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Abstract

This thesis examines the utilization of ultra-wideband (UWB) radio for robot navigation
in indoor applications. UWB, a wireless communication technology, offers a means of gen-
erating distance (or range) measurements and establishing communication channels among
mobile robots and fixed anchors at known locations. When fixed anchors are present, UWB
can be harnessed for precise localization, enabling, for example, the tracking of robots in
warehouse applications. In unexplored environments lacking a fixed infrastructure, UWB
transceivers installed on different robots facilitate inter-robot ranging and communication,
thereby enabling relative localization, an essential prerequisite for tasks such as maintaining
a group formation, collaboratively mapping an area, or ensuring effective collision avoidance.
In order to maximize the potential of UWB for localization purposes, it becomes impera-
tive to tackle fundamental challenges of UWB, such as clock synchronization and the choice
of ranging protocol, concurrently with the development of the state estimation algorithm.
Conventionally, these two issues have been addressed separately.

The primary objective of this thesis is to resolve both the underlying low-level UWB
ranging and communication performance challenges, as well as the state estimation problem,
ultimately providing a practical, robust, and implementable solution for indoor navigation.
To this end, this thesis delves into the matter of UWB measurement calibration, aiming to
enhance ranging accuracy and characterize measurement uncertainty for use in a probabilis-
tic framework. Subsequently, the selection of an appropriate ranging protocol is motivated to
facilitate localization and efficient inter-robot communication. Lastly, this thesis employs
UWB measurements within a filtering framework to tackle the problem of state estimation,
encompassing both a scenario involving a single robot performing a closed-loop teach-and-
repeat experiment and a multi-robot scenario where the robots perform on-manifold relative
localization and attitude estimation using preintegration techniques. Comprehensive test-
ing of all proposed algorithms is conducted through simulation and real-world experiments

employing custom-built UWB modules fitted onto quadcopters.
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Résumé

Cette thése examine 'utilisation de la radio a bande ultra-large (UWB) pour la navigation
robotique en 'absence de GPS. L’'UWB, une technologie de communication sans fil, permet
d’obtenir des mesures de distance et de communiquer entre des robots mobiles et des ancres
fixes & des positions connues. En présence d’ancres fixes, 'UWB peut étre exploité pour une
localisation précise, ce qui permet par exemple de localiser des robots dans des entrepots.
Dans les environnements inconnus dépourvus d’infrastructure fixe, les émetteurs-récepteurs
UWRB installés sur différents robots facilitent la télémétrie et la communication inter-robots,
permettant ainsi une localisation relative, nécessaire pour des taches telles que le maintien
de la formation d'un groupe, la cartographie collaborative d’une zone ou l'évitement des
collisions. Afin de maximiser le potentiel de 'UWB & des fins de localisation, il est impératif
de relever les défis fondamentaux de 'UWB, tels que la synchronisation des horloges et
le choix du protocole de télémétrie, en méme temps que le développement de 1’algorithme
d’estimation de I’état. Traditionnellement, ces deux questions ont été traitées séparément.
L’objectif principal de cette thése est de résoudre a la fois les défis sous-jacents de bas
niveau en matiére de performance de communication et de télémétrie UWB, ainsi que le
probléme d’estimation d’état, pour finalement fournir une solution pratique, robuste et im-
plémentable pour la navigation intérieure. A cette fin, cette thése se penche d’abord sur
la question de la calibration des mesures UWB, dans le but d’améliorer la précision de
la télémétrie et de caractériser 'incertitude des mesures pour une utilisation dans un cadre
probabiliste. Ensuite, un protocole de télémétrie approprié est sélectionné pour faciliter
la localisation et des communications inter-robots efficaces. Enfin, cette thése utilise les
mesures UWB dans un cadre de filtrage pour aborder le probléme d’estimation d’état,
d’abord pour un scénario impliquant un seul robot effectuant une tache de « teach-and-
repeat » en boucle fermée, puis pour un scénario dans lequel plusieurs robots estiment leurs
position et attitude relatives a ’aide de techniques de pré-intégration et de filtrage sur des
groupes de Lie. Des tests complets des algorithmes proposés sont effectués par simulation
et au moyen d’expériences physiques utilisant des modules UWB fabriqués sur mesure et

montés sur des quadricoptéres.
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Preface

The problems explored in this thesis are mainly motivated by real-world challenges faced
while trying to use UWB to estimate the position of robots relative to one another. The

main issues that arose are
e the observability of relative positions, which are vector quantities, from just scalar

distance measurements,

e the UWB measurements suffering from systematic-bias and environment-dependent

erTors,

e the lack of UWB communication protocols that allow robots to broadcast information,

and thus hindering the scalability of UWB-based navigation, and finally

e the need to utilize matrix Lie groups to implement on-manifold state-estimation algo-

rithms that better model the distributions generated from the range measurements.

This thesis addresses these issues by taking incremental steps towards the final goal of
realizing a practical and scalable UWB-based localization algorithm. The contributions and

novelties presented in this thesis can be categorized per chapter as follows.
e Chapter 3 [1]
— A rigidity-theory-based observability analysis is presented for any number of

robots estimating relative positions from range measurements.

— A sufficient condition that is independent of the relative motion of the robots is
derived for the observability of the three-dimensional relative positions when only

range measurements are available.

— The utilization of a two-tag framework in multi-robot systems is discussed to
allow the estimation of three-dimensional relative positions using just the range

measurements, an inexpensive IMU, and a magnetometer.
e Chapter 4 2]

— A novel ranging protocol is proposed that is shown to mitigate the clock-skew-

induced bias.

— A scalable antenna-delay calibration algorithm is presented that is robust to out-

liers and pose-dependent bias.

xXviil



— The bias and variance of the measurements are modelled as a function of first-
path power, and the proposed ranging protocol is utilized to overcome the need

to estimate the clock skew.
— The code for the full calibration procedure is attached as an open-access online
repository, which can be found at https://github.com/decargroup/uwb calibration.
e Chapter 5 [3]
— An analytical model of the variance of ranging protocols is derived as a function
of the timing of message transmissions.

— The derived analytical variance is compared to the Cramer-Rao Lower Bound

(CRLB).

— An optimization problem is formulated as a function of the signal timings to

maximize the information collected in one unit of time.

— The effect of relative motion during ranging is analyzed.
e Chapter 6 [4]

— A ranging protocol is introduced that extends classical ranging protocols by al-
lowing robots to passively listen to the measurements between neighbours and
timestamp receptions, with no assumptions or imposed constraints on the robots’

hierarchy.

— The extended pose state is represented as an element of SFy(3), and an on-
manifold tightly-coupled simultaneous clock-synchronization and relative-pose es-
timator (CSRPE) is proposed.

— The concept of preintegration is developed for relative pose states on SFy(3) as

an alternative to sharing high-frequency IMU readings with neighbours.

— The communicated IMU measurements are incorporated in the CSRPE, where
the theory behind filtering with delayed inputs is developed as the preintegrated

IMU measurements arrive asynchronously from neighbouring robots.
e Chapter 7 [5]

— A probabilistic approximation of the propagated cross-covariance terms is pre-
sented when fusing information from loosely-coupled filters that do not necessarily

share a common set of states.

Xix


https://github.com/decargroup/uwb_calibration

— The performance of the proposed filter is compared to a sigma-point-based Co-

variance Intersection (SPCI) estimator.
e Chapter 8 [6]

— A ranging protocol is proposed to allow a 3-tag robot to synchronize the clocks
of its tags and receive 3 range measurements from a fixed anchor with only one

ranging transaction.

— A novel UWB-based teach & repeat framework is presented for a vehicle moving
in an environment with spaced-out fixed anchors at unknown locations over a

large area.

Another contribution of this thesis is the evaluation of all the proposed algorithms and
protocols in simulation and in experiments. Millions of range measurements are collected
and hours of experimental flights are conducted to evaluate the performance and validate
the practicality of the proposed algorithms.

Additionally, special credit is given to Charles C. Cossette for his part in making the
experiments in this thesis possible and for the productive discussions that led to many of
the ideas presented in this thesis. Nomnetheless, all the contributions claimed above are
independently developed by the Author of this thesis.

The topics addressed and the solutions presented in this thesis have a wide possibility of
applications. It is foolish to turn a blind eye to the possibility of evil with such technologies;
nevertheless, the Author hopes that this work instead acts as a catalyst for the change and

betterment of the world.



Chapter 1

Introduction

(a) A simulated indoor scenario with 4 quadcopters and (b) Three Uvify IFO-S quadcopters in a triangle
2 ground vehicles. formation.

Figure 1.1: Two examples of teams of robots in an indoor setting.

The overall goal of this thesis is to develop a practical navigation solution for robots
utilizing ultra-wideband (UWB) radio. Robot navigation is the process in which a robot
understands where it is and perceives its environment, and this thesis mainly focuses on the
localization aspect of robot navigation. UWB is particularly attractive for robot navigation
as it is an inexpensive and low-power sensor that provides a means for robots to obtain
distance measurements and communicate with other robots at a high rate. As a result,
UWRB is oftentimes used for localization in GPS-denied environments and as a communica-
tion medium when deploying multi-robot systems. This is crucial for applications such as
automated surveillance, search and rescue, infrastructure and mine inspections, collaborative
simultaneous localization and mapping (SLAM), and agricultural monitoring. Two examples

of team of robots in an indoor setting are shown in Figure 1.1. However, such applications in-



CHAPTER 1. INTRODUCTION 2

volve an additional layer of complexity, as topics such as formation architectures and control,
communication protocols, calibration, collaborative localization, decentralization, and task
allocation must be addressed. Localization in particular is a core prerequisite for performing
any other task, such as control and motion planning.

Ever since the legalization of the unlicensed use of UWB radio in some parts of the
world in 2002, research into the potential uses of UWB in commercial systems has been
rapidly increasing. This has been particularly accelerated by the development of low-cost
and low-power single-chip wireless transceivers by Qorvo (formerly Decawave) [7]. Due to the
properties of UWB signals, different transceivers can communicate at high frequencies and
range with one another through time-of-flight (ToF) measurements. UWB transceivers have
been extensively utilized in lab environments for research purposes, usually in the presence
of fixed transceivers with known positions, or anchors, to evaluate range-based localization
algorithms. Additionally, UWB transceivers have been used in multi-robot applications
where each robot is equipped with a transceiver, allowing the robots to range with one
another.

The main limitation of current approaches associated with UWB-based localization is
that improving the performance of UWB range measurements is treated separately from the
choice of the localization algorithm. This therefore induces an unnecessary limitation at the
higher level when designing localization approaches. Furthermore, neglecting the limitations
of UWB systems oftentimes leads to impractical localization solutions.

To realize the full potential of UWB-based localization, this thesis simultaneously ad-
dresses the calibration procedure and protocols for UWB ranging and communication as
well as the problem of localization using state estimation algorithms. Without being subject
to UWB-based constraints, novel approaches are introduced that are more practical, more
scalable to larger teams of robots, and lead to better localization performance as compared
to the traditional counterparts. Additionally, this flexibility in designing ranging and com-
munication protocols allows the exploration of new applications of UWB-based localization.
Heavy emphasis is placed on the practicality of proposed solutions; therefore, all proposed
approaches are implemented on real experimental data. Significant effort has been allocated
to implementing proposed UWB protocols on custom-made UWB transceivers, which are
then fitted to quadcopters. More details on the hardware used in this thesis can be found in
Appendix A. Lastly, Lie group theory is utilized to represent the state of the quadcopters,

leading to the adoption of on-manifold state estimation tools.
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1.1 Background and Related Work

The problem of robot navigation has been addressed using a wide range of sensors. Outdoor
applications typically rely on GPS receivers to localize a mobile robot using a constellation
of satellites [8, Chapter 11]; however, GPS measurements are known to be unreliable in
urban settings, dense environments, and indoors [9]. This has led to the development of
other localization solutions, such as ones that utilize cameras [10] or LIDARs [11]|. Cameras
are particularly attractive due to their low cost, but they are prone to failure in low-light
conditions and when there are few features in the environment. LIDARSs, on the other
hand, are more robust to lighting conditions, but are expensive, bulky, and require heavy
computational processing, thus not particularly suited for aerial vehicles.

These limitations have accelerated the deployment of wireless technologies such as Blue-
tooth [12], WiFi [13], and UWB [14] for localization purposes, particularly as they have the
additional benefit of allowing communication between robots. UWB is particularly attrac-
tive due to its low cost, low power consumption, compactness, and high ranging accuracy
and precision [15]. Most wireless technologies rely on fixed infrastructure such as WiFi ac-
cess points, Bluetooth beacons, or UWB anchors to localize the robots. However, this is
not always feasible, particularly in applications where the robots need to be deployed in un-
known environments. This necessitates the development of solutions that rely on inter-robot
ranging and communication, which is the focus of this thesis.

The building blocks associated with achieving efficient UWB-based localization span a
wide range of avenues. Range-based multi-robot localization in the absence of anchors is
challenging on its own even in the presence of a central computer that processes all the
information and in the absence of all the complications that arise with UWB systems. With
anchors, the common solution is to perform ranging between the anchors and the robots
being localized [14], [16], [17]. However, realizing an observable system with only range
measurements between robots and in the absence of anchors is non-trivial, as there is an
infinite number of positions that result in the same range measurements [1]. One way to
obtain an observable system is through utilization of a motion model, where the requirement
for observability then comes down to satisfying a persistency of excitation condition [18].
However, this requires consistent relative motion between the robots, which is limiting in
applications where, for example, the robots need to maintain a specific formation or be static
for a period of time. Alternatively, the use of multiple UWB transceivers per robot has also
been considered [19], [20].

Adding another layer of complexity are the practical complications associated with the

use of UWB systems. Although oftentimes simplified to just a system that outputs range
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measurements when designing localization approaches, UWB ranging is in fact a very in-
volved process. The range measurements obtained from UWB signals are a function of the
ToF between transmission and reception of a message between two distinct transceivers each
with their own clock. In order to provide centimetre-level accuracy, the clocks of the two
transceivers must be synchronized to within sub-nanosecond levels of accuracy. This is a
main factor that must be considered when designing the ranging protocol, and common
approaches include the time-difference-of-arrival (TDoA) and two-way ranging (TWR) pro-
tocols [15]. However, even these methods have their own limitations, prompting the recent
development of more advanced ranging protocols such as the double-sided TWR (DS-TWR)
protocol [21] or filtering approaches for clock synchronization [22].

Even when the clocks are perfectly synchronized, the use of UWB presents other potential
sources of error. Systematic delays in the timestamping of messages are common due to
manufacturing inaccuracies and can result in significant bias in the range measurements
[23]. Additionally, there exists a correlation between the errors in the range measurements
and the pose of the robot due to the lack of symmetry in the radiation pattern of the
UWB antennae [24]|. Furthermore, the presence of objects or robots in the vicinity of the
region traveled by the UWB messages oftentimes results in positively-biased measurements
[15], which results in error distributions poorly modelled using Gaussian assumptions often
adopted in standard filtering applications such as the Kalman filter [25]. To address this,
some solutions involve attempting to detect the biased measurements using statistical tools
[14] or supervised learning algorithms [26], [27], while others model the distribution of the
noise to be non-Gaussian [28], [29]. More recently, a data-driven model of the relation
between the bias in the measurements and the received signal power has been proposed [30].

UWB-reliant teams of robots also have their own distinct set of problems. In order to
prevent message collision, only one pair of UWB transceivers can range at a time. This
is a major limitation that deems a centralized approach infeasible, as the robots cannot
all simultaneously broadcast information but rather ranging pairs have to communicate
sequentially. This poses three problems. First of all, some form of media-access control
(MAC) protocol needs to be implemented, such as the time-division multiple-access (TDMA)
MAC protocol [31]. Furthermore, the majority of the proposed multi-robot UWB-based
systems are restricted to a few number of robots as sequential pair-by-pair ranging generally
does not scale well to many robots. Lastly, when there is a need for broadcasting high-rate
sensor information such as from an inertial measurement unit (IMU), existing solutions rely
on a centralization assumption [1] or a limit of only two robots [32], [33]. Additionally, this
problem of efficient IMU-measurement sharing has not been considered for on-manifold pose

estimation using matrix Lie groups.



CHAPTER 1. INTRODUCTION 5

Further deeming central processing infeasible is that it requires exponentially-growing
communication and processing capabilities; therefore, decentralization is a key factor in
achieving real-world applicability. The main challenge of decentralization is the cross-
correlations that develop between the state estimates of neighbouring robots, which, if ne-
glected, might lead to poor estimation performance [5], [34]. This is a classic decentralized
filtering problem and has been addressed from many different viewpoints, such as using
consensus algorithms [35] or Covariance Intersection (CI) [36]. These methods have been
used in obtaining relative pose estimates under certain assumptions [34], [37]-[39]. More
recently, general decentralization algorithms have been proposed using optimization algo-
rithms [40] and pseudomeasurements with CI [41]. However, to date, there has been no
general decentralization approach that is computationally efficient and scalable for range-
based multi-robot localization without strict assumptions on the measurements or topology

of the team, or relying on the CI approach, which incurs significant loss of information.

1.2 Outline

This thesis is a summary of the journey taken to achieve a practical localization approach for
robots utilizing UWB radio. The general necessary mathematical preliminaries are presented
in Chapter 2, but can be skipped by expert readers.

The body of this thesis starts with Chapter 3, where the problem of performing relative
position estimation in multi-robot systems is first presented. In this chapter, a rigidity-
theory-based observability analysis is performed for any number of robots in order to under-
stand the minimum amount of information required to be able to perform relative position
estimation in multi-robot systems using just range measurements. This leads to the deriva-
tion of a sufficient condition that can be satisfied by placing multiple UWB tags per robot
alongside an IMU and a magnetometer.

Despite showing the promise of multi-tag robots for UWB-based relative localization,
the performance achieved on experimental data proved the need for improving the quality
of the range measurements, which appeared to be biased and noisy. To address the bias
in the noise, in Chapter 4, a ranging protocol is proposed that is based on the DS-TWR
protocol, which is shown to yield less bias than standard algorithms. Additionally, a novel
bias calibration procedure is presented that takes into account both timestamping delays and
the relative-pose-dependent bias as a function of the received signal power. The uncertainty
of the range measurements are also characterized as a function of the received signal power.

On the thrust of improving the UWB range measurements, the goal of Chapter 5 is to

provide an understanding of the effect of varying the delay between message reception and
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message transmission in TWR on the variance of the measurement. To do so, an analytical
model of the variance of DS-TWR is derived as a function of the timing of message transmis-
sions, which is then compared to the Cramer-Rao Lower Bound (CRLB). An optimization
problem is then formulated as a function of the variance and the frequency of the measure-
ments for different message-timing values, allowing the choice of delays that maximize the
amount of information obtained from the range measurements in any unit of time.

Now, equipped with more accurate range measurements, Chapter 6 revisits the relative
pose estimation problem with practicality, scalability, and feasibility in mind. This involves
addressing the problems associated with the communication constraints introduced by the
transceivers’ inability to range in parallel. Firstly, in order to allow broadcasting ability of
messages, a ranging protocol is proposed that allows robots to “listen-in” on neighbouring
robots communicating with one another. This requires simultaneously estimating the clock
states of UWB transceivers alongside the relative pose states, which led to the development
of a novel on-manifold tightly-coupled simultaneous clock-synchronization and relative-pose
estimator (CSRPE) based on an extended Kalman filter (EKF). In order to share the IMU
information efficiently between robots, the concept of preintegration is developed for relative
pose states on SFEs(3), and is used as a means of efficient data logging and communication
between robots.

Robots estimating relative poses of neighbours end up estimating similar states as their
neighbours, and it might be tempting to naively share and fuse these estimates. The issue
with such approaches, which is due to unmodelled cross-correlations, is addressed in Chap-
ter 7. A common approach to this problem is to use covariance intersection (CI), but an
alternative approach is presented that relies on approximating these cross-covariances using
sigma points based on knowledge of the neighbours’ process models. The performance of
this approach is shown to be far superior to CI as it is significantly more confident in its
estimates as less information is discarded.

Lastly, the knowledge acquired by studying the minimum requirements for range-based lo-
calizability, the calibrated range measurements, and the ability to implement custom ranging
protocols led to the development of a new application for UWB: a lightweight teach-and-
repeat algorithm presented in Chapter 8. This relies on a novel ranging protocol with fixed
transceivers at unknown locations, where despite global unobservability of the system, the
local observability ensures that the robot can retrace a taught trajectory to within sub-metre
accuracy.

All the developed algorithms are implemented on real hardware and evaluated on exper-
imental data. Details on the different hardware used and the evolution of the experimental

setup over the course of this thesis is presented in Appendix A.



Chapter 2

Preliminaries

Summary

Before delving into the complexities of UWB-based state estimation, this chapter will present
some of the more general mathematical preliminaries necessary for understanding the sub-
sequent algorithms, protocols, and derivations. Specific preliminaries required for a specific
topic in a future chapter will then be discussed within the chapter. Therefore, the expert
reader familiar with basic probability and filtering theory, matrix Lie groups, and UWDB may
safely skip this chapter.

2.1 Probability Theory

Real-life sensor data is noisy. Utilizing noisy sensor data for tasks such as navigation requires
properly characterizing the noise using probabilistic tools. Given that any estimate of the
state of a robot is typically conditioned on measurements from noisy sensors, there is always
uncertainty in the state estimate. Probabilistic tools are a perfect fit for understanding the

level of confidence one can associate with a state estimate.

2.1.1 Gaussian Distributions

The Gaussian distribution is perhaps the most famous and commonly used distribution.
The use, and therefore commonality, is justified by the Central Limit Theorem [42, Theo-
rem 5.5.14]. The Gaussian distribution is further preferred as its properties allow for concise
mathematical derivations and efficient computational algorithms.

An n-dimensional random variable x has a Gaussian distribution with mean g € R and
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Figure 2.1: An example of the joint distribution p(z,y) of two scalar Gaussian random variables x and y.

covariance 3 € R™ ™ if its multivariate probability density has the form

1

p(x) = N(p, X) :We

o (— x-S (x- ), 2.1)

Counsider now an n-dimensional random variable x and an m-dimensional random vector

y. If these random variables have the joint Gaussian probability distribution

) , (2.2)

then the marginal and conditional distributions of x and y are given as [43, Lemma A.2|
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p(x,y) =N<
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An example of a joint distribution and the corresponding marginal distributions is shown in
Figure 2.1.
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2.1.2 The Sigma Point Transform

generate sigma points

_—
pass sigma points
through function
. . . d
fit distribution to ° o
new points o ® N
- ° °

Figure 2.2: A visualization of how the sigma point transformation can be used to compute the posterior
distribution (in green) from the prior distribution (in red).

Oftentimes a need arises to pass a random variable through a function. The sigma point
transform is a method used to approximate the nonlinear transformation of a distribution.
By generating a set of sigma points from the a priori distribution and passing them through
the nonlinear function, the newly generated points are used to approximate the nonlinearly
transformed distribution [43, Section 5.5].

Consider a nonlinear function z = h(x,y), where x ~ N (u,,3,) is a p-dimensional
random variable and y ~ N (uy, Ey) a g-dimensional one, and x and y are assumed to
be mutually uncorrelated random variables. To find the distribution of z using a sigma
point transformation, the random variables are augmented into one vector v ~ N (u,, X,)

of dimension p + ¢, where

. 0

- (2.7)
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The next step involves generating the sigma points from (2.7), which can be done using
different approaches. The spherical cubature rule [43, Section 6.5] will be used throughout
this thesis. Define L £ dim (u,) and the Cholesky decomposition LLT £ 3,, where L is a
lower-triangular matrix. The spherical cubature rule results in a total number of L sigma

point pairs, where the i pair is defined as
S; = oy, + \/ECOIi<L>, Sitr £ M, — \/ZCOL'(L),

and col;(L) is the i*" column of the matrix L. By unstacking the i*" sigma point into the
two components x; and y;, the i*" transformed point is z; = h (x;,y;). The new transformed

distribution can then be approximated using the 2L transformed points through
;2 TR
T

=1

This process is illustrated in Figure 2.2.

2.2 Ultra-wideband Ranging

UWB ranging between two transceivers relies on ToF measurements, which are deduced from
timestamps recorded by a clock on each transceiver. However, these clocks are unsychronized.

Denoting t;(t) as the time ¢ resolved in Transceiver i’s clock gives
ti(t) =t +m(t), (2.9)

where 7;(t) defines the time-varying offset of clock i. The evolution of the offset 7;(¢) of clock
i can be modelled using a third-order ordinary differential equation (ODE) [44]. However,
[22] shows that a second-order ODE of the form

Yl Lo 0]

is sufficient for localization purposes, where v;(¢) is called the clock skew, w; is a continuous-

+w; (2.10)

time zero-mean white Gaussian process noise with E[w;(t1)w;(t2)] = Qd(t; — ta),

QT
Q:[ Q'Y]’
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Trans. Trans. j

T2

Time

— Active Info
Figure 2.3: The SS-TWR protocol.

d(+) is the Dirac’s delta function, and Q7 and Q7 are the clock offset and skew process-
noise power spectral densities (PSDs), respectively, which can be tuned based on the user’s
knowledge of the quality of the clocks. Additionally, note that the time-dependence has been
omitted from the notation in (2.10) for conciseness.

To obtain a range measurement, the ToF between two transceivers must be measured.
Consider the first message in Figure 2.3. Transceiver ¢ transmits a message at time instance
T! that is received by Transceiver j at time instance T?, and the true ToF is then ¢ty = T2 —T".
In the absence of other sources of sensor noise and in the absence of any clock offsets (i.e.,
7, = 7; = 0), the ToF ¢; can be found simply by subtracting the timestamps recorded by the
clocks.

However, the clocks are not synchronized in practice, and the time instances T' and T?

as timestamped by Transceiver i’s and Transceiver j’s clocks are

T =T 4+ 7, (2.11)
T = T2 + 75, (2.12)

respectively, under a constant clock-offset model. This means that taking the difference
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yields a biased range measurement, since

T-T =T +7,-T —7 (2.13)
:tf+7'j — T;. (214)

The bias here can be significant, as 1 ns in synchronization error translates to ¢ [m/s| x
1077 [s] & 30 [cm]| in localization error, where c is the speed of light.

The most standard solution to this problem is to perform single-sided two-way ranging
(SS-TWR), where, as shown in Figure 2.3, Transceiver j responds with another message.
Under an assumption that the transceivers have not moved relative to one another, t; =
T4 — T3 = T2 — T'. Also, under the constant-offset assumption, the time instances T and T*

are timestamped as

T} =T+ 75, (2.15)
T, =T+, (2.16)

respectively. Taking the average of the two ToF measurements such that

%((T;% —T)) + (T, —T))) = %((T4 +n—T—m)+ (TP +7-T - 7)) (2.17)

= t; (2.18)

causes the offsets to cancel out, thus outputting an unbiased ToF measurement.

Note that the last message shown in red represents an “information message” used to
share the timestamps recorded by Transceiver ¢ such that the robot with Transceiver j can
also output a range measurement. Additionally, note that the above derivation follows from
a constant offset assumption, which is in itself another source of error in the above model as

will be further discussed in Chapter 4.

2.3 Matrix Lie Groups

Rather than using the conventional vector-space representation, this thesis uses matrix Lie
groups to represent the state of the robot. This approach is taken because the state of a robot
is often constrained to a manifold, and matrix Lie groups are a natural way to represent such
a constrained state. For example, representing attitude using Euler angles is problematic
due to the non-unique nature of such representation of attitude, as well as singularities in the

attitude kinematics. Matrix Lie groups provide a more natural representation of attitude.
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Figure 2.4: The distribution of the posterior position of the green robot given a position prior and a single
range measurement with the red robot.

Further motivating the use of matrix Lie groups is the ability to compactly and more ac-
curately represent the state of a robot and its uncertainty. For example, consider the problem
of estimating the position of a robot given a prior position and a single range measurement
to a landmark or another robot. The posterior distribution of the position of the robot’s cen-
tre is shown in Figure 2.4. Under a Gaussian assumption, this banana-shaped distribution
cannot be accurately represented using traditional vector-space-based state representations,
as this would require fitting an ellipsoid to the banana-shaped distribution. However, using
matrix Lie groups, the banana-shaped distribution can be accurately represented using a
Gaussian distribution, leading to better-performing state estimators.

This thesis only considers matrix Lie groups, which is a subset of the more general Lie
groups. A Lie group is a group that is also a smooth manifold, where a group is a set
with a binary operation that satisfies what is referred to as the the group axioms, which is
beyond the scope of this thesis. The interested reader can refer to [45]. Matrix Lie groups,
as compared to the more general Lie groups, have the additional property that the elements
of the group can be represented as square, invertible matrices, and that the group operation

is matrix multiplication.

2.3.1 Definitions and Useful Identities

The relevant mathematical foundations for manipulating matrix Lie groups will be addressed
next. Consider two elements X, Y € G of a matrix Lie group G, where G C R"*". Any
matrix Lie group is closed under matrix multiplication, meaning that XY € . Additionally,

X! € G, and the identity element of the group is just the matrix identity 1 of dimension n.
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Figure 2.5: A summary of the operators between elements of the different spaces associated with matrix Lie
groups.

Associated with every matrix Lie group is a matrix Lie algebra g, whose elements consist
of matrices that also belong to R"*". The matrix Lie algebra is formally defined as the
tangent space of the matrix Lie group at the identity element. Elements of the matrix Lie
algebra E € g can also be represented as elements of R™ by defining a linear mapping
()" : R™ — g such that

==¢", £ cR™.

Similarly, the inverse of (-)", denoted ()" : g — R™, is defined such that £ = =".
Mapping elements of the matrix Lie algebra g to the matrix Lie group G is the exponential

map exp : g — G, thus yielding the definition

X = exp(¢") £ Exp(§),

where Exp : R™ — G is defined for conciseness. The inverse of the exponential map is the

logarithmic map log : G — g, yielding the definition
¢ = log(X)" = Log(X),

where Log : G — R™ is also defined for conciseness. Owing to the fact that G is a matrix

Lie group, the exponential map and logarithmic map are the same as the matrix exponential

and matrix logarithm, respectively. A summary of these operators is shown in Figure 2.5.
Another useful identity of matrix Lie groups comes from the Adjoint matriz Ad, defined

Ad(X)¢ = (X¢'x Y, (2.19)
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which can be similarly written as
Exp(Ad(X)€) 2 X Exp(¢)X "

Lastly, another identity that will be useful for the derivations in this thesis is the odot
operator (-)® : R" — R™™  defined such that

P £ ¢p (2.20)

for any vector p € R".

2.3.2 Perturbing Matrix Lie Group Elements

The non-commutativity of matrix multiplication means that matrix Lie group elements can

be perturbed in two ways, from the left
X = Exp(6¢)X

or the right
X = X Exp(4§),

where the overbar denotes a nominal value. Typically, when dealing with random elements
of a group, X is assumed to be the mean, and the perturbation from the nominal value is
modelled by assuming that the quantity ¢ ~ AN (0,X) is a zero-mean Gaussian random

variable with covariance 3. Additionally, the first-order approximation
Exp(6€) ~ 14 6¢" (2.21)

will often be used when linearizing nonlinear models.

2.3.3 Common Matrix Lie Groups Used in Robotics

Having formalized the basic mathematical foundations of matrix Lie groups, this section will
now present some of the more common matrix Lie groups used in robotics, particularly when
states are an element of three-dimensional space (3D). This section only provides the formal
definition of each group; the exact expression of the operators on the different groups can be
found in [46, Chapters 2.2-2.4].
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Special Orthogonal Group SO(3)

Attitude is typically parametrized using a rotation matrix or a direction cosine matriz (DCM)
C, which is an element of the special orthogonal group SO(3). The group is formally defined
as

SO(3) = {c eR¥3|CTC =1, det C = +1}. (2.22)

Special Euclidean Group SFE(3)

Another common matrix Lie group is the special Euclidean group SE(3), which is the group
of rigid-body transformations in 3D. The pose of one rigid body relative to another is defined

using the relative attitude and position (C,r). The group is formally defined as

C
SE(3) = {T6R4X4|T: '

, CeSO@B), re R3}. (2.23)

Extended Special Euclidean Group SF»(3)

Lastly, extending SF(3) to include velocity is the extended special Euclidean group SEs(3).
The extended pose of one rigid body relative to another is defined using the relative attitude,
velocity, and position (C,v,r). The extended pose can be represented using an extended

pose transformation matrix [47|, and the group is formally defined as

SEs(3) = {T ERY | T =

S < 0O

v r
1 0|, CesSO3), v,rERS}. (2.24)
0 1

2.4 Kalman Filtering

Consider a discrete-time linear system given by

Xp = Ap_1Xp—1 +Broqup Wiy, Wi~ N (07 Qk—l) ) (2-25)
Y = Cka + Vg, Vi ~ N(O, Rk> s (226)

where X is some state that is to be estimated, u is some interoceptive measurement, y is an
exteroceptive measurement, and the subscript denotes the time-step. Additionally, assume
that there is some known prior estimate, xg ~ N ()20, PO). The minimum mean square error

(MMSE) estimator of x; given past measurements is given by the Kalman filter (KF) [25],
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where the prediction or propagation step is given by

Xp = Ap_1Xp—1 + Br_juy_g, (2.27)
Pr= A, P A] 4 Qr, (2.28)

and the correction or update step is given by

St = (CkPrC[ +Ry) | (2.29)
K, = P,C[S; ", (2.30)
2, = (yr — CpXyp), (2.31)
Xy, = X + Kyzg, (2.32)

(2.33)

P, = (1 - K;C;) Py

The prediction step typically comes from a motion model that is a function of interoceptive
measurements, and the correction step typically comes from a measurement or observation
model that is a function of exteroceptive measurements. Note that z is typically referred
to as the innovation, Sy as the innovation covariance, and K, as the Kalman gain.

In order to use the KF with nonlinear models, the nonlinear models are linearized by per-
turbing the states to give the extended Kalman filter (EKF). Additionally, when estimating
states that are elements of matrix Lie groups, the update given in (2.32) is replaced with a
multiplicative update, yielding an on-manifold EKF [48|. Although this thesis uses the KF
and its variants in their standard form, it is worth noting that there exists a large body of

literature on numerical methods for implementing the KF and its variants [49, Chapters 7

and 9].

2.4.1 Consistency

The most obvious way to evaluate state estimators is to compare the estimated state with
the true state. However, equally important is the ability to evaluate how well the state
estimator characterizes the uncertainty in the state estimate. An overconfident estimator
will underestimate its uncertainty, which can be catastrophic in safety-critical applications.
On the other hand, an underconfident estimator will overestimate its uncertainty, which can
lead to suboptimal performance. An example of this is shown in Figure 2.6.

The term consistency of a filter is typically used to evaluate how well a filter estimates
its own level of confidence. When considering filters that assume that the state distribution

is a Gaussian, a filter’s estimated mean X, € R™ and corresponding estimated uncertainty
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ﬁ True position o0 Estimated position Uncertainty

Consistent estimator

e
oNe) X?}

Overconfident estimator

- &

O O Crash!
O O

Underconfident estimator

rene) =
\
OO o Stuck!

