prior to incorporating the camera measurements. At any time instant,
for the current vehicle pose, only some of the LEDs will be within the field-of-view of
the camera. An example of the predicted LED positions with error covariance ellipse
projected onto the image plane is illustrate in Fig. 5.1. The resolution of the image is
640 x 512. We can see that only two LEDs are predicted to be in the image for the
current rover state.

A time sequence of camera measurements is illustrated in Fig. 5.2. These
measurements are extracted by thresholding the pixel intensities within each LED’s
predicted region. The green stars are the predicted LED positions at each time step
based on the rover state estimate. The magenta crosses are the detected measurements.
We can see from this figure that multiple measurement candidates exist in both of the
predicted LED regions.

At the k-th measurement time step, the detected potential LED projection
locations that fall into the detection region are enumerated and stored in the mea-
surement set Z(k) defined in eqn (5.3) of Section 5.2.2. The detection region is the
minimum rectangle containing the predicted ellipse. The upper left image of Fig. 5.3
shows the detected and predicted measurements along with the prior uncertainty ellipse
at time ¢ = 0. Since there are two detected measurements in the detection region of
LED 1 and no measurement in the detection region for LED 0, accounting for the null
hypotheses, three data association hypotheses will be generated. Using each data asso-

ciation hypothesis to update the state estimate and then repredict the LED projection
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Figure 5.1: Predicted LEDs’ positions in the image plane based on the prior information
of the rover state: Predicted positions (green stars), 3-o error ellipse regions (red)

location based on each hypothesis, the results are shown in the upper right image of
Fig. 5.3. The blue “x” symbol represents the predicted LED projection location after
updating the state by a hypothesis, and the corresponding blue ellipse represents shows
its uncertainty. Note that the two null hypotheses have left the state estimate and its
uncertainty unchanged, so they are identical to the prior and each other. The single
measurement hypothesis has corrected the state according to its hypothesis and reduced
the uncertainty. The bottom right image of Fig. 5.3 shows the predicted LED projection
locations at the second measurement time ¢ = 0.05s with two detected measurements
for LED 0 and four detected measurements for LED 1. At each time step, only the first
g = 10 most probable hypotheses are kept and shown in the bottom left image by their
corresponding posterior predicted LED locations and error ellipses.

The final navigation state estimation results for each hypothesis are shown in
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Figure 5.2: Camera measurements of LED 0 and LED 1 in the first few seconds: Pre-
dicted LED positions (green stars), 3-o error regions (red), LED measurements (magenta
“_"_77).
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Figure 5.3: The measurements and hypotheses at the first two steps.
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Fig. 5.4. The estimation results for the ¢ = 10 different hypotheses are shown in different
colors. Fig. 5.5 is revised version of Fig. 5.2 where we have changed the coloring of the
measurements that have been selected as the most probable hypothesis sequence from
magenta to blue.

The ¢ = 10 data sequences shown below are recovered for LED 0 whose true
ID is {00000000}. When sending the ID, each LED will add a 4-bit header {1010}
in the front and another 4-bit checksum in the back. For the correct data sequence,
the checksum is {1010}. In this experiment, the camera works at a frame rate twice
of the LED data rate, which means that each bit is recovered from two consecutive
sampled images. The symbols “x” in the sequences indicates that this bit could not
be determined due to different recovered statuses in the corresponding two consecutive

steps. The numbers to the right of each sequence are the normalized probabilities. From

these sequences, we will find the second one is the most probable correct data sequence.

