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CPHD filtering with unknown clutter rate and

detection profile
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Abstract

In Bayesian multi-target filtering we have to contend with two notable sources of uncertainty, clutter
and detection. Knowledge of parameters such as clutter rate and detection profile are of critical importance
in multi-target filters such as the probability hypothesis density (PHD) and Cardinalized PHD (CPHD)
filters. Significant mismatches in clutter and detection model parameters results in biased estimates. In
practice these model parameters are often manually tuned or estimated off-line from training data. In this
paper we propose PHD/CPHD filters that can accommodate model mismatch in clutter rate and detection
profile. In particular we devise versions of the PHD/CPHD filters that can adaptively learn the clutter
rate and detection profile while filtering. Moreover, closed form solutions to these filtering recursions are

derived using Beta and Gaussian mixtures. Simulations are presented to verify the proposed solutions.
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I. INTRODUCTION

Multi-target filtering involves the joint estimation of the number of targets and their individual states
from a sequence of observations in the presence of association uncertainty, detection uncertainty and
clutter [1], [2], [4]. The random finite set (RFS) approach, [4], [5] is an elegant formulation of the multi-
target filtering problem in which the collection of target states, referred to as the multi-target state, is
naturally represented as a finite set. The rationale behind this representation traces back to a fundamental
consideration in estimation theory—estimation error [6].

Due to the inherent combinatorial nature of multi-target densities and the multiple integrations on
the (infinite dimensional) multi-target state and observation spaces, the multi-target Bayes filter (see
e.g. [4], [5]) is intractable in most practical applications. To alleviate this intractability, the probability
hypothesis density (PHD) and subsequently Cardinalized PHD (CPHD) filters have been proposed [7],
[8] as moment and cardinality approximations. These filters operate on the single-target state space and
avoid the combinatorial problem that arises from data association. Since their inceptions the PHD and
CPHD filters have generated substantial interest from academia as well as the commercial sector with
the developments of numerical solutions such as sequential Monte Carlo (SMC) or particle and Gaussian
mixtures [9]-[11]. Extensions to maintain track continuity have been proposed in [12], [13], for the
particle-PHD filter and [14] for the Gaussian mixture PHD filter. In [15] the Gaussian mixture PHD
filter is extended to linear Jump Markov multi-target models for tracking maneuvering targets. Recently,
important developments such as the auxiliary particle-PHD filter [16], and measurement-oriented particle
labeling technique [17], partially solve the clustering problem in the extraction of state estimates from
the particle population. Clever uses of the PHD filter with measurement-driven birth intensity were
independently proposed in [18] and [17] to improve tracking performance as well as obviating exact
knowledge of the birth intensity.

In PHD/CPHD filtering, no less than multi-target filtering in general, we have to contend with two
notable sources of uncertainty, clutter and detection, in addition to the process and measurement noise
from each target. Clutter are spurious measurements that do not belong to any target, while detection
uncertainty refers to the phenomena that the sensor does not always detect the targets. Knowledge of
parameters such as clutter rate and detection profile are of critical importance in Bayesian multi-target
filtering, arguably, more so than measurement noise model in single-target filtering. Significant mismatches
in clutter and detection model parameters inevitably result in erroneous estimates. However, except for
some applications such as radar, the clutter rate and detection profile of the sensor are not available in
general. Usually these parameters are either estimated from training data or manually tuned. For example,
in visual tracking measurements are extracted from images via various background or foreground modeling

techniques [19]. The clutter rate and detection profile depend on the detection method. Moreover, it is



not known whether these parameters are time-invariant. Thus the ability of the PHD and CPHD filters
to accommodate mismatch in clutter rate and detection profile is very important in practice.

This paper proposes various versions of the CPHD (and PHD) filter which can account for mismatches
in clutter and detection model parameters. In particular we show that the CPHD (and PHD) recursion can
be manipulated into forms that can adaptively learn non-uniform detection profile or/and clutter rate while
filtering, provided that the detection profile and clutter background do not change too rapidly compared
to the measurement-update rate. Analytic approximations to these filters for linear Gaussian multi-target
models are also proposed and verified via simulations. Preliminary results have been reported in [20],
[21], which outline a general formulation for estimating both the detection profile and the clutter intensity
function. The approach described in the paper are implementable special cases of the general theoretical
approach described in references [20], [21] with additional results that enable analytic implementations.

We remark that robust Bayesian approaches to problems with model mismatch in the literature such
as [22]-[27] operate with probability distributions and are not directly applicable to the CPHD and PHD
filters which work with intensity functions. A related work is given in [28] which deals with the problem
of calibrating time-invariant multi-target model parameters. The key idea is to find the vector of parameters
that maximizes an approximate marginal likelihood of the observed data via gradient ascent. Neither the
approximate likelihood function nor its gradient are computable and the authors have proposed an SMC
approximation. While the approach of [28] is quite general it does not exploit analytic approximations of
the CPHD and PHD filters. Moreover, it is not directly applicable to non-uniform, time-varying clutter
rate and detection profile. An even more closely related work which investigates clutter estimation while
filtering (with known detection profile) using the PHD filter is given in [29].

The paper is organized as follows. Section II gives the background material on the standard CPHD (and
PHD) filter. Section III details the version of the CPHD (and PHD) filter for unknown clutter rate, while
Section IV details the CPHD (and PHD) filter for unknown detection profile. Section V then combines
these solutions in the form of CPHD (and PHD) filter that can adaptively learn a jointly unknown clutter
rate and unknown detection profile. Analytic implementations are also presented based on Beta and

Gaussian mixtures. Simulations are presented in Section VI.

II. CONVENTIONAL CPHD RECURSION

Suppose that at time k, there are N (k) target states xj 1, .. - Tk, N(k)> €ach taking values in a state
space X, and M (k) observations zj 1, ..., 2z, a(k) €ach taking values in an observation space Z. Then,

the multi-target state and multi-target observations, at time k, are the finite sets [4], [5], [7]
X = {:ck’l, e ,.’EkJ\[(k)} Cc X,

Zy =211, 2 M)} C 2,



The following notation is used throughout. Denote by Cf the binomial coefficient ﬁlj), P} the
permutation coefficient (n%']),, (-,+) the inner product defined between two real valued functions «
and 3 by (a,8) = [a(z)B(x)dz,(or > ;o a(f)3(¢) when o and 3 are real sequences), and e; (-)
the elementary symmetric function [3] of order j defined for a finite set Z of real numbers by
i (Z) =2 scz, 8= (HC€SC> ,with eg (Z) = 1 by convention and |S| the cardinality of a set .S.

The CPHD recursion rests on the following assumptions regarding the target dynamics and observations:

o Each target evolves and generates measurements independently of one another;

e The birth RFS and the surviving RFSs are independent of each other;

o The clutter RFS is an i.i.d cluster process' and independent of the measurement RFSs;

e The prior and predicted multi-target RFSs are i.i.d cluster processes.

Let vy, and py—1 denote the intensity and cardinality distribution associated with the predicted
multi-target state, and let vy and p denote the intensity and cardinality distribution associated with
the posterior multi-target state. The intensity and cardinality distribution are summary statistics of the
underlying RFS. The intensity of an RES is analogous to the mean of a random variable. The cardinality
distribution describes, probabilistically, the number of elements in an RFS. We refer the reader to [8] for
the construction of an approximate RFS density from these statistics. The following propositions, which
constitute the prediction and update step of the CPHD filter, show explicitly how the posterior intensity

and posterior cardinality distribution are jointly propagated in time [8], [11].

Proposition 1 If at time k — 1, the posterior cardinality distribution py_, and posterior intensity vi_1

are given, then the predicted cardinality distribution py 1 and predicted intensity vy, are given by

Prlk—1(n) = Z pre(n — J) Mg k1 [vk—1, pe—1](J), ()
=0
Vglr—1(z) = i (2) + /ps,k(C)fk|k—1($\C)Uk1(C)dC> 2)

where

i lo: () = 3 Cp() P55 >$ ;;ZS”“ 0™

=
pr.k(+) = cardinality distribution of birth RFS,
~k(+) = intensity function of birth RFS,

ps,k(C) = probability of survival to time k given state ¢ at time k — 1,

frje—1(x|¢) = single target Markov transition density from from k — 1 to time k.

'See [30] for more details on i.i.d. cluster process.