O

Figure 2.6: A visualization of the difference between an overconfident estimator and an underconfident
estimator using a ground vehicle trying to use its state estimate to assess if it is safe to pass an obstacle.
A consistent estimator will allow the robot to pass the obstacle without colliding, while an overconfident
estimator might result in a crash with the obstacle. Meanwhile, an underconfident estimator is typically too
conservative and will result in the robot either not passing the obstacle or taking a suboptimal path where
it needs to deviate too much from its original trajectory.
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P, € Rmxn represent the filter’s knowledge of a true state x; € R™ at time-step k. In [50], a

filter is formally defined as consistent if the following conditions are satisfied,

The former is an unbiasedness requirement, and the latter is a covariance-matching require-
ment. A more lenient definition of consistency is presented in [36], where a filter is defined

as consistent if it satisfies the condition
pk —E [(Xk — )A(k)(Xk - )A(k>T} i 0, (236)

meaning that a filter is said to be consistent as long as the filter is not overconfident.
Having defined consistency, a consistency metric is now required. The normalized estima-
tion error squared (NEES) metric is a scalar metric that is used to evaluate the consistency

of a filter, and is defined as

ek = (X6 — %) TP (X — Xy). (2.37)
If the filter is indeed consistent, then €, ~ Xi, where Xi is the chi-squared distribution with
n degrees of freedom. The NEES test can be thought of as a state-estimation application of
the chi-squared test [51].
If N Monte Carlo trials are executed, the N-run average NEES can be defined as

N
_ 1 i
&= ;_1 e,(g), (2.38)

where e,(j) is the NEES of the i*® Monte Carlo trial. If the filter is indeed consistent, then
Né, ~ Nx2. More details regarding the evaluation of the consistency of a filter can be found
in [50, Ch. 5.4].

2.4.2 Statistical Outlier Rejection

The NEES test requires knowledge of the ground truth; therefore, it cannot be used in
real-time when a filter is running on-board a robot. Another statistical test, the normalized
innovation squared (NIS) test, relies on the fact that the innovation z;, € R™ at time-step

k, as defined by (2.31), should satisfy the estimate covariance Sy € R™*™, as computed in
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(2.29). Similar to the NEES metric ¢, the NIS metric is defined
K1 = 2.S; 7y, (2.39)

and if the measurement is not an outlier, then rj, ~ x2,. The NIS test can be thought of as
an outlier-rejection application of the chi-squared test that can be implemented in real-time
as it only relies on quantities computed by the filter and the available measurements. Again,

for more information regarding the NIS test, see [50, Ch. 5.4].

2.5 Kinematics

This thesis utilizes 3D motion extensively to model the motion of quadcopters in both simula-
tion and real-world experiments. This section presents the motion model of the quadcopters
in 3 dimensions as a function of the measurements of the IMU to be used in a filtering frame-
work alongside the range measurements. The motion model presented here is shown from
the perspective of one robot as resolved in some arbitrary fixed reference frame a, denoted
Fa, often referred to as the “absolute” or “global” frame. This will be used in the remain-
ing chapters to derive the relative-motion model between quadcopters, and to formulate a
“robocentric” viewpoint, where states are resolved in a robot’s body-fixed frame, denoted
Fp. Furthermore, the motion model will be reformulated directly on the SFEy(3) manifold in
Chapter 6.

2.5.1 IMU Motion Model in 3D

The standard IMU motion model in 3D is as follows [8, Chapter 11]|. The attitude of a robot

is parametrized using a DCM C,;,. The attitude process model is given as

Cap = Cop (Wi) ™, (2.40)
where time-dependence is omitted from the notation for conciseness, w?® is the angular
velocity of JF relative to JF, as resolved in JF, and ()™ is the skew-symmetric cross operator,
which is in fact the (-)" : R® — s0(3) operator on SO(3).

Meanwhile, the robot’s velocity process model is given as

“oFe = e, (2.41)

zw/a

where A is the velocity of the robot at point z relative to some arbitrary point w with
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zw/a

respect to F,, and ¢ g is its derivative with respect to F,. Similarly, the robot’s position

process model is given as

a - 2w __ zw/a
A= g (2.42)

The interoceptive or proprioceptive sensor used is an IMU, which consists of a 3-axis gy-
roscope and a 3-axis accelerometer. Assuming no bias and measurement noise, the gyroscope

measures w?® directly, while the accelerometer measures the specific acceleration

o = gzw/a — (2.43)

9,
in the body frame, where 9, is the gravitational acceleration vector. Substituting (2.43)

back in (2.41) and resolving the state and the gravitational acceleration vector in F, and

the accelerometer measurement in F;, gives
a",zw/a = Cabab + 8, (244)

where Xx; is the vector Z resolved in ;. Similarly,

G = i/, (2.45)

a

2.5.2 Transport Theorem

In order to derive the robocentric relative motion model, the transport theorem will be
needed. The transport theorem is a generalization of the chain rule that relates the deriva-
tives of a physical vector with respect to two different reference frames [52, Chapter 2.10|.

The transport theorem for a vector r_and two reference frames F, and F; is formally given

r
—
as

a.; _ b ba
fo= 0+ WX, (2.46)

where g)b“ is the angular velocity of F, relative to F,.



Chapter 3

Relative Position Estimation in
Multi-Agent Systems Using
Attitude-Coupled Range Measurements

Summary

The task of three-dimensional relative position estimation using range measurements in
multi-agent systems suffers from wunobservabilities. The contributions of this chapter in-
clude the derivation of a sufficient condition for the observability of the relative positions,
and satisfying the condition using a simple framework with only range measurements, an
accelerometer, a rate gyro, and a magnetometer on each robot. The framework is tested
in simulation and in experiments, where 40-50 cm positioning accuracy is achieved using

inexpensive off-the-shelf hardware.

3.1 Introduction

Estimating three-dimensional relative positions between robots in a global frame using range
measurements is a non-trivial task, as there is an infinite number of possible solutions given a
single range measurement. This unobservability arises from the fact that any group of agents
can be collectively rotated in three-dimensional space while maintaining constant inter-agent
distances, as no bearing information is available. There exist a multitude of approaches that
attempt to fuse the range measurements with additional information to achieve an observable
problem.

Most indoor localization approaches traditionally assume the existence of an infrastruc-

22
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Figure 3.1: A schematic of the two-tag agent framework, where the red agents possess two ranging tags, and
are referred to as two-tag agents, and the blue agent is a single-tag agent.
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ture of 4 or more anchors with known positions [14], [17], [22]. However, the problem of
relative localization has also been addressed in the presence of a single anchor. In [53], only
a single anchor is used for position tracking, with a constant velocity assumption, while a
range-based SLAM approach is utilized for relative localization in [16] and [54]. Other ap-
proaches that eliminate the need for anchors in two-dimensional relative position estimation
include [55] and [56], which assume that displacement measurements are available using an
optical flow sensor. In [18], a sliding window filter is able to estimate the three-dimensional
relative position between two agents using just single-range measurements and 9-axis inertial
measurement units (IMUs), where a 9-axis IMU is an IMU with a 3-axis magnetometer along-
side the gyroscope and accelerometer. All these single-range-based localization approaches
usually require persistent relative motion between the anchor and the agent [16], [53], [54] or
the two agents [18], [55], [56], as outlined in [57|. In the presence of many agents, [58| and
[59] show how the nonlinear observability matrix associated with a two-dimensional relative
localization problem is dependent on both the rigidity matrix and the relative motion of the
agents. Alternative approaches include the implementation of a particle filter when only an
IMU and range measurements are available, as in [60|, which is computationally expensive.

More recently, the idea of using multi-tag agents, as shown in Figure 3.1, has been
proposed. In [61], UWB range sensors are used for relative positioning of trucks fitted with
two tags, and in [62], an agent is equipped with three tags. Both these methods extract
two-dimensional relative position information in the body frame of the computing agent. In
[19], the users are capable of tracking a person in two dimensions using a special ranging
protocol with 4 tags on an agent, while in [20], multiple tags on a moving platform allow
an agent to approach using range and relative displacement measurements, and land using

vision and range measurements. Lastly, in [63], the use of two two-tag agents is coupled
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with an altimeter and optical flow velocity measurements for relative localization, and the
results are validated in an experiment with limited motion. The main limitation of the
results in [19], [20], [61]-[63] is that the analysis is mainly restricted to only two agents, and
no observability analysis is considered.

The contributions of this chapter are threefold. The first contribution is a rigidity-
theory-based observability analysis for any number of agents, where a sufficient condition
that is independent of the relative motion of the agents is derived for the observability of
the three-dimensional relative positions when only range measurements are available. This
motivates the second contribution, which is an extension of the two-tag framework to multi-
agent systems that allows the estimation of three-dimensional relative positions using just the
range measurements and a low-cost 9-axis IMU per agent, for any number of agents, provided
at least two two-tag agents are present. This framework is shown to be instantaneously
locally observable, as per the sufficient condition, which means that the system is locally
observable at any given point in time without any specific trajectory requirements. Lastly,
the performance of this framework in simulations and in experiments using multiple agents
equipped with inexpensive sensors is presented.

The remainder of this chapter is organized as follows. Graph theoretic and observability
concepts are reviewed in Section 3.2. A sufficient condition for observability of a three-
dimensional relative localization problem is addressed in Section 3.3. The two-tag framework
is discussed in Section 3.4 and is validated in simulation and experimentally in Sections 3.5

and 3.6, respectively.

3.2 Rigidity Theory and Instantaneous Local Observabil-
ity
This chapter uses graph theory as one of the fundamental tools for observability analysis.
Consider an undirected graph G = (V, ) consisting of a set of n vertices and m edges, rep-
resenting the n tags and m distance measurements, respectively. As such, let rfifo € R?
represent the unknown location of Tag f; relative to Tag fy, resolved in the 3-dimensional
reference frame F,. Additionally, let y/fi (rfifo £[/7°) € R, (i, ) € € be the range measure-
ment between Tags f; and f;, where (f;, f;) ¢ €, Vf; € V. All graphs defined in this chapter

are assumed to have this property. Define a column matrix

x 2 [(rglfO)T (rgnlfo)T}T e R (3.1)
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w8
Figure 3.2: An example of a rigid graph. However, when edges ds and d3 are removed, the graph becomes

flexible, as edge d; can rotate about its upper vertex without breaking any constraints. Additionally, both
the rigid and the flexible graphs can translate and rotate without breaking any constraints.

of the n — 1 relative positions relative to Tag fo, and a column matrix y(x) € R™ of all the
known measurements yf ifi,

Parametrize the vector space spanned by the system state by a new arbitrary variable
t. To analyze the behaviour of the measurements y(x(¢)) for any infinitesimal change in the

states x(t) with respect to t, the derivative

dy(x(t)) _ dy(x(t)) dx(t) A
dt 0x dt

Rx(1) (3.2)

is computed, where R € R™*3("=1) is the rigidity matriz.

Traditionally, rigidity theory in R? is concerned with the notion of infinitesimal rigidity
by achieving rank R = 3n — 6 for n absolute position states, where the 6 degrees of freedom
are associated with the translations and rotations of the graph as a whole [64], as shown in
Figure 3.2. Similarly, when dealing with n — 1 three-dimensional relative states as in (3.2),
infinitesimal rigidity is achieved when rank R = 3(n — 1) — 3 = 3n — 6, where the 3 degrees
of freedom are associated with the rotations of the graph as a whole.

Therefore, when addressing relative position states, the only non-trivial solutions to Rx =

0 of an infinitesimally rigid graph are of the form

d . _ e\ X
Erf}fo = wrrfifo = (rg}fo) w, VYfieWVW{/fo}, (3.3)

where w denotes a common overall angular velocity of the graph and (-)* denotes the skew-
symmetric cross product matrix operator in R3 as defined in Section 2.5. Without loss of
generality, the linearly independent canonical basis vectors e; of R? are chosen as a basis

for w. Therefore, from (3.3), the null space of the rigidity matrix of an infinitesimally rigid
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graph is

null (R) = Span {Vl, Vo, Vg} y (34)
where

— (rfifo) " ¢
v, & : e R3D), (3.5)
— (rfn-1fo) " g
Note that the invariance of the measurements due to common translational motion is a trivial
solution when dealing with relative states, since the relative position states are also invariant
to common translational motion, meaning x = 0.

A more stringent condition as compared to infinitesimal rigidity is instantaneous local
observability, which requires that there is no local trajectory of the states x at any instant in
time, excluding the trivial trajectory x = 0, that results in no change in the measurements
[65, Section 6.1]. Consequently, as per (3.2), a system of n agents consisting of n — 1 relative
position states is instantaneously locally observable if R is full rank, that is if rank R =
3(n—1).

The aim of this section is to disambiguate the aforementioned 3 degrees of freedom
corresponding to rotations of the graph as a whole, thus achieving instantaneous local ob-
servability for the relative localization problem. In the remainder of this chapter, the term

local observability is used to refer to instantaneous local observability for conciseness.

3.3 Sufficient Condition for Local Observability

Consider a group of n > 3 ranging tags navigating 3-dimensional space. The n — 1 relative
position vectors rfifo f; € {fi,..., fa_1}, are considered. Tag f; takes the role of the
arbitrary reference point, and is referred to as the reference tag. The position between any
two tags can be computed using these n — 1 position vectors relative to the reference tag.
Additionally, there is no loss of generality in assuming Tag fy as the reference tag, since in
practice any tag can be set as the reference tag.

Let G = (V, &) be an infinitesimally rigid undirected graph representing the interconnec-
tion topology of the sensor network consisting of the n tags, where the edges represent the
distance measurements between pairs of tags. As is, the range measurements are invariant
to translations and rotations of the group of tags as a whole, as shown in Figure 3.2, while

the relative position states are invariant to the translations only.

Theorem 1 Consider an infinitesimally rigid undirected graph G(V, ) and its rigidity ma-

triz R, where the state vector consists of n — 1 relative position vectors rlifo ¥ fi € V\{fo},
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and the edges represent range measurements. The graph Q(V, g) constructed from G with two
extra edges representing the direct measurement of two linearly independent relative position

vectors vy, r/efo € R3\{0}, f;, fo € V\{fo} corresponds to a locally observable system.

Proof:  Given the infinitesimal rigidity assumption on G, the null space of the rigidity
matrix R is as defined in (3.4). Local observability as discussed in Section 3.2 requires that
Rx = 0 if and only if x = 0. Therefore, new knowledge should modify R to generate a new

rigidity matrix R, such that

R¢ #0, V¢ €nullR\{0}. (3.6)

Consider the system corresponding to the graph G, where two relative position vectors )’

and r/¢/o are measured. The rigidity matrix R is then of the form
R T T T
R—| R R"| . (3.7)

where R; € R%*3("~1) {5 the permutation matrix that extracts the measured relative positions

r/% rfefo from x, and x is defined as per (3.1). That is,

rg:jfo
rgffo

Given that R¢ = 0 by the definition of ¢, it is sufficient to show that R;{ # 0 to achieve

(3.6). This can be rewritten as

= Rix. (3.8)

ay
R, [ Vi Vo V3 :| a 7& 0, a—= a9 7é 0, (39)
as

where a; represent arbitrary scalar parameters, since ¢ is a linear combination of the vectors

v; as shown in (3.4). By replacing the matrix

R, [ Vi Vo V3 ] = Efi;:?: (3.10)

into (3.9) and assuming that rafij,rgéf0 # 0, the expression in (3.9) does not hold if and

. X
only if <r£ﬂf°> a =0 and (r{;“co)X a = 0, which, due to a property of the cross product,

necessitates that the vectors rfijf ° rftfo and a be collinear. However, rﬁjﬁ’ and r/¢o are
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linearly independent and are non-zero by assumption. Therefore, the system represented by
the graph G is locally observable. [ |

When a system is locally observable, all the relative position vectors are locally unique
given the known measurements. Possible approaches to satisfying the minimum-knowledge
requirement specified by Theorem 1 in multi-agent localization is to fit a small subset of
the agents with a GPS or a stereo camera, in addition to the ranging tags. The GPS
extracts the relative position information by subtracting the absolute position information,
and stereo cameras can extract relative position information using attitude estimates and
depth perception. To satisfy the linear independence assumption, agents fitted with a GPS
must not lie in a straight line, and the relative position vectors between agents fitted with
stereo cameras and the agents they detect must not be all collinear. An alternative approach

that does not require additional new sensors is discussed in the next section.

3.4 Attitude-Coupled Range Measurements

3.4.1 Overview

The problem of three-dimensional multi-agent navigation using an IMU and range measure-
ments is now discussed. In the subsequent analysis in this section, an IMU is assumed to
consist of 3-axis accelerometers, gyroscopes, and magnetometers, which is commonly referred
to as a 9-axis IMU. Typically, the attitude of each agent is observable using the 9-axis IMU
data, as is the case when using an attitude and heading reference system (AHRS) to esti-
mate attitude [8], but the relative positions require further measurements, such as a GPS
as discussed in the end of Section 3.3. The standard way of utilizing range measurements
is usually invariant to each agent’s attitude, and thus having access to an agent’s attitude
provides no additional information regarding its instantaneous position.

This section discusses an approach to couple the range measurements with the attitude
estimates to satisfy the conditions of Theorem 1. This allows the integration of an IMU with
range measurements for attitude and relative position estimation of a team of robots. A key
component of this approach is the use of two-tag agents, which are agents equipped with
two non-collocated ranging tags. The notation f; and s; will be used to denote the first and
second UWB tags of Agent 1.

3.4.2 Two-Tag Agents

Rather than having one ranging tag on each agent, consider two two-tag agents as shown

in Figure 3.3, while the remaining agents are single-tag agents. A single-tag agent is a
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conventional agent with only one ranging tag. The range measurement between Tags f, and

s1 tag is then

10 1 0
r, +Curj’ — Caor{f’

y = | , (3.11)

where C,; € SO(3) is the direction cosine matrix (DCM) representing the rotation from the
body reference frame F; to the absolute frame F,, r!® represents the position of Agent 1
relative to Agent 0 as resolved in the absolute frame, ri'! represents the known position of
Tag s; of Agent 1 relative to the IMU of Agent 1, resolved in the Agent 1 body frame F;, and

similarly for r}*®

. This shows the consequent coupling of the range measurements and the
attitude of the agents when considering two-tag agents. The subsequent corollary follows
from Theorem 1, where it is assumed that for the i** two-tag agent the relative position
vectors ¥/ r¥" € R3\{0} are known, being the position of the two tags relative to the IMU

of Agent i, as resolved in the body frame ;. This also means that r¥*/* = r* —r/* is known.
Corollary 1 Consider a team of ny; > 2 two-tag agents, each with known attitude, and ng
single-tag agents. Assume that the undirected graph composed of the 2n; + ng vertices and
the range measurements between the tags is infinitesimally rigid. Given that there are at
least two two-tag agents j and ¢ where ry 13 and riefe are linearly independent, the underlying

system representing the relative localization problem is locally observable.

Proof: 'When the attitude of any two-tag agent 7 is known, the vector r/i resembling
the relative position vector between the two tags of agent 7 in the absolute frame F, is found
through

rifi = Coriil, (3.12)

Consequently, since at least two linearly independent relative position vectors are known in

Fa, the conditions of Theorem 1 are satisfied. Hence, the system is locally observable. [ |

Remark 1 Whenever a team of agents equipped with IMUs includes at least two two-tag
agents, the problem of finding the relative position of the agents becomes observable using
just range measurements within the team. However, this also assumes that the known rel-
atiwe position vectors are linearly independent. Therefore, if the two two-tag agents orient
themselves such that the known relative position vectors are parallel, the system becomes un-
observable. A user must therefore place the tags in a strategic way to minimize the possibility
of these occurrences based on the application. For example, quadcopters rarely go from level
flight to a 90° pitch or roll orientation, and by placing the two-tags vertically on one agent
and horizontally on the other, it is unlikely that the system becomes unobservable. This is-

sue 1s also mitigated when using more than two two-tag agents, or by fitting more than two
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Agent 0 ° UWB Tag
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Figure 3.3: Two two-tag agents, with each agent having two ranging tags at fy, sg and f1, s1, respectively,
and an IMU at their center. The absolute frame is F,, and the body frame of the i*" agent is F;.

# Agent 1

tags on an agent, which however adds hardware and congestion on the UWB communication

space.

Note that the rigidity matrix only addresses whether or not ambiguities arise due to the
graph being continuously deformable. Two types of ambiguities not considered by the notion
of local observability are discontinuous flex ambiguities and flip ambiguities, as discussed
in [66], [67]. For the two-tag agents framework, the user must be aware of the possible
occurrence of such ambiguities in the presence of attitude uncertainty, as shown in Figs. 3.4

and 3.5.

3.4.3 Relative Position and Attitude Estimator

Corollary 1 requires the presence of at least two two-tag agents to achieve local observability.
Therefore, any single-tag agent needs to communicate with at least two two-tag agents, and
any two-tag agent needs to communicate with at least one other two-tag agent. Addition-
ally, each two-tag agent i must compute r#/i based on its attitude estimate C,; and the
known vector rfifi. Therefore, by satisfying these minimum ranging conditions, and with
IMU measurements on two-tag agents for attitude estimation, any agent can estimate its
relative position in a framework similar to the one shown in Figure 3.6. The relative position
estimator can just be a simple nonlinear least squares algorithm, or a more complex filtering
algorithm. In what follows, a centralized framework is considered to demonstrate the use of
n; > 2 two-tag agents and n, single-tag agents for relative positioning, and decentralization

is reserved for future work.
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Figure 3.4: A flex ambiguity with two
two-tag agents in R?. The flex ambi-
guity does not exist if the dashed edge
exists, which might otherwise be as-
sumed redundant in R2.

Figure 3.5: A flip ambiguity with two two-tag agents in R%. The
more parallel the two agents are, the more likely that attitude
uncertainty results in a flip ambiguity, since the attitude error
resulting from the flip ambiguity is smaller.

Agent 0 (reference agent)
Minimal central processor for relative position estimation of Agent 1

S0
Jafo
022 | Y yO
.f’u% Y {yf’""'”} MUO | ——» E
\ IMU 1

o1 a |y
yr = 5 Minimal central processor for relative position estimation of Agent 2
Y 1fo
e Agent 2 !
2 A y2h y*? E
yrae | yi2  —
fi yh IMU 0
S1 IMU 1 “
Agent 1

Figure 3.6: A schematic representing the minimum information required for relative position estimation of
two-tag Agent 1 and single-tag Agent 2 relative to the two-tag reference agent Agent 0, in a centralized
framework. The tag locations are shown using the black markers, and the light grey lines in the background
represent all the range measurements between the ranging tags. The notation y*/ is used to denote all the
range measurements between Agents i and j. As per Corollary 1, the relative position vectors rSOf ° and
rflf ! are assumed to be known. In the minimal central processors, note that the IMU of agents 0 and 1
are required as the relative localization problem is dependent on estimating their attitude, while the IMU
of Agent 2 is neglected as the attitude of Agent 2 is irrelevant. However, filtering approaches do require the

IMU of Agent 2 as well for prediction.
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The centralized relative position and attitude estimation problem for a team of N =

n; + ns agents considered herein involves estimating the state vector

r,’(t)

ry H0(t)
Vol (1)
x(t) = : € RONV-1+3N (3.13)

V(]l\/fl,O/a(t)
b:(t)

¢ (1)

where vi/* € R3 is the velocity of the IMU of Agent i relative to the IMU of the reference

agent Agent 0 with respect to F,, resolved in F,, and ¢, € R? is the rotation vector associated
with the DCM of Agent i. Note that this approach involves the estimation of the attitude
of the n, single-tag agents as well.

Let u?*c uf" € R?® denote the accelerometer and gyroscope readings of Agent i, respec-
tively. Starting from Section 2.5, the process model of the relative states of Agent i is then

modelled as

“E (1) = V(). (3.14)
() = Coalt) (1) + W(1)) (3.15)
— Caolt) (Wy () + Wi (1)) (3.16)

where wi“ € R? denotes the white Gaussian noise associated with the accelerometer mea-
surement of the i" agent. The process model of Agent i’s attitude is modelled as

Cai(t) = Cas(t) (uf" (1) + W™ (1)), (3.17)

(]

where w$" € R? denotes the white Gaussian noise associated with the gyroscope measure-
ment of the i*® agent, and as before, the (-)* denotes the skew-symmetric cross product
matrix operator in R3.

To estimate the state vector (3.13) in a centralized framework, all agents communicate
their measurements to a master agent, which could be any of the N agents, along with noisy

range measurements between the i™" tag of Agent k and the j** tag of Agent ¢, which for
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Table 3.1: Simulation parameters used in the Monte Carlo trials.
Specification Value
Accelerometer std. dev. (m/s?) 0.026
Gyroscope std. dev. (rad/s) 0.0025
Magnetometer std. dev. (uF) 0.85
UWB std. dev. (m) 0.1
IMU rate (Hz) 100
UWB rate (Hz) 20
No. of UWB freq. channels 3
Initial relative position std dev. (m) 0.45
Initial relative velocity std dev. (m/s) | 0.45
Initial attitude std dev. (rad) 0.1
example for Tags f; and s, would be of the form
g = (e e | (3.18)

where °2/1 € R represents the white Gaussian noise associated with the range measurement
y*2/1. In addition to the range measurements, accelerometer aiding [8] and magnetometer
measurements are implemented to correct attitude drift.

The process models (3.14)-(3.17) are discretized using a forward Euler discretization
scheme, and the process models and measurement models are linearized using a first-order
Taylor series approximation. A centralized multiplicative extended Kalman filter (MEKF)
in the spirit of [48] is then designed and evaluated in simulations in Section 3.5, and in

experiments in Section 3.6.

3.5 Simulation Results

Consider 6 fully-connected aerial robots equipped with an IMU and ultra-wideband (UWB)
ranging tags, where Agents 0, 1, and 2 are two-tag agents, and Agents 3, 4, and 5 are

single-tag agents. Let the 3 known relative tag positions be

0.3 0 0
rSOfO — O ’ rilfl — 03 , r;2f2 — O ,
0 0.3

where all values are given in metres. Additionally, let Agent 0 be the elected reference agent,

where a reference agent is specified similarly to a reference tag in Section 3.3. In this section,
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Figure 3.7: A box plot for the RMSE on 100 Monte Carlo trials. Although there are 3 to 8 outliers in the
relative position estimates of the agents, the estimator still achieves an RMSE below 1 m accuracy for all
runs, below 0.35 m/s for the velocity estimates, and below 0.08 rad for the attitude estimates.

the developed framework is evaluated by fusing the range measurements with an IMU using
an MEKF to find the position of agents 1-5 relative to the reference agent as they move in
3-dimensional space. The centralized state estimator discussed in Section 3.4.3 is assumed
to be on Agent 0. The simulation parameters are given in Table 3.1.

To assess the performance of the MEKF with the two-tag framework, 100 Monte Carlo
trials with different initial conditions and noise realizations are performed, and the corre-
sponding root-mean-squared-error (RMSE) on the relative position, relative velocity, and
attitude states are shown in Figure 3.7. When considering all 100 runs, an average RMSE of
0.2887 m, 0.1080 m/s, and 1.306° for the position, velocity, and attitude states respectively
are achieved. The normalized estimation error squared (NEES) test from Section 2.4.1 is

performed as shown in Figure 3.8 to verify the consistency of the estimator.

3.6 Experimental Results

Experimental data is collected for a set-up with two two-tag agents and a single-tag agent,
where a fully-connected graph is assumed. The prototypes of a single-tag agent and a two-
tag agent are shown in Figure 3.9. The two two-tag agents are set to be Agents 0 and 1, and

Agent 0 is set to be the reference agent, with

—0.0067 0.0043
rfo= | 03172 |, Y= 03213 |,
—0.0185 0.0224
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NEES Test on the Monte Carlo Simulation Runs
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Figure 3.8: A plot representing the NEES test. The computed chi-squared statistic is below the upper
bound, indicating the estimator is consistent.

where all the values are in metres. The IMU data is collected at 240 Hz using a Raspberry
Pi Sense HAT device, and Pozyx UWB Developer Tags discussed in Appendix A.1.1 are
used for ranging. Only one frequency channel is used at a communication rate of 16 Hz;
therefore, each range measurement is collected at a frequency of only 2 Hz. Additionally,
ground truth position and attitude measurements are collected at 120 Hz using an OptiTrack
optical motion capture system.

The data is collected by moving all three hand-held agents indoors in random 3-dimensional
rotational and translational motion, in a volume of approximately 5 m x 5 m x 2 m. The
magnetometers are affected both by perturbations from the surroundings and the other
agents, making estimation, especially attitude estimation, more difficult. Despite that, and
with such a low ranging frequency and an inexpensive IMU, a relative position RMSE of
0.4890 m is achieved for Agent 1, and 0.42813 m for Agent 2, with the error and +3o
confidence bounds plotted in Figure 3.10. This asserts the potential of the two-tag frame-
work on indoor self-localization without the need for expensive hardware or computationally
expensive algorithms, such as visual odometry.

On flying quadcopters, vibrations affecting the IMU readings might result in worse rel-
ative position estimates. Additionally, a larger volume might degrade the performance of
the algorithm as the measurements to the two tags from another agent become less geomet-

rically distinct. However, by implementing more than just 3 agents and/or by increasing
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Figure 3.9: The experimental set-up, showing a single-tag agent (left) and a two-tag agent (right).

IMU (hidden)

the distance between the two tags of the two-tag agents, the performance of the estimator

improves and might compensate for worse attitude estimates or larger distance between the

agents.
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Figure 3.10: The performance of the relative position estimator on experimental data for both the two-tag
Agent 1 and the single-tag Agent 2, where the black lines represent the £30 bound of the estimator.

3.7 Conclusion and Future Work

In this chapter, the problem of three-dimensional relative position estimation using range
measurements is addressed. The first step involves deriving a sufficient condition such that
the relative position states of the agents are instantaneously locally observable. Thereafter,
a framework utilizing two-tag agents is developed, which exploits attitude information to

satisfy the sufficient conditions for observability. Lastly, this framework is integrated with
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an IMU using an MEKF and is tested in simulation and in experiments. The results show
that around 40-50 cm relative positioning accuracy is achievable, using just an inexpensive
IMU and range measurements between three agents.

Having addressed the problem of observability when estimating relative positions from
range measurements in the absence of anchors, a few other issues remain. These are sum-

marized as follows.

e Performance: The performance of the estimator can be improved by improving the
IMU odometry and reducing the error in the range measurements. Currently the EKF
fuses the IMU measurements, which drift significantly over a short period of time, and
the UWB measurements, which are noisy and incur environment-dependent biases.
Additionally, the ranging frequency is low, further degrading the performance of the

estimator.

e Magnetometer: The use of a magnetometer is necessary in this framework to correct
attitude drift. However, the magnetometer is affected by the surrounding environment
as the presence of metallic objects in the vicinity of the robot affects the magnetometer
readings. Therefore, the magnetometer readings are not reliable and at times degrade

the performance of the estimator.

e Scalability: Due to the use of UWB, the number of agents that can be used in this
framework is limited. This is because the UWB communication space is limited as
only one pair of tags can communicate at a time, and the more agents that are added,
the more congested the communication space becomes. This results in any pair of tags

communicating less often as the number of tags increases.

e Decentralization: This chapter assumes a centralized framework, where all range
measurements and all IMU measurements are available simultaneously to a central
processor at every time-step. However, typically in multi-agent systems, the agents are
not connected to a central processor, and the computers on-board the agents them-
selves are responsible for running the state-estimation algorithms. Assuming each
agent having access to all the agents’ sensor information is impractical due to commu-
nication constraints. To develop a practical and real-world implementable framework,

the communication constraints must be addressed.

¢ On-manifold: The state estimator developed in this chapter parametrizes the state
as an element of R? x R? x SO(3) rather than as an element of SF5(3), which does not
utilize the nice mathematical properties of on-manifold state representation discussed

in Section 2.3.
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e Discontinuous ambiguities: The presented rigidity-based observability analysis in
this chapter only addresses whether or not ambiguities arise due to the graph being
continuously deformable. Discontinuous ambiguities such as flex and flip ambiguities
as discussed in Section 3.4.2 are not considered. In an EKF-based framework, these
discontinuous ambiguities can lead to the convergence of the filter to the wrong state

if the estimated state approaches the mirrored realization.

The rest of this thesis will constantly refer to these problems as the focus is now on addressing

these problems to provide a practical UWB-based relative-pose estimation solution.



Chapter 4

Calibration and Uncertainty
Characterization for Ultra-Wideband

Two-Way-Ranging Measurements

Summary

This chapter addresses the problem of performance from Section 3.7 by improving the ac-
curacy and uncertainty characterization of the UWB range measurements to be utilized in
a filtering framework. Range measurements typically suffer from a systematic error or bias
that must be corrected to achieve high-accuracy localization. In this chapter, a ranging
protocol is proposed alongside a robust and scalable antenna-delay calibration procedure to
accurately and efficiently calibrate antenna delays for many UWB tags. Additionally, the
bias and uncertainty of the measurements are modelled as a function of the received-signal
power. The full calibration procedure is presented using experimental training data of 3
aerial robots fitted with 2 UWB tags each, and then evaluated on 2 test experiments. The
Pozyx UWB tags from the experiments in Chapter 3 are replaced with the custom UWB
boards discussed in Appendix A to allow the implementation of the proposed ranging pro-
tocol and extract the necessary information for the calibration procedure. A localization
problem is then formulated on the experimental test data, and the calibrated measurements
and their modelled uncertainty are fed into an extended Kalman filter (EKF'). The proposed
calibration is shown to yield an average of 46% improvement in localization accuracy. Lastly,
this chapter is accompanied by an open-source UWB-calibration Python library, which can

be found at https://github.com/decargroup/uwb calibration.
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4.1 Introduction

UWB-based ranging typically relies on measuring the ToF' of radio signals from one tag to
another. This requires estimating the offset between the clocks on each tag. Furthermore,
the clocks often run at different rates due to physical imperfections in the individual clock’s
crystal oscillator, causing the offset to be time-varying. The rate of change of the clock
offset is referred to as the clock skew. In order to negate the effect of the clock offset during
ranging, different ranging protocols have been proposed, with the choice being dependent
on the specific application and availability of tags [68], [15, Section 7.1.4]. As discussed in
Section 2.2, a commonly used protocol is two-way ranging (TWR), which relies on averaging
out the measured ToF between two signals to negate the clock offset. This form of TWR is
referred to as single-sided TWR, (SS-TWR), and is shown in Figure 4.1a.

Nonetheless, even after correcting for clock offsets, UWB range measurements typically
suffer from a systematic error or bias. A significant contributor to this error is the skew
between the clocks of the two ranging tags, as the different tags measure the passage of time
in different units [21], [30]. This additional bias can be corrected by estimating the clock
skew between the tags and embedding a skew-dependent correction factor when computing
the range measurement, as proposed in [30]. However, this necessitates estimating the clock
skew between all tags involved in ranging. Alternatively, [21] proposes a form of computing
the range measurement utilizing double-sided TWR (DS-TWR), which is shown to mitigate
clock-skew-dependent bias.

Another source of ranging bias stems from relative-pose-dependent antenna radiation
pattern [24], where pose refers to both position and attitude. The varying signal strength can
cause timestamping errors, and this effect is typically addressed using data-driven models.
In [69], a simple experiment with pre-localized fixed tags or anchors is used to determine
a relation between bias and the distance between ranging tags, while in [26], data-driven
models are trained using the distance between the tags and 7 features extracted from the
channel impulse response (CIR). In [40] and [70], a robot is flown around in a room with
UWB anchors to learn a model of the range bias as a function of the robot’s pose. The main
drawback of these methods is that the learned model is dependent on the relative poses
of the ranging tags, which are typically unknown in real-time without the bias-corrected
measurements in the first place. Additionally, the learned models are trained and tested
on the same anchor formations and are therefore not necessarily generalizable; calibration
must occur for every new anchor formation. In [30], the former issue is addressed by finding
a relation between the bias and the received first-path power (FPP) in line-of-sight (LOS)

conditions with 2D motion.
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(a) SS-TWR. (b) Proposed DS-TWR.