{*0000000001010101000000000101010}, p = 0.24,
{10000000001010101000000000101010}, p = 0.16,
{10000000001010101000000000101010}, p = 0.13,
{*0000000001010101000000000101010}, p = 0.08,
{00000000001010101000000000101010}, p = 0.07,
{*000000000 * 010101000000000101010}, p = 0.06,
{*0000000001010 * 01000000000101010}, p = 0.06,
{*000000000101010 * 000000000101010}, p = 0.06,
{*000000000101010100000000010 * 010}, p = 0.06,
{*0000000001010101000000000 % 01010}, p = 0.06,
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Figure 5.4: Estimation results associated with each hypothesis sequence.
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Figure 5.5: Camera measurements with the most probable selection of the measurements
at each time step.
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5.5.1.2 Linear Array

The predicted LED position and error covariance in the linear array are il-
lustrate in Fig. 5.6. The green stars are the predicted LED positions and the red

parentheses are its uncertainty interval.

LED 1 LED O
C D) @ D) Linear array__
L 1 1 1 1 1 1
0 100 200 300 400 500 600
u(pixel)

Figure 5.6: Predicted LEDs’ positions and their uncertainty intervals in the linear array.

Similar to the process of camera measurements in Fig. 5.3, the process to

generate new hypotheses by linear array measurements is illustrated in Fig. 5.7.

LED 1 LED O
(@ A B 2 D) Linear array
L 1 1 1 1 1 1
0 100 200 300 400 500 600
u(pixel)
LED 1 LED O
Linear array
L 1 1 1 1 1 1
0 100 200 300 400 500 600
u(pixel)

Figure 5.7: The linear array measurements and the new hypotheses.

The estimation result of each hypothesis using linear array measurements is
shown in Fig. 5.8. The estimation result of each hypothesis is more disperse than the
result of camera due to less informative measurements.

Fig. 5.9 shows the linear array measurements at each time step and the ones
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Figure 5.8: Estimation results associated with each hypothesis sequence using linear
array measurements.
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(blue “4”) selected by the most probable hypothesis.
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Figure 5.9: Linear array measurements with the most probable selection of the mea-
surements at each time step.

5.5.2 Moving

5.5.2.1 Camera

When the vehicle is moving, the outputs from motion sensors (i.e. encoders)
help to maintain an accurate state estimate for navigation and which enables accurate
prediction of the LED projection locations in the image. Since the encoder measurements
do not perfectly reproduce the rover speed and angular rate, the state error covariance of
the prior state as well as the residual covariance both grow with time. An example set of
actual and predicted LED location measurements at each time step are illustrated in Fig.
5.10. After applying the data recovery algorithm, the most probable data sequence with
the correct ID is illustrated at blue “+”. The process of generating the new hypotheses
at one time step is illustrated in Fig. 5.12. The left and right images illustrate the
predicted LED positions and their error covariances based on the prior and posterior

state estimate, respectively. In this figure, all the measurements are not selected by
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these most probable hypotheses. The prior and posterior state estimates associate with

each hypothesis are shown in Fig. 5.11.
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Figure 5.10: Coordinates of LED 0 and LED 1 in the image plane: Predicted LED
positions (green stars), 3-o error regions (red), LED measurements (blue “+”), noise
and clutter measurements (magenta “+”7).

The following are the recovered data sequences of LED 0 for each hypothesis
when the rover is moving. The second one is the most probable and correct data

sequence. Note that several data sequences are identical, which doesn’t not mean their

hypothesis sequences are same since different choices may result in the same recovered
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Figure 5.11: Estimation results associated with each hypothesis: State estimates only
by motion sensors (green), standard deviation (red), and posterior state estimates of
each hypothesis (other colors).
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Figure 5.12: Prior prediction (left) and posterior prediction of each hypothesis (right).

data.