Proposition 2 If at time k, the predicted cardinality distribution py_y and predicted intensity vy, _y
are given, then for a given measurement set Zy, the updated cardinality distribution py and updated
intensity vy are given by

TR [Wkje—15 Zi) (1) proj—1(n)
(TR [vkik—1; Zk]; Prjp—1)

pr(n) = 3)

(0 [ores Zk]apk\k—l>+ S ) (YL lvres Ze—{2}], Prjp)

— (z), @
(@) qD’k(x)<T2[Uk|kfl§Zk]apk\kfl> (TR [Vkiss Zk), Prj) suea(), )

2EZy
where
min(|Z|,n (i
Yip A = 3 ()!Z—j)!pK,k(lZ!—j)Pj’lu<1_pD<";’Z;: e Ewz),
j=0 ’
e(0) = g el a(o), ©
Ex(v,2) = {(v,¥p) 1 2 € Z}, @)
pp.ik(x) = probability of detection of state x at time k, (8)
qpk(r) =1 —ppi(), )
gk (z|x) = single target measurement likelihood at time k, (10)
pi k(+) = cardinality distribution of clutter RFS at time k, (11)
k() = intensity function of clutter RFS at time k, (12)

If the cardinalities of the RFS involved are Poisson distributed, then the above propositions reduce to

the PHD recursion [7]

ok (@)= (z) + / DS £(0) fo1 (21 o1 (C)dC,

v ()= [CJD,k(JU) + Z PD+(2)91(2I7) ) Vglr—1(2)-

7 rk(z) + (PD.kgk(2]"); Vijp—1

III. CPHD FILTERING WITH UNKNOWN CLUTTER RATE

The underlying idea in this development is to model clutter by a random finite set of ‘false targets’
or ‘generator objects’ (distinct from actual targets) which are specified by standard type models for
births/deaths and transitions as well as misses/detections and measurements (also distinct from the
respective models for actual targets). The multi target state is then the finite set of actual targets and
clutter generators, which is to be estimated from the sequence of finite sets of observations generated
by them. Estimation of the hybrid state of targets/objects then yields information on the number and
individual states of actual targets in addition to the unknown clutter rate. In the following, we derive the
CPHD recursion, which propagates separate intensity functions for the two target types, jointly alongside

the cardinality distribution of all targets/objects, i.e. both actual and clutter.



A. Hybrid State Space Model

Let X(1) denote the state space for actual targets, X'(°) denote the state space for clutter generators,

and Z denote a common observation space. Define the hybrid state space
X =xWwx©),

where & denotes a disjoint union. The double dot notation is used throughout to denote a function or
variable defined on the hybrid state space, i.e. denote & € X for a hybrid state as opposed to z € X1
or ¢ € X for actual or clutter states. The integral of a function f : X — R is given by
[ fwai= [ faes [ e
x xW X

It is assumed throughout that actual targets and clutter objects are statistically independent. Where
necessary, a superscript (1) is used to denote functions or variables pertaining to actual targets, while a
superscript () is used to denote functions or variables on the space of clutter objects. For any space X,
let 7(X) denotes the set of all finite subsets of X'

Suppose at time k—1 that hybrid multi-target state Xj,_; € F (/'P ) is given by the disjoint union of actual
and clutter states respectively, i.e. X, 1 = X,gl_)l&JX,S,O_)l where X,gl_)l € f(X(l)) and X,go_)l € ]—'(X(O)).
At time k, the multi-target state evolves to Xj, € F (23 ) and is given by the disjoint union of finite set

states of transitioned actual targets and finite set states of clutter generators respectively at time k, i.e.
Xe=xMwx. (13)

where X ,E,l) e F(xM) and X ,S,O) € F(X©). The actual multi-target state and clutter multi-target state

at time k are given by the union of surviving states and new births respectively, i.e.

1 1 1
XIE: = kaﬂEX,il,)]Slg\lz:—l(xk—l) U Fl(c )v (14)
0 0 0
X]i ) = UCkfleX,in,)ISlE:Uifl(ck—l) U Fl(€ )’ (15)
and S/(c|1]1—1(xk_1) is an RFS which takes on the empty set () with probability 1 — pgz(zk_l) or a

singleton {x,} € &) with probability density p{) (k1) i), (k|zx1). Similarly, S\ (c1) is

an RFS which takes on the empty set () with probability 1 — pgogc(ck,l) or a singleton {¢;,} € X(© with

probability density p(o) (ck—1) flg?lg_l(ck]ck_l). Also, F,(;) and F,(CO) are RFSs with realizations in X'(1) and

S,k
X respectively of new births for actual and clutter targets, described by intensity functions 71(:) and ylio)

and cardinality distributions pﬁc and p%oi respectively. Consequently, the RFS of all (actual and clutter)

target births F,(Cl) O] F,(CO) has cardinality distribution prj = P(rli * p%o

and intensity function 75 = 71(:)"' ’Y;(CO)

the RFSs S,(c‘lll_l(‘) and S,(g?;_l

3@ (where * denotes a convolution)

. It is assumed that conditional on X ’97)1 and X 1@1 respectively,

)

() are statistically independent. Note that actual targets cannot become

clutter objects and vice-versa. To simplify notations, it is assumed that clutter generators are identical,



and hence it is possible to ignore any functional dependence on the actual state of a clutter generator. A
theoretically more general approach that does not rely on these assumptions, is presented in [20], [21].
At time k, the hybrid multi-target state X5, produces a finite set of measurements Z;, € F(Z) given

by the union of measurements produced by actual and clutter states, i.e.

Zy = DM (xMyu DV (xOy, (16)
where

DY () = U, exo 01 (), (17)

DY) = Ui xo Ok (18)

with 921)(1‘19) being an RFS which takes on the empty set () with probability qg)k(a:k) =1- pg)k(xk)

or a singleton {z;} € Z with probability density pg?k(:zk)gk(zﬂxk), and for each i =1,..., ]X,go)], @,(c?g

is an RFS which takes on the empty set () with probability qg)k =1- p(g)k or a singleton {z;} € Z

with probability density pg?kﬁk(zk). It is implicitly assumed that conditional on Xk, the RFSs in the
union of (17) and (18) are statistically independent. Since clutter generators are identical, they have
the same spatial measurement distribution, can generate at most one return at each time, and have the
same detection or generation probability. These are reasonable modelling assumptions considering the

little amount of available statistical information on clutter. Note the difference between the clutter model

adopted here and the standard one: clutter is not Poisson but is binomial (given by clutter generators).

B. Recursion

The CPHD filter with unknown clutter rate jointly propagates the posterior intensity U (-) and posterior
cardinality distribution p(-) of the hybrid state X .. Due to the construction of the hybrid state space as

a disjoint union of actual target and clutter generator spaces, the intensity ¥y (-) is decomposable into

where v,(gl)( -) and vlio)(-) are the intensities for actual and clutter targets respectively. Thus it is sufficient

to propagate the respective intensities for actual and clutter targets v,gl)(-) and v,go)(-) alongside the

hybrid cardinality distribution g (-). Moreover, the posterior intensity v,go)(-) of the clutter generators

(0)

is characterized by the posterior mean number of clutter generators N, ’, since the detections or false

alarms generated by clutter targets do not depend on the actual value of the clutter state c. The estimated

posterior mean clutter rate is simply A\, = N ,E,O) pg)k since the cardinality distribution of clutter is binomial.

Consequently, the CPHD filter for unknown clutter rate recursively propagates the following quantities:
the posterior intensity v,gl)(-) of the actual target states, N,EO) the posterior mean number of clutter

generators, and py(-) the posterior cardinality distribution of all targets including actual and clutter.



Remark: The posterior cardinality jy(72) of the hybrid state gives only information on the total number
of actual and clutter targets. It is important to note that as a consequence of adopting a hybrid state
space, the posterior mode Nj, = arg maxg pr(7)) cannot be used to estimate the number of actual targets,
since this will include both actual targets and clutter generators. Instead, only the posterior mean [V, ,il) =
<17 v,gl)> can be used as an actual target number estimate.

Remark: The independence of the clutter returns from their clutter state values means that it is sufficient
to specify the model for clutter completely in terms of: the mean number of clutter births Ng),l = <1 'y,(co)>

and constant probability of clutter target survival pgozg, as well as the spatial likelihood 3¢ (-) and constant

probability of clutter target detection pg?k. It is not necessary to specify explicit forms for the transition
density f,gf,g_l(-m and birth intensity 'y,(co)(-).