Figure 4.1: Timeline schematics for two tags ¢ and j representing the different TWR ranging protocols,
where T¢ represents the £** timestamp for a TWR transaction and At £ T¢ — Tk,

Delays in communication between the embedded microchip and the UWDB antenna are
another source of bias [23|. This antenna delay is roughly the same for different UWB tags
with the same physical design and is at least a few hundreds of nanoseconds [23], but can
vary tenths of a nanosecond or more from tag to tag due to manufacturing inaccuracies.
Given that a one-nanosecond timestamping error corresponds to 30 cm in ranging error, the
need to perform antenna-delay calibration for every tag is critical. In [23], a basic TWR-
based calibration procedure is suggested for calibrating antenna delays. However, the lack
of motion introduces a risk of learning the aforementioned relative-pose-dependent bias as
antenna delays. In [30], experiments involving a pair of tags at a time ranging with each other
is used to fit what is referred to as a “pair-dependent constant”. Therefore, the calibration
procedure involves calibrating the relative delay between one pair at a time, which does not
scale well to systems with many UWB tags.

This chapter addresses the problem of calibrating UWB tags, and the main contributions

are as follows.

e An alternative DS-TWR protocol is proposed and is shown to mitigate the clock-skew-

induced bias.
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e A scalable antenna-delay calibration algorithm is presented that is robust to outliers

and pose-dependent bias.

e The bias-versus-FPP fit presented in [30] is extended to also address the uncertainty
of the measurements as a function of FPP, and DS-TWR is utilized to overcome the

need to estimate the clock skew.

e The proposed antenna-delay and bias-FPP calibration are evaluated on an aerial ex-

periment with no anchors, where all the tags are fitted to moving robots.

e The code for the full calibration procedure is attached to this chapter as an open-access

online repository, which can be found at https://github.com /decargroup /uwb calibration.

The remainder of this chapter is organized as follows. The proposed DS-TWR is dis-
cussed in Section 4.2, alongside a theoretical analysis of the clock-skew-dependent bias. In
Section 4.3, a robust antenna-delay calibration algorithm is presented, followed by the bias
and uncertainty calibration as a function of FPP in Section 4.4. The calibration methods
presented in Sections 4.3 and 4.4 are introduced on the same experimental training data,

and are then evaluated on 2 testing experiments in Section 4.5.

4.2 The Ranging Protocol

UWB ranging relies on the ToF of signals between two tags in order to compute range
measurements. The simplest way to do this is using SS-TWR, shown in Figure 4.1a, where

the ToF measurement can be computed as
Lo a 32
ty = E(At — At?). (4.1)

However, different UWB tags have different clocks that are typically running at different
rates, and this clock skew results in additional bias in the computed ToF measurement.
In [21], an alternative DS-TWR-based ranging protocol is proposed to mitigate clock-skew-
dependent bias. In this paper, the DS-TWR protocol shown in Figure 4.1b is proposed,
which differs from [21] by having the responding tag instead of the initiating tag transmit

the third signal. The ToF measurement can then be computed as

1 At
te=— | At" — —= AP ). 4.2
T2 ( INEE (42)
This protocol is motivated by the intuitive understanding that the additional correcting

factor in (4.2) transforms At*? from time units of the receiver tag’s clock to time units of the
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initiator tag’s clock. Additionally, the proposed ranging protocol allows the initiating tag
to process the range measurement by computing (4.2), without requiring additional signals
for the responding tag to send At*? and At>. Lastly, the proposed ranging protocol will
be shown to be equivalent to the Cramer-Rao lower bound (CRLB) for the ToF estimation

problem in Section 5.3.

4.2.1 Analytical Bias Model

To demonstrate clock-skew-dependent bias, consider in SS-TWR the clock-skew-corrupted

ToF measurement,

(L) (A + ™) = (L + ) (A2 + 7)) | (4.3)

DN | —

7ss
ty =

where ; is the skew of Tag 4’s clock relative to real time, n** = n¥ —nf, and n*, n* ~ N(0, R)
are mutually-independent timestamping white noise associated with timestamps T* and T,

respectively. The ToF error is thus

ss A
(& =

(A + (14 30"t = A = (1 +9;)n%) (4.4)
and the expected value of e* is

E [e¥] =

21) 1
(4.1) 5 (7:(2t5 + AL?2) — 5, A1%2)

(’yiAt41 — At32>

N | —

1
= it + 5 (i = 5) At (4.5)

The first component of (4.5) is negligible as skew is in the order of tens of parts-per-
million and ToF in the order of nanoseconds. However, At*? is typically in the order of
hundreds of microseconds, meaning that clock-skew-dependent bias is not negligible.

Negating the second component of (4.5) is the motivation behind the proposed ranging

protocol. Rewriting (4.2) as

_ At41At53 _ At64At32
B 2A¢53 ’

and following the same steps as in (4.3)-(4.4), the ToF error for the proposed DS-TWR can
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~ yits + % (1+ %) %22(7753 SR i (4.6)

where #% is the clock-skew-corrupted time-of-flight measurement. Deriving (4.6) relies on
the assumptions that At™ > ||n°3||, At3 > ||n*?||. This is expected since the timestamping
error is typically in the order of tenth of nanoseconds, and the delay intervals are in the

order of hundreds of microseconds. The expected value of the error is therefore
E [eds} = vt

which suffers from less bias when compared to the error of the SS-TWR protocol.

4.3 Antenna-Delay Calibration

The delay between a chip timestamping transmission and the antenna actually transmitting
the signal is referred to as the antenna transmission delay d', while the delay between an
antenna receiving a signal and the chip timestamping reception is the antenna reception

delay d*. Looking back at Figure 4.1b, the measured timestamps are therefore

™ =T + &', ke {1,3,5}, (4.7)
T =T+ &, (€ {2,4,6}. (4.8)

In this section, a scalable antenna-delay calibration procedure is presented that addresses
the need for incorporating motion. In particular, a linear least-squares approach is presented
utilizing DS-TWR, which is solved using robust least squares to accommodate for outliers
[71, Section 5.4.2]. Both the antenna delays and the presented approach are environment
independent, and therefore the antenna-delay calibration only needs to be performed once

for new uncalibrated transceivers.

4.3.1 Least Squares Formulation

The goal of antenna-delay calibration is to find the best-fit delays based on some collected
data. In order to perform this calibration procedure, the tags to be calibrated must be
capable of DS-TWR. The effect of antenna delays on the DS-TWR ToF measurements is
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shown by substituting (4.7) and (4.8) into (4.2), thus yielding
1 ( AL gt 7?64( 32 gt ) (4.9)
— (A e dt -2 (AP ) 4.9
a —dj

when Tag ¢ initiates with Tag j, where d and d are the antenna transmission and reception
delays of Tag 7, respectively. In this case, transmission and reception delays can be combined
into one delay variable d; to be estimated for every tag, where d; = d} — d}. This is sufficient
for systems where only TWR is utilized, which is the focus of this thesis. When other ranging
protocols are implemented such as time-difference-of-arrival (TDoA) or time-of-arrival (ToA),
another antenna-delay calibration procedure is necessary to solve for df and d} separately.
In the presence of n tags to be calibrated, let P denote the ordered set of tuples represent-
ing all ranging pairs of tags. Consequently, the antenna delays are calibrated by formulating

a least-squares problem as

o
d=arg clirelﬂagl Z Zg (4.10)
(,5)€P k=1

where the error ¢}/ is defined from (4.9) as a linear function of the delays as

1
€Ig<d>:§(di+de)—tfk+ (Atk — KA,

m;; is the number of range measurements between Tags ¢ and j, d = [dl s dy }T, the
subscript k denotes the k'™ measurement, and Kj; & A#%*/A#3. Moreover, g is the loss
function, and the choice of g is discussed in Section 4.3.2.

If n = 2, the formulated least-squares problem would have 2 unknowns and only 1 pair
of ranging tags, which results in non-uniqueness of the solution. Therefore, the calibration

procedure should involve at least 3 tags, yielding 3 unknowns and 3 pairs of ranging tags.

4.3.2 Experimental Results on Training Data

To evaluate the proposed antenna-delay calibration procedure experimentally, three Uvify
IFO-S quadcopters are equipped with 2 UWB tags each as shown in Figure 4.2a, for a total
of 6 tags. Details on the UWB modules and the quadcopters can be found in Appendix
A. In order to compute the theoretical ToF ¢; for any measurement to formulate a similar
problem to (4.10), a motion-capture system is used to get the ground truth distances between
the ranging tags. A motion-capture system is chosen for its mm-accuracy, but any other

localization approach would suffice, with the accuracy of the calibration depending on the
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UWRB tags

(a) Quadcopter equipped with two UWB (b) Snapshot from training experiment.
tags.

Figure 4.2: Experimental set-up for antenna-delay and bias-FPP calibration.

accuracy of the localization algorithm. Unlike the static experiments suggested in [23], this
allows a dynamic experiment where the quadcopters fly randomly in 3-dimensional space
as shown in Figure 4.2b, which reduces the proneness to learning relative-pose-dependent
biases as antenna delays. This dataset consists of 4 minutes of flight time and a total of
38000 range measurements. The calibration procedure can be done by fitting each drone
with one tag, but two tags are used here as this set-up will be used in the remainder of
this thesis as motivated in Chapter 3. The ranging schedule does not directly involve TWR
measurements between any two tags on the same drone. Therefore, there are 6 unknown
delays and 12 pairs of ranging tags.

Typically, problems of the form (4.10) are solved by finding d that minimizes the squared
error (i.e., choosing g to be L2 loss), which is derived from an assumption that the underlying
distribution of the noise is Gaussian. However, UWB measurements suffer from positive
outliers due to multipath propagation and other sources of error, and are better modelled
using Cauchy distributions [29]. It is therefore proposed for this particular application to
minimize the Cauchy loss g(z) = log (0.52% + 1) instead to solve (4.10) while reducing the
effect of outliers |71, Section 5.4.2].

The use of the Cauchy loss is found to be useful for mitigating the effect of positive
outliers as the mode of the bias distribution becomes 0, as shown in Figure 4.3. Moreover,
the precision of the proposed approach is evaluated by comparing antenna-delay solutions
derived from 2 datasets collected one month apart, and the delays converge to the same

result within 0.03 ns of accuracy, which corresponds to less than 1 cm of ranging error.
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Figure 4.3: Histograms showing the effect on the ranging bias post-antenna-delay calibration. (Top) Using
L2 loss. (Bottom) Using Cauchy loss.

4.3.3 Using Calibrated Tags to Calibrate New Tags

In [30], the sum of the antenna delays for every pair of tags (i, j) is calibrated as one constant
¢ij, which for the DS-TWR protocol would be of the form ¢;; = d; + Kd;. This approach
requires that calibration is done for every pair of tags, which is tedious and not scalable.
That is due to the fact that lumping the delay terms into one constant fails to utilize the
constant delay terms that appear in different pairs.

By solving for the aggregate antenna delays d; and d; individually, this allows calibrating
a new tag without collecting data between the new tag and all previously calibrated tags.
In order to calibrate a new tag Tag 7, only one calibrated tag Tag ¢ is required, which then
allows solving for d; from (4.9) as

s A — AL —d
dy = = - + AP,

However, it is still recommended to collect more data using a dynamic experiment with the

two tags in order to improve robustness to noise and pose-dependent bias.
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4.4 Power-Correlated Calibration

Another source of error in UWB-based ranging is irregularities in the antenna radiation
pattern and system design elements, such as PCB-induced losses. Typically, such losses
introduce biases in the measurements that are pose-dependent and that are correlated with
the received signal power [24], [30]. In this section, the experiments in [30] are extended in

the following ways.

1. The proposed DS-TWR is used rather than SS-TWR, which overcomes the need to

estimate the skew between all pairs of tags.
2. The results are shown to hold for experiments in three-dimensional space.

3. The results are shown to hold for experiments with some non-LLOS measurements due

to occlusions from the quadcopters’ bodies.

4. The individual measurements are used in the data-fitting process rather than averaging

out measurements from a discrete number of relative poses.

The last point is particularly important as it overcomes the need to remain static during
data collection, which allows the calibration procedure to be a simple experiment of robots
moving randomly and covering as many relative poses as possible in a relatively short period
of time. Another advantage of using all the data in the calibration process is that there is no
loss of variance information through averaging out similar measurements. Consequently, the
relation between the variance of the measurements and the received signal power can then

be analyzed.

4.4.1 Bias Calibration

The bias calibration procedure is similar to the one presented in [30]. The reception times-
tamp at Tag i is usually corrupted by an unknown function p;(-) of the received FPP pf;
therefore, from (4.2),

te = 1(“‘“ +pi (Ph) — Agf64 iy (A8 = p; (2)) )
2 AL + p; (p) — pi (p])
@1/ - JAVALIIS 1
~ 5 (At41 — @Atﬁ‘*) +3 (i (P3) + pj (95))
s Lo A Pyt 1
= (At et U R M : (4.11)
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Figure 4.4: The fitted bias and standard deviation curves as a function of the lifted average FPP, using a
4-minute long training experiment.

where p!f is the FPP associated with timestamp T¢, and W(z) £ 10~%/10 is the lifting
function suggested in [30] with « as a normalization parameter. Moreover, f(-) is an unknown
function to be learned from data, defined based on an experimentally-motivated assumption
that the effects of power-correlated bias due to the individual tags can be aggregated into one
function of the average received FPP that is common to all tags of similar design. The step
(a) in the derivation involves the assumptions that p; (pf) = p; (p}) and % p; (P5) =~ p; (1Y)
The former assumption is due to the fact that the motion of the robots is negligible in the
time window At% and therefore the relative-pose between the two tags is similar, while the
later assumption is due to p; (pg) being in the order of tenths of nanoseconds, and therefore
(1-4%) o (bh) ~ 0.

Referring back to the experiment mentioned in Section 4.3, the function f is learned by
simply fitting a spline to the post-antenna-delay-calibration range bias as a function of the
lifted average FPP. The result is shown at the top of Figure 4.4 for all individual pairs as
well as for all the data, where the ToF bias is converted to range bias. As expected, when the
antenna delay is corrected first, the bias-power curve is similar for all pairs as they all use
the same antenna and PCB-board design. In this case, this additional calibration procedure
can remove up to 10 cm of bias, but even though this calibration procedure is environment
independent [30], this would vary for different tag designs and this process must be done

separately for different antenna/board designs.
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4.4.2 Variance Calibration

The variance of the measurements is also expected to vary as a function of the received-signal

i1 2o (v (55)).

where ¢ is an unknown mapping from the lifted average FPP to the variance. Intuitively,

power, that is,

it is expected that the receiver should be able to detect and timestamp the direct-path
signal more accurately when the FPP is high as this indicates a high signal-to-noise ratio
(SNR). Additionally, multipath and obstacle-attenuated signals typically have lower FPP,
and therefore not a lot of variance is expected at higher received FPP. At lower received
FPP, the SNR is lower, and the received measurements might have been corrupted with
equally-powerful multipath and body-attenuated signals.

In order to analyze this experimentally using the training data, a similar procedure to the
power-bias calibration step is proposed. The standard-deviation samples are generated by
computing the standard deviation of the range bias of the measurements in a window of FPP.
A spline is fitted to the standard-deviation samples, and the resulting curves are shown at
the bottom of Figure 4.4. As expected, the lowest standard deviation is at the highest FPP,
where the standard deviation of the range bias is as low as 2.5 cm. Additionally, the highest
standard deviation of approximately 17 cm is in the mid-FPP region. This is potentially
due to reflections off the ground being primarly in this region.

Even though there is a clear trend, the standard deviation curves appear to somewhat
vary between different pairs. This is partly due to the training experiment being relatively
short, and at some FPP values there is not enough data points to accurately compute the
standard deviation. Additionally, despite the curve seeming to slope downwards at lower FPP
values, it is expected that at some point as the received FPP value decreases beyond the
lower detection threshold the variance will increase drastically. However, the lower detection
threshold is chosen to be higher than the point where random meaningless signals would be
detected, and therefore the point where the variance increases significantly does not appear

in the recorded experiment.

4.5 Experimental Results on Testing Data

The proposed calibration procedure from Sections 4.3 and 4.4 is evaluated on 2 testing
experiments with the same set-up as the training experiment presented in Section 4.3.2.
While in the training experiment the quadcopters follow a more structured trajectory, the

testing experiments involve the quadcopters flying around the 3-dimensional space randomly.
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Figure 4.5: Distribution of the testing-data range bias pre- and post-calibration, with collection bins indi-
cating the amount of outliers beyond the axes.

Each testing experiment consists of 60 seconds of flight time and 10000 range measurements

between the 12 pairs.

4.5.1 Bias Correction

The distributions of the resulting biases in the testing data pre- and post-calibration are
shown in Figure 4.5. The mean of the bias of the raw measurements is reduced by 36%
through antenna-delay calibration only and by a further 20% by fully calibrating the mea-
surements, bringing the mean from 11.11 cm to 5.91 cm. The standard deviation of the
measurements is barely affected by antenna-delay calibration, but is reduced approximately
6% through power-correlated calibration from 18.95 ecm to 17.82 cm. Both the mean and
standard deviation are affected by positive outliers potentially resulting from non-LOS and
multipath propagation.

In order to reject outliers, the underlying distribution must be known. Through the
variance calibration procedure, the range measurements are assumed to be corrupted with
zero-mean Gaussian noise with a standard deviation given by (4.12). The Gaussian-noise
assumption (rather than for example Cauchy noise) is due to the nice properties of the
Gaussian distribution as discussed in Section 2.1.1, which allows the use of computationally
efficient filtering techniques like the KF discussed in Section 2.4. An outlier can be rejected

if it does not satisfy the underlying distribution with a certain degree of confidence. For
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Figure 4.6: The range bias for 2 ranging pairs in one testing experiment after calibration, with some statistical
information.

each individual measurement k with ground-truth-computed bias by and power-correlated
standard deviation oy from (4.12), this can be done by performing the chi-squared test |50,
Section 1.4.17]. Any measurement that does not satisfy the inequality 2—% < 7 indicates that
it is not from the underlying distribution to a certain degree of conﬁdenkce. The threshold ~
depends on the chosen degree of confidence, typically 95%.

The results of this standard outlier-rejection algorithm are shown in Figure 4.6. An
indication of the calibrated variance being close to the actual underlying distribution would
be that exactly 5% of measurements are rejected; however, due to other factors such as non-
LOS and multipath propagation, more than 5% of measurements are rejected for some pairs.
Even in this non-ideal scenario with non-LOS and multipath, the mean of the measurements
after outlier rejection among all pairs reduces to a maximum of roughly 4 cm and a maximum

standard deviation of approximately 8 cm.

4.5.2 Position Estimator

In real-world applications, the ground truth distance between tags is usually not known but
is rather estimated, and the outlier rejection method is usually done using the NIS discussed
in Section 2.4.2. The NIS test is similar to the chi-squared test mentioned in Section 4.5.1,

but additionally accommodates for uncertainty in the state estimates.
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Figure 4.7: Comparison of the position-estimate RMSE using raw and calibrated data for one testing-data
scenario.

To evaluate the variance calibration using the NIS test, the following simple localization
problem is formulated using the testing data. Consider the problem of estimating rl*, the
position of Robot 1 relative to some arbitrary reference point w, resolved in some inertial
frame F,. There are two tags on the robot, and r!! represents the position of Tag i relative
to the robot’s reference point in the robot’s own body frame JF;, which can be measured
manually. Additionally, assume that the orientation of the robot given by a direction cosine
matrix Cy, € SO(3) is known, and that velocity measurements vi* are available from the
motion-capture system. Assuming that poses and tag positions of the neighbouring robots
n € {2,3} are known, an extended Kalman filter (EKF) is used to estimate r.*, where the

measurements are modelled as
_ 1w T il nw T ..jn
Yy = ||ra +C1ar1 - I, _Cnargm H +v

for the range measurement between Tag i on Robot 1 and Tag j on Robot n, and v ~ N (0, R)
is white Gaussian noise. The NIS test is used in the filter for outlier rejection.

The performance of the filter is shown based on the root-mean-squared-error (RMSE)
metric in Figure 4.7 for one experimental run and summarized in Table 4.1 for 6 different
scenarios using 1) the raw measurements and fixed variance, 2) the calibrated measurements
and fixed variance, and 3) the calibrated measurements and the calibrated variance-power
curve. The 6 scenarios represent a variation of which of the three robots is the one with

an unknown position to be estimated, and doing so in two different experimental runs. The
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Table 4.1: RMSE comparison for the raw and calibrated measurements in all 6 testing-data scenarios.

RMSE [m]
Robot  p.w Calibrateq “AliPrated
no. w/ Variance
1 0.9245 0.5122 0.4243
Experiment 1 2 0.7577 0.5095 0.4437
3 0.6731 0.3872 0.3467
1 0.8664 0.4879 0.4932
Experiment 2 2 0.8174 0.5854 0.3980
3 0.7837 0.5167 0.4788

choice of fixed measurement variance is decided experimentally based on what consistently
yields the best performance. On average for the 6 different scenarios, the antenna-delay
and bias-calibration procedures alone yield a 38% improvement in localization accuracy,
while additionally utilizing the power-correlated variance calibration results in an average of
46% reduction in the RMSE, thus emphasizing the importance of calibrating UWB sensors
and the added benefit of using the received FPP as an indication of the uncertainty of

measurements.

4.6 Conclusion and Future Work

In this chapter, the problem of calibrating UWB bias is addressed to improve the accuracy
of the range measurements, and, in turn, improving the performance of the localization
algorithms. To eliminate the need for estimating the clock states, a DS-TWR-based ranging
protocol is presented and shown to theoretically mitigate the effect of clock-skew-dependent
bias. Furthermore, a robust and scalable antenna-delay calibration procedure is presented
and trained on data from an aerial experiment. A model is then learned on the experimental
data to find the relation between the remaining bias and the uncertainty of the measurements
as a function of the received-signal power. The delays and models learned are then applied
to two testing experiments to evaluate the calibration procedure. This framework required
the replacement of the Pozyx UWB tags with the custom-built UWB tags to have the low-
level access necessary to implement the proposed ranging protocol and obtain the necessary
information to undertake the calibration procedure. Finally, a localization problem is then
formulated using an EKF, and it is shown that an average of 46% improvement in localization
accuracy can be achieved by using the corrected measurements and the modelled variance.

The calibration procedure is made open-source as a Python library, which can be found

at https://github.com/decargroup/uwb calibration. Providing this open-source code will
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allow other researchers and practitioners to easily calibrate their UWB systems and improve
the accuracy of their localization algorithms. This also allows for the calibration procedure to
be tested on new environments, robots, and UWB tags. Future work will involve addressing
how to identify non-line-of-sight (NLOS) conditions from the metrics recorded in the registers
of the DWM1000 module.

Despite addressing the bias in the measurements and characterizing their uncertainty,
this chapter does not address how to reduce the variance of the measurements. This turns
out to be a function of At*! and At32. These timing delays will be optimized in the next
chapter in order to minimize the variance in the measurements while ensuring a sufficient

ranging frequency.



Chapter 5

Reducing Two-Way Ranging Variance by

Signal-Timing Optimization

Summary

The previous chapter addressed improving the accuracy of the range measurements. In doing
so, a variation of the DS-TWR has been adopted due to its accuracy; however, the precision
of DS-TWR has not been clearly addressed. In this chapter, an analytical model of the
variance of DS-TWR is derived as a function of the user-programmed response delays, which
is then compared to the Cramer-Rao Lower Bound (CRLB). This is then used to formulate
an optimization problem over the response delays in order to maximize the information
gained from range measurements. The derived analytical variance model and optimized
protocol are validated experimentally with 2 ranging UWDB transceivers, where 29 million

range measurements are collected.

5.1 Introduction

Despite requiring an additional message transmission, the main motivation behind DS-TWR
as compared to SS-TWR is to correct the clock-skew-dependent bias, which improves the
accuracy of the measurements as discussed in Chapter 4. DS-TWR can also be used in the
correction of other sources of error, such as the warm-up error [72]. Nonetheless, the preci-
sion of DS-TWR measurements as compared to SS-TWR measurements is a less commonly-
addressed topic, where precision is typically measured by the variance of the range measure-
ments. The variance of TWR measurements has been derived analytically as an approximate

function of the true range 73], [74], the low-level features of the signal such as the pulse shape

o6



CHAPTER 5. REDUCING TWO-WAY RANGING VARIANCE BY SIGNAL-TIMING OPTIMIZATION o7

[75], the surrounding environment [73], or experimentally for some fixed timing intervals [76].

The main focus of this chapter is to extend the comparison between SS-TWR and DS-
TWR measurements to include the variance as a function of the timing delays in between
message transmissions, as shown in Figure 4.1, which allows optimizing signal timing in
DS-TWR to improve precision. Currently, the length of timing delays is arbitrarily chosen;
for example, the default DS-TWR code for the commonly-used DW1000 UWB modules [7]
appears to include arbitrarily-chosen timing delays without any justification. This chapter
therefore presents an easily-implementable approach to setting these delays to improve the
precision of the range measurements, which in the case of the DW1000 modules is as simple
as changing one number in the default code.

The contributions of this chapter are as follows.

e Deriving an analytical model of the variance of SS-TWR and DS-TWR as a function

of the timing of message transmissions.

e Comparing the derived DS-TWR analytical variance to the Cramer-Rao Lower Bound
(CRLB).

e Formulating an optimization problem for DS-TWR as a function of the signal timings

to maximize the information collected in one unit of time.
e Analyzing the effect of relative motion during ranging for DS-TWR.

e Validating experimentally the analytical model and the optimization procedure using

static UWB transceivers.

The remainder of this chapter is organized as follows. After introducing the notation and
assumptions in this paper, the analytical model of the variance and the mean squared error
(MSE) of TWR measurements are derived in Section 5.2, and the former compared to the
CRLB in Section 5.3. The timing-optimization problem is formulated in Section 5.4, and

experimental validation is then shown in Section 5.5.

5.1.1 Notation

The notation used in this section is similar to the notation used in Section 4. The ** time
instance in a TWR transaction is denoted T* € R as shown in Figure 4.1, and T; denotes the
ith time instance as timestamped by Transceiver j. The length of time between two time
tké é Tk

instances ¢ and k is denoted A — T¢. These can also be resolved in a Transceiver’s

clock, such as Atf* = T — T{. The ToF between Transceivers i and j is denoted #;, and
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an estimate of the ToF is denoted f;. The time-varying clock offset 7;(t) of Transceiver 4 is
defined as 7;(t) = t;(t) — t, where t;(t) is the time ¢ resolved in Transceiver i’s clock. The

clock skew of Transceiver ¢ is denoted 7; and is defined as

(t) £ A(t) = iy o (it + A0 = (1)

5.1.2 Assumptions

It is assumed that clock skews are constant during a ranging transaction, which is a common
assumption in localization applications due to the clocks’ slow dynamics [21], [68]. Therefore,
under a first-order approximation, the clock offset at two different time instants separated

by At can be approximately related by
Ti(t + At) = 7;(t) + vi(t) AL (5.1)

The TEEE 802.15.4a standard for radio-frequency systems accommodates for clock skews
up to +20 parts-per-million (ppm) [21], [77], which is the order of the worst-case clock skew
assumed in this chapter. Therefore, throughout this chapter, it is assumed that v; < 1.

Furthermore, it is assumed that t; << At3? and t; < At®3, which is a reasonable assump-
tion for short-range systems up to the order of tens or hundreds of meters. For example, 30
meters is equivalent to a ToF of 100 ns, while At32 and At> are typically in the order of
milliseconds or hundreds of microseconds to allow sufficient processing time in between trans-
mitted messages. This assumption is less accurate for long-distance ranging, for example in
the order of kilometres or more, which nonetheless is not common in UWB ranging.

Due to the aforementioned assumptions, approximations such as y;At*! ~ ~;At3? are
made throughout this chapter. This follows from the term v;t; being much smaller than
1 At2, since tp < At* and ~,;t; corresponds to a value that is in the order of tens or

hundreds of micrometers when multiplied by the speed of light, and can thus be neglected.

5.2 TWR Variance

5.2.1 Modelling the Timestamps

The measurement models for the timestamps recorded by Transceivers ¢ and j in Figure

4.1 are first presented under the assumption that all transceivers are static. The noisy
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timestamps recorded by Transceiver ¢ in Figure 4.1a are modelled as

T =T 4 (1) + ', (5:2)
T = T' + 2t + A3 + 7(TY) + 1, (5.3)

where ¢ is random noise on the /*" measurement. All random noise variables on timestamps

are assumed to be mutually independent, zero-mean, and with the same variance o2.

Similarly, the noisy timestamps recorded by Transceiver j in Figure 4.1a are modelled as

T? =T+t + 75(T2) + 7%, (5.4)
T8 = T 4t + A2 4 75(T%) + 17, (5.5)

while the additional timestamps when performing DS-TWR as in Figure 4.1b are modelled

as

TS = T! + ¢ + At + At + 7 (T°) + 177, (5.6)
T = T! + 2t + At + At + 7,(T°) + 1. (5.7)

Based on the aforementioned assumptions in Section 5.1 and the relation in (5.1), the
offsets in (5.2)-(5.7) can be written as a function of the clock skew, the clock offsets at T,
and the time delays At32, At>3. For example,

Ti (T6> T; (Tl + At61>
7i(TY) + (T A%

7i(TY) + 7 (TH (A2 + A™).

Q

Q

A similar process can be followed for the other offsets. The remainder of this chapter will

oftentimes drop the explicit dependence on T! from the notation for brevity.
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5.2.2 Deriving SS-TWR Variance

A SS-TWR ToF estimate f; of the true ToF t; can be computed from (5.2)-(5.5) as

7SS 1 41 32
1
= 5 (2t + A2 At gt = (14 95) A8 — )
1 1
Rt 4 -7 A + (gt —0*?),

2 2

where ;5 L - ¥4, N 2k — ' and AT ~ 4, At32. Defining the SS-TWR ToF error as

s & f}s — t¢, the expected value of the error is

SS 1
E[e*] = 5y, A%, (5.8)

which means that fjcs is in fact a biased measurement of t; as is shown in Chapter 4. Mean-

while, the covariance on the measurement is

E[(e** — E[e*])?] = o2 (5.9)

5.2.3 DS-TWR Variance

The main motive behind using DS-TWR protocols rather than SS-TWR protocols is to
correct the clock-skew-dependent bias in (5.8). As shown in (4.6), the DS-TWR ToF estimate

from (5.2)-(5.7) can be modelled as

. 1 A6t
ds 41 7 32
J
1 [ At3?
Rt (At53 (™ = n°) +n* - 7732> , (5.11)

where the approximations ;s = 0 and ~;n =~ 0 are used since the clock skew, time-of-flight,
and timestamping noise are all small. Defining the DS-TWR ToF error as e%* £ ffcs — t¢, the

expected value of the error is
E[e®] = 0,

meaning that unlike fjf, the estimate f;ics is unbiased.
Having readdressed the accuracy of the measurements for SS-TWR and DS-TWR, it
might appear that DS-TWR should always be used. However, the choice of the ranging
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protocol should also depend on the precision of the measurements. By manipulating (5.11),

the covariance of fj‘cs can be found to be of the form

E[<eds _ ]E[eds])2] — 02 (1 —+ 2;3 + (22’3) ) . (512)

Therefore, the variance of DS-TWR measurements is greater than SS-TWR measurements,
and approaches the variance of SS-TWR as At*? — 0 and/or At — co. The At*? — 0
condition is due to the effect of the length of At3? on the bias, and the At*® — oo condition
is due to the fact that the ratio % is being used to obtain a clock-skew measurement, and
the longer the At interval is the greater the signal-to-timestamping-noise ratio.

5.2.4 Mean Squared Error of SS-TWR and DS-TWR

Knowing the mean-bias and the variance of the ToF estimates for SS-TWR and DS-TWR
allows computing the mean squared error (MSE) of the estimates. The MSE of SS-TWR
from (5.8) and (5.9) is

E [(¢*)’] =E [(¢* — E[e*®])?] + E[e*]”

1
=0’ + Zﬁj(m”){ (5.13)

and the MSE of DS-TWR is the same as (5.12) since the estimate is unbiased.
Therefore, the MSE of DS-TWR is lower than the MSE of SS-TWR when

2 [ t 2 2 ( A$32)2
4 ( i Atd3 + <At53> ) <ot 4 >ij(A )

which can also be written as
20 [ At32 4+ A3

The right-hand-side of (5.14) is plotted in Figure 5.1 for o = 0.0682 ns, where the value for o
is determined experimentally in Section 5.5. Given that |,;| is expected to range between 0
and 40 ppm, it is very likely that the MSE of DS-TWR will be lower than that of SS-TWR,

except for highly-accurate clocks with lower skew resulting in lower measurement bias.
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Figure 5.1: The value of the right-hand-side of (5.14) for different values of At3? and At®® when o = 0.0682
ns. These curves represent a lower bound for the magnitude of the clock skew <;; for which the MSE of
DS-TWR is lower than the MSE of SS-TWR.

5.3 Cramer-Rao Lower Bound of DS-TWR

Given that now an analytical model is available of the variance of the range estimate provided
by the DS-TWR protocol (5.10), the variance of the estimator can be compared to the CRLB
[78, Chapter 3].

When two transceivers are ranging with one another, time instances in global time and
offsets of individual clocks remain unknown, and only the time instances in a transceiver’s
clocks and relative offset between the two transceivers can be estimated. Therefore, the

unknown quantities to be estimated from (5.2)-(5.7) can be summarized in a state vector
T
x= |t T 7 vy A2 At? ] ,

where 7 = T' + 7;(T!) and 7; = 7;(T') — 7;(T!). Additionally, under the assumption that
i
1+ij

~ 7,5 since y; < 1, it can be shown that

Atsﬁ ~ (1 + ’}/U)At;m,
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Therefore, the timestamp measurements (5.2)-(5.7) can be written as

T;(x) =T + 1,

THx) =T +ts — 755 + 1%,

T3x) &~ T 4t — 73 + A + 1,

T;(x) &~ T + 2t + (1 + 7;5) At + 1,

THX) & T + tr — 7 + At + AL + 1,
TP(x) & T + 2t + (14 9;5) (At + ALY) +1°,

where the approximation v;tf =~ 0 has been used. The measurement vector can then be

written as
N
y(x):[Ti1 > T T T T?] ,

which is a nonlinear function of the states x. Therefore, the measurement Jacobian can be

computed as

Jy(x
0= 8<x),_(
(01 0 0 0 0 |
11 -1 0 0 0
R 0 1 0
21 0 AP 14 0|
11 -1 0 1 1
|2 1 0 AEPHAE? 1+%; 14+7;

where overbars denote the linearization point. Additionally, define a measurement vector
covariance ¥ £ 0214, where 1g is the 6 x 6 identity matrix.
The CRLB states that the covariance of any unbiased estimate X of x, given the mea-

surements y(x) and an additive-Gaussian assumption on the measurement noise, is bounded
by |78, Appendix 3C]

E[x—x)(x—-x)"] > H'EZ'H)"

The minimum variance of the ToF estimate for the given timestamps can then be found by



CHAPTER 5. REDUCING TWO-WAY RANGING VARIANCE BY SIGNAL-TIMING OPTIMIZATION 64

extracting the first component of (H"X "H)~!, which can be found to be

(355 + 27 + 2)((ALP)* + AGEAL + (ALF)?)
Q(Aﬁ?f‘)? ’

0_2

Given that 72-2]- + 2%;; < 2, this can be simplified to give exactly (5.12), thus showing that
under the aforementioned approximations the DS-TWR estimator is indeed the minimum-

variance unbiased estimator.

5.4 DS-TWR Timing Optimization

The timing delays At3? and At>® affect the variance of the range measurements, the rate of
the measurements, and the ranging error due to relative motion between the transceivers. In
Section 5.4.1, the choice of delays is motivated as a function of the variance and rate of the
measurements while assuming no relative motion between the transceivers. This assumption
is then validated in Section 5.4.2 for the DS-TWR protocol, showing that motion can indeed

be neglected when choosing the timing delays.