{*0101010000000001010101000000000}, p = 0.23,
{10101010000000001010101000000000}, p = 0.21,
{*01010100000000010 * 0101000000000}, p = 0.12,
{*010101000000000101010 % 000000000}, p = 0.10,
{*0101010000000001010101000000000}, p = 0.06,
{*0101010000000001010101000000000}, p = 0.06,
{10101010000000001010101000000000}, p = 0.06,
{*0101010000000001010101000000000}, p = 0.05,
{10101010000000001010101000000000}, p = 0.05,

{10101010000000001010101000000000}, p = 0.05,

5.5.2.2 Linear Array

The estimation result when the rover is moving is shown in Fig. 5.14. Compare

with Fig. 5.8, the estimation results are very close, which also proved accuracy of
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estimating 2D state using linear array measurements. Fig. 5.13 shows the linear array

measurements at each time step and the ones (blue “+”) selected by the most probable

hypothesis.
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Figure 5.13: Linear array measurements with the most probable selection of the mea-
surements at each time step when the rover is moving.
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Figure 5.14: Estimation results associated with each hypothesis sequence using linear
array measurements when the rover is moving.
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Chapter 6

Conclusion and Future Work

6.1 Conclusion

Many personnel, equipment, and vehicular applications would have enhanced
performance given more accurate knowledge of their location. LED light and signaling
is in its infancy, offering unique dual use opportunities. Due to their high switching
rates, which enables communication of unique ID’s, compared with other vision-based
navigation method, the detection and feature association sub-problems are more easily
and reliably solved for LED features.

This dissertation has discussed various aspects of the communication and nav-
igation using LED features. For the camera sensor, we demonstrate that the vehicle
confined to move in the 2D-plane can be initialized by measuring at least two LEDs, as
long as the vector joining the two LED’s is not parallel to the world frame D-axis. With
the initialization algorithm, no prior knowledge is required about the vehicle state and
the EKF can be robustly and accurately initialized. When this rover is equipped with
wheel encoders, the observability analysis shows that at least two LEDs are enough to

ensure the observable of the navigation state.
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To overcome the problem of low frame rate of normal camera, a new sensor is
proposed that could simultaneously receive signals from LED’s at a high rate and enable
accurate navigation. This sensor combines a linear array, a convex-cylindrical lens and
the shutter together to form a one-dimension photo-detector. The convex-cylindrical
lens will focus the light that passes through onto a line instead of a point, so that the
linear array preserves the sensitivity to angle of arrival relative to a single axis. Its
one-dimension sensitivity increases the difficulty of the extrinsic parameter calibration
and state initialization. An offline calibration method is proposed in this dissertation.
The state initialization method is also analyzed. We also analyzed the observability of
the navigation system and proved that at least two LED’s with different z; and y; must
be measured to have full observability of the vehicle state.

When using the photo-detector array (camera or linear array) to communicate
with blinking LEDs, it is necessary to track the LED status in the sensor to extract
the data. Two methods have been developed in this dissertation to solve the problem
of accurately and efficiently extracting a data sequence. The first one is applicable to
the situation when the data communication rate is high relative to the bandwidth of
the moving platform so that the LED pixel projection changes little from one frame to
the next. This approach is based on the Viterbi algorithm. The presentation included
analysis and discussion of the necessary probability models, transition matrix, and mea-
surement model. We also proved that the LED projection image size does not influence
the final result. The results in Sec. 4.4 show the performance of this algorithm.

When the rover motion bandwidth is significant relative to the frame rate, the
position of LED in the linear array can change significantly from one frame to the next.
The assumption for the Viterbi-based algorithm is no longer valid. Another problem of

this algorithm is that it is hard to be applied to the two-dimensional photo-detector such
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as camera. The enumeration and connection between the pixels in the two-dimensional
image is much more complicated than that in the linear array, so the state transition
matrix for the two-dimensional measurements may not be diagonal anymore and hard to
define. A second method is developed to overcome the above problems. This method is
based on multiple hypothesis tracking, which tries to find the most probable candidate
measurements at each time step instead of recover the LED positions in the sensor.
The presentation included analysis and discussion of the hypothesis probability model
and measurement model, and the experimental results both for camera and linear array

measurements.