The following results follow directly from substituting the hybrid state space model parameters into
the conventional CPHD recursion, hence the proof is omitted. Notice that the use of clutter generators
to model false alarms eliminates the calculation of the elementary symmetric functions and enforces
the updated cardinality distribution to be zero for each argument up until i = |Z|. The resulting filter

has a linear complexity in the number of measurements at the expense of less informative actual target

cardinality.

(1)

Proposition 3 If at time k — 1, the posterior intensity for actual targets v, ", the posterior mean number
of clutter generators N, ,5(1)1, and the posterior hybrid cardinality distribution py_1, are given, then their

respective predictions to time k are given by

1 1 1
o (@) = @)+ [ PSR L (O (), (19)
0 0 0
N,i|,2 1—Né%+ PSRN (20)
o N\ T 0PN\
Pk\k 1( ZPFk n—7j chpk 1 < < <17p£1)1>>+Ném1 ) (< <1,Z££>1>>+N,iml > )
1)

(1)

Klb—1 the predicted mean number

Proposition 4 If at time k, the predicted intensity for actual targets v

of clutter generators N ©

Jlk—1° the predicted hybrid cardinality distribution py),_1, are given, then their

respective updates for a given sensor measurement set Z at time k are given by

PN v ey Py @)o(aIo) _
Ty ['Ukk 1Zk}, k|k— 1 D,k

ol (@)= ahla) )T 4 Y 5 (@, @

<17 k|k 1> Nk\k 1 2€Z P Nk|k 1 (Z)+<Uk\k 1;PD1€9 ( ‘)>_

_ éi‘ Ok k=12, Pk 1> o - ( ) _

©__| (0) YO [Orik—1Zk] Pk k- 1 pDJg%k z (0)

Ne=ap 7 + Z R N, ©3)

i <1’vk\k—1> Nk|k 1 2€Z Dka\k 1 7% (2 )+<Uk|k_17PD,k9k(Z|')>_



(i) 0 < | Zg| .
pr()=< . N, . 24)
Prie—1 () VR [k -1 Zx] () >
<ﬁk\k—1’T(1i> = ’Zk’
where
N . 0 i< |Zg| +u
Y [Og)p—1 Z1] (1) = i} i} ; (25)
Bl @40 i > |7 4
_ (vih PR ) N
o= T AL

If the cardinalities of the RFS involved are Poisson distributed, the above propositions reduce to the

following PHD recursion for unknown clutter rate:

1
o a@ =)+ B lOu, O 26)
0 0 0) Ar(0
Ny = (197) + PN, @7)
[ (1) T
1 1 pD,k(ﬂf)gk(ZW) 1
v’g )(x) = qg)k(a:) + Z RO 0 0 Uli\llfl(xx (28)
2€7), pkaNk\k_l%k(Z) + <Uk\k_1’pD,kgk(Z|')>_
_ o -
N(O) | () + Z pg),)k%k(@ NO 29)
£ [IDRE 0 N0 o O K1
i 2€Z, PD k k\k_l%k(z) + <Uk\k_17pD,k9k(Z")>_

C. Analytic Implementation

A closed form solution to the CPHD recursion with unknown clutter rate can be derived via Gaussian
mixtures in a similar manner to that for the conventional CPHD recursion. In the following, N (-; m, P)
denotes a Gaussian density with mean m and covariance P. Consider the following standard linear
Gaussian assumptions for the transition and observation models of individual targets, as well as certain

assumptions on the birth, death and detection of targets:

o Each actual target follows a linear Gaussian dynamical model i.e.

i1 (®10) = N(@; Fy1¢, Q)

gr(z|lz) = N(z; Hyx, Ry),

(30)
€2y

where F},_; is the state transition matrix, (J;_1 is the process noise covariance, Hj, is the observation
matrix, and Ry is the observation noise covariance.

o The survival and detection probabilities for actual targets/object are state independent, i.e.

pSA() = Pss (32)
p(Dl)k(x) = pg,)k' (33)



o The intensity of the actual target birth RFS is a Gaussian mixture of the form
@) p)
Z wi G N (. PLG). (34)
where J, 1, wiz)k m,(;)k Pw( ,1 t=1,...,Jy, are given model parameters.
Remark: Refer to the previous remark for the model specification of clutter returns.
The following results are straightforward adaptations of the Gaussian mixture solution to the

conventional CPHD recursion [11].

(1)

Proposition S If at time k—1, the posterior intensity v, _,, posterior mean number of clutter generators

N, k(;o_)l, posterior hybrid cardinality distribution py_1, are given, and v,gljl is a Gaussian mixture given by

Ji—1
1 7
Ul(c )1 Z wk 1 II,' mk) 1 P]E_)l)v (35)

then, the predicted intensity ’Uk‘ w_1 18 also a Gaussian mixture, and

J—1
(1) (4) (4) (1)
Vg1 pSkak 1 MG k10 Pspn_1) + 0 (@), (36)
(0) (0) (0) Ar(0)
Nype—1 = Npg T Pg N1 (37
(1) s~ Tr—1 © N© =3 ) e, () ) ©
. 4 _pS,k i=1 wk— S ED Psk 2.i=1 w71+p Ny
)= i) 3l (1 HEEE ) (sl
(33)
where 'y( )( ) is given in (34),
mg3c|k—1 = Fk_1m,(£1, (39)
PY) ) = Qror + P PO (40)

(1)

Proposition 6 If at time k, the predicted intensity v predicted mean number of clutter generators

k|k—1’
N é?lz_l, predicted hybrid cardinality distribution pyy_1, are all given, and vl(j]i_l is a Gaussian mixture
given by
= S0 pl)
7 (2
k\k 1 Z wk|k N My—10 Dyl 1) (41)

(1)

then, given a measurement set Zy, the updated intensity v, ~ is also a Gaussian mixture, and

<\.I./;1Q['Uk\k—lzk]7ﬁk\k—l> Teteor

(1) W) (YRl Zd) (1) @ (5 ) )
v (x )_qu Tons G 0y Vklk— 1 ( Z Z D,k zymy (2), B,
>t wzi\i_ﬁNéwz 1 2€2), j=1
(0) (0) gﬁii:iiji::ii; p(DO)ka(z) (())
Nk =19 - + Z N

OND @)D S wl gD |

D,k Jrjk—1 i
E'Mk ( ) +N( ) + D k =1 wk|]€*1qk

i=1 Wk klk—1 — 2€Z, P k|k—1
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L 0 i <12 o
PEN)=9
Pri—1 (M)W [rn—1 Z3](10) >
<Pk\k 17‘1’0> = ’Zk’
where
. . 0 i< |Zk| +u
Wi Ppye—1 Zk] (1) = A (Zel ) : (43)
|Z uPrip-1 i > |Zk| +u
) s~ Tklk—1 () © N©
b -1 Ppix 2.i=1 Wy —1HPD e Vi k-1
Kk STl N,
G) () — Pkl 0 (2) 4
Wp k;(z) PONEL (20, Tili— Tl a9 )’ (44)
00 (2) = Nz Hym)_ | HyPS)_ HT + Ry), (43)
m,(g)(z) m,(jw)g L+ Kli])(z — Hkm,(j;)g,l)a (46)
PY =1 - K HPY, 47)
() _ pli) T () pT !
kY = PO BT [P HE + Re| (48)

Estimates for the mean number of actual targets and mean clutter rate are N, Igl) = Z;]’“ (] ) and Ap =
N, éo)pg?k respectively. In implementations, pruning and merging of mixture components is required to
prevent an exponential increase in the total number of components and truncation of posterior cardinality
at a sufficiently high number of terms is required to enable a tractable propagation. These procedures are

exactly the same as those for the implementation of the conventional CPHD and PHD filters [10], [11].

IV. CPHD FILTERING WITH UNKNOWN DETECTION PROFILE

The basic idea in this development is to augment the unknown detection probability into the single
target state. This approach can accommodate (spatially) non-uniform detection profiles. Estimation of the
augmented state of targets then yields information on the number of targets, as well as the individual
kinematic states and the unknown detection probability for the particular target. In the following, we
derive the CPHD recursion for the augmented state model, which propagates the cardinality distribution

of targets and the intensity function involving the augmented state.