5.4.1 Finding Optimal Timing Delays

Given (5.12), minimizing A¢*? within the limitations of the system is an obvious choice to
reduce the measurement variance. However, it is less clear what the right choice for At
is, as increasing this second-response delay reduces measurement variance but also reduces
the rate of measurements. The choice of At?3 is thus application-specific. Most commonly
in estimation applications, the goal is to minimize the variance of the estimates, which
is achieved by maximizing the information attained from measurements. Therefore, this
section poses an information-maximizing (variance-minimizing) optimization problem.

The amount of information obtained in one unit of time is a function of the variance of
the individual measurement and the number of measurements in that unit of time. As a
result, the optimal delay is one that is long enough to reduce the variance of the individual
measurement but short enough to ensure measurements are recorded at a sufficient rate.

The rate of the measurements is dependent on At32+At*? as well as any further processing
required to retrieve the range measurements, such as reading the raw timestamps from the
registers and computing the range measurement from the raw timestamps. The time taken
for computational processing is defined as p, which is assumed to be constant for the same
experimental set-up. Therefore, the time-length of one measurement is p + At?? + At
£32 453

seconds long. The delay At*® is to be minimized as much as the hardware allows, and A
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is to be optimized as follows. In one second, a total of [ measurements occur,

1
p+AL32ZH A3 }
meaning that the variance of averaging out the ToF estimates is, assuming independence,

given as
Rove(At) £ [p + At? 4+ At7)| Ripeas (A7), (5.15)

where Riyeas(At?) is the variance of the individual measurement given by (5.12) for some
constant At*?. R, is referred to hereinafter as the averaged uncertainty, and can be thought
of as the inverse of accumulated information in one second. Finding the optimal delay At®"
is then found by solving
AP = arg min R (At?). 5.16
g i Rog(AF) (5.16)

The derivative of (5.15) with respect to At*® is

dRaV 2 32 At32 2 32 (At32>2 2 (At32)2 2
dAtE’i =0 — (p+At )(AtS?’)QU —2(p+At )(At53)30 — WU s

and equating to 0 yields the cubic polynomial
0 = (At*®)3 — A2 (p 4+ 2A8H) AL — 2(A3?)?(p + AL*?). (5.17)

This is a “depressed cubic equation” that can be solved analytically using Cardano’s method,
but the analytical solution is omitted here for conciseness. Additionally, this can be solved nu-
merically using standard libraries (such as Bullet’s cubic_roots function in C++ or NumPy’s
roots function in Python).

The value for 7" and the minimum value of At32 can be determined experimentally and are
both processor and application dependent. As an example where p = 7.2 ms and At3? = (.35
ms, the optimal delay can be found analytically to be approximately 1.9 ms using (5.17).
The averaged variance R,y as a function of At% for T'= 7.2 ms at different values of At*?
is shown in Figure 5.2. As expected from (5.12), the averaged variance R,y diverges as At*3

approaches 0 ms.

5.4.2 Relative Motion During Ranging

A constant distance throughout ranging is commonly assumed, but this assumption intro-
duces larger errors for longer response delays. To address this, assume the less-restrictive

case of no relative acceleration between the transceivers. In this case, the three ToF mea-
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Figure 5.2: The theoretical averaged variance Ry, as a function of the delay At for 4 different values of
At32. All curves use p = 7.2 ms, which is experimentally determined for the set-up used in Section 5.5.
The vertical dotted lines correspond to the analytically-evaluated minimum of the colour-matched plotted
curves. The bottom plot is a close-up view of the top plot. Note that Rayg is converted from units of [s]? to
[em]? by multiplying with ¢ [cm? / 82|, where c is the speed of light, in order to visualize the variance on
the range measurements directly.

surements shown in Figure 4.1b are of different distances, and are related by
tf =t + A2 8 =1 + DA,

where ti is the ToF of the " message, ¥ = v/c, v is the rate of change of the distance
between transceivers, and c is the speed of light. Note that motion during the intervals At3?
and At?? is addressed since the intervals are in the order of milliseconds. Meanwhile, ToF is
much shorter for short range measurements as discussed in Section 5.1, so motion in between
time of transmission and reception is negligible.

The computed ToF measurement using the DS-TWR protocol in the absence of clock
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Figure 5.3: The experimental set-up. (Left) Custom-built circuit board, using the DWM1000 UWB
transceiver. (Right) Two static tripods placed 1.5 metres apart, each holding a UWB transceiver.

offsets, skews, and timestamping noise is then

. 1 At6
ds __ 41 32
i =5 (ar - Zmar)

82 (1+2)At™ At32)

1 )
=3 (2 +a+o)a INE

_ 41
_tf,

meaning that the computed ToF corresponds to the distance between the transceivers at
the beginning of ranging, and the error due to motion is independent from the delays At3?
and At?®. Therefore, a particular feature of the DS-TWR protocol presented in Chapter 4

is that the timing optimization can be done without addressing errors due to motion.

5.5 Experimental Evaluation

53 on a real system, the following ex-

To evaluate the effect of the second-response delay A
periment is performed. Two custom-made circuit boards equipped with DWM1000 UWB

transceivers [7] are fixed to two static tripods as shown in Figure 5.3. They are both con-
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Figure 5.4: The theoretical and experimental metrics as they vary with At>3. Each point corresponds to one
trial of 2500 measurements, and the solid line is the theoretical curve based on the derived analytical models
and the experimentally-computed variance 2. The solid line matches the experimental readings. The plots

show the variation of the averaged variance R, as given by (5.15), the standard deviation as given by the
square root of (5.12), and the rate of the measurements as a function of At*® for two different values of At32.

nected to a Dell XPS13 computer running Ubuntu Desktop 20.04.

First, a SS-TWR experiment is performed with 145 trials, for a total of 362500 measure-
ments. Nothing varied in between trials, but the purpose of this experiment is to obtain the
average rolling variance of SS-TWR experiments in order to get a value for ¢, which is found
to be o = 0.0682 ns when averaging the variance over windows of 50 measurements. This
value is used to plot the theoretical curves in Figure 5.4. The need for computing a rolling
variance rather than a single value for all measurements is because of the bias of SS-TWR
measurements drifting over time due to the time-varying clock skew. Nonetheless, it is worth

mentioning that knowing exactly the value of ¢ is not necessary to perform the optimization
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in (5.16), as finding the optimal delay requires solving (5.17), which is independent of o.
With knowledge of the derived theoretical curves and the value of o, the DS-TWR exper-

t53

iments are then performed to validate these values. The second-response delay At°° is varied

in between many trials, and for each trial 2500 measurements are collected to compute the

t°3. The results for two different values

average variance and rate for that specific value of A
of At3? are shown in Figure 5.4, where p = 7.2 ms is found experimentally to be the time
required by the computer to process a range measurement. The experiment with At3? = (.35
ms involves 5000 trials for a total of 12.5 million measurements, while the experiment with
At*? = 2 ms involves 6600 trials for a total of 16.5 million measurements.

Given that this is a static experiment, R,y essentially represents the variance in the
measurement obtained by averaging out all recorded measurements over a span of one second.
Crucially, both experiments presented here match the theoretical expectations quite well.
As At increases, both the standard deviation and the rate of the measurements decrease,
and the optimal A¢*® can then be found by finding the value that minimizes Ray,. The
experimental minimum does match the theoretical minimum, thus motivating the presented
analytical optimization problem (5.16). Lastly, as expected, the experiments with a longer
At have an order of magnitude higher standard deviation in the measurements, and in

both experiments the standard deviation decreases as At®® increases.

5.6 Conclusion

This chapter extends the comparison of SS-TWR and DS-TWR to include precision by
deriving an analytical model of the variance and the CRLB as a function of the signal
timings of the ranging protocols. This consequently allows optimizing over the timing delays
in order to minimize the variance of DS-TWR measurements, and an optimization problem
is then formulated to maximize information by balancing the effect of reduced variance and
reduced rate of measurements as timing delays increase. It is also shown that the effect
of motion is independent of the timing delays in the proposed DS-TWR protocol. Lastly,
the analytical variance model and optimization procedure are evaluated on an experimental
set-up with two static ranging UWB transceivers. Future work will address finding optimal
delays when the ranging protocol is customizable beyond DS-TWR, or when new TWR
instances can be initiated before others are done.

This therefore concludes the thrust on improving the range measurements to improve
the performance of the localization algorithms. The next chapter will address some of the
remaining issues discussed in Section 3.7 by presenting a framework that allows robots to

listen-in on neighbours ranging with one another. This, alongside the use of preintegration for
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compact IMU representation, allows the deployment of a scalable and decentralized system.
Additionally, a “robocentric” viewpoint will be considered, where robots estimate the relative-
pose states in their own body frame to overcome the need for a magnetometer. Lastly, the
relative-pose states will be represented as elements of SFE5(3) to take advantage of the nice

mathematical properties of on-manifold state estimation, as discussed in in Section 2.3.



Chapter 6

Multi-Robot Relative Pose Estimation
and IMU Preintegration Using Passive
UWRB Transceivers

Summary

A major constraint associated with UWB is that only one pair of UWB transceivers can
range at a time to avoid message collision, hence hindering the scalability of UWDB-based
localization as discussed in Section 3.7. In this chapter, a ranging protocol is proposed that
allows all robots to passively listen on neighbouring communicating robots without any hi-
erarchical restrictions on the role of the robots. This is utilized to allow each robot to obtain
more range measurements and to broadcast preintegrated IMU measurements for relative
extended pose state estimation directly on SFE5(3). This, in turn, allows implementing de-
centralized algorithms that no longer require central processors similar to the one assumed
in Chapter 3. Additionally, to overcome the need for a magnetometer, a “robocentric” view-
point is considered, meaning that robots estimate relative poses in their own body frames
rather than in a common local frame. Consequently, a simultaneous clock-synchronization
and relative-pose estimator (CSRPE) is formulated using an on-manifold extended Kalman
filter (EKF) and is evaluated in simulation using Monte-Carlo runs for up to 7 robots. The
ranging protocol is implemented in C on the custom-made UWB boards fitted to 3 Uvify
IFO-S quadcopters, where all the improvements in the UWB ranging accuracy and precision
from Chapters 4 and 5 have been implemented. The proposed filter is evaluated in simula-
tion and over multiple experimental trials, yielding up to 56% improvement in localization

accuracy for the latter.

71
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(a) Custom-made board fitted with . , .
a DWM1000 UWB transceiver. (b) A Uvify IFO-S quadcopter equipped with two

UWRB transceivers 45 cm apart.

Figure 6.1: The experimental set-up.

6.1 Introduction

Robotic teams equipped with UWB, as in Figure 6.1, and other sensors, such as cameras
and/or IMUs, have been considered for relative pose estimation, which is a prerequisite for
applications such as collision avoidance and collaborative mapping and infrastructure inspec-
tion. Nonetheless, using UWB for relative pose estimation in multi-robot teams introduces
a distinct set of problems, as discussed in Chapter 1. Firstly, UWB ranging and commu-
nication is not robust to message collision, thus imposing the constraint that only one pair
of transceivers can communicate at a time. This is typically addressed using time-division
multiple-access (TDMA) media-access control (MAC) protocols alongside a round-robin ap-
proach to determine which pair communicates at each time. However, the larger the team
of robots, the longer the time gaps in between a robot ranging with another. Another com-
plication with UWB ranging is the reliance on ToF measurements, which necessitates the
presence of a clock at each UWB transceiver. However, in practice, these clocks run at
different rates, and therefore require some synchronization mechanism. The importance of
synchronization can be highlighted by the fact that 1 ns in synchronization error translates
to ¢ [m/s| x 107 [s] ~ 30 [cm]| in localization error, where c is the speed of light.
Another practical issue associated with multi-robot systems is communication constraints,

which limit the amount of information that can be transmitted between robots. In filtering
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Figure 6.2: The trajectories followed by three simulated quadcopters.

applications where there are for example 3 quadcopters moving randomly in 3-dimensional
space as shown in Figure 6.2, IMU measurements must be broadcasted if robots are to es-
timate their neighbours’ relative states directly from the raw measurements. Nonetheless,
IMU measurements are typically recorded at a very high frequency, and the constraint that
only one pair can be communicating at a time means that communication links between
robots do not always exist. Therefore, a more efficient way of sharing odometry information
is required.

To achieve a practical relative pose estimation solution that is implementable on a robotic
team, this chapter addresses the aforementioned constraints. The contributions of this chap-

ter are summarized as follows.

1. A ranging protocol is introduced that extends classical ranging protocols by allowing
neighbouring robots to passively listen to the measurements and timestamp receptions,

with no assumptions or imposed constraints on the robots’ hierarchy. The concept of
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passive listening is then utilized to provide a (1 4 3n)-fold increase in the number of
measurements recorded when there are a total of n + 1 robots each equipped with two
UWRB transceivers. The concept of passive listening is additionally utilized for more

efficient information sharing and implementing simple MAC protocols.

2. Representing the extended pose state as an element of SFE5(3), an on-manifold tightly-
coupled simultaneous clock-synchronization and relative-pose estimator (CSRPE) is
then proposed, which allows incoporating passive listening measurements in an ex-
tended Kalman filter (EKF) to improve the relative pose estimation. This provides
a means for many different robots to estimate the relative poses of their neighbours

relative to themselves at a high frequency.

3. Rather than sharing high-frequency IMU readings with neighbours, the concept of
preintegration [79] is developed for relative pose states on SE5(3), and is used as
a means of efficient IMU data logging and communication between robots. This is
additionally incorporated in the CSRPE, where the theory behind filtering with delayed
inputs is developed as the preintegrated IMU measurements arrive asynchronously from

neighbouring robots.

4. The proposed algorithm is evaluated in simulation using Monte-Carlo trials and in
experiments using 4 trials with 3 quadcopters equipped with two UWB transceivers
each. It is shown that localization accuracy improves up to 23% when compared to a

centralized scenario and up to 48% when compared to the case of no passive listening.

The remainder of the chapter is organized as follows. Related work is presented in
Section 6.2. The problem is formulated in Section 6.3, then the proposed ranging protocol
is discussed in Section 6.4. The relative-pose process model and preintegration on SFEs(3)
are discussed in Sections 6.5 and 6.6, respectively. Simulation and experimental results are
discussed in Sections 6.7 and 6.8, respectively, before further practical considerations are

mentioned in Section 6.9.

6.1.1 Notation

The notation used in this chapter is similar to the rest of this thesis, but is reiterated

here. The position of point z relative to point w is denoted r **. The relative velocity and

r
%
acceleration between points z and w with respect to frame ¢ is denoted

A A . .
Uzw/zz iy 2w zw/i A 'vaw/z.

= - 4 =
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The rotation from a reference frame j to a reference frame ¢ is parametrized using a ro-
tation matrix C;; € SO(3). Therefore, the relationship between r{" and ri" is given by
;Y = Cyr:".

To obtain a range measurement, two transceivers transmit and timestamp a sequence
of messages among themselves as shown between Robot 1 and Robot 2 in Figure 6.4. A
time instance corresponding to the i*" message is denoted as T’ for the transmission time
and R’ for the reception time, while a subscript j denotes the time instance as timestamped
by Transceiver j. For example, T}O is the timestamp corresponding to the first message
transmission as recorded by Transceiver fy. Note that the notation used in this chapter for
the UWB timestamps is different from previous chapters, in that transmission and reception
time instances are denoted using different letters. The protocol example shown between
Robot 1 and Robot 2 in Figure 6.4 is a modified version of the standard double-sided two-
way ranging (DS-TWR [80]) protocol as presented in Chapter 4, where the message shown
in red represents an “information message” used to broadcast the timestamps recorded by
Robot 1.

Throughout this chapter, 1 and 0 denote identity and zero matrices of appropriate di-

mension. When ambiguous, a subscript will indicate the dimension of these matrices.

6.2 Related Work

The majority of UWB-based localization relies on a set of pre-localized and synchronized
static transceivers, or anchors, to localize a mobile transceiver [14], [29], [81]. This typ-
ically relies on the anchors ranging with the mobile transceiver using standard ranging
protocols such as two-way ranging (TWR) or time-difference-of-arrival (TDoA) [21], [15,
Chapter 7.1.4|. More complicated ranging protocols have been proposed in [82]-[84] to allow
multiple anchors to passively listen-in on messages with the mobile transceiver to localize it.
Calibrating the clocks and location of anchors is challenging, and [44], [85] propose an
approach where anchors actively range with one another to synchronize and localize them-
selves. Meanwhile, the mobile transceiver passively listens to these signals to localize itself
using the anchors’ estimated clock states and positions. The work in [22], [86] extends this
by applying a Kalman filter (KF) to the synchronization and localization problem. In [87], a
localization cost function is proposed that is invariant to the anchors’ synchronization error.
Meanwhile, in [88], the synchronization approach is accurate to within a few microseconds,
whereas nanosecond-level accuracy is desired for localization with cm accuracy.
Overcoming the need for a fixed infrastructure of anchors, UWB has been used more
recently for teams of robots, as in Chapter 3 and in [55], [89], [90]. In [91], it is assumed that
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neighbouring robots know their poses and clock states, thus essentially behaving as mobile
anchors, allowing a mobile transceiver to localize itself. The use of robots with multiple
transceivers is motivated in Chapter 3, and in [19] a robot equipped with 4 transceivers
localizes a mobile transceiver relative to itself by having one of the 4 transceivers actively
range with the target and the other 3 passively listening.

In [92], [93], a passive-listening-based ranging protocol is proposed where the network is
divided into “parent robots” that actively range with one another and “child robots” that
passively listen-in on these measurements. This hierarchical constraint has the limitation
that parent robots cannot localize child robots and do not benefit from passive listening
measurements themselves when they are not involved in a ranging transaction. Additionally,
it is suggested that the child robots use the estimated position and clock states of the parent
states, which in filtering applications would lead to untracked cross-correlations that would
result in poor performance [5].

Furthermore, in filtering applications, the problem of communicating IMU measurements
to neighbours remains unaddressed. In [32], [33], scattering theory is used to send pre-
computed matrices between two robots rather than individual IMU measurements, in a
manner similar to the concept of preintegration [79], [94]. However, extending this to more
than two robots is challenging, particularly for preintegrated poses directly on SEy(3) [95],
[96].

The motive behind using SF5(3) state representation for relative pose estimation using
range measurements is due to this being inherently a nonlinear problem, which is commonly
addressed using particle filtering [60], [69] to handle non-ellipsoid-shaped distributions in
Cartesian coordinates, see Figure 2.4. This nonlinearity motivates the use of an on-manifold
EKF, such as an EKF with states represented directly on the SFE5(3) manifold, which can

represent such non-ellipsoidal-shaped distributions using exponential coordinates [97].

6.3 Problem Formulation

Consider a scenario with n 4+ 1 robots, as shown in Figure 6.3 for n = 3. Throughout
this chapter, the perspective of one robot is considered, denoted without loss of generality
Robot 0, as any of the n + 1 robots can be considered Robot 0. Neighbouring robots are
then referred to as Robot i, i € {1,...,n}. Unlike Chapter 3, this chapter employs a
“robocentric” viewpoint of the relative-pose state estimation problem, where all states are
estimated relative to Robot 0 and are resolved in the body frame of that robot. The robots
are assumed to be rigid bodies, so any vector can be resolved in one of the following n + 2

reference frames:
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Robot 1
s Active Transceiver
* Passive Transceiver
i
I3
S0 S3
Robot 0 Robot 3
S9
fa
Robot 2

Figure 6.3: An example of a ranging transaction, where Transceivers fi; and s are actively ranging with one
another and all other tags are passively listening.

e an (absolute) inertial frame denoted with a subscript a,
e Robot 0’s body frame denoted with a subscript 0, or
e neighbouring Robot i’s body frame denoted with a subscript .

Each robot is equipped with an IMU at its center, consisting of a 3-axis gyroscope and
accelerometer, but no magnetometer. Given the use of accelerometers, the relative pose
estimation problem involves estimating the extended pose of each neighbouring robot relative
to Robot 0 in Robot 0’s body frame. The extended pose of Robot i is then defined as

i0/a i0
Coz‘ Vo 1'6

TOi: 1 GSE2(3>, 1€ {1,...,”},

where time dependence is omitted from the notation for conciseness. The dependence on the
absolute frame a is also omitted from the notation Ty;, with the convention that all extended

relative pose matrices in this chapter are of this form, where the vector corresponding to the
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second component in the first row is the derivative with respect to the absolute frame of the
vector corresponding to the third component, irrespective of the fact that these vectors are
resolved in frame 0.

Each robot is also equipped with 2 UWB transceivers for relative pose observability, as
motivated by Chapter 3. The first and second transceivers on Robot j are denoted f; and
s;, respectively, for j € {0,...,n}. It is assumed that the vector coordinates /7 .

J
between the transceivers and the IMU on Robot j are known, since they can be measured

..
and rj”

by hand or more accurately using a motion capture system.

Denote the set of all transceivers as C = {fo,..., fu, S0, .., 5n}. Consider the state of
the clock on Transceiver i € C relative to real time. The evolution of the offset 7;(¢) of
clock 7 is modelled as (2.10). A robocentric viewpoint is also maintained for the clock states,
where offsets and skews of all clocks are estimated relative to the clock of Transceiver f; on

Robot 0. The clock state of Transceiver sq is then

Confo = Tsofo N Tso = Tfo
sofo — -
Vsofo Yso — Vfo

while the clock state of neighbouring Robot i is given by

€ R?,

X(i:(] é (cfif()?csz‘fo) € R2 X R2’ Z € {17 st an}v

where, as before, time dependence is omitted from the notation for conciseness. The full

relative state estimate of Robot ¢ is then given by
Xio = (Toi, XS,) € SE(3) x R? x R?)
and the full state estimated by Robot 0 is
X £ (€ X105, Xno) € R? x (SE»(3) x R* x R?)".

Communication constraints limit Robot 0’s ability to estimate the state A, since to
prevent message collision only one pair of transceivers can communicate at a time. As the
number of transceivers increases, this can result in poor scalability due to longer wait times
between successive ranging measurements by a given pair. Additionally, the rate at which
transceivers communicate is typically lower than the rate at which IMU measurements are
recorded at neighbouring robots, thus Robot 0 cannot collect the IMU measurements from
all its neighbours without significant and impractical communication overhead. Therefore,

part of the problem is to design a scalable and practical ranging protocol that accomodates
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these communication constraints.

This chapter presents an on-manifold extended Kalman filter (EKF) for estimating the
state X using a novel ranging protocol that allows all robots to listen-in on neighbours while
awaiting their turn to communicate. It is known from Chapter 3 and [18] that the relative
pose states are observable from IMU and range measurements. In particular, the use of two
transceivers per robot ensures the observability of the relative poses while overcoming the
need for persistent excitation or constant relative motion between the robots [1|. This benefit
comes at the added cost of an additional transceiver. Nonetheless, UWB transceivers are
typically compact, lightweight, low-power, and inexpensive. In fact, the ones used in this
paper as shown in Figure 6.1, are 32 mm x 49 mm in size and weigh approximately 8 g each.
Meanwhile, assuming that the relative pose states are known since they are observable from
the IMU and range measurements alone, clock-offset measurements are sufficient to ensure
observability of the clock states [22].

To simplify the analysis in this paper, a complete communication graph with no packet
drops or failures between the robots is assumed, which reduces the scalability of the system.
Another factor impacting the scalability of the system is that the size of the state X increases
with n; therefore, the number of robots that can be included in Robot 0’s EKF is limited
by Robot 0’s computational capabilities. This chapter addresses the scenario where n is
limited to a few robots. The complications associated with larger systems and incomplete

and dynamic communication graphs are discussed in Section 6.9.2.

6.4 Ranging Protocol

6.4.1 Overview

To address the communication constraints, a ranging protocol is proposed that involves
performing DS-TWR between all pairs of transceivers not on the same robot in sequence
while leveraging passive listening measurements at all other transceivers that are not actively
ranging. This is shown in Figure 6.4 for an example where Transceiver f; is initiating a
TWR transaction with transceiver sy, and Transceivers fy and sy are passively listening.
In the proposed ranging protocol, any of the 2(n + 1) transceivers can initiate a TWR
transaction with any of the 2n transceivers not on the same robot. In this section, the
passive listening measurements are utilized in the relative-pose state estimator as a source
of ranging information between the different robots. This is possible due to the tightly-
coupled nature of the proposed estimator, which performs both clock synchronization and

relative pose estimation, meaning that clock-offset-corrupted passive listening measurements
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Figure 6.4: Proposed ranging protocol when Transceiver f; is initiating a DS-TWR ranging transaction with
Transceiver so. This chapter proposes that all other transceivers listen in on these messages. Shown here
are Transceivers fy and so on Robot 0 passively listening, where the time instance corresponding to the 7"
passive reception at Transceiver j is denoted P*/. Additionally, the intervals At?! and At3! are defined in
this chapter as shown in the figure.

can still be used to correct relative pose states, as cross-correlation information is available
between clock states and relative pose states at all times. There are multiple advantages

to passive listening in multi-robot pose estimation applications, including the availability of
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more measurements for state correction, providing the robots with information-broadcasting
ability, and allowing the implementation of simple MAC protocols.

The remainder of this section analyzes how the proposed ranging protocol can be used
in a CSRPE. The particular scenario under study is the one shown in Figures 6.3 and 6.4,
where transceivers on two neighbouring robots are the ones actively ranging. This is the
most general case, and scenarios where one of the transceivers on Robot 0 is actively ranging

involve similar but simpler derivations.

6.4.2 The Protocol

The ranging protocol proposed in this paper involves two transceivers actively ranging with
one another, while all other transceivers passively listen-in on the messages. The actively
ranging transceivers perform DS-TWR, as presented in Chapter 4. The example shown
in Figure 6.4 is an example where Transceiver f; on Robot 1 initiates a transaction with
Transceiver s, on Robot 2. Both robots have another transceiver, s; and f, for Robot 1 and
Robot 2, respectively, which then passively listen to all the messages transmitted between
the active transceivers. Additionally, all other robots have both their transceivers passively
listen to all the messages. For example, Robot 0 records passive listening measurements at
both Transceivers fy and sg.

When the transceivers transmit and receive messages, whether actively or passively, the
transceivers timestamp the time of transmission or reception. Each robot needs access to
neighbouring robots’ timestamp measurements in order to be able to compute range mea-
surements from the transaction. For example, Robot 0 needs access to the timestamps
recorded by Transceivers f; and s,. As shown in Figure 6.4, all timestamps are made avail-
able at Robot 0 at the end of the transaction by communicating all the timestamps recorded
at Robot 1 in a final information message shown in red, and the timestamps recorded at
Robot 2 are communicated in the last message transmitted by Robot 2. Note, however, that
passive listening measurements recorded by the other transceivers on Robot 1, Robot 2, and
any other neighbouring robots are not made available to Robot 0. The ranging protocol is
outlined in Algorithm 1 for the scenario shown in Figure 6.4.

When implementing the ranging protocol, a choice has to be made on the receiving
robot’s side (in this case, Robot 2) for the delays At*' £ T2 — R! and A3 £ T3 — R!. These
user-defined parameters affect the frequency and noise of the measurements, and can be
chosen based on Chapter 5. Note that At3? £ A1 — At?'. Additionally, it will be assumed
throughout this paper that the distances between transceivers and the clock skews remain

constant during one ranging transaction. These are good approximations for most robotic
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Algorithm 1 The algorithm for the proposed ranging protocol when Transceiver f; is
initiating the ranging transaction with Transceiver s, and Transceivers fy, sg, s1, and f, are
passively listening. Note that in this algorithm, the color blue is reserved for passive listening
measurements that are available to the reference robot Robot 0, and the color teal is reserved
for passive listening measurements at other robots that are not available to Robot 0.

Initiating Robot (Robot 1): The initiating robot has an active transceiver, f;, and
a passive transceiver, sp.

1: Transmit message to s, and timestamp T' in own clock.

2: Timestamp passive reception P** in own clock, for message transmitted by f;.

3: Timestamp reception R? in own clock, for message transmitted by s,.
Timestamp passive reception P?*! in own clock, for message transmitted by ss.

4: Timestamp reception R?® in own clock and read R!, T2, T3, for message transmitted by s,.
Timestamp passive reception P*! in own clock, for message transmitted by s,.

5: Transmit info message with T!, R%, R3 to s,.

Target Robot (Robot 2): The target robot has an active transceiver, s9, and a passive
transceiver, fs.

1: Timestamp reception R! in own clock, for message transmitted by f;.
Timestamp passive reception P52 in own clock, for message transmitted by f;.

2: Transmit message to fi, and timestamp T? in own clock.

3: Timestamp passive reception P>/2 in own clock, for message transmitted by ss.

4: Set T2 = R! + At3!, and wait until own clock is T?.

5: Transmit message with R', T2, T2 to fi.

6: Timestamp passive reception P3/2 in own clock, for message transmitted by so.

7: Read T!, R?, R? from info message transmitted by f;.

Passive Robot (Robot 0): The passive robot has two passive transceivers, f, and sg.

1: Timestamp passive reception P/ in own clock, for message transmitted by f;.
Timestamp passive reception P1*° in own clock, for message transmitted by f;.

2: Timestamp passive reception P2/ in own clock, for message transmitted by s,.
Timestamp passive reception P%*° in own clock, for message transmitted by s,.

3: Timestamp passive reception P>/ in own clock and read R', T?, T3, for message trans-
mitted by ss.
Timestamp passive reception P?* in own clock, for message transmitted by ss.

4: Read T!, R?, R? from info message transmitted by fi.

applications with typical clock rate variations [15, Chapter 7.1.4], [2].
The proposed ranging protocol has the following advantages. Given that all transceivers
passively listen to neighbouring robots communicating, this proposed protocol gives robots

the ability to broadcast information such as IMU measurements or estimated maps at a higher
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rate as any robot can obtain information communicated between two neighbouring robots.
This feature will be utilized for multi-robot preintegration in Section 6.6. Additionally, given
that each robot knows which robots are currently ranging, a simple MAC protocol can be
implemented to prevent message collision between multiple robots attempting to transmit
messages at the same time. To do so, a user-defined sequence of ranging pairs can be made
known to all robots. Each robot can then keep track of which pair in the sequence is currently
ranging, and initiate a TWR transaction to a specified transceiver when it is its turn to do

so. This MAC protocol is named here the common-list protocol.

6.4.3 Modelling Timestamp Measurements

The time instances shown in Figure 6.4 are only available to the robots as noisy timestamps
and in the clocks of the transceivers rather than in the global common time. Therefore,
the timestamp measurements are affected by clock offsets, clock skews, and white noise.
Modelling these effects, the timestamps available at Robot 1 (hereinafter, the initiating

robot) are of the form

Th =T + 75, (T) + 115, (6.1)
_ 2
R2 =T+ Ed”fl + AP 4 74, (RY) + 177, (6.2)
" 2
Rj, = T' + —d™/' + At™ 4 7, (R?) + 17, (6.3)

where (-) here denotes a measured value, d*>/! is the distance between Transceivers s, and
fi, and 7! is the random noise on the (" measurement of Transceiver i. All the random
noise variables on timestamps are assumed to be independent, zero-mean and with the same
variance 2.

Similarly, the measurements available at Robot 2 (hereinafter, the target robot) are of

the form
R, =T + Lgean + 7o, (RY) + 1., (6.4)
&
T2, =T + %d@fl + A+ 7, (T2) + 112, (6.5)
S =T + %dmﬁ + AP+ 7, (T?) + 12, (6.6)

The timestamp measurements (6.1)-(6.6) correspond to the DS-TWR protocol in Section
4, from which ToF pseudomeasurements can be generated. Nonetheless, additional measure-

ments are available at Robot 0 (hereinafter, the passive robot) since its transceivers f, and
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so also receive the messages exchanged between the two actively ranging robots. This yields

the following additional timestamp measurements at Robot 0,

s 1 ) )

PY =T+ —dl 4+ 7i(PM) 4, (67)
Cc

Y 1 1., ;

P?,z 1! + _d82f1 R L L A2l + T@.(pz’l) + 7]1,27 (68)
C C

.y 1 1 .. ;

P?,z — ! + _d52f1 R L At31 + 7—2.(1337’) + 7713’7 (69)
Cc C

where ¢ € {fo, so}. Similarly, each neighbouring robot not involved in the ranging transaction
records its own passive listening measurements at its two transceivers. However, these are
not shared with other robots as this would require each robot to take its turn transmitting
a message.

In the case where Robot 0 is not involved in the ranging transaction and just listens in
passively, there are 12 available timestamp measurements at Robot 0, 6 sent by neighbouring
robots, and 3 passive-listening timestamps per transceiver on Robot 0. However, when
one of the transceivers fy or sg is involved in the ranging transaction, only 9 timestamp

measurements are available.

6.4.4 Pseudomeasurements as a Function of the State

To use the timestamp measurements (6.1)-(6.9) in the CSRPE, they must be rewritten as a
function of the state being estimated. In this subection, pseudomeasurements based on the
timestamps available at Robot 0 after one TWR transaction are formulated to get models
that are only a function of the states being estimated, as well as the known vectors between
the transceivers and the IMUs resolved in the robot’s body frame.

First, notice that the distance d**/' between transceivers in (6.1)-(6.6) can be written as

a function of the estimated states,

_ f
d52 f1 — 1.82 1

- $20 f10
= ||fp" —TIp

= (C02r§22 + rgo) — (C()ll'{ll + l’(l]o)H

= | (Toots?? - TorE)

, (6.10)
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where ||| is the Euclidean norm, IT = [ 15 05,9 ] € R35, and
. T
r= [ rr 0 1 ] :

To design the EKF, the linearization of (6.10) with respect to the state is shown in Ap-
pendix C.

Therefore, pseudomeasurements can be formed that are only a function of the distance
between the transceivers, the clock states (relative to fy), and the white timestamping noise.
The first pseudomeasurement is the standard ToF measurement associated with DS-

TWR as discussed in Chapter 4, which from timestamps (6.1)-(6.6) can be written as

1{ . 5 R —RZ ~
tof 2 1 1 1 2 1
2 ( 1 1 TLZQ _ Tg2 2 2
1 s2.f1 1 2 1 2 1
~ Ed + 5 (nfl Ny T sy + 7782) : (6'11)

The relation (6.11) is obtained under the following approximations. First, clock skews ~; are
assumed constant over the duration of the transaction, where the transaction is in the order

of a few milliseconds, so that during the transaction

() — 7(t) = (¢ — 1),

t32 is in the order

for any time instances ¢,#' and Transceiver i. Second, At?!, which like A
of a few hundreds of microseconds, is much greater than %, and since clock skews are also
small (in the order of a few parts-per-million [21]), then to first order v;(R* — T') ~ v; A¢?!.

Third,
(1 + 7f1)At32 + 77?‘1 - 7]]2‘1 ~ (1 + 7f1>
(14 7e) A2 403 —n2 (14 17s,)

because the timestamping noise, in the order of a few hundred picoseconds at most, is much
smaller than A#32. Finally,

(1+74)

2 1 ~ 2 1
(1 +’752) (7782 nSQ) Msy = sy

to first order, because the clock skews and timestamping noise are both small.