6.2 Future work

LED-based navigation and optical communication offer future synergistic per-
formance improvement opportunities. In Chapter 3, we proposed a new sensor by com-
bining a linear array and a cylindrical lens. DSP (digital signal processing) hardware
will also be designed to sampling and process the data collected by the linear array to
further improve the sampling and processing efficiency. The observability of the nav-
igation equipped with a linear array and wheel encoders are analyzed when the rover
moves in the 2D plane. Future research will consider the case that the rover can move
freely in the 3D space. The wheel encoders could be replaced by the inertial measure-
ment unit (IMU) to measure the acceleration and rotation. Lots of more issues should be
considered for this linear array-IMU system including its observability and initialization.

Chapter 4 has focused on processing of a single thresholded LED. Future work
will consider the approaches suitable for either multiple LED projections or multiple

simultaneous hypotheses. Algorithms incorporating the measured intensity could also
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be of interest. Finally, knowledge of the most likely LED image path provides useful
information for correcting the rover trajectory over the corresponding time window.
Chapter 5 gives a more accurate data recovery algorithm based on MHT. The
situation when a measurement can fall into multiple LEDs’ uncertainty ellipse is not
considered. This is illustrated in Fig. 6.1 for linear array measurements. Future work
will consider the approach that associates the measurements to multiple LEDs’ jointly.
When multiple LED’s data associations are jointly considered, each LED’s data associa-
tion hypothesis at a time step not only depends on its own former association hypotheses,
but also other LEDs’ association hypotheses. This could greatly increase the complex-
ity of the assignment of the measurements to the LED’s. This could be addressed by

efficient assignment algorithms such as Auction [13] and JVC algorithm [37].

predicted region of LED 2

e,
r Il

linear array - [

[ - |
L

predicted region of LED 1
B predicted LED position

[ ]  potential LED measurement

Figure 6.1: Linear array with one candidate measurement (yellow) falls into both the
predicted region of two LEDs.

Another problem that should be considered in the future is the missing de-

tection of LEDs. The proposed LED data recovery algorithm in this paper focuses on
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solving the problem of LED false detections. As we mentioned in Sec. 5.3, the case
of missing detection of LEDs is not considered. However, due to various reasons, both
the camera and linear array may not detect the LEDs in the predicted region when
the LED is “on”. When the missing detection happens but not considered properly,
inaccurate data will be recovered. Future work should also consider the LED passing
in and out of the field of view. Chapter 4 and 5 both use the prior state estimate to
calculate the measurement uncertainty region. This uncertainty region is considered to
be fully contained in the image or linear array, which is not always true in practice. If
this happens, some noise measurements or the LED measurement itself may be lost by
merely processing the part of the predicted region that falls into the image or linear
array. This is even more complicated than the case of missing detection.

Both the LED data recovery algorithms introduced in this dissertation requires
extracting the whole ID data sequence firstly in order to judge them later based on the
expected ID sequence later. In practice, it is not necessary to obtain the whole length of
ID to determine whether it is valid. For example, assume that the frame rate is two time
of the LED data rate, then the recovered status sequences are wrong if their “on” or
“off” do not appear in pairs. This fact could greatly help delete the incorrect hypothesis
sequences, so that computation will not be wasted on these incorrect ones. Future work
should consider how to take advantage of these hypothesis pruning methods.

Besides the algorithms introduced in this dissertation, random sample consen-
sus (RANSAC) is another choice for solving this data recovery algorithm. The advantage
of using RANSAC is that more accurate data recovery as well as the rover state estimate
may be obtained. The reason is that RANSAC estimates the parameters (rover states)
simultaneously by all the measurements in the consensus set, which is similar to the

update process of smoothing algorithms. The set of observations is Z*. The consensus
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set should be modified to contain at most one measurement at each time step for each
LED. Instead of fitting a trajectory that has as many as inliers, the objective should be
modified to search for the most probable trajectory.