A. Augmented State Space Model

Let X(®) = [0,1] denote the state space for the unknown detection probability. Define the augmented
state space

X =xWxx®)

where x denotes a Cartesian product. The underscore notation is used throughout to denote a function

or variable defined on the augmented state space, i.e. denote z = [z,a] € X for an augmented state



11

where z € X1 for the kinematic state and a € X&) = [0, 1] for the augmented part. The integral of a

function f: X— R is given by

/ f(z)dz = / f(z,a)dzda.
X X Jxm —

The multi-target transition and measurement models are essentially the same as in the conventional
case, except that the single-target transition and measurement models are extended to accommodate the
augmented state. For consistency in notations, the superscript (1) will continue to be used to denote
functions or variables on the space of actual targets. Note that the conventional model applies for clutter,
hence no clutter targets and no superscript (0) will be encountered in this subsection.

The single target survival probability and transition density for augmented states are simply

P (2) = pg (@, 0) = P (@), (49)
Fapa@lO) = (@l a) = fil @O £ (ala). (50)

Target births are given by an intensity 11(@1)(‘) for augmented states as well as corresponding usual

cardinality distribution pg) (). The single target detection probability and measurement likelihood for

augmented states are
BD,k(g) :QDJC(l'aa) =a, (51)
Qk(zyi) :Qk(z|x7a) :gk(z|x). (52)

Clutter follows the conventional CPHD model given by Poisson false alarms with intensity function xg(+).

B. Recursion

The derivation of the CPHD recursion for an augmented state model featuring unknown probability
of detection is straightforward. It is a matter of substituting the single target motion and observation
models for the augmented state into the conventional CPHD recursion given by Propositions 1 and 2. The
resultant CPHD recursion propagates the posterior cardinality distribution pg(-) and the posterior intensity
function y,(fl)(~, -) for the augmented state which now includes the unknown probability of detection. The
following results are direct consequences of substituting the augmented state space model parameters
into the conventional CPHD recursion, hence the proof is omitted. The new recursion retains the cubic

complexity in measurements of the conventional CPHD recursion, since the conventional model for false

alarms is used and consequently the computation of elementary symmetric functions is still required.

1)

Proposition 7 If at time k — 1, the posterior intensity yl(gil and posterior cardinality distribution py_1

are given, then the predicted cardinality distribution py ., and predicted intensity y](:l])c_l are given by

prik-1(n) = > pt(n — D oy | pr1] (7). (53)
j=0
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1
o) = 2P+ [ [ Ol @)l @l (o dadc, 54

where ‘ s
ZCZ pS,k’aQ>]<1 _pS,k7Q> -
(1,v)

My -1y, p)(

(1)

Proposition 8 If at time k, the predicted intensity Yplk—1

and predicted cardinality distribution pyy_1

are given, then for a given measurement set Zy, the updated cardinality distribution py and updated

(1)

intensity v, are given by

o)1 Zi)(n)pagia (n)

pr(n : (55)
<T0[’U]E;‘[1 172k]7pk|k’—1>
(1) 1 .
v(l)(x )= |(1-a) <Tk[vk|k 17 Pk|k 1) Zlb <T11C[Qk|k_1,Zk—{z}]apmkfﬁ U(l) (2,0)
7k' b - kZ 7 kk 1 ) )
(9w 1,21 Prit) ez, 0Ll s Za) o) |
(56)

where

(1) >"7(J'+u>

min(|Zx|,n)
u <14ng7’Ukkl
Yilogpy Zed) = D (120l =) prr(1Zel =) B =24
=0

e]( (U](glwl 17Zk)) ) (57)

|k — 1>

pp (2, 0)=a, (58)
U, (@a) = £ i (zle) - q, (59)
Ek(oli) 1. Ze) = {@k\k_pﬂ,) ze Zk}. (60)

Unlike the unknown clutter case, in CPHD filtering with unknown detection profile, estimates of the

number of targets can be obtained as usual with the mode N, 151)

= arg maxy, pi(n) derived from the
cardinality distribution or the mean N ,gl) = <1, y,(:)> derived from the intensity function.
The following shows the reduction to the PHD recursion when the cardinalities of the RFS involved

are Poisson distributed:

w0 =0+ [ / psa(QFE) (@) @O, (. Q)dade, (1)
. 1)
v (w,a) = [1 - a]yi(clu)c—l(:c,aH > ¢ el 1) : (62)

S mn(2) + (o ok (21, vy

C. Analytic Implementation

A closed form implementation for the CPHD recursion with unknown detection profile is derived based
on Beta Gaussian mixtures. The Gaussian distribution is used to model the kinematic part of the state
while the Beta distribution is used to model the augmented part of the state. Note that the measurement-

E3]

update equation for the CPHD filter involves factors of both “a” and “1 — @”, which after multiple
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recursions, result in products of the form a®(1 — a). Beta distributions are introduced naturally as an

implementation strategy. The term Beta Gaussian distribution is used to refer to a product of a Beta and

a Gaussian distribution, and the term Beta Gaussian mixture to refer to a weighted sum of the former.
In the following, (3(-;s,t) denotes a Beta distribution with parameters s > 1 and ¢ > 1, with mean

Also denote by B(s,t) = fol a* Y1 — a)'~'da the Beta

pg = 337 and variance ag = m
function evaluated at s, t. As before, N'(-;m, P) denotes a Gaussian density with mean m and covariance
P. Consider the following Beta and Gaussian assumptions:
o Target kinematics are linear Gaussian as given by (30)-(31).
o The survival probability for targets are state independent (32) but the detection probability is the
augmented part of the state (51).

o The intensity of the target birth RFS is a Beta Gaussian mixture of the form

Zw (a3 595 LN (s m ), P, (63)
@ @ L) (4) (i) . :
where J, , Wy ks 5o s t,y K T o P7 o @ =1,...,J,k, are given model parameters.

e The time-prediction for the augmented variable a is completely governed by Beta densities

(independent of the kinematic variable x)

B(a; sp-1,tk—-1) — B(a; Spjp—1, thjp—1), (64)

and preserves the mean pgpx—1 = ppr—1 but dilates the variance O%,k\k—l = /{350'[23’]671 by a
prescribed factor kg > 0 (a typical choice is kg > 1 which enlarges the predicted variance).

Remark: For reasons of consistency, the parameters must be chosen such that oé,k‘ o1 < Mg r—1(1—

13,k—1)- This choice of parameters is analogous to a random walk model for the augmented part of the

state. In essence, in the prediction, we effectively maintain the mean of the augmented part of the state

while increasing its uncertainty. This is consistent with physical intuition. It can be easily verified that

the updated parameters which satisfy the mean and variance constraints are given by

qe—1(1— slk—1

Sklk—1 = (Mﬁ’m gg(wk‘:‘j’k‘k - 1) KB klk—15 (65)
a(1— -

trjk—1 = (“‘“‘k Ug(w‘fﬁ”““‘ L 1) (1= pg pgpe—1)- (66)

Other choices for the prediction model are possible but will not be considered further here.
Under these assumptions, the following propositions present an analytic solution to the CPHD filter

with unknown detection profile.
Proposition 9 If at time k — 1, the posterior intensity y,(fljl and posterior cardinality distribution py_1
(1)

are given, and v, is a Beta Gaussian mixture of the form
vk (z,a) Zw (a; sk 1,t,(€)1)./\/(x;m,(21,P,£Z_)1), (67)
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then, the predicted intensity vy, is also a Beta Gaussian mixture, and the prediction is given by

1) \J 1)\ {7
Prik—1( Zprk n—Jj chpk 1 pSL,U;(C)J (1—]?%}{) ; (68)
Jre-1
1 1 ' j
vihoa (@) = pg > wil Blas syt N @my POy )+ (@a),  (69)
j=1
where 'y( )(w, a) is given in (34),
) _ tu(j,)k k—l(lilu‘(ij,)k k1) )
Ssj,k\kq = < s l[gé{;clkif]z‘ -1 N;,k|k_1 (70)
) _ /J‘(fj)l.k (- ”(3])1«1. 1) )
ki1 = ( e L) (U Hgkge) an
My = Fromil), (72)
Pt = Qiet + Foa POV 73)
and the parameters () = () _ d | ) ]2 = |k H ]2 =
p Hakk—1 = Hpr—1 = RO and 05 kg1 = 8 ﬁk 1 =

(7)) 1)
sty

k :
‘ B|( D 10 2 (D 1D +1)
component of the augmented part of the state.

are the predicted (preserved) mean and (enlarged) variance for the jth

A formal proof is straightforward and only an outline is given here. The previous intensity is a Beta-
Gaussian mixture, where each component of the mixure is a product of a Beta density (on the augmented
part of the state) and a Gaussian density (on the kinematic part of the state). The prediction of each
Beta-Gaussian component is then given by the prediction of the Beta part multiplied by the prediction
of the Gaussian part. The prediction of the Gaussian part follows from the Gaussian Mixture solution
to the conventional CPHD recursion [11]. The prediction for the Beta part follows directly from the last

assumption in the above single target model.