The second pseudomeasurement is a direct clock offset measurement between the
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initiating and target transceivers, which from timestamps (6.1)-(6.6) can be written as
L ize | s R?” — R} T2 _ pl 1
yT = 5 ((Rfl +Tf1) - Tgl _ Tgl (T82 - R‘Sz) - 2R82
So ED)
Ly 2
N Thifo — Tsafo + 3 (77f1 + 77]1”1 — Ny — 77;2) ) (6'12)

2

using the fact that 7, — 75, = 74,4 — Ts,5,- Here and in the following, clock offsets are
evaluated at time T!, which is omitted from the notation. This model is somewhat similar
to the measurement model proposed in [22|, but involves an additional term to correct
the effect of the clock skew on the measured offset. In fact, the form of the first two

pseudomeasurements is chosen to cancel out the terms (1 4 7, )At?" and —3(1 + v, ) At
1+7y
1+"/s; ’

The third pseudomeasurement is associated with the first passive-listening times-

by multiplying the latter with

tamp, which is a function of the distance between the passive robot and the initiating robot,
as well the clock offset between the two transceivers. Using timestamps (6.1) and (6.7) for

i € {fo, 50}, and Ty, £ 0, this is written as
p71715,-_,’]“:,1 71df12_|_7_ —r + 1.1 (613)
Yo =5 ™. ifo fifo TNy — Mgy .

The fourth pseudomeasurement is similar to the third one, with an additional skew-
correction component to model the passage of time At?! between the first and second
messages in two clocks with different clock rates. Using timestamps (6.5) and (6.8) for

i € {fo,s0}, and 75,5, = 0, this is modelled as
=B,
1 521
= Ed >+ Tifo — Tsafo + (7ifo - ’782f0>At21 + ni2 - 77?2' (614>
using the fact that v; —vs, = Vif, — Vsafo- Lhe exact delay At?! appearing in (6.14) is in fact

unknown, as delay values are enforced by the transceivers in their own clocks. Nonetheless,

to first order, the corresponding term can be replaced by

(%fo - ’782f0)At21 ~ (%fo - ’752f0)(T§2 - ﬁig)

Lastly, the fifth pseudomeasurement is similar to the fourth pseudomeasurement, but

modelling the evolution of the clocks over a longer time window At3!. Using timestamps
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(6.6) and (6.9) for i € {fo, so}, this is modelled as

B pdi &3
yf - PZ - T32
1 S21
- Ed st Tifo — Tsafo + (%fo - 752f0>At31 + 77? - 77?2' (615)

As before, At?! is unknown, but to first order

(%’fo - 782fo)At31 ~ (%'fo - PYSzfo)(ng - ﬁ'iz)

Note the last three pseudomeasurements are per listening transceiver i, and therefore
there are a total of 8 pseudomeasurements available at Robot 0 if it is not involved in
the ranging transaction, or 5 pseudomeasurements if one of the transceivers on Robot 0 is
active. The additional pseudomeasurements available at the listening transceivers results
in a (1 + 3n)-fold increase in the total number of distinct measurements when considering
a centralized approach where passive listening measurements from all robots are available,
and a (% + 2n)-fold increase in the number of distinct measurements when considering the
perspective of an individual robot that does not have access to passive listening measurements
at other robots. For example, for 5 neighbouring robots, this results in a 16-fold and an
11.5-fold increase in the number of measurements, respectively. The former is purely due
to passive listening measurements, while the latter is due to passive listening measurements
as well as the ability to obtain direct ToF measurements between two neighbouring robots.

The proof of this claim is given in Appendix B.

6.4.5 Pseudomeasurements’ Covariance Matrix

Given that the pseudomeasurements are a function of the same measured timestamps, cross-
correlations between the pseudomeasurements exist and must be correctly modelled in the
filter. Computing the variance of the pseudomeasurements (6.11)-(6.15) is straightforward,

and can be summarized as
E [(ytOf _ gtof)Z] 0_27
E [(yr o gT)Q] 0_2’
E | - g =20% je{1,2,3),
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where an overbar denotes a noise-free value. Meanwhile, the cross-correlation between the

ToF and offset measurements can be computed as

E [(ytof . gt"f)(yT . g,r)] =0

as the noise values are of alternating signs. Lastly, the cross-correlations between the passive

listening measurements and the ToF measurements can be shown to be

E (P = ) (= g*h)] =
E [(7* — o)y = ') =

2
E [(y2° — 72°)(y*" — 5] = 0,

while the cross-correlations with offset measurements are the same but with an opposite sign
for the correlation with y; 2. Passive listening measurements of different transceivers are also
correlated. Stacking all the pseudomeasurements into one column matrix gives the random

measurement vector
tof 1 2 3 1 9 5 T
e I S LT S (6.16)

with mean y and covariance matrix R, where

0’1, %(72]3 %O’QB
R = %U2BT 20%15 o%15 |,

%azBT o’ly  20%1,

1 1
B = 0 .
[1 -1 O]

The measurement vector y and its covariance R are used in the correction step of an on-

and

manifold EKF, where they are fused with the process model derived in the next section.
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6.5 The Process Model

To derive the process model, a Lie group referred to here as DFE5(3) (D stands for Delta)

with matrices of the form

Cvr
U= 1 At | € DEy(3) (6.17)
1

is introduced, where C € SO(3), v,r € R?, and At € R. The inverse of U in (6.17) is

CT —C'v —CT(r— Atv)
U= 1 —At € DEy(3).
1

Meanwhile, the matrix representation of the adjoint operator satisfying
Exp(Ad(U)§) £ UExp(§)U™",  Exp(€) € SEy(3)

is given by
C 0 0
Ad(U) = v*C C 0,
—(Atv —r)*C —AtC C

where, for v = [ vl Uy U3 ] € R3,

0 —7Us3 (%)
v = Vs 0 —U1
—V2 (%1 0

Additionally, following the terminology in |71, Chapter 9|, a time machine is a matrix M

of the form

M = 1 At | € R
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where At € R. This allows writing U in (6.17) as the product of two matrices,

1 Cvr
U= 1 At
1 1
) M Trem®

It can be shown that M is in itself an element of a Lie group closed under matrix multipli-
cation.

This section first extends the results in |71, Chapter 9] to address relative extended pose
states. The clock-state process model is then derived. These are then used alongside the

ranging protocol presented in Section 6.4 in the CSRPE.

6.5.1 Deriving the Extended-Pose Process Model

Using the absolute-pose kinematic model given in Section 2.5, the on-manifold relative-pose
kinematic model is first derived in continuous-time as a function of the IMU measurements.

The process model for the relative attitude between Robot 0 and Robot i is
COZ‘ = C()i (W;O) . s (618)

where w is the angular velocity of Robot i’s body frame relative to Robot 0’s body frame,
resolved in Robot i’s body frame. However, the gyroscopes on Robots 0 and ¢ measure w®
and w'®, respectively. Therefore, (6.18) is rewritten as

COi = Cy; (wia - CoTiWSa) g

= _COi (Cg—iwga)x -+ COz’ (L«);a) X
= — (wga) . COz’ + C()Z' (wﬁa) 8 . (619)

Meanwhile, using the transport theorem from Section 2.5.2; the process model for the

relative velocity of Robot ¢ relative to Robot 0 is

0. 1i0/a _ _, Oa i0/a w/a _  Ow/a
0 = X u Y + a a-"", (6.20)

where w is any point fixed to the reference frame a. Denoting the specific forces measured
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by the accelerometers as
04 Ow/a w/a
% =4 9 4'=a
where 9, is the gravity vector, (6.20) can be written as
0,10/a _ _, Oa zO/a
o =W + g g (6.21)

Similarly, the transport theorem gives the following process model for the position of
Robot ¢ relative to Robot 0

0.d0 _ _, Oa i0 i0/a
U=t x it 4 (6.22)

Lastly, resolving (6.21) and (6.22) in the body frame of Robot 0 and writing these equa-

tions as a function of the accelerometer-measured quantities @) and ! yields

0V = — (wi) vy 4 Copet — ), (6.23)
050 = — (wd?) 0 4 v, (6.24)

Combining (6.19), (6.23), and (6.24), the extended relative-pose process model for Robot

1 can be written compactly as

: ) s
Co; OVE /a 0r60

Ty = 0
0
(@§)* af (W) al
= — 1| Toi +Toi 1
0 0
2 _UyTy; + To; Ui, (6.25)

with the matrices Uy and U; containing the IMU measurements for Robot 0 and Robot 1,

respectively.

6.5.2 Discrete-Time Extended-Pose Process Model

In order to discretize (6.25), the common assumption is made that accelerations and angular

velocities are constant between IMU measurements, which is justified by the fact that IMU
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measurements typically occur at a high frequency (~100-1000 Hz). Consequently, since
(6.25) is a differential Sylvester equation, and setting the initial condition to be Tp;x at

time-step k, a closed-form solution exists of the form [98]

TOi,k—i—l = eXp(ﬁojkAt)_lngm ?Xp(fji’kAt)l, (626)

where At is the time interval between the IMU measurements at time-steps k and &k + 1.
Following a similar derivation as in |71, Chapter 9|, expanding the matrix exponential is

shown in Appendix D to yield a closed-form matrix of the form

exp(Qng) AtJl (Qo,k) ag’k ATﬁN (Qo,k) ag,k
UO,k — 1 At
1

where Qo £ (wgf‘k) “ At and J; is the left Jacobian of SO(3). Both J; and N are defined in
Appendix D. Note that Uy is an element of the aforementioned Lie group DFE5(3). Similarly,
U, ;. € DE,(3) is of the same form as Uy, with the inputs being that of neighbouring Robot i

instead.

6.5.3 Linearizing the Extended-Pose Process Model

To perform uncertainty propagation computations for the extended-pose states, the process
model is now linearized. Throughout this chapter, the state is perturbed on the left, as it
yields simpler Jacobians. Nonetheless, a similar derivation can be done by perturbing the
state on the right.

Perturbing (6.26) with respect to the state yields

EXP(5£0i7k+1)TOi,k+1 = 65}6 EXP((SEOi,k)TOi,kﬁi,k
= EXP(Ad(ﬂ(;,llg)(SSOi,k)U&llcTOivkﬁhk'

Cancelling out nominal terms and taking the Log(-) of both sides results in the linearized

model
5€Oi,k+1 = Ad(ﬁa,ilc)fsﬁoz',k- (6-27)

To perturb (6.26) with respect to the input noise, the aforementioned concept of time
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machines is used. The input matrix Uy can be written as
exp(Qox) AL (Qox) af, AN (Qy) af
UO’]f - M 1
1
wo At
= M Exp ag,kAt
A2 (Q04) 7 N (Qo4) @,
Atl
wOak
:MEXp< Atl [ 8’ ])
_ «
ALY (Qo4) N (Qoy) | 22
VK;C Uo, i
= MExp(Vosuo), (6.28)

where ug;, € RS is Robot 0’s IMU measurements or input at time-step k. Taking the

perturbation of (6.28) with respect to the input yields

Up . ~ MExp(Vo (0o + dug )
~ M Exp(Vo o 1) Exp(J1(—Voxt0.x)Voroug k)
= Ug1. Exp(J (= Vortox) Vo rdug k)
£ Upx Exp(Lo x0ug 1) (6.29)

where input noise perturbations in Vj; are neglected as the term ATtQJl (QM)_l N (Qo) is
small when the measurements are obtained using a high-rate IMU, Lo = J;(—Voxtox)Vor,
and J,(-) is the left Jacobian of SE5(3) [96, Eq. (94)]. Similarly,

U, » = MExp(V,su; 1) = U, Exp(L; 10u, ). (6.30)

Therefore, left-perturbing the state process model (6.26) with respect to the input noise
yields

Exp<5£0i,k+1)T0i,k+1 = EXP(—Lo,kfsuo,k)ﬁ&;ljo@',kﬁi,k EXp(Li,kéui,k)
= Exp(—Lo 0uo k) Exp(Ad(Toik+1)Li 600 1) Toi ket
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which can then be simplified to give
5£0i,k+1 = —Lo,k(Suo,k + Ad(T0¢,k+1)Li7k6ui7k. (631)

It is worth mentioning that cross-correlations develop between relative pose states for all
neighbours, because the noisy IMU measurements of Robot 0 are used to propagate all the
relative pose states. These cross-correlations can be tracked using the models (6.27) and
(6.31).

6.5.4 Discrete-Time Clock-State Process Model

The state dynamics for every clock is modelled as in (2.10). Nonetheless, the clock states
relative to real-time are unknown and unobservable. Therefore, clocks are modelled relative

to clock fy, thus giving dynamics of the form

. w
Cify = Acif, + [ -1 1 } [ Wf? ] (6.32)

for i € C\{fo}. Discretizing (6.32) yields [8, Chapter 4.7]

Cifoitt = A Cigy e + Wigo i, (6.33)
where
1 At
A? = exp(AAL) = [ |

Wifo,k ™ N (07 Qd)7 and

Q' =2

AtQ™ + s ABPQT LAY
IA2QY At

Since the same noise wy, appears in (6.32) for all ¢ € C\{fo}, the process noise vectors w;y,
in (6.33) are jointly Gaussian and correlated, and one can show that their cross-covariance
1s

1 . o
E [Wigo Ws k] = §Qda Vi,j € C\{fo},i # J.
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6.6 Relative Pose State Preintegration
6.6.1 Need for Preintegration
Robot 01 1 >
ATy g1 | | ATo ekt ATy gto ATop1ta | | AT k41044
Robot 1 >
AT jeger2 ATy pggs| | AT prg3
Robot 2 | v ! >
k kE+1 k+2 k+3 k+4
(a) RMI communication without passive listening.
Robot 01 1 >
ATy g1 | | ATo ek ATy g2 AT piomta | | AT k43044
Robot 11 >
AT g 1:042 AT pr143] | AT pq2:043
Robot 2 | / \ >
k k+1 k42 k+3 k+4

(b) RMI communication with passive listening, where passive listening messages are shown using the grey
arrows.

Figure 6.5: Communicated RMIs with and without passive listening over a window of 4 ranging transactions,
where AT; ¢.,,, is the RMI associated with the IMU measurements of Robot i from time-step ¢ to time-step
m — 1.

When considering Robot 0’s perspective, the estimated relative-pose state is updated us-
ing (6.26) and the corresponding error covariance matrix using (6.27) and (6.31). Therefore,
Robot 0 needs the IMU measurements of neighbouring robots at every time-step in order to
update its estimated state of its neighbours. This is limiting since robots cannot broadcast
their IMU measurements at the same rate as they are recorded due to the possibility of
message collision if multiple robots attempt to broadcast at the same time. Additionally,
to allow DS-TWR transactions to occur at the highest rate possible, the IMU information
should ideally be transmitted using the ranging messages presented in Section 6.4.

In this section, the concept of preintegration is proposed to compactly encode the IMU
measurements of a neighbouring Robot ¢ over a window between two consecutive ranging
instances using one relative motion increment (RMI), which is then sent over when Robot
1 ranges with one of its neighbours. However, as illustrated in Figure 6.5a, without passive
listening the RMIs of Robot ¢ become available to Robot 0 only when Robot 0 and Robot @

communicate. Given that RMIs are computed iteratively as new IMU measurements arrive,
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each robot needs to keep track of one RMI per neighbour. For example, looking at Figure
6.5a at time-step k + 3, Robot 1 would be communicating the RMI of IMU measurements
in the window k to k 4+ 3 to Robot 2, while also tracking a separate RMI for the window
starting at £ 4 1 to be sent to Robot 0 at time-step k + 4.

On the other hand, passive listening over UWB lets two actively ranging robots broadcast
their RMIs to all other robots, as shown in Figure 6.5b. This has the advantage that IMU
information of neighbours becomes available faster at all robots, and the robots computing
RMIs only need to track one RMI at all times since all neighbours are up-to-date with the

most recently communicated RMI.

6.6.2 Relative Motion Increments

Consider the case where Robot 7 is an active robot only at non-adjacent time-steps ¢ and m.
From (6.26), the relative pose state at time-step m can be computed from the relative pose

state at time-step ¢ as

m—1 -1 m—1
Toim = (H UO,k) Toi v H Ui k. (6.34)

The inputs of Robot 0 are available at Robot 0 as soon as the measurements occur, therefore
the first term of (6.26) can be computed directly at every time-step. On the other hand, the
inputs of Robot ¢ from time-step ¢ to m — 1 will only be available when the robot actively
shares it at time-step m. Rather than sharing the individual IMU measurements, Robot ¢

can simply send
m—1

AT g = | | Uin € DEx(3),
k={

which is an RMI of the inputs of Robot ¢ in the window ¢ to m. The process model

representing time-propagation between non-adjacent time-steps can then be rewritten as

m—1 -1
Toim = <H UO,k) Toi e AT g (6.35)
k=t

This is a feature of the process model (6.34) being reliant on the inputs of Robot i in a
separable way, meaning that the inputs of Robot i can simply be post-multiplied in (6.34).
Robot i computes its RMI iteratively, starting with AT; s, = 1, and updating it when a new
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input measurement arrives as
AT, px+1 = AT, 06U 1. (6.36)
In order to linearize the RMI to be used in an EKF, a perturbation of the form
AT; g = ATy g Exp(0W; .1)

is defined, where 6w, ¢, € R? is some unknown noise parameter associated with the RMI,
which is a consequence of the noise associated with every input measurement. Despite
AT, 4., being an element of DEs(3), the above Exp is the exponential operator in SFE5(3).
Additionally, a right-perturbation is chosen to match the perturbation on U derived in (6.30),
which simplifies the subsequent derivation, but a left-perturbation could also have been
chosen.

Perturbing (6.36) with respect to the RMI itself then yields

ATi,K:k—H EXP(5Wi,£;k+1) = ATi,Z:k EXP(5Wi,e:k)I—Ji,k
= AT; 04 U; 1 Exp(Ad(U; 1 )ow 1),

which can be simplified to give
OW, pktr1 = Ad(ﬁ;,i)éwwk. (6.37)
Meanwhile, perturbing the RMI relative to the input noise using (6.30) yields
AT; g1 Exp(6W; g11) = AT, 04 U; x Exp(Li 16w, 1),
which can also be simplified to give
OW; p1 = L oW . (6.38)

6.6.3 An Asynchronous-Input Filter

Taking advantage of the separability of the process model in the neighbour’s input measure-
ments, an asynchronous-input filter can be designed. The key idea here is to use two process

models, one of the form

T oij+1 = U(IllgTOi,ky T oik+1 € DE5(3) (6.39)
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at £ < k < m — 1 when there is no input information from Robot i, and another of the form
Toisn = Ug 1 Toim-1ATitim (6.40)

when propagating from £ = m — 1 to m as Robot i communicates the RMI AT, ;.,,. Note
that 7 denotes an intermediate state estimate that is not an element of SFE5(3). Only when
the IMU measurements of the neighbouring robot are incorporated does the estimated state
restore its original SFE»(3) form.

Given that (6.39) is of the same form as (6.26) with U, = 1, linearization is straightfor-

ward and follows Section 6.5.3,
550i,kz+1 = Ad(ﬁ&}gﬁ&oak - L07k5u0,k~ (6-41)

Similarly, (6.40) is of the same form as (6.26) with U; ; = AT, s, so the linearization with

respect to the state is the same as (6.41), giving
6€0i,m = Ad(ﬁ&}nflysgm,m—l - LO,m—lfsuO,m—l + Ad(TOi,m)éwi,g:m. (642)

A summary of the proposed on-manifold EKF is shown in Algorithm 2.
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Algorithm 2 Algorithm for one time-step of the proposed on-manifold EKF running on
Robot 0.
The following is the pseudocode for Robot 0’s EKF at time-step k. Let £, denote the last time

Robot p € {0,...,n} communicated with one of its neighbours. Therefore, at time-step k — 1,
Robot 0 has the RMI ATy ;,.1—1, an intermediate estimate of neighbouring robots’ relative poses,
7A-0q,k71, g € {1,...,n}, as well as an estimate of the relative clock states. Robot 0 additionally

gets an IMU measurement, allowing it to compute U 1. The EKF is then as follows.

: Propagate RMI using ATg .z = ATpy:.—1Uox—1 and its covariance using (6.37), (6.38).
: if ranging with neighbour ¢ then

1

2

3: Communicate ATg ., and its covariance.

4 Generate 5 pseudomeasurements using (6.11)-(6.15).
)

Propagate the relative pose state estimates in time using

3 - ,
Topk = U07k_17'0p,k_1, pe{l,...,n},p#1,
. -

Toik = Ug -1 T 0i k-1 AT z,:1,

and the clock state estimates using Section 6.5.4.

6: Propagate the state-error covariances using (6.41), (6.42) and Section 6.5.4.
7 Do on-manifold EKF correction step using pseudomeasurements to get ’7'0p,k & 'i‘Oi,k..
8: Initiate a new RMI AT ;. = 1 with covariance 0.
9: else if neighbours 7 and j are ranging then
10: Generate 8 pseudomeasurements using (6.11)-(6.15).
11: Propagate the relative pose state estimates in time using

= -1 2 .o
TOp,k :U(],k_lTOp,kflv JAAS {1,...,”},p7él,j,
- 1 A

Toik = Ug 1 T 0ik—1ATi ;.15

. s
Toje = Ugr1T 0jke—1ATj 0,k

and the clock state estimates using Section 6.5.4.
12: Propagate the state-error covariances using (6.41), (6.42) and Section 6.5.4.
13: Do on-manifold EKF correction step using pseudomeasurements to get 7A'0p’k, TOi,k, & T0j7k.
14: else if no one is ranging then

15: Propagate the relative pose state estimates in time using
Topse = U(leg_lTOp,k—ly pe{l,...,n},

and the clock state estimates using Section 6.5.4.
16: Propagate the state-error covariances using (6.41) and Section 6.5.4.
17: end if
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6.6.4 Equivalence to the No Communication Constraint Case

In the absence of communication constraint, each robot would have access to all of its neigh-
bours’ IMU measurements at all times. As explained in Section 6.6.1, this is not possible, so
that preintegration is needed. It is shown in (6.35) that the state can be propagated using
RMIs in a manner equivalent to the case with no communication constraint. In this subsec-
tion, it is shown that computing the uncertainty propagation for the state is also equivalent
in both cases, despite the Jacobians used being different. This is in fact a consequence of

the structure of the Jacobians when perturbing the state from the left.

No Communication Constraints

When there are no communication constraints and IMU measurements of neighbours are
available at all times, the models shown in Section 6.5 can be used to propagate the state.
The covariance of the state is propagated using (6.27) and (6.31), which for two nonadjacent

timestamps ¢ and m would be written as

m—1

0&oim = Ad(ATO,Z:m)il(SﬁOi,E - Z Ad(ATg gt 1:m) Lo x0ugk
k=t

m—1

+ Z Ad(ATat+1:mT0i7k+1)Li,k(sui,k. (643)

With Preintegration
First, the uncertainty of the RMI can be computed using (6.37) and (6.38) as

m—1

OW; o = Z Ad(AT; gy 1:m) 'L g0 4.
=0

Note that the RMI gets communicated at time-step m, so from time-step ¢ to m — 1 the
state propagation occurs only with the IMU measurements of Robot 0 as shown in (6.39).
The uncertainty propagation from timestamp ¢ to m — 1 then follows as per (6.41), which
can be written as

m—2

0€0im1 = Ad(ATo g 1) "0€0; 0 — > Ad(ATopr1m-1) Lo sduig s
k={

Meanwhile, propagating the uncertainty from timestamp m —1 to m using the RMI as shown
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in (6.40) then follows as per (6.42) to give

m—1
5€0i,m = Ad(ATO,Z:m)_15£Oi7£ - Z Ad(ATO,k+1:m)_1LO,k6u0,k
k=¢
+ Ad(ATy ., Toi e AT o ) SWi i
m—1
— Ad(ATopm) "6€0;0 — > Ad(ATok1:m) Lo sduo
k=
m—1
+ ) AA(ATG, 4 AT Toi AT gen )L 0wy,
k=¢

which, using (6.35), simplifies to be exactly equal to (6.43).

6.6.5 Communication Requirements

The proposed multi-robot preintegration approach provides an alternative efficient way of
communicating odometry information as compared to communicating the individual IMU
measurements. When sending IMU measurements, no covariance information is required
as the covariance matrix is typically a fixed value that can be assumed common among
all robots if they all share the same kind of IMU. Meanwhile, when sending an RMI, the
components of a corresponding 9 x 9 positive-definite symmetric matrix representing its
computed uncertainty must also be sent, as this is not constant but rather a function of the
individual inputs.

Each IMU measurement consists of 6 single-precision floats, 3 for the gyroscope and 3 for
the accelerometer readings, for a total of 24 bytes. Meanwhile, each RMI can be represented
using 10 single-precision floats and the corresponding covariance matrix using the upper
triangular part of the 9 x 9 matrix, which requires communicating an additional 45 single-
precision floats. Therefore, sending one RMI and its covariance matrix requires over 220
bytes of information. Therefore, unless an RMI replaces more than 9 IMU measurements,
it is sometimes more efficient to communicate the raw IMU measurements. Nonetheless,
using the proposed multi-robot preintegration framework has the following advantages (in

addition to the discussion in Section 6.6.1).

e [t overcomes the need for variable amount of communication, as the RMI and its
covariance matrix are of fixed length but a varying number of IMU readings might
be accumulated in between two instances of a robot ranging. This consequently eases

implementation and provides a more reliable system.
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Table 6.1: Simulation parameters based on the ICM-20689 IMU and the DWM1000 UWB transceiver.

Specification Value
Accelerometer std. dev. [m/s?| 0.023
Gyroscope std. dev. [rad/s| 0.0066
IMU rate [Hz] 250
UWB timestamping std. dev. [ns] | 0.33
UWRB rate [Hz| 125
Clock offset PSD |ns?/Hz| 0.4
Clock skew PSD [ppb?/Hz| 640

e [t provides robustness to loss of communication, as a robot re-establishing communi-
cation with its neighbours after a few seconds would not be able to send over all the

accumulated IMU information.

e It reduces the amount of processing required at neighbours, as the input matrices U; 4

are pre-multiplied at Robot ¢ on behalf of all its neighbours.

e [t overcomes the need to know the noise distribution of the neighbours’ IMUs, which
would be useful if not all robots have the same IMU.

e [t allows easy implementation with IMU-bias estimators and approaches that dynam-
ically tune the covariance of the IMU measurements, without needing to send the bias

estimates or the tuned covariances over UWB.

Additionally, UWB protocols by default allow 128 bytes of information to be sent per
message transmission [77|, for a total of 256 bytes per transceiver in each TWR instance.
Given that each transceiver only needs to send 2 bytes of frame-control data per signal (thus
4 bytes of frame-control data in total) [77] and a total of 3 single-precision timestamps (thus
12 bytes of timestamps), there is enough room for the 220 bytes required to send an RMI.
Note that if more information is required, some modules such as DWM1000 allow up to 1024

bytes of data per message transmission |7].

6.7 Simulation Results

To evaluate the benefits of using passive listening on the estimation accuracy of relative pose
states, the clock dynamics and quadcopter kinematics have been simulated. The clocks’ evo-
lution is modelled relative to a “global time” using the simulating computer’s own clock, while

the absolute-state quadcopter kinematics are simulated relative to some inertial frame. Noisy
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IMU and timestamp measurements are then modelled and fed into the CSRPE algorithm to
estimate the relative clock and pose states.

To evaluate the proposed approach, 3 datasets are simulated.

1. S1: A single run with 4 quadcopters,
2. S2: 100 Monte-Carlo trials with 3 to 7 quadcopters, and

3. S3: 500 Monte-Carlo trials with 4 quadcopters.

The trajectory of the quadcopters in the case of a system with 3 quadcopters is shown in
Figure 6.2, and the simulation parameters are shown in Table 6.1. The simulated trajectories
are 60 seconds long and each quadcopter covers a distance between 60 m and 218 m, with
a maximum speed of 5.5 m/s. The maximum and mean angular velocities are 1 rad/s and
0.3 rad/s, respectively. Following a periodic sequence, each pair of transceivers performs in
turn a ranging transaction, except for pairs of transceivers on the same robot. The proposed

algorithm is then tested on each dataset and compared to two scenarios.

1. Centralized: A hypothetical centralized scenario where each robot has access to range
measurements between neighbours in the absence of passive listening. This differs
from the proposed framework in that the pseudomeasurements associated with passive
listening do not exist, and that this is practically impossible without passive listening
or some other communication media. This serves as the benchmark on what is the

best achievable estimator using existing methods.

2. No passive listening: A decentralized approach but in the absence of passive lis-
tening, meaning that robots do not have access to the passive listening pseudomea-
surements nor range measurements between neighbours. This serves as the benchmark
on what is currently a practically implementable solution without requiring a central

processor or additional communication media.
The evaluation is based on the following three criteria.

1. Accuracy: The accuracy of the proposed algorithm as compared to the case with
no passive listening is quantified using error plots and the root-mean-squared-error

RMSE), which for the pose estimation error e; = Log(T,T; ) is computed as
8 k

N
1
k=0

for N + 1 time-steps.
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2. Precision: The precision of the proposed algorithm is quantified using +3c0-bound re-
gions about the estimate, which represent a 99.73% confidence bound under a Gaussian

distribution assumption.

3. Consistency: A consistent estimator is an estimator with a modelled precision that
reflects the true precision of its estimate. In more specific terms, a consistent estimator
outputs a covariance matrix on its estimate that is representative of the true uncertainty
of that estimate, as formally defined in Section 2.4.1. Consistency is evaluated using
the normalized-estimation-error-squared (NEES) test [50, Section 5.4|. Consistency
and the NEES test are discussed in further detail in Section 2.4.1.

6.7.1 Estimation Accuracy and Precision

Attitude . Velocity Position
. 0.02 _ 0.2 )
E z N
= 0.00 KW = 0.00 M\MW o 00 WL,”A\M\’W‘\_/\"V
W W >
—0.5
= —0.02 = _0.25 7
25
?@ 0.02 g = 0.5
= 0.00 M = 0.00 VWW\/WW o 00 W
W W D
. —0.5
= —0.02 = _0.25 7
0.5
= 008 = 0.05 =
=2 0.00 f’m\v—\ﬂm E. 0.00 Nl 5 00 W
X 008 ¥ —0.05 .
0 15 30 45 60 0 1530 45 60 20 15 30 45 60
Time [s] Time [s] Time [s]

(a) Centralized.

Attitude . Velocity Position
= 0.02 - 0% 5
= v =z —= 05
=0.00 £ 000 - 0.0W
b4 W S
_ —0.5
= —0.02 = _0.25
0.25
= 002 = 7 — 05
= 0.00 »—»\/W“ £ 0.00 W o 00 W
w W <
_ —0.5
= —0.02 = _0.25
0.5
=) 0.08 = 0.05 = 0
= 0.00 Mo i 0.00 M/\»M,.f’ 3 0.0 W’\M
¥ 008 ¥ —0.05 © 0
0 15 30 45 60 0 15 30 45 60 70 15 30 45 60
Time [s] Time [s] Time [s]

(b) With passive listening.

Figure 6.6: Error plots and £30 bounds (shaded region) for Robot 0’s estimate of Robot 1’s relative pose
for Simulation S1, comparing the centralized and proposed approaches.
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Figure 6.7: Error plots and +30 bounds (shaded region) for Robot 0’s estimate of Robot 1’s relative pose for
Simulation S1, comparing the decentralized no-passive-listening and proposed approaches. The right figure
is a zoomed-out version of Figure 6.6b.

Table 6.2: The average RMSE (aRMSE) for all trials of Robot 0’s estimate of neighbouring robots’ relative

pose for Simulation S2. The percentage change is

Centralized or No Passive.

Proposed—Comparison

Comparison

, where the Comparison is either

Position aRMSE averaged over all
Percentage change [%]
Robots [m]
Number of
Centralized No Passive Proposed Centralized No Passive
Robots
3 0.277 0.486 0.263 -5.05 -45.88
4 0.231 0.574 0.222 -3.90 -61.32
5 0.220 0.662 0.211 -4.09 -68.13
6 0.220 0.737 0.199 -9.55 -73.00
7 0.186 0.917 0.165 -11.29 -82.01
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Figure 6.8: Error plots and +3¢ bounds (shaded region) for Robot 0’s estimate of the clock states of
Transceivers sg, f1, and s; relative to Transceiver fy for Simulation S1. These plots are zoomed in to
a window of 4 seconds to show clearly the cycle of expanding and contracting uncertainty in the clock
estimates as the transceiver alternates between active ranging and passive listening.
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Figure 6.9: The error norm for Robot 0’s estimate of Robot 1’s relative pose for Simulation S1.
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Figure 6.11: 500-trial NEES plot for the proposed estimator on Simulation S3.
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The error plots for the relative pose estimate of Robot 1 relative to Robot 0 in Simulation S1
are shown in Figures 6.6 and 6.7. Passive listening reduces the positioning RMSE by 29.4%
from 0.204 m to 0.144 m as compared to the centralized approach, and by 55.96% from
0.327 m to 0.144 m when compared to the case of no passive listening. Additionally, passive
listening produces at almost every time-step a position error with smaller norm, as shown
in Figure 6.9. The proposed estimator is also significantly more confident in its estimate, as
shown by the covariance bounds in Figures 6.6 and 6.7.

This improvement in localization performance can be attributed to more measurements
and stronger cross-correlation between the different states when passive listening measure-
ments are available. As shown in Figure 6.8, passive listening results in the clock state of a
transceiver not drifting significantly in between instances where this transceiver is ranging.
This brings down the clock offset RMSE of Transceiver f; for example by 59.31% from 1.155
ns to 0.470 ns when compared to the case with no passive listening.

The improvement in performance can also be seen as the number of robots is increased,
as shown in Table 6.2 for the Simulation S2. Because only one pair of transceivers can com-
municate at a time, in the absence of passive listening the rate at which each transceiver
participates in a ranging transaction decreases with the number of transceivers, and as a
result the overall localization performance degrades. With passive listening on the other
hand, adding robots does not result in longer periods without measurements and the mea-
surement rate per robot remains the same. In fact, it turns out that adding robots in the
presence of passive listening produces better performance due to spatial variations in the
range-measurement sources [99]. This is also the case for the centralized estimator.

To provide further insight into the contribution of passive listening measurements on
the behaviour of the estimator, the distribution of the RMSEs of the position and attitude
estimates of all robots in Simulation S3 are visualized in Figure 6.10. Not only does the
proposed approach significantly outperform the no passive listening approach, but it matches
the centralized approach, which is typically the best possible solution under an assumption of
the availability of a central processor. In fact, the proposed framework slightly outperforms

the standard centralized approach due to the availability of additional pseudomeasurements.

6.7.2 Consistency

Given that the estimator is an EKF, consistency cannot be guaranteed due to linearization
and discretization errors. Nonetheless, the proposed on-manifold framework can characterize
banana-shaped error distributions that result from range measurements as shown in Figure

2.4 more efficiently. Consequently, the error distribution appears to be well-characterized by
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the estimator as shown in Figures 6.7 and 6.8, as the error trajectory typically lies within
the +30 bounds.

A better evaluation of the consistency of the estimator is a NEES test, which is performed
over the 500 trials of Simulation S3 and is shown in Figure 6.11. During the first few
seconds when the quadcopters are taking off from the ground, their geometry and low speeds
result in a weakly-observable system [18], which results in overconfidence of the estimator
as linearization-based filters can correct in unobservable directions [100], [101]. Nonetheless,
the estimator then converges towards consistency, although it is never perfectly consistent
due to linearization and discretization errors, which is a feature of EKFs. This can be solved

by slightly inflating the associated covariance matrices used in the filter.

6.8 Experimental Results

The proposed approach is tested on multiple experimental trials. The ranging protocol
discussed in Section 6.4 is implemented in C on custom-made boards fitted with DWM1000
UWRB transceivers |7]. Two boards are then fitted to Uvify IFO-S quadcopters approximately
45 cm apart. The experimental set-up is shown in Figure 6.1. Three of these quadcopters are
then used for the experimental results shown in this section, with multiple approximately-
75-second-long trajectories similar to the one shown in Figure 6.12 in a roughly 5 m x 5 m
area. The quadcopters in the experimental trajectories each cover a distance between 20 m
and 35 m, with a maximum speed of 3.75 m/s. The maximum and mean angular velocities
are 2.12 rad /s and 0.3 rad /s, respectively. In order to analyze the error in the pose estimates
of the robots, a 12-camera Vicon motion-capture system is used to record the ground-truth
pose of each quadcopter.