Data transmission using multiple colors [31] provides other methods to separate
the LEDs from clutter or noise. LEDs can change their colors easily by modulating the
driving signal. When the data is sent by LED’s colored light, extracting the LED data
will be very different from the algorithms in this dissertation. Data transmission using
patterns should also be considered in the future work. Higher data rate can be achieved
when transmitting patterns, but more complicated image processing technique is also

required to accurately extract the pattern in the image.
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Appendix A

Nonlinear Optimization Methods

The general nonlinear convex optimization problem could be modeled as

Topt = arg ;Ielllkr}l r(x), (A1)

where € R", and r(z) : R™ — R is a nonlinear convex function of . Lots of algorithms
have been proposed to find & to minimize Eqn. (A.1): Gauss-Newton, Gradient Descent
and Powell’s Dog-Leg method. The commonality between these methods is that they
all compute & iteratively based on a initial value @°. In iteration [, they try to compute
a correction 6z to obtain a better estimation &!*! = &! 4 sx'.

In iteration [, the value of objective function r(z) in the neighborhood of &'

could be approximated as

r(z) = r(&) + Vr' (&), (A.2)
where éx! = = — &' and Vr(z!) € R"™ ! is the gradient vector of r(x) at #'. In

the following text, we will introduce the nonlinear optimization methods of Gradient

Descent, Newton and Gauss-Newton.
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A.1 Gradient Descent Method

Within the neighborhood of current point @, the objective function decreases
fastest opposite to the direction of its gradient Vr at &!. Based on this fact, the next

better point &'T! could be computed by

&t =gl — 4 Vr(ah), (A.3)

where 7; > 0 is the length of this step. To choose the step length v; that makes the
objective function r(x) decrease most, we can take the derivative of (! — v, Vr(2!))

with respect to v; and set it be zero:
Vel (@) Vr(z!) = 0. (A.4)

Eqn. (A.4) indicates that the step length ~; is chosen such that the gradients of r at

point &' and &'*! are perpendicular to each other.

A.2 Newton Method

The Newton method approximates the function r at at the neighborhood of

&' as its second order Taylor expansion:
1
r(x) ~r(z!) + Ve (@)ox! + idwlTAr(ﬁsl)dwl, (A.5)

l

where Ar(&!) € R™ " is the Hessian matrix of r at &'. Taking the derivative of eqn.

(A.5) with respect to dx! and setting it to zero, we have
Vel (&) 4 6x' T Ar(z!) = 0. (A.6)
Using eqn. (A.6), the step vector at iteration [ is

ox! = —Ar(zH)"'Vr(zh). (A.7)
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A.3 Gauss-Newton Method

Gauss-Newton method is a modification of Newton method to solve nonlinear
least square (NLS) problems. Nonlinear least square problem is a special case of the
nonlinear optimization problem defined in (A.1), where the objective function r(x) is

the sum of squares. Nonlinear least square problem could be modeled as
ZTopt = arg min || v(z) 12, (A.8)
xeR”

where v(z) : R — R™ is a vector function of x.

In the neighborhood of #!, the function v(z) is approximated as
v(z) =~ v(@)) + J(@&)ox!, (A.9)

where J (') € R™*" is the Jacobian matrix of v at #!. To compute the Gauss-Newton
step, substitute Eqn. (A.9) into (A.8), take derivative of (A.8) with respect to éx' and

set it equal to zero. We have

J'Jsal, =-J"v = dal,=—-(J"T) T, (A.10)

where we simplify the notation by using J and v instead of J(2!) and v(&!), respectively.

We also use (53:2” to emphasize the solution is Gauss-Newton step.
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Appendix B

Deirvation of Encoder Model

B.1 Compute Velocity and Angular Rate From Encoder

Measurements

Let €7, and ér denote the outputs of the left and right encoders. They are
discrete and quantized from the continuous valued encoder signal ey, and er. Assuming
C' is the encoder scale factor in units of counts per revolution and (¢ (), pr(t)) are
the radian angular rotation from time ¢y to t. Then, the continuous encoder signal and

angular rotation of the two wheels have the relation that

ewlt) = 5-6u0)
enlt) = +-oml) (B.1)

The true outputs of encoder are the integer remainder resulting from dividing continuous
valued encoder signal by scale factor C.