(1)

Proposition 10 If at time k, the predicted intensity Uplk—1

1)
klk—1

and predicted cardinality distribution pyy,_1
are given, and v is a Beta Gaussian mixture of the form
Jrjk—1

e () ) ()
Uk|k— 1 Z wk\k 18(a; Sklk 12 Uhfe— 1)N(x’mk|k—1’Pk|k—1)’ (74)

(1)

then, given a measurement set Zy, the updated intensity v, is also a Beta Gaussian mixture, and

U ki1, Wiik—1> Zk) (n) prej—1(n)

pr(n) = ; (75)
(WD (k-1 Weik—15 Zk), Prje—1)
Jrjk—1 )
Z kaﬁ a Sk\l)c 1vt1(c]\1)c 1T I)N(:U;ml(jl)c—l’Pliflz 1)
Jrjk—1
- Z Zw Bla;s¥)  +1,89) YMa;ml(z), BY) (76)
D,k \? klk—1 T 50 Yelk—1 sy \2)s L )s
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where
min(|Zg|,n) <1 —d n—(j+u)
” klk—1, Wk k—1>
g wrgers Zeln) = 32 (2l =i 2l =) B
j=0 ) k‘|k‘71
X €5 (Mg (dij—1, Wrik—1, Zk])) » (77)
]‘7Hk2 Jkk 1
Meldgrvoos, 22 = { Sl ol )iz e 2}, )
1 Jr|k—1
Wk|k—1 = [w](ng: 17"-aw](€|kL1 )]Ta (79)
_ D) (Jkik—1 1T
dk\kfl - [dk|k 1a-~-7dk|kL1 ] ) (80)
49— s 81
k-1 = ST ®h
1 Jkk—1
ar(2) = [a”(2), oo ()] (82)
0t (2) = N'(z; Hem{])_ |, HePS)_ HT + Ry), (83)

(4) ( j)
G ) B(skj\k 1 k]|k ) (W (1, W15 Z5]Prjp—1)

w _— : , (84)
Mk ™ Tklk-1 B(Sgi_ptéﬁ—ﬁ (W k15 Whlk—1, 21 sPrik—1)
; (4) (4)
0 . q,(j)(z) B(sk1k71+1,tkj|k,1) (Wi [dijp1s Wit Zi—{2}, Prjin)
wp(2) = klk-1 "k, (2) ) (4) 0 - ()
7 <1k,m> B(Skj\k—latkik—l) (W ldrjk—15 Wrlk—1> Zk); Prjk—1)
(0 = mihs K G — Himil ) 0
O) _ pi) T [ pl) T -
Ky = Py Hy | HePyjy_ Hy +Rk] ‘ ®9)

A formal proof is straightforward but cumbersome and will not be shown here. Instead we outline the
core idea behind the result. The predicted intensity is a Beta-Gaussian mixture, where each component
of the mixure is a product of a Beta density (on the augmented part of the state) and a Gaussian
density (on the kinematic part of the state). The update of each Beta-Gaussian componenent then
involves computing particular product forms which are described as follows. A product of Gaussians
N (z;m, P)N (z; Hz, R) results in a single weighted Gaussian q(z)N (z;7, P) as per the Gaussian
Mixture solution to the conventional CPHD recursion [11]. The other products encountered are given
by the identities, (1 — a)B(a;s,t) = B];‘Efg)ﬂ(a s,t+1) and af3(a;s,t) = B(S(J;)t)ﬁ(a; s+ 1,t), which
result in weighted Beta densities in a. The update also involves the computation of integrals of the form

[ [ aB(a; s, t)N (z;m, P)dadx which reduces to _%7. Thus, substitution of the Beta-Gaussian mixture

form for the predicted intensity into the expression for the CPHD update with unknown detection profile,
and subsequent algebraic simplification using the previously stated identities yields the required result.
Estimates for the number of targets are derived either from the mean N ,gl) = Zj" (] ) or the mode

N ,gl) = arg max, pi(n). Pruning and merging of mixture components is required to prevent an unbounded
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growth. A simple procedure adapted for the case of Beta Gaussian mixtures is described here. Component
pruning is performed by removing mixture components whose weights fall below a predetermined
threshold 7”. Component merging is performed by using the Hellinger distance 0 < d;; < 1 between
two Beta Gaussian components [(a; sk), (i))J\/(x;m,(f), ) and f(a; sk ,t,g ))/\/(x;m,gj),P]gj))

S(i) S(J') (4) 4 4(@)
B( + 7t +tk) \/Nomk —m]({/,), ()+P())
\/B 0 40y p(s) 40)) (det 8 ([P, PO 4 [P)-1y)i

&
.
I

This similarity measure is used to identify groups of mixture components within a certain threshold S of a
reference component. Consequently, the entire group indexed by the set I = {i : d;; < S’} with reference
component j, is replaced by a single Beta Gaussian component w(j ) B(a; s,g ), U ))N (x; ( ) P(] )) with

matching mean (,u(ﬂjzc,fn,(j )) and approximate covariance ([& G )] ,P,gj )), ie

S w8 s 4N sl P ~ w80 508D @), BY),

where
’J)g) :Zz’elwl(j)v N(] = ~(J) ierW v ~(J) ierW ,(C)P(
50) = <ﬁ§:1EO(jJ);12§fL> N 1) ad), 19 = <ﬁ§z%(i)i§31> 1) 1 -9,
ﬂgi = ~(J)ZZ€I :“ﬁ w10 gi:] = ~%§> Zielwl(ql)[ag,)lc]Za

Iu(z) _ ‘Sl(j) [0_ i) ]2 _ (l)t(l)
Bk st Bk (s (”+t“)) (s( ot +1)

Starting with the component with the highest weight, identify all other components which fall within
a certain similarity threshold to the centre of the group, then delete and replace the group with a single
component. The process is repeated until all components have been accounted for. The number of
components is capped to a predetermined value Jy,.«, retaining only those with the highest weights, and
re-normalizing the remaining weights to preserve the total mass. In addition, truncation of the cardinality

distribution to Ny, terms is required to ensure a tractable propagation.

V. CPHD FILTERING WITH JOINTLY UNKNOWN CLUTTER RATE AND DETECTION PROFILE

To accommodate jointly unknown clutter rate and detection profile, we simply combine the previous two
techniques outlined in Sections III and IV. Consequently, the single target state space is both hybridized
and augmented. Clutter or false alarms are modelled by an unknown and time varying number of clutter
generators. The cardinality distribution of clutter is again binomial. Both actual and clutter targets have
an augmented state variable, in addition to their kinematic states, to describe their unknown and possibly
time varying probability of detection. The state space model, single target models and resultant recursions

are stated formally as follows.
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A. Hybrid and Augmented State Space Model

Define the hybrid and augmented state space
X = (X(l)xX(A)) W (X(U)X/y(ﬁ))_

Consistent with previous notations, the double dot is used throughout to denote a function or variable
defined on the hybrid and augmented state space, and the underscore notation is used throughout to denote
a function or variable defined on the augmented state space. Where a hybrid and augmented function
or variable is encountered, a joint double dot and underscore notation is used, i.e. denote & € & for
a hybrid and augmented state as opposed to x = (z,a) € XD xB) or ¢ = (c,b) € X% x®) for
(augmented) actual or clutter states comprising the kinematic and augmented components respectively.

The integral of a function i : X— R is given by

/;e fi)di = /X - f(z,a)dzda + /X o Jeo f(c,b)dedb.

As per previous developments, it is assumed throughout that actual targets and clutter objects are
statistically independent. It is similarly assumed that all clutter generators are identical as far as the
kinematic state is concerned, but not the augmented state, and hence it is possible to ignore any functional
dependence on the kinematic part of the state of a clutter generator. The dynamical and measurement
models are essentially the same as in the development of the filter for the hybrid state space, except that
these models are now amended to include account the incorporation of an augmented state space.