To enable the 6 transceivers to take turn ranging with one another, the common-list
protocol discussed in Section 6.4 is implemented using robot operating system (ROS). This
allows each robot to range with its neighbours at a rate of 90 Hz, and collect passive listening
measurements at a rate of 150 Hz. These UWB measurements are corrected for antenna
delays and power-induced biases using Chapter 4, before fusing them with the onboard
IMU and height measurements in the proposed EKF. An ICM-20689 IMU is used with
characteristics similar to the simulated ones given in Table 6.1, and the height measurements
are obtained from a downward-facing camera. The height measurement error is assumed
Gaussian with 5 cm of standard deviation. To reject outliers in the range and passive-
listening measurements, the normalized-innovation-squared (NIS) test is used in the filter
[50, Section 5.4].

Note that before flight, all transceivers are allowed to range with one another to initial-
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Figure 6.12: (Top) 3 quadcopters in the experimental space. (Bottom Left) The experimental trajectory
for Trial 1, where each colour represents the trajectory of a different quadcopter and the grid represents a
roughly 5 m x 5 m area. (Bottom Right) The experimental trajectory for Trial 2.

ize the relative clock offset states using the second pseudomeasurement from Section 4.2,
alongside a pseudomeasurement y” = % — 1 = 74,5, that is not used in the filter. Mean-
while, the IMU biases are initialized using the motion capture system and are then assumed
constant throughout the experiment, which is sufficient for the duration of the experiments
presented here. Addressing IMU biases for longer experiments is presented in Section 6.9.1.

The pose-error plots for one of the trials are shown in Figure 6.13 with and without fusing
passive listening measurements, and the RMSE comparison for 4 different trials with varying
motion are shown in Table 6.3. Even though both scenarios result in error trajectories that
fall within the error bounds, it is clear that with the additional passive listening measure-
ments available to the robot at 150 Hz, the relative position estimates in particular become
significantly less uncertain. Additionally, these error plots correspond to the first row in

Table 6.3, showing that the improvement in the confidence of the estimator is additionally
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Figure 6.13: Error plots and +30 bounds (shaded region) for Robot 0’s estimate of Robot 1’s relative pose
for experimental trial 1.
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accompanied with a 12.56% and 21.97% reduction in the RMSE as compared to the central-
ized and no passive listening position RMSE, respectively. This reduction in RMSE goes up
to 23.28% and 48.20%, respectively, for one of the runs when passive listening measurements

are utilized.

Table 6.3: The RMSE of Robot 0’s estimate of neighbouring robots’ relative pose for multiple experimental

trials. The percentage change is Pmpoéii};gfiiiamon, where the Comparison is either Centralized or No

Passive.
Position Rl\éﬁl]iloix:eﬁ:]ged over all Percentage change [%]
Centralized No Passive Proposed Centralized No Passive
Trial 1 0.390 0.437 0.341 -12.56 -21.97
Trial 2 0.614 0.954 0.576 -6.19 -39.62
Trial 3 0.462 0.593 0.443 -4.11 -25.30
Trial 4 0.580 0.859 0.445 -23.28 -48.20

6.9 Further Practical Considerations

6.9.1 IMU Biases

The IMU measurements typically suffer from time-varying biases, which must be estimated
as part of the state for long-term navigation. It can be shown that, when modelling the
evolution of biases as a random walk, some form of the IMU biases can be incorporated
into the process model while still maintaining the differential Sylvester equation form (6.25).
To do so, each Robot i estimates its own gyroscope bias B&™" in its own body frame,
and uses this estimate to correct the IMU measurements and inflating the covariance when
constructing the RMI. Additionally, each robot estimates a relative accelerometer bias to
every neighbour in the robot’s own body frame, which does not affect the computed RMI.

For example, Robot 0’s estimate of Robot i’s relative accelerometer bias is defined as
acc,0¢ A gacc,0 acc,?
o =By —Cuby 7,

where 82°" is Robot i’s accelerometer bias. The interested reader can refer to Appendix E for
derivation of the pose and bias process models, corresponding linearization, preintegration,

and simulation and experimental results.
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6.9.2 Incomplete and Dynamic Communication Graphs

The proposed framework has been evaluated under the assumptions of a full communication
graph, no packet drop, and no communication failures. Nonetheless, these are all real-world
problems that must be addressed before implementing the proposed framework. This is
beyond the scope of this paper; nonetheless, a brief discussion regarding these issues is
provided in this section.

The ranging protocol and the proposed estimator do not require a full communication
graph and the lack of communication failures. However, the common-list MAC protocol does.
The common-list MAC protocol is a very simple approach made possible only due to passive
listening, and is ideal for small teams of robots that will always be within communication
range with one another, thus allowing a full communication graph. Whenever a ranging
transaction between a pair of transceivers fails, it is reattempted multiple times until a
timeout is triggered, after which the ranging pair and all other robots who have not heard a
message for the duration of the timeout move onto the next entry in the list. The protocol
can handle a robot’s communication failure by having each robot eliminate an element in
the list when it fails more than x times, where x is a user-defined threshold.

When extending to larger teams, it is not possible to assume that all robots are within
communication range of one another, thus invalidating the full-communication-graph as-
sumption. Additionally, robots might fall in and out of range with one another over time,
thus necessitating an incomplete dynamic communication graph model. In such scenarios,
the common-list protocol is no longer simple, as robots need to know what other robots out
of communication range are doing. Therefore, such systems may benefit from other MAC
protocols such as token passing, which is still possible with the proposed ranging protocol
and estimator as they are independent of the choice of the MAC protocol. The benefits of
passive listening thus still stand, not just due to additional measurements, but because it
also allows each robot to maintain a list of neighbours within communication range.

Another implication of incomplete graphs is that each robot only estimates relative poses
for the subset of robots that lie within its communication range. This is useful as it reduces
the dimensionality of the onboard estimator, since each robot only estimates the relative
states of m < n neighbouring robots. However, having dynamic graphs due to robots falling
in and out of the communication range of the robot mean that the robots must initialize the
states of neighbours when they appear and marginalize out the states of neighbours that have
not been within the communication range for an extended period of time. The initialization
can potentially be done by listening to a window of measurements from the new neighbour

and formulating a least-squares problem.
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In this chapter, the problem of relative extended pose estimation has been addressed for
a team of robots, each equipped with UWB transceivers. To allow the implementation of
scalable algorithms, a novel ranging protocol is proposed that allows neighbouring robots to
passively listen-in on the measurements without any underlying assumption on the hierarchy
of the communication. This is then utilized to implement a simple MAC protocol and an
efficient means for sharing preintegrated IMU information, such that each robot can have
access to its neighbours’ IMU measurements to fuse in their own estimator, in a decentralized
manner. The proposed estimator fuses the preintegrated IMU information with the UWB
measurements in a filter that estimates both the clock states of the transceivers and the
relative poses of the robots, without any reliance on magnetometers. The relative poses and
the preintegration are formulated directly on SFE(3) to compactly represent the state while
utilizing the nice mathematical properties of on-manifold state estimation. This is then all
evaluated in simulation using different numbers of robots and Monte-Carlo trials, and in
experiments using multiple trials of 3 Uvify IFO-S quadcopters, each equipped with 2 UWB
transceivers. This required the implementation of the passive listening ranging protocol on
the custom-made UWB transceivers. The proposed framework is then shown to improve
the localization performance significantly when compared to the case of no passive listening
measurements.

This chapter can be extended to address complications that arise in wireless communi-
cations, such as packet drop. When a packet drop occurs, neighbours miss an RMI, which is
required to propagate their estimates forward, and therefore this must be addressed in a real-
world application, potentially by providing a means for robots to request a missed RMI from
their neighbours. Future work will additionally consider more efficient scheduling schemes
where only a subset of the transceivers range with one another in pairs while the remaining
transceivers are always passively listening. Other potential extensions of this chapter include
addressing dynamic graphs and incomplete graphs, where not all transceivers can range with
one another. Although more scalable than the simple framework in Chapter 3, the size of the
team is still limited under the proposed framework in this chapter as the dimensionality of
the state each robots estimates grows with the size of the team. To address this, a potential
extension of this chapter for larger teams would be to have each robot only estimate the
relative states of m < n neighbouring robots.

Another limitation of this chapter is the lack of collaboration between robots. Given
the proposed framework, different robots are estimating similar states, and by sharing these

state estimates, each robot could fuse their neighbours’ state estimates in the robot’s own
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state estimator to potentially achieve better performance. Nonetheless, care must be given
to the fact that under such an approach, cross-correlations develop between the estimators of
different robots, and not properly modelling these cross-correlations can lead to inconsistent
results, as will be shown in the next chapter. Filters feeding into other estimators is referred
to as “loosely-coupled filtering” or “cascaded filtering”, and deriving a general cascaded-

filtering framework will be the emphasis of the next chapter.



Chapter 7

Cascaded Filtering Using the Sigma

Point Transformation

Summary

It is often convenient to separate a state estimation task into smaller “local” tasks, where
each local estimator estimates a subset of the overall system state. This is particularly
prevalent in multi-robot systems, such as the framework in the previous chapter, where each
robot might be estimating the relative poses of a few but not necessarily all robots in the
team. However, neglecting cross-covariance terms between state estimates can result in over-
confident estimates, which can ultimately degrade the accuracy of the estimator. Common
cascaded filtering techniques focus on the problem of modelling cross-covariances when the
local estimators share a common state vector. This chapter introduces a novel cascaded and
decentralized filtering approach that approximates the cross-covariances when the local es-
timators consider distinct state vectors. The proposed estimator is validated in simulations
and in experiments on a three-dimensional pose estimation problem. The proposed approach
is compared to a naive cascaded filtering approach that neglects cross-covariance terms, a
sigma point-based Covariance Intersection filter, and a full-state centralized filter. In both
simulations and experiments, the proposed filter outperforms the naive and the Covariance

Intersection filters, while performing comparatively to the centralized full-state filter.

7.1 Introduction

State estimation is an integral part of technologies that use measured data to make deci-

sions. For complex systems, augmenting all the required states into one monolithic state
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estimator can become laborious, inconvenient, or even infeasible due to computational or
bandwidth limitations. Therefore, the ability to split the state estimation task into many
different estimators is desirable [102]-[104]. For example, multi-robot systems would benefit
from each robot having a local estimator, and large complex systems would ideally have a set
of interconnected and specialized estimators, also known as cascaded estimators. Such mod-
ularity allows the independent design, analysis, tuning, debugging, and testing of each state
estimator, in addition to providing architectural clarity. More efficient computing capability
is also possible as smaller state vectors can be considered in a parallel framework.

To be able to use cascaded filtering approaches, the problem of modelling the cross-
covariance between the estimates of the different filters must be addressed [36], [105]-[107].
Consider an attitude and heading reference system (AHRS) providing an attitude estimate
to a position estimator, where the AHRS is the feeding filter and the position estimator is
the receiving filter, as depicted in Figure 7.1. Any error in the AHRS results in an error in
the position estimator, because sensors such as an accelerometer rely on attitude information
when used for position estimation. Therefore, the estimation error of the attitude estimate
and the position estimate are correlated. Assuming the attitude estimation error is uncorre-
lated with the position estimation error is equivalent to neglecting the fact that the attitude
information is not entirely new, thus resulting in an overconfident estimate [34], [108]. In
this chapter, a state estimator is said to be consistent if its calculated error covariance does
not underestimate the true error covariance, which is defined formally as (2.36) based on
[36]. The approach of neglecting cross-covariances is common [102]-[104], [109], but can lead
to divergence of the state estimate as a consequence of the filter inconsistency [36], [105],
[106].

To accommodate cross-covariances, a master filter is proposed in [106], [107] named the
Federated filter, that takes as input the output of all the local, sensor-specific filters, and
fuses the estimates using a least squares algorithm. This is extended in [110] to nonlinear
systems, by designing the master filter to be an unscented Kalman filter (UKF) [43, Sec-
tion 5.6]. A more recent modification of the Federated filter is an optimal sample-based
fusion algorithm discussed in [111]. Another popular fusion algorithm is Covariance Inter-
section (CI), introduced in [36], where a convex combination of the means and covariances
of different estimates of the same unknown produces a consistent fused mean and covari-
ance. This involves the selection of weighing parameters, and in [112|, the optimal choice of
weights is addressed in relation to state estimation of dynamical systems. A major limitation
of all the discussed fusion algorithms is the focus on scenarios where the local filters share
a set of common states. In [37], a method for computing pose estimates for a decentralized

multi-robot system is presented. However, it is assumed that relative pose measurements
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Figure 7.1: A block diagram of the architecture of a cascaded filter at time-step k. The estimator of x? is
independent from the estimator of x!, while the estimator of x! uses f(i_l and f(i as a measurement.

between the robots are available to reconstruct a common shared state. Lastly, in [40], two
approaches are introduced, one based on the CI method and another that hinges on solving
a linear matrix inequality problem.

The presentation of a probabilistic approximation of the propagated cross-covariance
terms when the feeding and receiving filters do not estimate the same exact set of states
is a novel contribution of this chapter. In particular, a novel cascaded and decentralized
state estimation approach that approximates the cross-covariance terms using a sigma point
transformation is introduced. The proposed approximation is general to any loosely-coupled
system of estimators, not just multi-robot systems. Another contribution of this chapter is
demonstrating improved performance and consistency in simulation and experiments when
compared to both an estimator that neglects cross-covariances and a sigma point-based
Covariance Intersection (SPCI) estimator. Rather than addressing complex multi-robot sys-
tems, the simulation and experiments consider the more general problem of pose estimation
but in a decoupled and decentralized manner.

The remainder of this chapter is organized as follows. The cascaded filtering problem is
formulated in Section 7.2, where a probabilistic analysis of the approximate prior and pos-
terior distributions of the receiving filter is also given. The proposed algorithm is presented
in Section 7.3, and is then evaluated in simulations in Section 7.4 and in experiments in

Section 7.5.
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7.1.1 Notation

In this chapter, x ~ A (u,X) is used to denote a Gaussian random variable x with mean p
and covariance matrix . The notation (-) and (A) denotes the predicted and measurement-
corrected state estimates, respectively. The superscripts (-)* are indices, not exponents.
Lastly, 3,5, is used to denote the cross-covariance matrix between vectors a and b, and the
following notation is used for special cross-covariance matrices,

P25, PLEX

.y pl,2 A 5 D12 A v
XEXL Pp7q = 2"%"3’ Pp,q = EX%;XE'

7.2 Cascaded Filtering

Consider two discrete-time processes evolving through

Xli: - fl (Xi—lw Xz—lv wllc—l) ) (71)

Xi =f (XZ—17WZ—1) ) (7.2)

where x;, € R™ and x} € R" are distinct state vectors, and wi_; ~ N (0,Q}_,), wi_, € R
represents the process noise associated with the evolution of xi. Additionally, consider two

measurement signals modelled as

(Xllmxiayllg) ) (73)

Vi =g
g’ (xi, l/i) , (7.4)

y

TN FT

where y;, € R™ and y; € R™ are distinct measurement vectors, and vi, ~ N (0,R}_;) € R"
represents the measurement noise associated with yi. All process and measurement noise
are assumed to be mutually independent.

In the process models (7.1) and (7.2), no inputs are considered to simplify the derivation
of the proposed framework. However, this can be extended to systems with known inputs,
since inputs in the receiving filter are dealt with in the standard way, and the approximation
to be discussed in Section 7.3.3 still holds when the feeding filter has inputs.

The standard, centralized, full-state filtering approach involves designing a filter with
the augmented state vector x, = [ (x1)T (x)T |7 € R"*"2 using knowledge of (7.1)-(7.4).
Meanwhile, the cascaded filtering approach separates this problem into two filters, as shown

in Figure 7.1. The feeding filter outputs an approximate a posteriori distribution of

XE|ZE ~ N (52 2) (7.5)
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where Z}, = {X{,¥5.,} is an “information” set containing a prior and measurements, a|b denotes
a random variable a conditioned on b, X3 € R"? is the initial prediction of x3, X2 € R™ is
its estimate at time-step k based on (7.2) and (7.4), and P? € R™*™ is the associated
covariance matrix. The receiving filter uses this output alongside (7.1) and (7.3) to estimate

the a posteriori distribution of
Xllc }5((1)7 yé:lm 5((2)7 ygk = X}JI;, II? (76)

without access to Z2. Naive cascaded filtering [102]-[104], [109] considers the estimate X} to
be a measurement in the receiving filter. This breaks a requirement for consistency of the
Kalman filter and its descendants, which is the conditional independence of the measurement

from the state and measurement histories [43, Property 4.2].

7.2.1 Receiving Filter Approximate Probability Distributions

When the a posteriori distribution of (7.5) is known, the goal is to find a consistent estimator
of (7.6) without access to the feeding filter’s process model (7.2), measurement model (7.4),
or corresponding inputs and measurements. Such a solution allows the design of an x!
estimator with minimal knowledge of the inner workings of the x? estimator.

The propagation of X}, is dependent on x; _,, and mutual independence cannot be assumed.

The conditional joint distribution of x} and x?_, is therefore assumed to be

1 1 51 1.2
X ) 1 2 X, P, P
i Lia ~ N . | s T 4 ; (7.7)
[ Xi_1 Xi_1 (Pilc’,iq) P,

where X}, = f' (x}_,,X?_,,0). This block partitioning follows from an assumption that the

conditional joint distribution is Gaussian. Using [43, Lemma A.2|, (7.7) gives
1T fo \—1 N
XL TEaxt ~ N (XL P (PR T (kL — %),
~ 51,2 - —1/51,2 T
PL— P (PL) T (PL)T). (7.8)

and since Z2_, and x7_; are available only through %7 _, (Z?_,) and P?_, (Z?_,) in the receiving

filter, x;_, in particular is replaced in (7.8) with Xx{_, to obtain
7l g2 p2 <1 pl_pl2 p2 T lpl2 T
XATL %E ) PR~ (XL L P () (P )T, (7.9)

In (7.9), ﬁi_l is known and IV’,{; can be obtained using common filtering techniques. However,
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lv’,lﬁ’ifl is unknown and is required to consistently update the estimate of x;..
Similarly, an approximation of the distribution of (7.6) is derived in Appendix F yielding

the correction step equations

X, =X, + K (vi — vi) — KK (v —90) (7.10)
P, =P, - KiZL, —K*((Pih)| —Kizly,), (7.11)
P =P —KiZh, (7.12)
where yi = g! (x},%X2,0) is the predicted measurement, and
K,ﬁzzllzlll, K2_2212111, (7.13)
. N —1
K2 = (P,ﬁ;i - K}Cz:jiyi) (Pz ~KixL, ) . (7.14)

The form of the update equation for the cross-covariance matrix P,lfi is from the joint dis-
tribution of x' and x2, given in the second step of Appendix F. As with the prediction
step, naive cascaded filtering techniques neglect the cross-covariance components 3 2251 and
Pkk, which appear in (7.10)-(7.14). Note that (7.10) and (7.11) are similar to the standard
Kalman filter, except that this new form of the receiving filter also corrects the feeding filter’s
state x? locally before correcting the state x'. The updated state of the feeding filter is never
communicated back to the feeding filter, resulting in a loss of performance as compared to a

full estimator.

7.3 Proposed Cascaded Receiving Filter

The proposed framework requires passing Gaussian distributions through nonlinear process
and measurement models, which is a well-documented problem with a plethora of possible
solutions. In this chapter, the sigma point transformation from Section 2.1.2 is used as it
is a concise, general approach that is suitable for handling nonlinearities. Another possible
solution is a linearization-based one, which is further discussed in Appendix H.

In the prediction step, f’,lc’flﬁ_l is used to generate sigma points, which are then prop-
agated forward in time to approximate Iv’,lﬁ’;_l. The exact change in the cross-covariance
matrix going from Pk w1 to P & Will be derived in Section 7.3.3, and an approximation is
then proposed. In the correction step, Pii is then used to generate sigma points, which

allows computing IA’,lgi
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7.3.1 Prediction Step

For prediction, the goal is to propagate the estimate X;_, forward in time to get a predicted
state X;. To do so, the process model (7.1) and the output of the feeding estimator, X3, and
P? |, are used. Initially, f’(l)f) is set to be the zero matrix, unless there is prior knowledge of
a correlation between the initial estimates of the local estimators.

The state vectors x;_, and x;_, and the process noise w),_, are augmented into a vector

v, with
[ X,
Viei= | X2, |, (7.15)
| 0
r 5 51,2
) ) P, . Pk;l,kfl 0
Py, = (Pllcfl,k—l) P, 0 : (7.16)
I 0 0 Q.
Let L £ dim (V;_;), and LLT £ lA’kal. Using the spherical cubature rule [43], define the 2L

sigma points s to be
st 2V +VELcol(L), st 2v, , —VLcol(L).
By unstacking each sigma point into
5271 = [ (’A‘llcq,z’)T (iifl,i)—r (wllcfl,i)—r }Tv (7.17)
the sigma points are propagated through (7.1),
illfz =f' (f(llgfl,i?izfl,wwllcfl,i) . (7.18)

Hence, the statistics of the propagated sigma points are

2L 2L

. 1 5 . 1 5 o T
x;lc =57 2 X,lc,i, P,i =57 2 (X}” - x,lc) (x}“ — x}c) ,

] ;2 .

Pllf:ifl 9L Z (%pi — %) (Xiors — Xio1) (7.19)
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7.3.2 Correction Step

For the correction step, the goal is to correct the predicted state X; using the measurement
y;, to obtain X;. Asy, is a function of x7, the output of the feeding estimator X; and
P2 is required. As before, the state vectors x. and x2 and the measurement noise v} are

augmented into a vector u, with

X\ P, P 0
=% |, P,=| () P2 o | (7.20)
0 0 0 R

The problem of finding P,ﬁ in (7.20) from (7.19) is addressed in Section 7.3.3. Let M £
dim (@), and MM £ lA)uk. Consequently, using the spherical cubature rule, define the 2M

sigma points p to be
pi 2wy, + VM coli(M), pitt £ i, — VM col;(M).
By unstacking each sigma point into
pz = [ (’v‘liz)-r (ﬁiz)T (Vllc,z')T }T> (7.21)
the nonlinear transformation of the sigma points as per the measurement model is

Vii = g (i(,lm,ﬁiw Vllcz) : (7.22)

Hence, the statistics of the propagated sigma points are

<1 L -1
Vi = a7 2 Ve (7.23)
2M
Sog = ST (L, %) (3L, - )T (7.24)
XpYi 2M ki k ki k )
i=1
2M
S = g7 0 (8~ %) (7L — 5 (7.25)
XYk 2M K3 K )
=1
» _ 1 - 1 1) (ol o\T 796
5k = 37 2 Wi =) (B = ¥4) (7.26)
i=1

The filter equations given in (7.10)-(7.14) can then be used to obtain the approximated dis-

tribution of the corrected state f(}c and its cross-covariance matrix with the state estimate f(i



CHAPTER 7. CASCADED FILTERING USING THE SIGMA POINT TRANSFORMATION 124

7.3.3 Approximating the Effect of the Feeding Filter on the Cross-

Covariance

The cross-covariance matrix Iv’,lg’i_l is approximated using sigma points in the prediction
step. However, f’,lci is needed to generate the sigma points for the correction step. If
knowledge of the process and measurement models of the feeding filter is available, Pk o1

can be propagated to Pk,k analytically. To elucidate this, consider the linear system

X, =A, X, +B,_ X} | +w (7.27)
= A} _Xp_ + Wiy, (7.28)
Vi = Cxp + Dy Xi + vy, yi = Cix; + vy, (7.29)

where the state vectors and noise parameters follow the same notation as in (7.1)-(7.4).
Moreover, consider for the moment that each of the process and measurement models in
(7.27)-(7.29) are known. Let G7 € R™*™2 denote the Kalman gain of the estimator of x; as
per Section 2.4, then

(xt— %) (2 %) 7, 7]
(=) (AR, + ey — AT R,
— G;C; (Aj_1x;_, +w;_,) — Giv}
+GIC2A2 %2 )| I;_l,z,ﬂ
—E[(xh %) (- %) [ 70,72 < (A2 - Gieiag )]
=P, (7.30)

)

where the assumptions E[ (x; — X}) (wz_l)T | Zh . T} = 0and E[ (x}, — x}) ( | I 1712} =
0 have been used, and ¥, = ((1 — G}C3) Azfl)T. Since, however, the estlmator of x! does
not have access to the process and measurement models of the feeding filter, computing
(7.30) exactly is not possible. If cooperation from the feeding filter is at all possible, the
most accurate solution is for the feeding filter to share the matrix ¥, at every time-step,
in addition to the estimated distribution of x>. When this is not possible, however, an

alternative is to approximate Wy. Using (2.33), ¥} can be rewritten as

w, = (B (P) A7) (7:31)
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Once the feeding filter reaches a steady state, f’i (P%)_l ~ 1, yielding the approximation
U, = (A%_I)T. Hence, with knowledge of what W should be if access to the process model
(7.2) is available, the user can form an educated guess of the Jacobian A?. Since the state
vector x? of the feeding filter is known, the user can reconstruct an approximate (i.e., lower
fidelity) process model for the states of the feeding filter, and use the Jacobian of this
approximate process model as an approximation of the true Jacobian of the process model
(7.2) used in the feeding filter.

An implementation nuisance with over-estimating Iv’,lgi using this approximation is that
IA’uk in (7.20) can become indefinite. Therefore, at every iteration, the definiteness of IA’uk
must be checked, and the cross-covariances are to be deflated using a scalar parameter until

the definiteness test passes.

7.4 Simulation Results

The main criteria for evaluating the proposed cascaded filter is its consistency, which will be
done using the normalized estimation error squared (NEES) test on Monte Carlo runs. As
discussed in Section 2.4.1, the NEES test involves computing a chi-squared statistic € using
the error trajectory and corresponding covariance of multiple trials. If the statistic is below a
certain threshold, the hypothesis that the estimator is consistent cannot be rejected with 95%
confidence [50]. The +30 bound test is also considered, and the root-mean-squared-error

(RMSE) is computed to evaluate the performance of the estimators.

7.4.1 Linear System

To elucidate the benefits of the proposed approach, consider first a toy problem with two

discrete-time linear time-invariant processes evolving through

Tp = Tpoy — ooy + Wiy Wy ~ N (07 ql) ; (7.32)

1‘2 = xi—1 + wi_l, wl%—l ~N (Oa q2) ) (7-33)

where 7} € R and 27 € R are distinct states. Additionally, consider two measurements

modelled as

yp =T+ aity, v~ N0, (7.34)
yi = 13 + Uf, vi ~ N (0,77%), (7.35)

where yi € R and y? € R are distinct measurements.
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As before, assume at every time-step k the estimates #1_,, 22_,, #2, the covariances P},
P2 ., P2, and the cross-covariance Pli’—21,k—1 are known, and the goal is to find the estimate
21 and its corresponding covariance pk1 using the known values, the process model (7.32),
and the measurement model (7.34). Using (7.33), U is set to equal 1, with the definiteness
check in place as per Section 7.3.3.

Deriving the update equations for z! yields

Tp=dpq — T, B =+ Ky — G),
Pl =P, + 2pk17721,k71 + P+,
Pl =(1-K)*P} —2(1 - K)KP} + K*(P2 + 1),

where the optimal gain K is
y y y § . -1
K = (B + P (Pk1 +2P 0+ PE+ 7“1) . (7.36)

The proposed cascaded filter approximates the cross-covariance terms ]5,3’_217,43_1 and 15,61,? , and
is evaluated against the naive approach in [109], to reiterate the importance of modelling
Cross-covariances.

To evaluate consistency, 1000 Monte Carlo trials with varying initial conditions and noise
realizations are performed. A naive estimator that assumes the estimate 22 is independent
from the estimate ; thinks it has access to more information than it actually does, resulting
in an overconfident estimator. Therefore, the naive estimator fails both the +3¢ test shown in
Figure 7.2 and the NEES test in Figure 7.3, while the proposed estimator that accommodates
for cross-covariances passes both consistency checks.

The full estimator is clearly the best performer as it can perfectly calculate the cross-
covariances and update all states using all measurements. The average RMSE of the proposed
framework is 45% worse than the full estimator, while the naive estimator is 90% worse.
Therefore, this highlights the importance of addressing cross-covariances to prevent the reuse

of old information in the filter.

7.4.2 Nonlinear System

Consider a rigid body navigating 3D space with an onboard inertial measurement unit (IMU)
and an ultra-wideband (UWB) tag, where the position of the UWB tag p relative to the IMU
z resolved in the body frame F; is known, and is denoted r}* € R?. Additionally, let there be
a p € Nug number of UWB anchors scattered within ranging distance of the UWB tag, thus

providing a noisy position measurement of r?** € R which is the position of the UWB tag



CHAPTER 7. CASCADED FILTERING USING THE SIGMA POINT TRANSFORMATION 127

Linear Problem Error Plots
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Figure 7.2: Single run of the naive and proposed estimators on the lin-
ear system. Shaded regions correspond to +3¢0 bounds. Red, blue, and
green correspond to naive, proposed, and full estimators, respectively.
After k = 1000, the +£30 bound of the naive and full estimator almost

fully overlap.

NEES Test for the Linear Problem
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Figure 7.3: The NEES test for 1000 Monte Carlo trials on the linear
system, showing the consistency evaluation of the cascaded estimators.

relative to some arbitrary point w at time-step k, in the absolute frame F,. The simulation
parameters of the system are shown in Table 7.1, and the set-up in Figure 7.4.

Using the gyroscope, the magnetometer, and the accelerometer, an AHRS is designed
using the invariant extended Kalman filter (IEKF) [47] framework, where accelerometer
aiding follows a thresholding rule similar to the one considered in [8]. The output of the
AHRS is a direction cosine matrix (DCM) estimate Cq, € SO(3) that gives the relation



CHAPTER 7. CASCADED FILTERING USING THE SIGMA POINT TRANSFORMATION 128

Table 7.1: Simulation parame-
ters for the nonlinear system.

Specification Value

Accel. (m/s?) 0.10
.5 Gyro. (rad/s) 0.0032

= Mag. (uF) 2.00

2 | Pos. meas. (m) 0.22

Figure 7.4: The prototype used in simulation and for collection of Q Initial pos. (m) 0.45
experimental data. The UWB receiver is used to obtain position mea- T Tnitial vel. (m/s) 0.45

surements from a system of UWB anchors. @1 | nitial vel. Um/s )

Initial att. (rad) 0.22

% IMU (Hz) 100

/| Pos. meas. (Hz) 50

r, = éabrg, where r, and r; are the same arbitrary vector resolved in F,, the absolute
frame, and F;, the estimated body frame, respectively. The corresponding covariance matrix
PAHRS ¢ R3%3 ig also made available by the AHRS.

The position estimator has access to the position measurement y € R? and the accelerom-

eter measurement u, € R? resolved in the body frame F,. The state vector of the position

ra" () ] , (7.37)

estimator is

O v

a

where r?“(t) € R3 is the position of the IMU relative to the arbitrary point w resolved in
Fa, and v2¥(t) € R3 is the velocity of the IMU relative to the point w with respect to F,,

resolved in F,. The corresponding process model is

() = vE (), (7.38)
v (1) = Cap(t) (up(t) — Ws(t)) + 8as (7.39)

where w, € R3 denotes white Gaussian process noise, and g, € R3 is the gravitational

acceleration vector resolved in F,. The discrete-time measurement model is
Vi =15 + Cop, 10 + vg,, (7.40)

where v, € R? denotes white Gaussian measurement noise. This set-up has inputs in both
feeding and receiving filters.

Note that due to the presence of a moment-arm between the IMU and the position
sensor, and since the accelerometer measurements are obtained in the body frame F;, cross-

covariances develop between the states of the AHRS and the position estimator. Through
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knowledge of (7.38)-(7.40), r;°, and the output of the AHRS, the goal is to design a consistent

position estimator. Four approaches are considered. They are
1. an AHRS and a naive sigma point Kalman filter, where cross-covariances are neglected,

2. an AHRS and the proposed sigma point-based filter, where U is the identity matrix
as per Section 7.3.3,

3. an AHRS and a sigma point-based Covariance Intersection (SPCI) filter, and

4. a full sigma point Kalman filter that augments the state vector x(¢) with the attitude
states Cgp(t).

The SPCI filter used is a sigma point extension of [40], and is designed in a similar way
to the proposed framework. The main difference is that instead of approximating the cross-
covariances to compute (7.16) and (7.20), the estimated covariance matrices P', P!, and P
are inflated as per the CI approach, and the cross-covariances are assumed to be zero. This
involves tuning an additional scalar parameter. More details on this approach are given in
Appendix G.

For the full sigma point Kalman filter, the geodesic Ly-mean discussed in [113] is used
for computing means and covariances on SO(3), which are required for sigma point trans-
formations with attitude states. The results of the full sigma point Kalman filter are used
as the baseline best possible performance, but in practice would be computationally heavy,
inflexible, and even impossible for larger systems.

The computational overhead of the proposed framework is not significantly different from
a naive SPKF or the SPCI filter, as all the considered cascaded estimators use sigma point
transformations and a similar set of equations. Additionally, a more computationally efficient
linearization-based approach is possible as shown in Appendix H.

To evaluate the 4 estimators, 500 Monte Carlo trials are performed, each 60 seconds long
with varying initial conditions and noise realizations. A summary of the position RMSEs
is given in Figure 7.5 and Table 7.2. The proposed estimator clearly outperforms both the
SPCI and naive estimators, even though all 3 estimators share the same AHRS. As expected,
the proposed cascaded filter also passes the consistency test, as shown in Figure 7.6.

The proposed framework provides a 35.9% worse position estimate than the full estimator
even though the provided attitude estimates are 61.1% worse. The worse attitude estimates
are due to the UWB measurements correcting the attitude states in the full estimator, but
not in cascaded architectures as discussed in Section 7.2. However, the loss of performance is
compensated by the modularity, computational gain, and flexibility of the proposed cascaded
filter.
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Table 7.2: RMSE of the estimators averaged 500 trials.

Average | % Diff.
RMSE | to Full

Full - Position (m) 0.0487 -
Proposed - Position (m) | 0.0662 | 35.9%
SPCI - Position (m) 0.0862 77.0%
Naive - Position (m) 0.1733 256%
Full - Attitude (rad) 0.0190 -

AHRS - Attitude (rad) 0.0306 61.1%

Position RMSE for 500 Monte Carlo trials

Full FHH» +
Proposed W +H

SPCI k[}ww :

Naive }7 _ — «D:|» 7777777 H#+ b+ + 4+ + ++

0 0.1 0.2 0.3 0.4 0.5 0.6
Position RMSE [m]

Figure 7.5: A box plot showing the median RMSE, outliers, and variation
of different estimators over 500 Monte Carlo trials.

NEES Test for the Nonlinear Problem Using the Proposed Filter
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Figure 7.6: The NEES test results for the 500 Monte Carlo trials, showing
the consistency of the proposed estimator.

7.5 Experimental Results

Experimental data is collected for the nonlinear system discussed in Section 7.4.2 using the

prototype shown in Figure 7.4. The IMU data is collected using a Raspberry Pi Sense HAT
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at 240 Hz, and the position measurements are collected at 16 Hz using the Pozyx Creator
Kit, which is a UWB-based positioning system. Five UWB anchors communicate with a
UWRB tag placed on the body 84 cm away from the IMU. This is complemented with ground
truth data collected using an OptiTrack optical motion capture system at 120 Hz.