Let Ry and Rp denote the radius of left and right wheels, sy (t) and sg(t)

127



denote the length that they have traveled up to time t. Then

oLt) = FLSL(t)
on(t) = g-sal®) (B.2)

Substitute Eqn. (B.2) into Eqn. (B.1) and take the derivation with respect to ¢, then

we have

o) = s =-Yu

L  27Rp L= 2w Ry, L

) c . C

ér(t) = 27TRRSR(t) = ok (B.3)

where we use the speed of the two wheels ur(t) and ur(t) to replace s1.(t) and $1.(t),
respectively.

Since the vehicle’s body frame is centered at the middle of the axle that con-
nects the two wheels and the heading is perpendicular to it, the velocity of the vehicle

u and rotation rate w have the following relations with u;, and ug.

1
u = §(UL+UR)
1
w = Z(uL_uR)’ (B.4)

where L is the length of the axle. From Eqn. (B.3) and Ean. (B.4), the velocity and

rotation rate of vehicle and the outputs of encoder are related by

u = E(RLéL—I—RRéR)
C
w = X (Rpés - Reér) (B.5)
= CL LEL RER) - .
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B.2 State Transition Matrix

In 2D frame, the kinematic model is

n = cos(w)g (Rrér + Rrér)
e = Sm(wg (Rrér + RréR)
v o= % (Rrér — Rpér) - (B.6)
The error propagation model is
ox = Fox + G, (B.7)

T
where dx = [ 5n, 8¢, 00, 0Ry, ORR } , the matrix F is

0 0 —7 (Roés + Rrér)sin(f) cos()zén cos(¥)Zén
0 0 %(RLéL+RRéR)cos(LZ§) sin(ﬁ)%éL Sin(iﬁ)%éR

F=1|9 o 0 2 & —2ré ;

CcLC¢r CLER
0 0 0 A 0
0 O 0 0 A

the matrix G is

3

cos() R cos(1))

Rr 0 0O

Q

sin()G R sin()gRr 0 0

%RL —%RR 0 0 |> (B.8)
0 0 10
0 0 0 1

and v = [0ér, 0éR, VL, VR]T. The radius errors are added into the state vector, and they

are modeled as scalar Gauss-Markov processes

SR, = —MRp+vg
SRR = —MRp+ g, (B.9)
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where A > 0, E[0R(0)] = E[0RL(0)] = 0. The discrete error propagation model is
0xp11 = Poxy + wy, (B.lO)

where T is the time interval, ® = 7 and w;, = k(ffl)T eFtGuadt.
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Appendix C

Derivation of IMU Error Model

The IMU measures the acceleration a and angular rate @, and they are modeled

as

a = C(Lg) (Ga — Y9+ 2|wex | % + |wax | Gpj) + by + 1 (C.1)

& = w+C(lgwe+b,+n, (C.2)

where é(j is the quaternion that represents the rotation from global frame to inertial
frame, and C(éq) represents its corresponding rotation matrix. The angular rate of
Earth Centered Earth Fixed (ECEF) frame rotation with respect to the inertial frame
is represented by wq.

The Kinematics model is

. . = 1 ~ 1 i
“pr = %pr, ;= Cay, &= Eﬂ(w)éq, by = nwy,, by =ny,, (C.3)
where
0 —w, wy
—|lwx] w
Q(w) = , lwx] = W, 0 —wy (C.4)
—w' 0
—Wwy Wy 0
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The state estimate propagates according to

. . i 1 R X X
“pr =01, “or =", tq=32w)a ba=0, b,=0, (C5)
where
“ar = C(7a)(a—b,) + % — 2\wex|%; — lwax]* %P, (C.6)
O = @&-Clgwae—b, (C.7)