The joint probability of survival is defined piecewise:

5o (= | PO, = @a) e x0xa®
ET P, E= () e XOxx@)

The joint transition density is defined piecewise:

o @I £ (ale), &= (@,0),¢ = (¢, a) € XD xx®

Fana @D =13 £ (elr), i = (e,0),{ = (r,v) € XOxx®)

0, otherwise

The joint birth intensity is defined piecewise, and the joint birth cardinality is given by a convolution
(&) = 0)

. 1 0)\ /s
(i) = (pr ) * A ) (),
The joint probability of detection is defined piecewise:

.. () a, = (x,a) € X(l)X‘X(A)
p T) = )
=Dk b, i=(cb)eXxDxx®

|&3:
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The joint likelihood is defined piecewise:

ge(z|z), &= (z,a) € XD xx®)

sa(2), &= (c,b) e XM xx®)

B. Recursion

The CPHD filter with jointly unknown clutter rate and detection probability propagates the posterior
intensity ¥, and posterior cardinality distribution p(-) of the hybrid and augmented state X .- Like

the CPHD filter for unknown clutter rate, the intensity of the hybridized and augmented state ¥(-) is

decomposable into an intensity function of actual targets y,(:)(-, -) and clutter generators y,(co)(-, -). Note

(0)(_

that the posterior intensity v,

yg)) (+), since the detections or false alarms generated by clutter targets do not depend on the actual value

, -) of the clutter generators is characterized by a single dependent variable

of the clutter state c. Again, the following propositions follow as direct result of combining the techniques

presented in Sections III-B and IV-B and hence the proof is omitted.

Proposition 11 If at time k — 1, the posterior intensity for actual targets y,(cl_)l, the posterior intensity

(0)

Jor clutter generators v; ", and the posterior hybrid cardinality distribution py_1, are all given, then

their respective predictions to time k are given by

s =20+ [ [ BTG o) w10 o o )
o (b) = v,ﬁ () + P (), (90)
A ) @00+, 500\ [ (2, s 00 )
Prjk—1(71) = jz;pl“,k(n —J) ez; Cfpk—l(g) <1 1o+ (10)) LoD N+ (100,) )
1)

Proposition 12 If at time k, the predicted intensity for actual targets y,illll_l, the predicted intensity for
clutter generators gg‘)])cil, the predicted hybrid cardinality distribution py 1, are all given, then their

respective updates for a given sensor measurement set Z at time k are given by

<Illc [Qk\k—lzk]7ﬁk\k*1>

(1—a)—
X Uy — 1 Zr]oPrlo—1 .
(1)(55 ay= (<) ‘ (p)‘ >+Z ORENO ~a gk(z(‘lf) D Q,ﬁ;)g_l(m,a), (92)
<1 » Ukl b— 1> <1avk‘k 1> ZGZk<Qk|k_17pD,k%k>+<Qk|k_17pD7kgk(Z|')>
(0) <Y0[@k|k—lzk}7pk\k*1> b3 (2) (0)
vy, (b= LoD N d1,,© +Z L) CIFAYAD 5 =S Ukl ,(b),  (93)
' Uklk—1 1 Ykik—1/) 2€Zk \Ykjk—1 PD %%k Yk|k—1PD k9%
0 n < |Zk|
Pe(E e () [y s 2] () i > |2 (94)

<pk\k 17TZ>
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where

N . 0 i< |Zg| +u
Xy [Opjp—1 Z5](71) = B (Zel ) - ; (95)

TSR S > | Zy| +u

(1) (0)

d=1— <vk\k 171?13 k>+< k\ko upD k> 2
ol (L) (96)
Py (z,a) = a, 97
P (b) = b. (98)

Remark: Estimates of the posterior cardinality for actual targets and clutter targets must be calculated
as an expected a posterior estimate ngl) = <v,(€1), 1>. The expected a posteriori estimate of the mean
clutter rate is 5\k = <y,(€0), B(DO,)k;>'

The corresponding PHD recursion follows as a special case:

s =20 + [ [ A el w10 (o, O, %)
v (0) —1£°)<b>+p5kvk (b), (100)
y,(j)(:c,a)_ l—a+ Y o a'g’“(’zl"f)) 5 o) (), (10D)

< Upi—12 PD Ik (2 ’)>

zGZ;C< k:|k 17pDk k

0
Wy — (12
v (b) = |1 b+z< 5
2€Zy, Uk\k 1apDk%k:

) +
b s (2) o)

n M Vi1 (0)- (102)
>+ yk‘k_laprkgk(Z|')>

C. Analytic Implementations

A closed form implementation for the CPHD recursion with jointly unknown clutter rate and detection
probability can be derived via Beta and Gaussian mixtures simply by combining the ideas previously
adopted to derive closed form implementations for the separate filters. The model assumptions for
the Markov transition, measurement likelihood, survival probability, detection probability, and clutter

distribution are the same. The following are slightly different:

o The intensity of the actual target birth RFS is a Beta Gaussian mixture of the form
J(l)

Zw 0 8(as st W sl PUD). (103)

o The intensity of the birth RFS for clutter generators is a Beta mixture
J(O)

Zw(“’ (b s, 1), (104)

Again, the following propositions follow as direct result of combining the techniques presented in

Sections III-C and IV-C and hence the proof is omitted.
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Proposition 13 If at time k—1, the posterior intensities QS_)I and y,go_)l, and posterior hybrid cardinality

distribution py_1 are given, with 212;1—)1 and gl(i)l respectively given by the Beta Gaussian and Beta mixtures
7,
1 i1 1 1 i1 i1
iy (w,0) = > wi ) Blas s N (s mi ), PEY), (105)
i=1
5,
0 ( Z w0 B(b; 50 100)), (106)

(1)
Yklk—1

(0)

then, the predicted intensities v and Upj—1 are respectively also Beta Gaussian and Beta mixtures,

and the prediction is given by

© =3
(1) §~Tk=1 (61 | (0) §3 k=1, (50)
Prof—1( Zka (i — ) ZCZPIC 1( ( 1 — Pk o RLELRAL RS 1)
e i + fll ?,“3
LT ) e ufer
e O —— S (107)
i:ll k, 11+ 1 (—0>
7,
(1) 1) (4, 1) 31) (J,1) (4,1 (4,1) 1
U1 ( p, Zw B(a; sSk\k Dt DN (@ mg 1 P D+ (@,a),  (108)
0 0
i1 (b) = P(s,iﬂéfl(b) +90(), (109)
where 7( )(:c, a) is given in (34),
(4,1) . Ngklfk (1= ﬂgkl\)k ) 1 (4.1) 110
SSklk—1 = TN ) HBklk—1 (110)
i1 @3,1) ¢! 4,1) ) i1
tihy = (M) ) (- 0l ) ()
k| [0 ] Bkl
Gy _ (4.1)
M&ino1 = Froamgy, (112)
1)
Péjk\k 1= Qr—1+ Fi— 1Pl§ 1)Fk 1 (113)
A CE ) N D d 69D 12 oGl 12 — g S
WIR ig 1 = Mg -1 = ST D an o 93, k| k— 2= ﬂHUﬂ,k—l] = f8|(s§j;11)+t<{”) 2 (0D DTy’

Proposition 14 If at time k, the predicted intensities Qg'])fil and yg‘)])cil, and predicted hybrid cardinality

TP . (1) (0) . : .
distribution py,_1, are all given, with Upih—1 and Upll—1 respectively given by the Beta Gaussian and
Gaussian mixtures

J(l)

klk—1
( (1) (1) L (31) (4,1)
Ukl Z wk\k '\ Bla; Sk b )N (@ my "y Pri ), (114)
J,i?i .
(0) _ (4,0 10) (4,0)
lek—l(b) - Z wk\k 15( » Ske)k— l’tk|k 1) (115)

=1



(1)

then, given a measurement set Zy, the updated intensities v, ~ and v( )

and Gaussian mixtures, and the update simplifies to

J(l)

klk—1

31 40,1 (4,1) (G,1)
Z w Bla; Sk|k 1’tk]|k T DN (2 mkj|k I’Pkfkfl)

T
1) 1 1 i1
+ 30 > w8 g+ L) N m Y (), BEY),
z€Z, j=1
Jzi(\)z 1 J}c|k—1

Q]E)O)(b) = Z wg\g?]gﬁ(a, I(c|k)1’tl(c]|k?)l +1)+ Z Z wgii)(z)ﬁ a; I(c|k)1 +1, tgngll),
j=1