Three datasets are tested using the four estimators discussed in Section 7.4.2. Each run
involves moving the rigid body randomly in a volume of approximately 5 m X 5 m x 2 m
while recording the IMU, UWB, and ground truth data. The main difference between the

three datasets is the pace at which the robot is moved around and rotated.

Position Error of Proposed and SPCI Position Error of Proposed, Naive, and Full Estimator

€ ‘ ‘ Proposed
=0 WAWWMW“_SP—CI E Naive
L Proposed Full
2r | : | ————fF——— , | | | i )
0 10 20 30 40 50 60 0 10 20 30 40 50 60

t [s]

ey, |rad|

¢4, Irad]

Figure 7.7: The error trajectories associated with the slow-pace experimental run for the 4 position estima-
tors, and the AHRS. The AHRS is shared by all 3 cascaded estimators. The shaded regions correspond to
the 430 bounds, and the colour of each error trajectory and covariance region are the same.

The +£30 bound error plots for the 4 estimators on the slow pace experiment are shown
in Figure 7.7, and an RMSE-based comparison on the three datasets is shown in Table

7.3. As expected, the naive cascaded filter performs poorly, while the performance of the



CHAPTER 7. CASCADED FILTERING USING THE SIGMA POINT TRANSFORMATION 132

proposed cascaded filter beats the SPCI approach and is comparable to the full estimator.
Not only does the proposed framework achieve a lower position RMSE, but it is also less
conservative as compared to the SPCI. This is further displayed in Figure 7.8, where the KL
divergence [114, Chapter 9] measure shows that the estimated distribution of the proposed
estimator is closer to that of the full estimator, which is the best available estimate of the

true distribution.

Table 7.3: RMSE of the different estimators on 3 experimental runs.

RMSE
Slow Medium Fast
Full - Position (m) 0.2187 0.19613 | 0.17518
Proposed - Position (m) | 0.23138 | 0.24818 | 0.28261
SPCI - Position (m) 0.26690 0.32152 0.32045
Naive - Position (m) 0.69616 0.50807 1.3655
Full - Attitude (rad) 0.04400 0.03225 0.02896
AHRS - Attitude (rad) 0.08934 | 0.07669 | 0.13757

KL Divergence between Full and Cascaded Estimators

o
T

D

N

—— Proposed Filter

——— Covariance Intersection

10 20 30 40 50 60
t [s]

Figure 7.8: The logarithm of the KL divergence measure associated with the slow-pace experimental run.
The KL divergence is computed between the estimated distribution of each cascaded estimator and the full
estimator.

log DKL (pfull H pcascaded)
N

o

o

Due to imperfectly calibrated hardware, further unmodelled phenomena such as indoor
magnetic perturbations, and nonlinearities of the system, the AHRS in the slow-pace exper-
iment takes over 15 seconds to achieve near steady-state conditions, as shown in Figure 7.7.
Additionally, the AHRS performs poorly particularly in the fast pace experiment, as shown
in Table 7.3. However, the proposed framework still achieves a performance comparable to
the full estimator, which shows that the approximation discussed in Section 7.3.3 is reason-

able, even for such complex systems. Additionally, the worse attitude estimates as compared
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to the simulation runs means that the cross-covariances between the AHRS and the position
estimator are more significant, which is why the naive estimator performs so poorly. This
emphasizes the significance of the proposed estimator, particularly when estimation error is

persistent in the feeding filter.

7.6 Conclusion and Future Work

In this chapter, the importance of modelling cross-covariances in cascaded filtering is ad-
dressed, and a novel approach is introduced using the sigma point transformation. The
main contribution is the probabilistic approximation of the propagation of cross-covariance
terms when the local filters do not estimate a common set of states. The proposed approach
is compared to the naive filtering approach and a Covariance Intersection filter approach
both in simulations and in experiments. Superior, consistent results are achieved for both a
linear and a nonlinear problem. Comparable performance to a full non-cascaded estimator
is also achieved, but with all the advantages of cascaded filtering such as improved flexibility
and reduced computational complexity.

The proposed cascaded filtering algorithm is tested on general problems typically en-
countered in robotics. Future work will involve the implementation of this algorithm in the
multi-robot framework presented in Chapter 6. This will involve having each robot broad-
cast their state estimate, and thus allowing other robots to fuse this state estimate in a
consistent manner using the probabilistic approximation presented in this framework. Ad-
ditionally, given the generalizability of the approach presented in this chapter, future work
will involve open-sourcing the code to allow the robotics community to implement and test
this approach on many different loosely-coupled filtering systems.

Having addressed a potential approach to allowing collaboration among robots, the next
chapter deviates slightly from the general theme of this thesis. The goal of the next chapter
is to further emphasize the generalizability of the proposed algorithms in this thesis, and to
do so, the focus will now shift to an application of UWB-based navigation made possible
by simultaneously designing the ranging protocol and the state estimator. Rather than
considering a team of robots, a single robot in an environment with spaced-out anchors at
unknown locations will be considered, and the goal is to teach the robot a trajectory that

can be repeated autonomously many times.



Chapter 8

Ultra-Wideband Teach and Repeat

Summary

Autonomously retracing a manually-taught path is desirable for many applications, and
Teach and Repeat (T&R) algorithms present an approach that is suitable for long-range
autonomy. In this chapter, the concepts of passive listening and simultaneous clock synchro-
nization and pose estimation is adopted from Chapter 6 to propose an UWB ranging-based
T&R solution for vehicles with limited resources. By fixing single UWB transceivers at dis-
tant and unknown locations in an indoor environment, a robot with 3 UWB transceivers
builds a locally-consistent map during a teach pass by fusing range measurements under
a custom ranging protocol with an on-board IMU and height measurements. The robot
then uses information from the teach pass to retrace the same trajectory autonomously.
The proposed ranging protocol and T&R algorithm are validated in simulation, where it
is shown that the robot can successfully retrace the taught trajectory despite estimating a

globally-inconsistent map of the environment.

8.1 Introduction

UWB-based positioning typically involves having a few static transceivers, or anchors, at
fixed known locations communicating with one or more mobile transceivers, or tags, in
order to obtain range measurements between them. This then allows positioning of the
robot through trilateration or filtering [14], [22], [85]. Alternatively, to overcome the need
for a fixed infrastructure, the most common approach for indoor navigation is simultaneous
localization and mapping (SLAM). Most SLAM algorithms are vision- [115], [116] or LIDAR-

based [117], which requires computationally-heavy processing and large storage to process

134
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B UWB Anchor
—Teach Trajectory
Repeat Trajectory

1

z [m]

Figure 8.1: A 3D indoor environment with spaced-out UWB anchors fixed at unknown positions. The robot
is equipped with 3 UWB ranging tags, and successfully retraces the teach trajectory autonomously in the
repeat pass.

and store images or point clouds. Additionally, SLAM is oftentimes restricted to small
areas, as global map consistency is only achieved through complex data association and loop
closure algorithms that are difficult for larger maps and not always possible [118]. Range-
based SLAM has also been proposed mainly for fixed-infrastructure applications [53], [54],
while [119] proposes dropping beacons from a quadcopter and utilizing the associated range
measurements in a SLAM framework.

A more recent approach to overcoming the pitfalls of SLAM is T&R, where a robot

learns a locally-consistent map of the environment during a teach pass, and then retraces
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the trajectory it took during a repeat pass using the learnt map [120]. As long as a robot
behaves the same way every time relative to its local features, the robot is able to retrace the
same trajectory [120], [121]. This has been studied using stereo cameras [120] and LIDAR
[122] on ground vehicles, and also with monocular cameras [123| and aerial vehicles [124].
As with all vision-based algorithms, difficulties arise when the environment changes due to
weather or other external factors. This requires relying on colour-constant imaging [125],
using multiple experiences simultaneously [126], and /or deep learning approaches for image
association and localization [127], [128§].

The contributions of this chapter are threefold and revolve around combining the advan-
tages of using a T&R framework with those of using UWB-based range measurements for

localization.

e Firstly, a ranging protocol is proposed to allow a 3-tag agent to synchronize the clocks
of its tags and receive 3 range measurements from a fixed anchor with only one two-way
ranging (TWR) transaction. This therefore allows necessary additional information for
localization [1] without compromising the frequency at which range measurements are

recorded.

e Secondly, a novel UWB-based T&R framework is presented for a vehicle moving in
an environment with spaced-out fixed anchors at unknown locations over a large area.
The robot also utilizes an inertial measurement unit (IMU) and height measurements.
As is standard with T&R, the robot is manually controlled over a trajectory that is

then autonomously retraced.

e Lastly, the presented framework is tested in simulation using the environment shown

in Figure 8.1 and is shown to achieve sub-metre tracking performance.

The rest of this chapter is structured as follows. The problem is formulated in Section 8.2,
and the ranging protocol is presented in Section 8.3. The proposed teach and repeat passes
are covered in Sections 8.4 and 8.5, respectively. The results are then discussed in Section

8.6, and some concluding remarks are given in Section 8.7.

8.1.1 Notation

Anchor 7 is denoted s;, and the set of all static anchors is denoted S. Tag ¢ on the robot is
denoted p;, and the IMU is assumed to be at point z, as shown in Figure 8.1. The subscript
k is used throughout the chapter to denote the k" time-step as before, while a subscript
i : i+ j denotes all the variables at time-steps k € {i,...,7 + j}. Meanwhile, K is used

to denote the total number of time-steps in each of the teach and repeat passes. When
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applicable, the subscript 0 : K is omitted for conciseness when addressing the full trajectory.
The superscripts t, t, and i are used to allocate variables to the teach pass, the repeat pass,
and the initialization phase of the repeat pass, respectively.

The reference frames used in this text are shown in Figure 8.1. A local reference frame
is denoted F,, while the body-fixed reference frame is denoted F,. The map frame F,,
is fixed to the body frame at k = 0, and differs from F, only through a rotation about
the z-axis and a translation about the x- and y-axes. The vector notations and timestamp
notation suggested in Section 6.1.1 will also be used in this chapter. Meanwhile, f'f]j is used
to represent a position in R?, and the heading égq is associated with the DCM ng € SO(2),
an element of the 2D special orthogonal group SO(2).

Additionally, (-)* denotes the skew-symmetric cross-product matrix operator in R?, and
I-lg = v/ ()TZ7I(-) denotes the weighted Euclidean norm. Lastly, w ~ A (0,Q) and 1 ~
N (0, R) represent process and measurement Gaussian white noise, respectively. The random

variables and their covariance matrices always share the same subscripts and superscripts

(e.g., chc’t ~ N(0, chc’t)).

8.2 Problem Formulation

Consider a robot with 3 UWB tags in an environment with n spaced-out and fixed UWB
anchors at unknown locations r¥* i € {1,...,n}, as shown in Figure 8.1. Initially, the robot
is manually driven on a trajectory denoted 7' that has approximately the same starting and
ending point on a flat ground. As the robot moves, it records measurements from an IMU,
a height sensor, and range measurements with any anchor that lies within communication
range. The robot is tasked with estimating the trajectory it is following such that it can
be autonomously repeated in the future. Additionally, the robot maps the anchors as they
are detected by estimating their position. These two tasks consequently fall under what
is termed the teach pass, as the robot learns during this process the trajectory it must
follow and a map of the environment it encounters, which is just a map of the UWB anchor
positions.

Despite having access to only the estimated teach trajectory 7' and the estimated anchor
positions, the robot then attempts to repeat the teach trajectory m' autonomously. This is
termed the repeat pass. The robot first estimates its pose relative to the initial pose in the
teach pass, since the robot at the end of the teach trajectory does not necessarily land at the
same exact position and with the same heading. The repeat pass then involves using a state
estimator and a trajectory-tracking controller to retrace the teach trajectory. A summary of

the major processing blocks is given in Figure 8.2.
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Figure 8.2: A high-level overview of the major processing blocks of UWB T&R.

As is common with SLAM approaches, the robot estimates the trajectory relative to its

initial pose. Therefore, the trajectory states to be estimated in the teach or repeat pass are

T (8.1)

=T T (@) ]
In the teach pass, the estimated trajectory is stored alongside the estimated anchor positions,
while in the repeat pass the estimated state is input to the controller.

The continuous-time kinematics of the trajectory in the presence of IMU biases are given by

A — yEw/e, (8.2)

WL = Cppy (R A+ BEC + W) + g, (8.3)

Cop = Cpop (WP + B8 + W), (8.4)

where uj*®, 3;°, and wi® denote the accelerometer measurement, bias, and Gaussian white

noise, respectively, and u’", 88", and w¥"" denote the gyroscope measurement, bias, and

Gaussian white noise, respectively. Meanwhile, g, is the gravity vector resolved in the map
frame. Assuming that the robot lies on a flat ground at the beginning of the teach pass and
that g, = [ 0 0 —g }, then g,, = g,.

In addition to the trajectory states, bias states must be estimated to correct the IMU
measurements, and clock states must be estimated to correct the UWDB range measurements.
The accelerometer and gyroscope suffer from slowly-changing biases that can degrade the
estimation performance if not properly addressed. It is possible to estimate the absolute

IMU biases in this chapter due to the presence of static anchors. The evolution of the biases
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is modelled as a random walk,
- acc - gyr
B, =wr B =wrer (8.5)

The robot has 3 UWB tags, Tags pg, p1, and ps. It is assumed that the positions of the
tags relative to the IMU at point z are known in the body frame of the robot; in other words,
the quantities ry'”, r}**, and r;** are measured and known beforehand. The communicating
UWB tags rely on ToF measurements to calculate distance measurements, but suffer from
having unsynchronized clocks. To overcome this issue, a ranging protocol similar to the one
proposed in Section 6.4 is utilized. This involves a direct DS-TWR transaction between Tag
po on the robot and any anchors within ranging distance of the robot. Meanwhile, Tags
p1 and py passively listen-in on the transmitted DS-TWR messages, as further discussed in
Section 8.3. Therefore, p; and p, must estimate their clock offset and skew relative to Tag
po, denoted by 7,.,, and 7,,,,, respectively for i € {1,2}. The process model of the clock
states is modelled as in 2.2.

Both the biases and clock states are estimated during the teach pass and the repeat pass,
but neither are recorded as part of the trajectory or fed into the controller. The sole purpose
of estimating these states is to correct the IMU and range measurements to mitigate their

effect on the performance of the estimators. The state being estimated at time-step k is then

N
xp=[mf (By)" (BY)T V)T
where XV = [7, 00k Toapok Yook Yoapok) - In order to estimate Xx, two exteroceptive

sensors are available. Firstly, height measurements are modelled as
y =10 0 1] +a" (8.6)

Meanwhile, range measurements and the ranging protocol associated with the UWB tags

are discussed in Section 8.3.

8.3 Ranging Protocol

In order to ensure observability of the anchor positions relative to the robot, three tags are
placed on the robot [1]. When Anchor s; is within communication range of the robot, the
proposed ranging protocol is shown in Figure 8.3. This involves Tag py performing the DS-
TWR protocol presented in Chapter 4 with Anchor s;, while Tags p; and ps listen-in on all

signals in a manner similar to Section 6.4. Therefore, the 12 recorded timestamps can be
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Figure 8.3: A schematic of the time instances where timestamps are recorded by the three tags on the robot
while Tag py performs DS-TWR with Anchor s;. Shown here are also Transceivers p; and ps on the Robot

passively listening, where the time instance corresponding to the ‘"

passive reception at Transceiver j is

denoted P»J. Additionally, the intervals At?! and At3! are defined in this chapter as shown in the figure.

modelled as a function of the distances and clock states between the tags and the anchors.

The timestamps recorded by Tag py are
T1170 = T1 + Tpo (Tl) + 7];0,
. 2
R =T + —d A+ 7, (R?) + 12,

_ 2
Rj’;o =T + Edm + At + 7, (RY) + ngo,
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while the timestamps recorded by Anchor s; are

. 1
R, =T+ ~d*" + 7,,(R") +n. , (8.10)
1 C 1

N 1

T2 =T! + SRS A+ 7, (T) + 12, (8.11)

. 1

T3 =T' + —d"" + A + 7, (T%) + 2. (8.12)
C

Additional measurements are also available at the robot due to its passively-listening tags.

This yields the following additional timestamp measurements,

s 1 : :

le,J = T' 4 =d™ + 7;(PY) + 77]17 (8.13)
c

ij,’J =T + —d%P + ~d*7 + At*! + 7;(P*) + 77]2; (8.14)
c c

P?,J — T! 4 ZgsPo 4 —gsid 1 AP 4 Tj(p373) + 77?’ (8.15)
c c

where j € {p1,pa}-
In a manner similar to Section 6.4, and following the same assumptions highlighted there,

the following pseudomeasurements are then proposed to be used in the state estimator. Given
that only clock states between the tags on the robot are being estimated, the pseudomea-
surements are chosen such that any clock states associated with the anchors are cancelled
out. Firstly, the standard DS-TWR range measurements from timestamps (8.7)-(8.12) can

be written as
1/ ,- . RS —RZ2 -
tof 2 1 Po PO 2 1
2 ( Po Po T:S),Z - Tgl S S.

1. 1
~ EdSzPO +5 (n2, =y, — 12 4 1s,) - (8.16)

Meanwhile, from the passive-listening measurements, the following three pseudomeasure-

ments can be generated per passively-listening tag,

~1i = 1.
W =B =Ty = L Ty ) = (8.17)
y, " =P — T3,
Lo 1 e 20, 2 2
= Ed - Ed + Tipo + Vipe AT 415 — 1, (8.18)

P33 _ p3.J T3
Y; _Pj _TSi

11
B Ed . Ed PO 4 Tipg + Vi AT 1) = (8.19)
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where j € {p1,p2}. As discussed in Section 6.4, the unknown values At*' and A#3! are

approximated to the first order as

VjpoAtm ~ Yipo (Tzl - R’ii)v
7jp0At31 = Yipo (Ti - ﬁ'l)

Note that the pseudomeasurements (8.16), (8.18), and (8.19) are a function of distances to
the anchors, while (8.17) is independent of the anchor positions. The distance quantities can
be written as a function of the known quantities and the states and anchor positions that

are being estimated as

dsM _ Hrfnw N l.;s;;w + CmbrgZ” ’ (820)
qPoI — HIJZOZ _ I‘ZZ , (8.21)

for ¢ € {p07p17p2} and ] € {plap2}‘
Additionally note that none of the pseudomeasurements are a function of the clock states

of the anchors, which are not being estimated as each anchor is not always within commu-
nication range of the robot. Nonetheless, the choice of the pseudomeasurements results in
the same noise random variables showing up in (8.16)-(8.19); therefore, the errors in these
pseudomeasurements are correlated, which must be properly modelled when designing state

estimators in a manner similar to Section 6.4.5.

8.4 Teach Pass

Given that the positions of the anchors are unknown, the anchors must be localized when
encountered in the teach pass. Characteristic of T&R algorithms is the lack of loop closure
enforcements. When the robot encounters an anchor ¢ € § for the first time, it estimates and
stores in memory the anchor position. However, when the robot encounters the same anchor
again in the future, the previously estimated position is not used, as this constitutes a loop
closure that requires correcting all the states estimated between the two instances where the
same anchor is detected. In a T&R scenario, the robot disregards the fact that this anchor
was previously encountered and re-localizes the anchor position, since global consistency of
the map is not necessary.

The robot tracks the sequence of initialized anchors and each anchor’s ID and estimated
position. Letting the /" encountered anchor be Anchor 7, the initialization result is encoded

in an ordered triple (f‘f}f , i,ﬁ). The estimated anchor map is then represented as a set of
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ordered triples

M ={(£r,i0) | By e R ie S (L.

m )

where Z=° denotes the set of non-negative integers.

During the teach pass, the robot keeps track of the set of currently active anchors C C S,
the anchors that lie within communication range of the robot. This allows the robot to
use recently-localized anchors to correct its state estimate. When an active Anchor i is no
longer within communication range, Anchor ¢ is dropped from the set of active anchors such
that when Anchor 7 is detected again, it is re-initialized. The teach pass sequence tracker is

summarized in Algorithm 3.

Algorithm 3 Teach pass anchor sequence tracker.

The id is the ID of the communicating anchor, C is the current set of active anchors, and M
is the anchor map. For all elements (r,i,¢) € M, the term “most recent” corresponds to the
element with the largest quantity ¢ among the elements with ¢ = id.

1: function TEACHSEQUENCETRACKER(anchor, C, M)
2: if anchor € C then

3: v — GETMOSTRECENTPOSITION(anchor, M)
4: else

5: 0¥ — INITIALIZEANCHOR(anchor)

6: na = number of elements in M

7 M= MU anchor,np}

8: C = C U {anchor}

9: end if
10: for j € C do
11: if j no longer within communication range then
12: C=C\{j}
13: end if
14: end for

15: return %, C, M
16: end function

8.4.1 Anchor Localization

Assume that at time-step k Anchor i ¢ Cj, is detected as the £ component of the sequence
of detected anchors. In order to localize the anchor, an optimization problem is formulated
using the predicted state xi, its uncertainty Iv’}g, and the interoceptive and exteroceptive
measurements recorded over a short time window from & to k& + A\, where A is the length of
the window. The goal is to estimate the anchor position % to be added to the anchor map
and the state estimates X}, , to add 7}, to the estimated teach pose trajectory.

To formulate a discrete-time optimization problem over the states, the process models
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(8.2)-(8.5), alongside the clocks’ process model from (2.10), are concatenated and discretized

to yield a system process model of the form
Xp, 1 = I (X}C,llz,, W}C) , (8.22)

where uj, represents the interoceptive measurements. Similarly, the height measurements
(8.6) and UWB pseudomeasurements (8.16)-(8.19) at time-step k are concatenated and rep-

resented using the discrete-time measurement model

v =g (XY mt), i€ G (8.23)
The optimization problem is then formulated as a standard discrete-time batch problem

with Gaussian errors, thus the mazimum a posteriori (MAP) estimate is the solution to

k+X

ot Alw\ . t <2 t t Llw 2

(Rar T ) = argmin [|xj, — X |[5 + Z y; — g (x5, 10, 0) [ o
xt réw k . J
k:k+x0Tm j=k

k+A—1
2

D s £ (x50, 0) g + By (= [0 0 1)
j=k

The last error term corresponds to a prior on the vertical distance of the anchor to the
floor being h. This prevents the estimate from converging to the local minimum associated
with the flip ambiguities, as discussed in Section 3.4.2; that would result in the anchor
being initialized below ground level. The covariance Ry can be tuned to tailor to the user’s
confidence in the height h.

The initial iterate of the states (X}, ) ©)is obtained by dead-reckoning, while the initial
iterate of the anchor position (f'ﬁT) ©)'is obtained by assuming a height of h and analytically
solving for the other two components using the range measurement at time-step k. The
iterates are updated using Gauss-Newton or Levenberg-Marquardt until convergence. Once
the optimizer converges, the states 7)., 4 are added to the estimated pose trajectory, and
the current state of the state estimator is updated to be X}, ,. Meanwhile, Anchor i is added
to the current set of active anchors Cjy, and the ordered triple (£, i,¢) is added to the

anchor map M.

8.4.2 'Trajectory Estimation

The state estimator is a basic EKF that provides an estimate x§, ~ N (f(}c,f’}c) at every

time-step k € {0,..., K} to be stored as the trajectory to be tracked in the repeat pass. If a
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new anchor is detected at time-step k, the state estimator does not correct the estimates at
time-step k, but the predicted state x}, ~ A (X}, P}) is input into the anchor initializer. The
state estimator then resumes predicting and correcting at time-step k+ A\ with state estimate
X~ N (f(}g P +)\>, which comes from solving the optimization problem formulated in
Section 8.4.1. Additionally, when an encountered anchor is initialized and is active, the
estimated anchor position is used in the correction step as if it is the true anchor position,

which leads to globally-inconsistent but locally-consistent maps.

8.5 Repeat Pass

8.5.1 State Initialization

At the end of the teach pass, the robot is assumed to land on the floor close to its original
take-off location, such that the initial pose of the repeat trajectory is similar to that of the
teach trajectory. However, it is unlikely that the robot lands at the same exact position
and that the robot is oriented the same way it was when it first took off. Under a flat-floor
assumption, the robot would have the same height, pitch and roll, but the 2D position and
heading are not necessarily the same. Therefore, before attempting to retrace the teach pass

trajectory, the robot must estimate its initial 2D position, denoted FZ** = Drf,f'f(’f € R?, where

100 ~
D = [ 010 ] , as well as its heading, denoted using a DCM C},, € SO(2). During the

repeat pass’s state initialization, the robot remains static, and therefore the process model
associated with the 2D position and heading is simply

al;‘fr’zw’i = 07 C inb =
As before, the robot still needs to estimate its biases and clock states. The process model

of the biases and clock states are as given in (8.5) and (2.10), respectively. Therefore, the

state vector to be initialized is of the form

T

ii: [(ﬁ_l)T (IBacc,i)T (/Bgyr,i)T (XUWB,i)T} 7

where 7' = | (f’zw’i)T 0! ]T
m mb :

The anchor-independent range measurements are of the same form as given in (8.17).
However, the anchor-dependent measurements (8.16), (8.18), and (8.19) are a function of
the robot’s pose, and therefore should be written explicitly as a function of the 2D states

by isolating the components of the third dimension. This is done by simply rewriting the
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distance model (8.20) as

d*t = /nt +ms (8.24)

for £ € {p07p17p2}7 where

~ . 2
nt = |[Fwi _ Driiv + C;anr'géz 7 (8.25)
m’ = ||Er?* — Ersv||? (8.26)

E = [ 0 01 }, and Er?* = Er;” at time-step k = 0 since F,, is fixed to the initial body
frame of the teach pass. Additionaly, note that r* is the estimated position of the first
anchor in the teach pass; in other words, r** comes from the element in the anchor map M
with ¢ = 0.

The height measurements are not useful when the robot is static on the floor, but the
accelerometer and gyroscope measurements can be used as bias measurements as any non-
zero measurement is a direct consequence of only gravity, noise, and biases. In fact, in the

static case, the accelerometer and gyroscope measurements are modelled as
acc i acc i acc,i yr i gyr i yr i

where again assuming that the robot lies on a flat ground and that g, =[ 0 0 —g |, thus
& = 8a-

In order to obtain a reliable estimate of the initial pose of the robot, a batch estimation
problem similar to the one presented in Section 8.4.1 is formulated. As before, a concatenated
and discretized process model and measurement model of the range, accelerometer, and

gyroscope measurements of the form

X =0 (X, W), ¥, =& &) (8.28)
are assumed, where k € {0,...,L} and L is the size of the initialization window. The

initialization problem is then formulated as

iy C 22
ot _ 3 ot ol | -
XE):L 0

X~ (%,0) H +2Hy] g (X, 85, 0) ||ij

This relies on an assumption that exactly one anchor is within communication range at

the beginning of the trajectory, and the position of the robot is initialized relative to that
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anchor’s estimated position r#i*. This, however, can be easily extended to include multiple
anchors.
As before, Gauss-Newton or Levenberg-Marquardt can be used to solve this problem.

The estimate Xy, is then used to initialize the repeat pass’s EKF. In particular,

~acc,i

X, = [(75)" (8,

)T (BT RYVE T,

= ni

N
where 7§, = [ (rfévﬁ)T 0n 07 ()Ip ] . The components 0y, € R, 0, € R*, and 0,, € R?

correspond to an estimate of zero height, velocity, and roll and pitch, respectively.

mb

8.5.2 State Estimation

The state estimator in the repeat step is an EKF with the same model assumptions as the
EKF used in the teach step. The repeat step EKF provides an estimate xj, ~ A (ﬁ;,f’;)
at every time-step k € {0,...,K}. The main differences between the teach and repeat
estimators are that the state estimate and its uncertainty are initialized using the algorithm
discussed in Section 8.5.1 for the repeat estimator, and that the anchor position estimates
from the teach step are assumed to be the true positions of the anchors in the repeat step.

A key component of the repeat pass is the anchor sequence tracker that allows the robot
to match each anchor with the corresponding feature from the anchor map. This requires
the robot to keep track of active anchors in a manner similar to the teach pass estimator, as
presented in Section 8.4. The tracker removes anchors that are no longer within communi-
cation range from the set of active anchors, and increments through the anchor map as new

previously-inactive anchors are detected.

8.5.3 LQR Controller

The trajectory-tracking controller implemented is based on the finite-horizon LQR controller
presented in [129]. The trajectory to be tracked is the teach pass estimated pose trajectory
7!, represented at any time-step k as an element of a matrix Lie group )A(}c € SEy(3).
Similarly, the repeat pass estimated pose 7}, at time-step k is represented as X}c € SFE5(3).
The left-invariant tracking error is then 06X = (XZ)_l)A(z

The control inputs at any time-step k are the thrust f, and the angular velocity w?.
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The dynamics are modelled as

-
Wi/t = Cpy [ 00 f } + g, + W, (8.29)
Cmb = Cmb (wlb)w + W(I;J) * ) (830)

and the command inputs are computed similarly to [129].

Even though the estimated teach trajectory drifts from the true trajectory, the anchors
are localized based on the drifted trajectory. Since the estimated anchor positions are utilized
in the repeat pass estimator, the estimated repeat pass trajectory drifts in the same direction.
By controlling the robot to retrace the estimated teach pass trajectory through knowledge of
only the repeat pass estimator’s state, the robot is therefore tracing the true teach trajectory.
However, when there are no anchors within communication range, the repeat pass estimator’s
state might drift in a different direction than the teach pass estimator. During such intervals,
the repeat pass estimator must not be trusted by the controller. Therefore, whenever no
anchors are within range, the controller is temporarily turned off and the reference inputs

from the teach pass are implemented in a feedforward fashion.

8.6 Results

The proposed UWB T&R algorithm is evaluated in simulation in the environment presented
in Figure 8.1 and with a 3-tag quadcopter. All sensor measurements are corrupted with
Gaussian white noise with characteristics corresponding to standard low-cost sensors. The
results of the teach and repeat passes are shown in Figures 8.1 and 8.4. The teach pass
estimator drifts with time, consequently also resulting in poor anchor localization. Nonethe-
less, the map is “locally consistent” in the T&R sense, meaning that locally the estimated
trajectory relative to the estimated anchor position is representative of the true trajectory
relative to the true anchor positions. Therefore, by tracking the estimated teach trajectory
and using the estimated anchors in the repeat estimator, the LQR controller is able to to
track the true teach trajectory as shown in Figure 8.1. This is despite the robot having a
poor and globally inconsistent estimate of the true trajectory.

The trajectory-tracking controller computes its tracking error at any time-step by com-
paring the teach estimator’s pose and the repeat estimator’s pose at that time-step. There-
fore, the controller attempts to get the estimated repeat trajectory as close as possible to the
estimated teach trajectory. Nonetheless, the controller does not know what its true tracking
error is, which is the error between the true repeat trajectory and the true teach trajectory.

This error shown in Figure 8.5 for the position and heading is the metric in which the pro-
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Figure 8.4: (Left) The true and estimated trajectories during the teach pass, and the true and estimated
anchor positions as represented by the red and green blocks, respectively. There are more green blocks than
red blocks as an anchor is initialized every time it is encountered. (Right) The estimated teach and repeat

trajectories.
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Figure 8.5: The position and heading error of the true repeat
pass trajectory relative to the true teach pass trajectory.

posed algorithm is evaluated. As shown for this particular example, the robot manages to

autonomously retrace the teach trajectory to within a metre and approximately 10 degrees

in heading.

To statistically evaluate the performance of the proposed framework in simulation, 1000

Monte Carlo trials are performed. All trials share the same environment and the same

teach trajectory, but the noise realizations, biases, clock states, and initial repeat pass’s

pose are distinct. The repeat position tracking root-mean-squared-error (RMSE) given by
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Figure 8.6: A box plot for the RMSE on 1000 Monte Carlo simulation trials. Although the teach estimator
performs poorly, the robot manages to retrace the teach trajectory to within 1-metre accuracy for all runs.

RMSEx _ /1 K Zw,T zw,t||2 . . . . RMSE,t __
e = \/N )y Hrm —Tm || , and the position estimation RMSE given by e =

\/ % Zszl Hf‘ﬁf’t - rﬁlf’tHz are computed for each trial. The results are summarized in Fig-
ure 8.6. Despite the estimated trajectory available to the robot being poor with an average
RMSE of 1.44 m, the tracking RMSE is always below 1 m, with an average of 0.26 m.

8.7 Conclusion

UWB-based T&R, as opposed to vision-based T&R, is presented as a novel application of the
algorithms presented in this thesis. A custom ranging protocol allows a 3-tag robot to range
with the UWB anchors without compromising ranging frequency, and the measurements
are fused with IMU and height measurements to compute a locally-consistent map and an
estimated teach trajectory. To retrace the trajectory autonomously, the robot first estimates
its initial pose in the repeat pass by remaining static, then fuses all on-board sensors with
the map information from the teach pass as it navigates the same trajectory. The proposed
algorithm is shown in simulation to be capable of retracing the trajectory with sub-metre
tracking error.

Future work involves validating the algorithm in real-world experiments on ground and /or
aerial vehicles, and comparing the tracking performance and computational cost to a SLAM-
based solution. Additionally, as part of the process of further validating this T&R algo-
rithm, another goal is to open-source the corresponding code to allow implementation by
the robotics community on many different systems. Lastly, this T&R application is one
of many potential novel applications enabled by the ability to simultaneously design rang-
ing protocols and state estimation algorithms, and future work aims to explore other novel

single-robot and multi-robot applications.



Chapter 9
Concluding Remarks

This thesis studies practical localization approaches for robots utilizing UWB radio. The goal
of this thesis is to simultaneously design ranging protocols and state estimation algorithms
to implement practical, scalable, and accurate localization algorithms. To the Author’s
knowledge, and at the time of writing this thesis, no other methods exist that combine
custom ranging protocols, on-manifold state estimation, and IMU preintegration for efficient
communication and odometry sharing.

The journey of the thesis can be summarized as follows. Firstly, in Chapter 3, the
observability of the relative positions between robots in 3D from just range measurements is
studied, and a sufficient condition for observability is then derived. This motivated the use
of multi-tag robots throughout the remainder of the thesis.

The second thrust of this thesis in Chapters 4 and 5 looks into improving the qual-
ity of the UWB measurements themselves. The former chapter looks at the accuracy of
the measurements, and consequently a new ranging protocol is proposed and a data-driven
calibration procedure for removing any systematic error is presented and evaluated in ex-
periments. Meanwhile, Chapter 5 addresses the precision of the measurements, where an
optimization problem is proposed to maximize the amount of information attained in one
unit of time.

The next chapter, Chapter 6, addresses many of the limitations of existing UWB-based
localization solutions by utilizing the concept of passive listening. By allowing robots to
listen-in on neighbours, more robots can be added to the team without reducing the rate
at which each robot gets measurements. Additionally, the proposed communication scheme
allows a simple MAC protocol and allows robots to broadcast IMU information, which ben-
efits from preintegration to allow for efficient data transfer and storage. All these benefits
are then utilized in a simultaneous clock-synchronization and relative-pose estimator, where

the relative pose states are represented and manipulated directly on the SF5(3) manifold.
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In order to allow the robots to share their state estimates with one another, the problem
of loosely-coupled or cascaded filtering is then addressed in Chapter 7. A probabilistic
approximation for the cross-covariances that develop is then proposed and evaluated on the
common robotics problem of an attitude-and-heading reference system (AHRS) feeding into
a position estimator.

Lastly, Chapter 8 showcases the novel applications made possible through simultaneous
ranging-protocol and state-estimator design. A novel UWB-based teach-and-repeat (T&R)
framework is presented, where a robot manages to autonomously retrace a taught trajectory
in an environment with spaced-out static anchors at unknown locations.