Define the state error vector as

_
0z =| §Gp, %, 60 ob, ob, | €R, (C.8)

where 60 € R3*! represents the rotation from the estimated inertial frame to the true

inertial frame. We also have

1 1 G %50
A=c1®ra= , C(lg) =T+ [56%] (C.9)

>

The state error model is obtained from eqn. (C.5) and (C.3):

§%r = “pr—pr = s — Cor = 6% (C.10)
5G’l')] = G’i?[ — G’i)[ = Ga[ — Gd[

= C(7g) (@— by — ma) + % — 2|wex | %r — [wax|? pr
~ [C(§a) (@ ba) + g — 2{wa x| %or — lwax |2 %y
= C(f)C () (a— b, —n,) — C(Fg)(@—by)
—2|wex 6% — |wex %%,
= C(F)I +[66x]) (@ — by — na) — C(§)(@ — by)

—2|we x |6%r — |wex |26y
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= —C(74)0bs — C(Fq)ne — C(74)[50x | (ba + 5ba)
+C(79)|00% @ — 2|we x | 6% — |wex |26
= —|wex|?6%; — 2|wex 6% — C(§§)|(a — by)x |56

—C(%9)ob, — C(§g)n,. (C.11)

To compute the rotation error model, we firstly evaluate the derivative of quaternion.

From eqn. (C.9), we have

1 [~ Go I Ga 1| @
= iﬁ(w)Gq(g’I TA®N® | =5
0
1 w I 1Iﬁ w
= 3 O 5A®
0 0
_ 1 —|wx] w o1 lox]| w o
2 2| I
—w' 0 o' 0
_ 1 —|wx]| — |ox] w-—w ”
2
—(w—)" 0
1| —lwx] —|ox] w-& 160
= 3 S (C.12)
—(w—w)" 0 1
That is
156 | 4| —lwx]—lox] w—a& || Lo
? =3 2, (C.13)
0 —(w—)" 0 1
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so the rotation error evolves over time according to

50 =

= —(lox]+ [CEwex]) 50 — by — g

(C.14)

The acceleration and angular rate measurement bias errors evolve over time according

to

The IMU state error can be written in the form

where from the above analysis, the matrices and vector have the forms:

03x3

03x3
03x3
03x3
03x3
~C(9)
03x3
03x3

033

5b,,

5b,

I3

—{waJ2 —QLwaJ

03x3

033

033

O3x3

O3x3
—1I3x3

03x3

03x3

03x3
03x3
03x3
I3.3

033

@.
R
|

<

c-l.
<
\

o

I
3
&

I
S
&

ox = Fox + Gn,

(@ + C(Ghwa) <]

O3x3
O3x3
O3x3
O3x3

I35
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033

g

np

a

nbg

(C.15)
(C.16)
(C.17)

03x3

03x3

I35 |(C.18)

033

O3x3 |
(C.19)



Appendix D

Camera Linearized Measurement

Matrix

The camera measurement is modeled as

z:h(a:)—i—n + n, Cpcf: Cy

where . is modeled as

Pes =R ('pry — "prc) = R (R (°py — “p1) — 'pre) -

The camera measurement residual error is modeled as

0z =Héx + R.

The linearized measurement matrix can be computed by

H = H H>,
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where

s 0 —%
2 L & (D.5)
6Cpcf 1 %
0 & -5
To compute Ho, we first evaluate the 9p.s error:
5cpcf = Cpcf - C]acf
= SRI[LR (“py —“p1) —'p1c] — SR [éR (“py — “pr) — Iplc}
= R |[RGR(“py—pr) — GR (“ps - Gﬁz)}
= R[(T - 156x)) LR by ~ %r) ~ LR (%py — %)
= SR[-LR %1 — (30 |5R (%py — 1)
= —&R %y +SRIER (Ppy — %p1) x06. (D.6)
The matrix Hy is
Hy=| —¢R 03435 SR|LR(“p;y—P1) x| Osx3 Osxs |- (D.7)
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