2€Z, j=1
0 < | Zk|
pr (i) = ﬁk\kfl(ﬁ.?ii[bk!.k(;lzk}(ﬁ) i > | Zy|
<pk\k—l7gk
where
EZ[‘I’W{A, Zy)(ir) = ;o i—(Ze|+u) . ’
p|Z " k|k_1 > |2k +u

i1 WD) gD i1 w0 g0
Ei:’l d ) 1+Z *1 d7

_ Wik — 1% |k — W k—1%% k-1
(I)k|k71 =1- FIe) © )
klk—1 7,1 kk 7,0
Zi:‘l ;i\k)ﬁ‘z ‘ I(c\kil
SUw)
j k|lk—1
d(]:u) — | u = O, 1

klk—1 = s (J,u)
Sklk— 1+tk|k 1

EE . "
B(S(J ) t(] u)1+1) <gk[2k‘kilzk],pkw,1>

klk—1 K|k
(Gu)  4(G,u) =0 ..
() () B(Sk]\k 17tk]\k 1) <‘1/ [Uk‘k 1 Zk)\Pr)k— 1> —0.1
wif, (2) = Wik ——m u="0

klk—1 Mk 1 i,0)
Zz 1 k\k 1+z k\k 1

(.0) (.0)
(]»O) B( kj\k 1+ tkj\k 1) ~
klk=1"B(s00 170 (%)

klk—1> k\k 1
B Jliok 1 1,0) ~ kk: 1 1 1,1 ’
> dl(c|k)1wl(c|k)l%k( )+ 2 l dkj|k)1 I(c|k)1q( )(Z)

1
(],) B( ;j|k)1+17t§j|k 1) (.711)( )
klk=1"B(s0D G ) 4 (=

Sk tr|k—1
B Jl(ck 1 1,0) ~ Ick 1 1 7,1 ’
>itt d§§|k)1wl(€|k)1%k( )+Zz I1 dk]|k)1wl(c|k)1qlgz V(z)

q,gj’l)(z) N (z; Hy, mb HkP(J’ ) Hk + Ry),

klk—1° k|k—1
m (@) = mif) K @~ Hemig) ),
PO =1 - KMV I PGY,,

-1

G _ plD) G T
kI = pOD HE [Hkpkfk (H] +Rk}

- SN
The estimated mean number of actual targets is IV, ’g1) = Z‘]k (i,1)

N (0) ; ~
of clutter generators is N ,io) = Zjil w,(;’o) and the estimated mean clutter rate is A\ = »
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Pruning and merging of mixture components is still required, and truncation of cardinality distribution is
needed, to ensure a tractable propagation. The procedure is essentially the same as previously outlined.

For non-linear models, extended and unscented Kalman approximations can be applied to the analytic
implementations of three CPHD filters proposed in Sections III, IV, V. Note that the non-linear
approximations apply only to the kinematic part of the state and for actual targets which are represented

by Gaussian distributions. The augmented part represented by Beta distributions remains unchanged.

VI. NUMERICAL STUDIES

This section presents numerical studies for the new CPHD filters. A linear Gaussian example is used
to illustrate and examine the performance of the CPHD filter for unknown clutter rate as well as the
CPHD for unknown detection probability. A non-linear example is also used to illustrate the performance
of the CPHD filter for jointly unknown clutter rate and detection probability, via modification of the
Beta Gaussian solution with the unscented Kalman approximations to cope with the non-linearity. The

Optimal Sub-Pattern Assignment (OSPA) metric [31] is used for performance assessments.

A. Linear Gaussian Constant Velocity Example

Consider a 10 target scenario on the region [—1000, 1000]m x [—1000,1000]m. Targets move with

constant velocity as shown in Figure 1. The kinematic target state is a vector of planar position and velocity

1000

500

o

y coordinate (m)

=500

~1000 . . .
-1000 -500 0 500 1000

x coordinate (m)

Fig. 1. Trajectories in the zy plane. Start/Stop positions for each track are shown with 0/A\.
Tk = [ Do ks Pyk> Dok Dy k ]T. Measurements are noisy vectors of planar position only 2 = [ z; £, Zyk 7.

The single-target state space model is linear Gaussian with parameters

_[2 AIQ 9 %4[2 ATSI2
F, = Qr=10y |
02 Iy 5L AL
Hk = |:Ig 02} Rk = O‘?IQ

where I, and 0,, denote the n x n identity and zero matrices respectively, A = 1s is the sampling period,

o, = 5m/ s2 and o, = 10m are the standard deviations of the process noise and measurement noise.
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1) Unknown Clutter Rate Only: For the filter with unknown clutter rate, the following scenario
parameters are used. The target state consists of the kinematic components only. The survival probability
for actual targets is ng = 0.99. The birth process for actual targets is a Poisson RFS with intensity
YW@y = 3L w N (z;ml?, Py),where wy = 0.03, m{") =[0,0,0,0]7, m{? = [ 400, -600,0,0 ],
m{® = [ —800,-200,0,0 7, m{" = [ —200,800,0,0 |7, and P, = diag([ 50, 50, 50, 50 ])2.

The detection probability for measurements is a constant pg)k = 0.98. Clutter returns are generated

according to a binomial cardinality with parameters N ,go) = 100 and pg?k = (0.5 and uniform spatial
probability density 1/V over the surveillance region where V = 4 x 10%m? is the ‘volume’ of the
surveillance region. The mean clutter rate is hence 50 points per scan and the intensity of clutter is
)\g)) =N éo)pg?k /V =1.25 x 10~5m~2. This information however is not known to the filter. The model
for clutter generators given to the filter is that of births given by a mean rate of NIE?,Z, = 10 while

deaths are given by the survival probability of pg]i = 0.9 and returns are given by detection probability

pg)k = 0.5. The density of clutter returns >, is presumed to be uniform on the measurement space. The
filter is initialized with a zero intensity for actual targets and hence zero number of actual targets, and
with a clutter rate equal to the total number of measurements received at the first time step minus the

average birth and detection rate for actual targets.

Pruning and merging of Gaussian components is performed at each time step using a weight threshold
of T" = 10~°, a merging threshold of U’ = 4m, and a maximum of .J,,4, = 100 Gaussian components.
The number of actual targets is estimated as the expected a posteriori cardinality and state estimates
are extracted as the means of corresponding highest Gaussian components of the posterior intensity. The

joint actual target and clutter generator cardinality distribution is capped at Nyax = 300 terms.

Over 100 Monte Carlo runs, it can be seen from the averaged results in Figures 2 and 3 that both the
CPHD and PHD filters converge to the correct number of targets and that both produce accurate estimates
of the mean clutter rate. In terms of miss distance performance as shown in Figure 4, using the OSPA
metric with parameters p = 1 and ¢ = 300m on the estimated positions only, the CPHD and PHD filters
both yield reasonable performance. It can be seen that there is an initial settling in period, but after this
the miss distance achieves a value consistent with the measurement noise profile and exhibits peaks with
changes in target numbers. The CPHD appears to have a slight advantage over the PHD. Comparisons
are also shown with the standard CPHD and PHD filters which are supplied with the correct clutter rate.
It can be seen that the new filters exhibit similar performance and converge to the same error value as
that for the standard PHD filter, but cannot outperform the standard CPHD filter because the latter has

better cardinality estimation and higher computational complexity.

2) Unknown Detection Profile Only: For the filter with unknown detection probability, the following

scenario parameters are used. The target state is now augmented x;, = [ag, 2|’ to additionally include the
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Fig. 2. 100 Monte Carlo run average results for CPHD and PHD filters for unknown clutter rate. True and estimated target
numbers for CPHD (top) and PHD (bottom).