Nonetheless, the presented work in this thesis is not perfect, and there are a few potential
areas for improvement as will be discussed next. Nonetheless, the Author hopes that this
thesis will serve as a basis for future work in the field of UWB-based localization, and that
the work presented here will be a stepping stone towards the goal of enabling robots to

operate in a fully autonomous-manner in unknown environments.

9.1 Future Work

The work presented in this thesis mainly addresses the use of UWB for inter-robot ranging
and communication. Nonetheless, robots need to be able to interact with their environment,
which requires the use of other sensors such as cameras or LIDARs. The goal of this thesis
is to build the foundation for a practical and scalable UWB-based localization system, and
the next step is to integrate other sensors to allow robots to interact with their environment.
Additionally, this external information will be required to estimate IMU biases, which in the
case of inter-robot ranging is not possible as the biases are unobservable, and only relative
IMU biases can be estimated as shown in Appendix E.

Another potential area for improvement is the quality of the odometry. Dead-reckoning
IMU alone is prone to significant drift in a short period of time, which necessitates the use
of some form of correction. The problem with UWB alone is that the range measurements
do not provide a lot of information to correct the drift, meaning that IMU + UWB only is
not sufficient for highly-accurate localization that would be sufficient for closed-loop control.
Future work should look at potentially improving the quality of the odometry by imposing
constraints on the motion model of the robots to characterize physical limitations, potentially
through data-driven approaches.

The discontinuous ambiguities discussed in Section 3.4.2 also present another challenge
for UWB-based localization, where the filter sometimes converges to the local minimum at

the ambiguity. To address this, multi-modal estimation tools, such as the Gaussian-sum
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filter, can be utilized to allow the filter to converge to the global minimum.

The majority of the algorithms presented in this thesis are tested in simple lab settings,
whereas real-life scenarios involve more complex environments that introduce more sources
of error in the UWB range measurements due to non-line-of-sight (NLOS). Future work will
look at the effect of NLOS on the performance of the proposed algorithms, and potentially
incorporating NLOS into the calibration procedure presented in Chapter 4.

Lastly, to allow the community to benefit from the hardware used in this thesis, a dataset
of the collected measurements and the ground-truth trajectories will be made publicly avail-
able. The hardware will also be used to evaluate the T&R framework, which will be made

open-source for the community to use.



Appendix A

Hardware

A.1 Ultra-wideband

Figure A.1: The different UWB transceivers used. (Left) Pozyx anchor. (Middle) Pozyx tag. (Right)
Custom-built tag.

The experiments in this thesis involved the use of two different versions of UWB transceivers;
an off-the-shelf version supplied by Pozyx [130], and a custom-built version. Both of these
transceivers are based on the DWM1000 module [7] supplied by Qorvo (formerly Decawave),
and are shown in Figure A.1. The DWM1000 is a UWB transceiver that operates in the 3.5
GHz to 6.5 GHz frequency range, and is capable of ranging with a precision of 10 cm. The
DWM1000 is also capable of data transfer at a rate of 6.8 Mbps.
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A.1.1 Pozyx

At the beginning of this project, a ready-to-use off-the-shelf UWB transceiver was required
to test the relative position estimation algorithms. The choice of the Pozyx system was
motivated by the fact that it satisfied that requirement, and the system was used in the
experiments in Chapters 3 and 7. The Pozyx system consists of two different types of UWB
transceivers; anchors and tags. The anchors are fixed to the environment, and are used as
reference points for the tags. The tags are attached to the robots, and are used to estimate
their relative positions. In the presence of 4 or more anchors, the Pozyx system can be used
to directly output position measurements, as is used in Chapter 7. The Pozyx system is
shown in Figure A.1.

Nonetheless, the performance obtained from the relative position estimators is not great,
and this is largely due to inaccuracies in the UWDB measurements. To characterize the
performance of the Pozyx system, 5 Pozyx anchors are placed around a room as shown in
Figure A.2, and a robot with 1 Pozyx tag moves around randomly while collecting range
measurements. Clearly, the mean and mode of the measurements are positively biased and
the measurements have a lot of variance, which is typical of uncalibrated UWB systems when
used indoors.

This motivated the idea of digging into the UWB calibration procedure and tying the
ranging protocols with the localization algorithms through, for example, clock state estima-
tion and passive listening as discussed in Chapter 6. Given that off-the-shelf UWB systems

are typically not fully customizable, a custom-built UWB system is used.

A.1.2 Custom-built PCBs

Collaborators at the Mobile Robotics and Autonomous Systems Laboratory (MRASL) at
Polytechnique Montreal have built a DWM1000-based UWB transceiver, shown in Figure
A.3. This transceiver is compact and lightweight, measuring at 32 mm x 49 mm, and is
much smaller than the Pozyx transceivers as shown in Figure A.1. These transceivers also
weigh 8 grams each.

The main advantage of using these over the Pozyx system is complete customizability and
accessibility of the DWM1000 microprocessor’s registers. The firmware for these transceivers
has been written from scratch in C, which allowed for the implementation of the calibration
procedures and ranging protocols discussed in Chapters 4, 5, and 6. This in fact yielded
much better range measurements as shown in Chapter 4. The firmware is also written in a
way that allows for easy integration with the robot operating system (ROS), which is used

for integrating the UWB transceivers with the robots. Note that all algorithms presented
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(a) The setup for the experiment. There is 1 UWB tag on the ground
robot, which moves around randomly in an environment with 5 UWB
anchors (1 is not visible in the figure).

Count

-0.4 -0.2 0 0.2 0.4 0.6 0.8
Error (m)

(b) The distribution of the bias in the measurements.

Figure A.2: Testing the accuracy of the Pozyx system.

in thesis are not dependent on the specific hardware used, and can be implemented on any
open-access UWB transceiver.

A.1.3 Media-Access Control

Media-access control (MAC) is the term used to address algorithms used to control when each
pair of transceivers range with one another while preventing other transceivers from ranging

during this window to prevent message collision. This is typically done using time-division
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DW1000 antenna

DW1000 microprocessor

JTAG connector

- A / Micro-USB port

STM32F405RG
microprocessor

RX/TX LED

Reset button

Information LED Power LED

Figure A.3: The custom-built UWB transceiver, with labels identifying the different components.

multiple-access (TDMA) or the token-passing protocol [31, Chapter 3.3]. The token-passing
protocol is implemented on both the Pozyx and custom-built transceivers, and is used in
the experiments in Chapters 3 and 7. This involves the target transceiver in one TWR
transaction being the next initiating transceiver, and therefore prevents any two transceivers
initiating a transaction at the same time. The maximum ranging frequency that was attained
with the Pozyx system is 16 Hz, while a ranging frequency of 240 Hz was achieved with the
custom-built modules.

Passive listening, as presented in Chapter 6, allows an alternative algorithm, where a
user-defined sequence of ranging pairs can be made known to all robots. Each robot can
then keep track of which pair in the sequence is currently ranging, and initiate a TWR
transaction to a specified transceiver when it is its turn to do so. This MAC protocol
is named the common-list protocol. The experiments in Chapter 6 use the common-list

protocol.

A.1.4 Radiation Pattern

A source of errors in UWB ranging is the fact that the UWB antennae used in practice
are not perfectly omni-directional. To see this, an experiment is conducted where one tag
is placed on a tripod, and another tag is placed on a robot rotating in place as shown in
Figure A.4. The tripod is placed at different angles and different distances with respect

to the rotating robot, and the received signal power is recorded. The results are shown
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Figure A.4: The experimental set-up with one tag on a robot rotating in place and another tag on a static
tripod.

2 m apart, same height 5 m apart, same height 2 m apart, 0.5 m height difference
90° 90° 90°

-80

80° 0° 180° 0°¢ 180°

225° 315°
270° 270 270°

Figure A.5: The radiation pattern when the tripod is placed at different angles and different distances with
respect to the rotating robot. The radial axes refers to the received signal power in dBm, and the angular
axes refers to the heading of the robot with respect to the tripod.

in Figure A.5. As expected, the received signal power is a function of the relative pose
between the transceivers, which motivates the use of the received signal power to correct the

pose-dependent bias in the UWB measurements as discussed in Chapter 4.

A.2 Uyvify IFO-S Quadcopter

The experiments in Chapters 3 and 7 use hand-held sensor rigs equipped with UWB transceivers

to simulate moving robots. Nonetheless, this is problematic as the human body is an obstacle
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(a) The Uvify IFO-S quadcopter with 2 custom-made UWB transceivers.

(b) Three Uvify IFO-S in a triangle formation. (¢) Three Uvify IFO-S in a line formation.

Figure A.6: The quadcopters used in this thesis.

that interferes with the messages being transmitted between the transceivers. Additionally,
these hand-held rigs do not represent real-world scenarios, where IMU measurements for
example suffer from additional sources of error due to vibrations on the quadcopter.

This motivated the use of the ready-to-use off-the-shelf Uvify IFO-S quadcopter [131],
which comes equipped with a Jetson Nano computer running Ubuntu 18.04 and a Pixhawk 4
autopilot. Two custom-made UWB transceivers are fitted to the quadcopter as shown in
Figure A.6a approximately 42 cm apart, and hours of data are collected in a 5 m X 5 m
X 2 m space with 3 quadcopters flying around as shown in Figure A.6. The data collected
is then used to test the calibration and relative pose estimation algorithms in Chapters 4
and 6.



Appendix B

Fold Increase in Measurements

When there are n + 1 robots and 2 transceivers per robot, the total number of transceivers
is ny = 2(n+ 1). Therefore, the number of ranging pairs with transceivers on distinct robots

1S

2(n+1)(2(n+1) —1)
2

n, = —(n+1)=2n(n+1).
The number of direct measurements between all robots is then 2n,, (one range and one offset

measurement per pair), while the number of passive listening measurements recorded at all

robots is n,(3(ny — 2)) = 6nn,. Therefore, the fold increase in measurements is

2ny, + 6nny,

=143
on + 3n

p
when considering a centralized approach where passive listening measurements from all
robots are available.

A similar analysis can be done from the perspective of one robot that does not have access
to passive listening measurements recorded at neighbouring robots. Without passive listening
it can be shown that the robot only gets 8n distinct measurements, while with listening-in
on neighbouring robots’ messages the robot gets 2n, —8n new measurements from the direct
measurements between the neighbours and 12n? new passive listening measurements. This
can be shown to be a (%+2n)—fold increase in the number of measurements from the individual

robot’s perspective.
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Appendix C

Linearizing the Range Measurement
Model

Consider as in (6.10) an expression of the form

where Ty, Ty € SE(3) and ry,ry € R®. Squaring both sides and perturbing the measurement
and the pose states yields

_ _ T
(d+ 0d)?* = (TT(Exp(6&,)ToF> — Exp(0€)TiF)) (-),
which, using (2.21), can be expanded to give

d? + 2d6d = (TITyFy) "TIT,r, + (TIT, 1, ) 'TIT,F,
— (TITyf,) 'TIT ¥, — (TIT,F,) "TIT,F,
— (TI6&5 T, "IIT ¥, — (IITyry) ' TI6E T 1,
— (TI6&) T ¥y "TITyr, — (IIT ¥, "TI6EH Tots,

where higher order terms have been neglected. Cancelling out the nominal terms on both

sides, using the fact that each term is scalar, and recalling (2.20),

2ddd = —2(TITyry) "TI6E T ¥y — 2(TIT 1, ) "TI6E) Tyt
= —2(TITTITyry) (T 1 )90&, — 2(TTTIIT 1)) T (Toky)©5E,.
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Therefore, the linearized model for (C.1) is

1 _ _ 1 - =
od = —E(HTHTzf'z)T(Tlfl)Qdﬁl - E—(HTHTlfl)T(Tzf'z)QCS@-



Appendix D

Discretizing the Input Matrix

The matrices I~J07k and ﬁi,k in (6.26) are of the general form

N
u=| " %, (D.1)
01><4 0
T T
where u = [ w' a' } , ()" is the wedge operator in SE(3), and e, = [ 013 1 } :
Consequently,
1 ¢
U = exp(UAt) = i (UAY)
=
Ny 1| (u")? uey 1| (u')? (u')’e ,
— 14+ At + — )2+ — At)? +
0 2! 0 0 (A7) 3! 0 0 (A7)
_ [ o w0 AN Y b (0 A et 02
0 1 '

Note that Y,°, 7 (0" At)" = Exp(uAt), where Exp is the SE(3) exponential operator, giving

i o A [Exp(wAt) At))(wAt)a 7 (D.3)

0 1

*EI»—‘

and

8

_ sing + l—coso
(1 5 >¢¢ L ¢
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is the left Jacobian of SO(3), where ¢ = |¢| and ¢ = 1»/¢. Meanwhile,

L W 1] (w9)? wa , 1| (w)? (w9’ 5
71+2! 0 0 At+3! 0 0 ](At) o 0 0 (At)° + ...
:' Zo (W AYT X l (w A at
0 1
| Jwarr) SN(wAha | (D.4)
0 1
where
J— = 1 X Z
N<¢>—2§(H2>! e
— o 42 (% _ Sqﬁﬂ) o 22

Substituting (D.3) and (D.4) back into (D.2) gives

Exp(wAt) At)(wAt)ax ATthNl (wAt)
U= 1 At . (D.5)
1



Appendix E

Addressing IMU Biases

The need to estimate IMU biases is particularly important for applications that involve
long-term navigation. As compared to the framework presented in this thesis, most robotic
applications involve additional exteroceptive sensors such as GPS, a magnetometer, or a
camera that provide measurements relative to static environmental quantities, which allow
individual robots to estimate their own IMU biases using standard methods [8, Ch. 10|,
[132], [133]. In a multi-robot scenario, these bias estimates can be used by each robot to
correct its own IMU measurement before adding the measurement to the RMI. This is a
loosely-coupled solution that overcomes the need for each robot to share its IMU biases with
its neighbours.

In this thesis, only range measurements are available that provide constraints among
two moving bodies, hence estimating the biases is trickier as there is no static reference.
Nonetheless, even though the proposed framework will mostly be used alongside additional
exteroceptive sensors such as a camera to allow for real-world applications, it is indeed
important to address the issue of IMU biases in the context of the framework presented
in this thesis, and particularly Chapter 6, to allow long-term navigation without relying
on additional sensors. To do so, this appendix presents how gyroscope biases and relative
accelerometer biases can be estimated while maintaining the differential Sylvester equation
form of the process model as shown in (6.25), under a few assumptions.

The remainder of this appendix is based on [134], and is organized as follows. Section
E.1 presents the pose process model with IMU biases, and Section E.2 presents the bias
process model. In Section E.3, preintegration of the IMU measurements. The simulation

and experimental results are shown in Sections E.4 and E.5, respectively.
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E.1 Pose Process Model with Bias

The IMU biases affect the process model presented in Section 6.5, but the ranging protocol
and the form of the measurement model from Section 6.4 remain unchanged. The relative

s Oa yr 0 X a yr i x

in the presence of bias, where Blgyr’i is the bias of the gyroscope of Robot i resolved in the

Robot i’s body frame. Similarly, the relative velocity process model is

ovéo/a _ (wga _ B%yr,o)x Véo/a 4 Cy; (af _ /B?cc,i> _ (a8 _ gcc,o) (E.2)

= — (Wi = BE") V)" + Coicdl — ) — CoiBi° + B0 (E.3)
BSEZ,OZ-

= — (W) = BF) v + Coied — o + B, (E.4)

where ,B?CC’i is the bias of the accelerometer of Robot i resolved in the Robot i’s body frame,
and 33" £ 350 — C(;32°°" is the relative accelerometer bias of Robot 0 relative to Robot

1, resolved in Robot 0’s body frame. Lastly, the relative position process model is
00 = — (wh — BE°) i + vy (E.5)

Note that the choice of estimating the relative accelerometer bias 8CC’Oi and the absolute
gyroscope bias gyr,O is made to ensure that the process model remains of the form of a

differential Sylvester equation,

: .30 y
Co; ng /a 01'60

TOi - 0
0
(w8a>>< ag (ﬁ%yr,O) X gcc,Oi
- - Ty,
0
A X

(@) o (877) o
+ To; |- 0
0 0

lI>

=
|
Edz

—(Uy — By)To; + Toi(U; (E.6)
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This is of a similar form as the process model (6.25), and has a closed-form solution of the

form

TOi,kJrl = exp((fjgjk — ﬁoy}&A?ﬁ)il TOi,k ?Xp((ﬁz,k — ﬁhk)At) (E?)

-1 B.
Bo,k ik

for an initial condition Ty k.

The next step is then to linearize the discrete-time process model, in a manner similar
to Section 6.5.3. Defining QO p = (Wl - B3 0) At yields

Exp(Qq) Al () (s — g?l?m) AltzN (25,) (af — 33:,0@)

By, = 1 At
1
Atl
] o] [ o
=M EXp Atl 0 acc,0i
2 -1 g ke :
s (o) o) | Nl LT
N ~ 7 o, i Bo.k
Vok

£ MExp (ng(uo,k — Box)) -
Perturbing this with respect to the input ug; and the bias 8, yields
Bo,. = Bo s Exp (L§ . (6uo s — 6804))

where L{, = Jl( Ve (@0 — B 1)) VG, and J(+) is the left Jacobian of SEy(3). Similarly,
defining 7, £ (wzak — f’fl) At,

EXP(ka) At (Q?k) aik At?N (Q?k) zk

B, = 1 At
1
Atl i 1
oM e ( [ o ] B [ 0 ] g’“)
A2 B! B ;L
TtJl (QZJC) N (Qch) —— T
N ~" U; k
VEk

2 MExp (V (w; —E iﬁ) .
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Perturbing this with respect to the input w;; and the bias Bif’i yields
B.) = B.), Exp (Lfk(éui - E5ﬁgyr1)> (E.8)

where LB, £ 7,(— VB, (0, — B; y“))v

E.2 Bias Process Model

Having derived and linearized the pose process model, the focus now shifts to the bias process
model. The bias states being estimated are the gyroscope biases 32" and 8% and the
relative accelerometer bias B5°“”. The evolution of IMU biases is oftentimes modelled as a

random walk [79], [133]. Therefore, the process model for the gyroscope biases is given by

BE0 = BE° + Atwg”, (E.9)
Bl gET L ApwEr, (E.10)

The relative accelerometer bias is more involved. The evolution of the individual ac-

celerometer biases of the robots are also modelled as random walks,

Biiets = i + Aewy”, (B.11)
/8?(]::4}1 IBaCC l + AtWaCC 1' (E, 12)

The evolution of the relative accelerometer bias is a function of the individual accelerometer

biases of the robots and the relative pose between the robots, and is given by
,0i 0 T i
Bokn = Bogrr — Mook I By (E.13)

where IT £ [ 13 05, } € R*5. Using (E.7), (E.11), and (E.12), the relation in (E.13) can

be written as

Bt = B’ — TIBy T B I B5 + Atwye? — TIB o 1B T Atwi' (E.14)
NﬁaCC°1+Atw“C° B, To; B, TTT AtwSe, (E.15)

where the lattermost approximation is dependent on an assumption that At is sufficiently
small. As At — 0, it can be shown that By, — 1 and B; ;, — 1, meaning that the first two
components in (E.14) are approximately of the same form as the right-hand side in (E.13)

and can be combined into the relative acceleromer bias term B3%™". O Perturbing (E.9), (E.10),
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and (E.15) is then straightforward.

E.3 Preintegration

The preintegration of the IMU measurements is also affected by the presence of IMU biases,
but is quite similar to the preintegration shown in Section 6.6. In the proposed preintegration
framework, each robot constructs its RMI by correcting the gyroscope measurements using
its own gyroscope bias estimate and inflating the uncertainty associated with the RMI based
on the uncertainty of the bias estimate. Nonetheless, each robot leaves the accelerometer
measurements uncorrected when constructing the RMI.

To derive this, first note that

m—1 -1 m—1
Toim = (H Bo,k) Toie | [ B (E.16)

meaning that the RMI constructed by Robot i is of the form

m—1
AT}, = [ Bix € DE(3).
k=t
Therefore, (E.16) can be written as
m—1 -1
Toim = (H Bo,k) TOi,KATEE:ma (E.17)
k=t

which differs from the RMI in Section 6.6 in that the gyroscope measurements are corrected
using the Robot i’s estimate of its own gyroscope bias. Consequently, the RMI can be
updated iteratively as

ATy = AT Bk (E.18)

As in Section 6.6, a perturbation of the form
ATE@:m = ATEZm EXp(éwEZm)
is defined for the RMI, and using (E.8), the perturbation of the RMI is given by

W1 = Ad(B)oWryy + L ouyy, — LY ES gi (E.19)

where the last term reflects the increased uncertainty of the RMI associated with the uncer-
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tainty in the gyroscope bias estimate.
Lastly, the asynchronous-input filter shown in Section 6.6.3 can now be formulated for
bias-modelling applications. At time-steps where there is no communication with the neigh-

bour, the pose and bias process models are given by

T i1 = By Toi Toikr1 € DEy(3), (E.20)
BEwts = B + Atwgy, (E.21)
Bty = Boe” + Atwi? — TIBy L To; nITT AtwiS, (E.22)

Meanwhile, at time-steps when Robot ¢ sends the RMI ATEZ:W the pose and bias process

models are given by

-1 B
Toim = Bo 1T 0im—12T; (E.23)
gyr,0 __ gyr,0 gyr,0
om = Bom—1 + AtWg, "y, (E.24)
acc,0i __ npgacc,0i acc,0 —1 B T acc,i
om = Pom-1 1 At""o,mA - HBo,m—lTOi,m—lATi,zzmH Atwi,m—l (E.25)

These equations can then be perturbed in a manner similar to Section 6.6.3.

E.4 Simulation Results

Table E.1: Bias simulation parameters. Other simulation parameters remain unchanged from Table 6.1.

Specification Value

Accelerometer bias random walk std. dev. [m/s?| | 1.58 x 1073

Gyroscope bias random walk std. dev. [rad/s] 2.5x107°

In order to validate the proposed framework in the presence of IMU biases, the same sim-
ulation runs as in Section 6.7 are repeated, but with the addition of IMU biases. The bias
simulation parameters are given in Table E.1. Given that neighbours use their own gyro-
scope bias estimates to correct their gyroscope measurement before constructing the RMI,
additional noise is added to the gyroscope bias true state of neighbours to simulate uncertain
gyroscope bias estimates. This is then used to correct the gyroscope measurements and to
inflate the RML.

The results for Simulation S1 are shown in Figure E.1, where it can be seen that the

gyroscope and relative accelerometer biases estimated by the reference robot do converge
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Table E.2: The RMSE of Robot 0’s estimate of neighbouring robots’ relative pose for multiple experimental
trials, without offline bias correction.

Robot 1 Robot 2

Without Bias With Bias Without Bias With Bias

Estimation Estimation Estimation Estimation

RMSE [m] RMSE [m] RMSE [m] RMSE [m]
Trial 1 0.785 0.404 0.723 0.410
Trial 2 1.232 0.828 0.902 0.615
Trial 3 0.916 0.548 0.649 0.413
Trial 4 1.282 0.753 0.853 0.638

to the true values. Additionally, Simulation S3 is run to assess the consistency of the pro-
posed estimator in the presence of IMU biases. The NEES plot for this simulation is shown
in Figure E.2, where it can be seen that the NEES values display a similar behaviour to

Figure 6.11, starting with weak observability and then converging towards consistency.

E.5 Experimental Results

The experimental results are also rerun with IMU bias estimation to validate the approach
proposed in this document. These results differ from the results presented in Section 6.8
in that the IMU biases are no longer initialized using the motion capture system, except
for the gyroscope biases of neighbouring robots to simulate neighbours running their own
estimator. The proposed framework presented in Chapter 6 is then compared to the one
presented here with IMU bias estimation, and it is shown that estimating biases in the
absence of bias initialization does indeed improve performance, as shown in Figure E.5 for
Trial 1 and in Table E.2 for all trials. Note that the bias error plots are not shown as the
true IMU bias is unknown. The performance with bias estimation is also comparable to the
performance of the estimator in Section 6.8 with bias initialization, but is in fact typically
worse probably due to the transient of the bias estimates before convergence, thus resulting
in more uncertain pose estimates during the earlier stages. It is expected that for longer
trajectories the performance of the estimator with bias estimation will be better than the
estimator in Chapter 6 with bias initialization, as the initial bias estimates becomes less

accurate with the progress of time.
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Figure E.1: Error plots and +30 bounds (shaded region) for Robot 0’s estimate of Robot 1’s relative pose,
its own gyroscope bias, and Robot 1’s relative accelerometer bias for Simulation S1.
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Figure E.4: With bias estimation.

Figure E.5: Error plots and +3c bounds (shaded region) for Robot 0’s estimate of Robot 1’s relative pose

for experimental trial 1, without offline bias correction.
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Appendix F

Deriving the Measurement Update

The conditional joint distribution of x},,x?,y4|Z{_,, Z? is assumed to be Gaussian according

to
X}, P; Py gyt
NT= L] @D P Sy
il L Bgn Saw By

Using [43, Lemma A.2| to condition on y, as well, the conditional joint distribution of
X;, X7| I}, Z?2 is given by

-1 D1 -1 T 51,2 -1 T
R D S i R DD L,

<1 1 sl

N( %+ B By Ok~ 1) ] LS RE >
o2 . -1 1 ¢l ’ pl,2 R S -1 T P2 _ -1 T '
%+ Baq Tay 0k -5 (Pik) —ZgnZpnZag  PL—Zan Ty Sy

Using [43, Lemma A.2] again, and by replacing the conditioning on Z? using X3 (I,f) and
P’ (Z?) as was done in Section 7.2, the distribution of x}|Z}, X3, P? is given by

N (3 + By gl (vi - 1)
R —1
+ (P — Sy 255 B0 ) (B - S B4, Bha ) Sen Tk (vh-vi),
Pl — By T Say
- (PhE B = Bha ) (P - Zan =, 50) - (PR - Ban =, =ha))-

yLyE VL yiyL TRV

Therefore, the filter equations using a Bayesian approach are given by (7.10)-(7.14).
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Appendix G

Sigma Point-Based Covariance

Intersection

Consider the problem of fusing two estimates

N (58,
N (5287

of the same state vector X, where the cross-covariance matrix

(G.3)

is unknown. One consistent way to obtain a state estimate X with a covariance matrix P
by fusing x' and x? is the Covariance Intersection (CI) method [36], [135]. The core of this

approach is to disregard any cross-covariances by inflating the joint covariance matrices P!

and P2. Therefore, the assumed joint distribution between x' and x? is given by

x! x! Lpl 0
(L 2])

where w € (0, 1) is a weighting parameter.

(G.4)

In Sections 7.4 and 7.5, a sigma point Covariance Intersection (SPCI) approach is used as

an alternative, less accurate solution to the proposed framework. The proposed framework

attempts to approximate the cross-covariance matrices, while CI inflates the joint covariances

matrices to avoid doing so. Therefore, designing a SPCI approach is similar to the proposed

framework. The state vectors x,_, and xi_, and the process noise w)_, are augmented into
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Figure G.1: The RSME of the SPCI filter averaged over 50 different trajectories for different values of w,
showing best performance at w = 0.99.

one vector as in (7.15). The difference, however, is in the covariance matrix, which now is

of the form

P, 0 0
P, , = 0 P, 0 (G.5)
0 0 Q,

instead of (7.16). Similarly, for the correction step, the new augmented state vector is of the

form (7.20) and the new covariance matrix is of the form

ipb0 0
P,=] 0 LP2 0 |. (G.6)
0 0 R}

One of the disadvantages of the Covariance Intersection method is that it requires tuning
of an additional scalar parameter, w. Usually, when the two vectors being fused are different
estimates of the same state vector, the weighting factors are the result of an optimization
approach that minimizes the trace or some other metric of the fused covariance matrix.
However, in the problem of cascaded filtering when state vectors being estimated are distinct,

the different units of the diagonal elements of the fused covariance matrix would mean this
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approach yields biased results. Another approach involves choosing the weighting parameters
and the Kalman gain to minimize the trace of the posterior covariance matrix, as in [40].
However, it is unclear how this approach could be utilized in a sigma point-based approach.
Therefore, the value of the weighting parameter w is tuned using Monte Carlo trials as shown

in Figure G.1, leading to the choice of w = 0.99.



Appendix H

Linearization-Based Approach

H.1 Proposed Linearization-Based Cascaded Receiving
Filter

In this section, a linearization-based approach is derived using the proposed framework.
Deriving a linearized model from a nonlinear system is standard, using a first-order Taylor
series approximation. Therefore, rather than considering a nonlinear system and addressing

its linearized counterpart, a discrete-time linear system of the form

Al 1 1 w2 1 o1
=A; X B xp + LWy,
2 1.1

= Cix; + Dipxi + My,
P=AL_ X+ L Wiy,

2
= Cix; +M;v3,
will be considered for conciseness of notation, where

Wi_1 7 N (07 Qllc—l) ) VI%: ~ N (07 Rllc) )
Wi o~ N (Oinfl) . Ui~ N (0, Ri) .

In what follows, the notation Z, = Z UZ? is used.

H.1.1 Prediction Step

When propagating from time-step k—1 to k, the state estimates X;_,, X3 _, and the covariance

matrices PL_,, P?_,, Py°,,_, are known. Therefore, the prediction step is straightforward,
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and is given by

=A%, + B X,
Pz —E[(xt %) (x —%)" | T
— E[(Alxby + BLxE L Wi, — ALXL +BLRE ) () | T
= E[(A}H (Xi1 — Xho1) + Bl (Xi = Xio) + Liwig) ()7 ‘ I,H]
=A,_ P, (Alch) + AP 1 (Bllcfl)T + B, (f’zlei,k—l)T (Allvfl)T
+BL P2 (B ) +LL,QL, (L))",
Pt =B [ (xh = %) (xF — %) | T
=E [(Ailf—1xi—1 + B Xy + L Wiy — Ap X+ By %) (X — ﬁi—l)W Ik—l]
= E[(Ab (k= %) +BL (=% )+ LEw) (6, - )| T
=A,_ P2 +BL P,

T

where (expression)(+)T is used to denote (expression)(expression)’, and the assumptions

E[(X; —%L ) (w,g_l)Tyzk_l} —0,

E| (1~ %) (W) | Zia | =0

are made. Finding Pii from f’,lf:i_l then follows the approximation given in Section 7.3.3.

H.1.2 Correction Step

When correcting the predicted state at time-step k using measurements y;, the state esti-
mates X}, X2 and the covariance matrices PL, P2, lv’llgi are known. The posterior distribution
of the states of the receiving filter, conditioned on the states of the feeding filter is derived
in Appendix F and Section 7.2. Based on this, a filter of the form (7.10)-(7.14) is given. The

analytical covariance terms g1y, 3gag1, Mgig for the linear system are then derived to be

Cix;, + Dixi + My, — Cjx; —

)]

(
(xt — %) (C} (x} — %1) + D} (x2 — %2) + M) | Ik]
P
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Sy =E | (6 %) (v~ 9D | T
—E|(x - x}) (Cix} + Dix} + My} - Cix} — Dix}) | T3
—E[(x} %) (CL (xt — %) + D} (x} = %) + Mv})"| Z,]
= (B)" (Ch)" + L ()"

Syyst = [<y,z 1) (vh - 1) m}

Cl (x} —%L) + D} (x2 — %2) + Mw)) ()| zk}

|
O &H = &

PL(CL)T 1 B2 (D)7 4 DL (P2)T (C1)" + DB (D)) + MIRL (M2)"
where (expression)(+)T is used to denote (expression)(expression)’, and the assumptions

E|(xt —x) ()" Z] =0,

E[ (- %2) (v})"| 7] = 0

are made.

H.2 Simulation Results

The nonlinear problem addressed in Section 7.4 will also be used here to evaluate the
linearization-based approach. To evaluate the different approaches, 500 Monte Carlo tri-
als with varying initial conditions and noise realizations are performed as in Section 7.4. A
summary of the results are given in Figure H.1 and Table H.1. The proposed sigma point
estimator achieves the best performance and beats both the linearization-based approach
and the SPCI. The linearization-based approach on average performs better than the SPCI
estimator. However, the presence of more significant outliers is possibly due to lineariza-
tion errors, while the SPCI approach considered here uses sigma points and does not suffer
from linearization errors. Even then, the SPCI is still on average outperformed by the sig-
nificantly less computationally complex linearization-based approach. A linearization-based
CI approach is possible, but is not considered as further approximations associated with
linearization are expected to provide worse results anyway.

A NEES test with 5% significance level is also performed to evaluate the consistency of
the proposed estimators. As seen in Figure H.2, and as per the theory validating the NEES

test, the hypothesis that the estimator is consistent cannot be rejected with 95% confidence.
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Table H.1: RMSE of the estimators averaged 500 trials.

Average | % Diff.
RMSE | to Full
Full - Position (m) 0.0487 -

Proposed: SP - Position (m) 0.0662 | 35.9%
Proposed: Lin. - Position (m) | 0.0729 | 49.7%

SPCI - Position (m) 0.0862 77.0%
Naive - Position (m) 0.1733 256%
Full - Attitude (rad) 0.0190 -
AHRS - Attitude (rad) 0.0306 61.1%
Position RMSE for 500 Monte Carlo trials

Full Estimator )—m—\w

Proposed: Sigma Point W 4

Proposed: Linearization Fm—MWW+% e+

Covariance Intersection }—H}W +

NavesPKF | o[ | Fo-——- s s eae
0 o.‘1 0‘.2 013 0‘4 015 0.6

Position RMSE [m]

Figure H.1: A box plot showing the median RMSE, outliers, and variation
of different estimators over 500 Monte Carlo trials.

i o NEES Test for the Nonlinear Problem Using the Proposed Filter

v 0.6

0.4r

Proposed Sigma Point Estimator Chi-Squared Statistic
0.2 Proposed Linearization-Based Estimator Chi-Squared Statistic
— — Chi-Squared 95% Confidence Bound

0 T T
0 10 20 30 40 50 60
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Figure H.2: The NEES test results for the 500 Monte Carlo trials, showing
the consistency of both proposed estimators.

182



APPENDIX H. LINEARIZATION-BASED APPROACH 183
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Figure H.3: The position errors associated with the experimental run at a slow pace. The shaded region
corresponds to the £3¢0 bound, and the colour of each error trajectory and covariance region are the same.

H.3 Experimental Results

The linearization-based approach is also tested on the slow-paced experimental run. The
error trajectory plots and corresponding +30 bounds are shown in Figure H.3. The proposed
linearization-based approach behaves similarly to the proposed sigma point approach, and as
is the case with the sigma point approach, it remains mostly within the bounds while being
less over-conservative than the SPCI approach. This can also be seen in Figure H.4, where
the KL divergence [114, Chapter 9] measure shows that the estimated distribution of the
linearization-based approach is much closer to the estimated distribution of the full estimator
when compared to the SPCI, which is the best available estimate of the true distribution.
The position RMSE of the proposed linearization-based approach is 0.23494 m, compared
to the proposed sigma point-based estimator’s of 0.23138 m and the full estimator’s of 0.21870
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KL Divergence between estimated distribution of Cascaded and Full Estimator
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sk 4

log D1,

Proposed Linearization-Based Filter
Proposed Sigma Point-Based Filter ]
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Figure H.4: The logarithm of the KL divergence measure associated with the experimental run at a slow
pace. The KL divergence is computed between each cascaded estimator and the full estimator.

m. Both proposed approaches are similar to the performance of the full estimator, while the
linearization-based approach is slightly worse as linearization errors contribute to a slightly

less accurate estimated distribution, as shown in Figure H.4.
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