70— True
e Mean
o 60| - — —StDev 1
& N
T 50 [ otaimaereesmstiseissssemesssorysseesttssessissses wessersiossmeisossinizesssssimersessiorserens]
£ == Pt g S e R g e e evesse
=]
O a0t : : |
CPHD
30 i i i i i i i i I
10 20 30 40 50 60 70 80 90 100
Time

70
o 60 4
g LS _ -
)R P ediust SRSoo A Pttt et -
b=] N L N e — L o~ — o~ o
p=}
O 4ot « « |

30 L L L i L i H i -P'jD

Fig. 3. 100 Monte Carlo run average results for CPHD and PHD filters for unknown clutter rate. True and estimated mean

clutter rate for CPHD (top) and PHD (bottom).

unknown detection probability. The prediction for the augmented part of the state preserves the mean but

increases the variance by 10%. The survival probability for actual targets is pgl;c = 0.99. The birth process

for actual targets is a Poisson RFS with intensity 7§ (a, 2) = 31wy B(a; uy, vy )N (3 m{), Py), where
wy = 0.03, uy = vy =1, m’(yl) =1[0,0,0,0 ]T’ mfyg) = [400, —600, 0,0 ]T’ m’(y3) — [ —800,-200,0,0 ]T

i —CPHD

g — — —PHD

% 107} K Std CPHD

£ \w 1 Std PHD

= R

g ANEA

% \ V\v’j\\/«v/}f\ﬁ\vf/\;w\&m

10 20 e —
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Fig. 4. OSPA miss distance versus time for the CPHD and PHD filters for unknown clutter rate.
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m£,4) = [ —200,800,0,0]7, and P, = diag([ 10, 10, 10, 10 ]7)2. Measurements are generated according
to a constant detection probability p%?k = 0.98 but this is not known to the filter and must be implicitly
estimated at the location of each of the tracks. Clutter returns follow a Poisson RFS with a mean rate
uniform spatial probability density 1/V over the surveillance region where V = 4 x 105m? is the
‘volume’ of the surveillance region. The mean clutter rate is 20 points per scan and the intensity of
clutter is )\,(CO) = 5.0 x 1075m 2. The filter is initialized to a zero state.

Pruning and merging of Beta Gaussians is performed at each time step using a weight threshold of
T =103, a merging threshold of S’ = 1%, and a maximum of J,,,, = 1000 Beta Gaussians. The
number of actual targets is estimated as the expected a posteriori number, and state estimates are extracted
as the means of corresponding highest components of the posterior intensity, ignoring the augmented part
of the state. The cardinality distribution is calculated to a maximum of Ny, = 300 terms.

Over 100 Monte Carlo runs, it can be seen from the averaged results in Figure 5 that the CPHD filter
converges to the correct number of targets in general whereas the PHD filter has some bias which appears
to slowly self-correct. In terms of miss distance performance as shown in Figure 6, using the OSPA metric
with parameters p = 1 and ¢ = 300m on the estimated positions only, both filters perform reasonably,
but the CPHD performs better than the PHD filter. The miss distance increases in the latter half of the
simulation due to the fact that both filters have difficulty resolving closely spaced targets. Comparisons
are also shown with the standard CPHD and PHD filters which are supplied with the correct detection

probability. As expected, it can be seen that the new filters cannot achieve the same performance as their

counterparts which are given the correct detection model.

15 T
True

* Mean : _ _
— — — StDev

10

Cardinality Statistics

Cardinality Statistics

10 20 30 40 50 60 70 80 90 100
Time

Fig. 5. 100 Monte Carlo run average results for CPHD and PHD filters for unknown detection probability. True and estimated
target numbers for CPHD (top) and PHD (bottom).

Remark: In this example, the initialization in the birth model for the unknown detection probability is
uniform on [0, 1] which is the most uninformative. It is remarkable that the filter is still able to confirm

target tracks and reject false alarms, but as expected there is a noticeable delay before the filter is able
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Fig. 6. OSPA miss distance versus time for the CPHD and PHD filters for unknown detection probability.

to produce accurate estimates. When the initialization for the detection probability is more reasonable,

the filter responds faster to cardinality changes and produces a smaller error.

B. Non-Linear Bearings and Range Example

Consider now a non-linear bearings and range scenario with a total of 10 targets. Target tracks are shown
in Figure 7 on the half disc of radius 2000 with the start and stop positions of each track. The augmented
target state zj = | 92'%, wi, ax, |7 comprises the planar position and velocity 55{ = [ Da k> Dok Py.ks Dy k 17,
the turn rate wg, and the unknown detection probability aj;. Target generated measurements are noisy

bearings and range vectors z; = [ g, 7% |7. The single-target transition model is given by

Ty = Fwp—1)Tk—1 + Gug_1

Wp = Wr—1 + Aug_1

where ) ) ) )
posmes g _temes] a2
0 coswA 0 —sinwA A 0
F(w) = . 7G = s
0 l—ctzij 1 Sm:’A 0 %2
0 sinwA 0 coswA 0 A

wi_1 ~ N(50,021), up_1 ~ N(:;0,021), A = 1s, 0, = 15m/s?, and o, = 7/180rad/s. The
prediction for the augmented part of the state is set according to kg = 1.1. The survival probability is

pgi (z) = 0.99. The single-target measurement model is given by

arctan(px,k/]?y,k)

%k = 2 2
\/ pac,k _'_py,k

(the angle is measured from the vertical axis) where £, ~ N(-;0, Ry), with Ry = diag(] 03,03 1),
(1)

oyp = (7/180)rad, and o, = 5m. The birth process follows a Poisson RFS with intensity lk;l (a,z) =

Z?le,(yi)ﬂ(a; uW,UV)N(az;mgi),P,y) where wgl) = w§2) = 0.02 and wg{g) = wsf) = 0.03, u, = 98,

v, =2, m{) = —1500,0,250,0 0 )7, m{? = [~250,0,1000,0 0 |7, m{® = [ 250,0,750,0 0 |7,
m$Y = [1000,0,1500,0 0 |7, and P, = diag([ 70, 70, 70, 70, 7(x/180) |T)2

o
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radius

(m)

2000

0

Fig. 7. Trajectories in the r@ plane. Start/Stop positions for each track are shown with O/A\.

Measurements are generated with detection probability pg)k = 0.98 (this is not known to the filter).

0 _

Clutter returns are generated according to a binomial cardinality with parameters /V, ,EO) =20 and pp’. =

0.5 and with uniform spatial density 1/V over the surveillance region where V' = 20007 (radm) is the
‘volume’ of the surveillance region. The mean clutter rate is hence 10 points per scan and the intensity of
clutter is )\,(f) =N, ,50) pg?k JV = 1.5 x1073(radm) ! (this is similarly not known and must be estimated
by the filter). The model for clutter generators given to the filter is that of births given by a Poisson RFS
with intensity 120)(6) = 0.204(b;1,1) while deaths are given by the survival probability of pgi =0.9.
Pruning, merging and capping of mixture components is also performed. The estimated number of targets
is the posterior mean while the state estimates are the corresponding means of the posterior Gaussian
components only.

The performance of the unscented Kalman CPHD filter for jointly unknown clutter rate and detection
profile is now shown. In Figure 8, the target trajectories in = and y coordinates versus time are plotted
against those estimated from the unscented Kalman approximation to the CPHD filters. Results for the
extended Kalman approximation are similar. The plots indicate that the CPHD filter is able to identify
all object births and deaths, but still has some difficulty resolving closely spaced targets. It also appears
that a jointly unknown clutter rate and detection probability is a difficult tracking scenario to contend
with, and consequently the proposed CPHD filter can only be expected to perform well when it is given
a reasonable indication of the possible ranges of the clutter rate and detection probability. The degree
of difficulty is compounded by the non-linearity of the model, which requires further approximation in
the (UK) implementation. Nonetheless, it is expected that a higher data or sampling rate should result

in increased performance, since the predictions are performed on shortened time scales and updates are

performed with increased data rates (all resulting in smaller uncertainty).

VII. CONCLUSION

Knowledge of parameters such as clutter rate and detection profile are of critical importance in Bayesian
multi-target filtering. Estimating clutter rate and detection profile are difficult problems in practice and

the capability of multi-target filters to adaptively learn these model parameters is very important. It has
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Fig. 8. Unscented Kalman CPHD filter for jointly unknown clutter rate and detection probability: filter estimates and true

tracks in x and y coordinates versus time

been shown that mismatches in clutter and detection model parameters can be accommodated within the
PHD/CPHD multi-target filtering framework. Specifically, we have proposed certain versions of the CPHD
(and PHD) filters that adaptively learn non-uniform detection profile and clutter rate while filtering. While
the tracking performance cannot rival the ideal scenario where the clutter rate and detection profile are
known a priori, numerical studies show that the proposed technique can correct for discrepancies in these
parameters and produces promising results. The PHD filter is biased in its estimation of the unknown
detection profile, while the CPHD filter appears not to have this limitation. Both filters however are
unbiased in their estimate of the unknown clutter rate. Future works will continue the development
of CPHD, PHD filters to additionally accommodate other unknown model parameters. In addition, non-
linearities in the model may be better handled by SMC implementations but another source of error arises
in the extraction of the state estimate from the particle population, and the multi-Bernoulli approach of

[32] may be preferable.
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