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The direction-of-arrival (DOA) tracking of underwater targets is an important
research topic in sonar signal processing. Considering that the underwater DOA
tracking is a typical multi-target problem under unknown underwater
environment with missing detection, false alarm, and uncertain measurement
noise, a robust underwater multi-target DOA tracking method for uncertain
measurement noise is proposed. First, a kinematic model of the multiple
underwater targets and bearing angle measurement model with missing
detection and false alarms are established. Then, the multi-target DOA tracking
algorithm is derived by using the cardinalized probability hypothesis density
(CPHD) filter, the performance of which largely depends on the accuracy of
the parameter of measurement noise variance. In addition, the variational Bayesian
approach is used to adaptively estimate the uncertain measurement of noise
variance for each measurement of target in the real time of tracking. Thus, the
robust underwater multi-target DOA tracking is carried out. Finally,
comprehensive experimental validations and discussions are made to prove
that the proposed algorithm can provide robust DOA tracking in the multi-
target tracking scenario with uncertain measurement noise.

KEYWORDS

underwater multi-target direction-of-arrival tracking, cardinalized probability
hypothesis density filter, uncertain measurement noise, variational Bayesian approach,
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1 Introduction

The direction-of-arrival (DOA) estimation and tracking is an important research topic
in sonar signal processing [1-5]. For the scenario of moving targets, the traditional DOA
estimation methods cut the measurement of the output of sonar array signal into small
periods in time to process, which ignores the kinematic characteristics of the targets [6-8].
The DOA tracking methods not only use the measurement information but also rely on the
kinematic characteristics of the underwater targets [9-18]. Therefore, by not only depending
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on the current measurements but also utilizing the prior kinematic
information of an unknown underwater target, the DOA tracking
methods can provide more robust and accurate results than the
traditional DOA estimation methods.

In view of the advantages of the DOA tracking methods, researchers
have carried out a lot of work around DOA tracking. The DOA tracking
methods first take the outputs of the sonar array signals or results of the
traditional DOA estimation methods as the measurements. Then,
considering the typical kinematics of the underwater targets, the
kinematic model by the bearing angle is established. Then, based on
the framework of the Bayesian filter theory [19], the bearing angle of the
target can be recursively estimated from the current measurements.
Depending on the bearing angle measurements obtained by the
traditional DOA estimation methods, the Kalman filter (KF) is
always utilized as the DOA tracking algorithm [9, 10] for the linear
relationship between the measurement and bearing angle of the target.
Besides utilizing the bearing angle measurements, some research take
the outputs of sonar array signals as measurements. However, under
such a circumstance, the mathematical relationship between the bearing
angle of the target and the measurement is non-linear. For such non-
linear problems, many tracking algorithms based on the non-linear
Bayesian filter have proposed the extended Kalman filter (EKF) [11,
12].The first-order Taylor series expansion of the measurement model
was used to approximate the non-linear model to a linear model. The
unscented Kalman filter (UKF) [20, 21] uses a group of determined
sigma points to linearize the non-linear model. The particle filter (PF)
[22] generates and transforms a large number of arbitrary particles to
represent the distribution of the target state. Thus, the PF can
theoretically achieve accurate tracking in any non-linear tracking
system with any distribution of the uncertainties, while the
computational complexity of the PF stays significant.

Although the tracking techniques are widely utilized in the scenario
of underwater target tracking, most of them are only applicable to the
single-target tracking scenario [9-12, 20-22]. However, the underwater
DOA tracking issue is a typical multi-target tracking scenario where the
multi-target tracking techniques should be considered and proposed.
The methods for multi-target tracking problem can be divided into two
categories: the traditional data association methods and random finite set
(RFS)-based multi-target tracking methods. The data association
methods establish the association between measurements and targets,
so as to transform the multi-target tracking problem into a single-target
tracking problem to use the abovementioned single-target tracking
methods. However, these data association techniques have to match
every measurement with its target which can make computation highly
complex with large number of targets or false alarms caused by uncertain
measurement noise [23, 24]. From the beginning of this century, the
RFS-based multi-target tracking methods have developed rapidly to
overcome the drawbacks caused by the data association techniques. The
RFS can be defined by a set with elements along with the number of the
elements which are subjected to random distributions. The RFS-based
multi-target tracking methods define the states and measurements of
targets as RESs such that the data association procedure can be avoided.
As a result, by utilizing the RFS technique, the computational complexity
of multi-target tracking can be hugely reduced, especially when the
number of targets and false alarms is large. For the RFS-based multi-
target tracking, Mahler first proposed the concept of “first-order
moment filter,” also known as probability hypothesis density (PHD)
filter [25]. Since, the PHD filter has no closed-form solution in general,
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Vo et al. [26] proposed sequential Monte Carlo solution for the PHD
filter (SMC-PHD), and Clark et al. [27] proposed the Gaussian mixture
model implementation of the PHD filter (GM-PHD), which push the
PHD filter from theory to application. The GM-PHD filter requires both
the kinematic model of targets and the measurement model to be linear.
The SMC-HD filter represents the distribution of the states of the targets
by generating and transferring many of the particles, which is suitable for
non-linear models. However, the calculation of the particles leads to high
computation overload. Subsequently, Mahler [28, 29] introduced the
cardinality distribution to describe the number of targets on the basis of
the PHD filter to make a more accurate estimation of the number of
targets and proposed the CPHD filter. Similar to the PHD filter, the
CPHD filter also has no closed-form solution in general and has to be
implemented on the basis of the SMC or GM model [30]. Considering
that the computational complexity of the RES-based method is lower
than that of the data association method, researchers have proposed
many multi-target DOA tracking methods based on the PHD and
CPHD filters [13-16]. These methods use the output of the array signal
as measurements with the non-linear measurement model, thus
implementing them based on SMC.

Due to high-dimension array signal-based measurements and the
large number of particles for the SMC method, the existing RFS-based
multi-target DOA tracking methods get a large computation overload.
Moreover, in the real scenario of underwater tracking, the unknown
ocean environment always results in uncertain measurement noise.
Thus, complexity,
accomplishing robust and accurate tracking when the measurements

besides  considering the  computational
are in a low SNR scenario is also important, especially in the underwater
target tracking case. However, most of the existing DOA tracking
methods assume the measurement noise to be a certain stochastic
process which leads to the degradation of the tracking performance
in the real scenario of uncertain measurement noise. To deal with the
uncertain measurement noise, Zhang et al. [12] derived a robust single-
target DOA tracking method based on the EKF by estimating the
measurement noise covariance matrix (MNCM) by using the improved
Sage-Husa algorithm. By estimating the MNCM in a maximum-
likelihood (ML) framework, the expectation-maximum adaptive
Kalman filter (EM-AKF) was proposed [31, 32]. Sarkka and
Hartikainen [33, 34] assumed the MNCM to be subject to an inverse
Wishart distribution and iteratively estimated the MNCM by using
variational Bayesian approach, namely, the variational Bayesian adaptive
Kalman filter (VB-AKF). Huang et al. [37] assumed the mean square
error matrix (MSEM) to also be subjected to an inverse Wishart
distribution and jointly estimated it along with the MNCM to
improve the performance of VB-AKF. In the existing works, the
superior accuracy and stability of the VB-AKF has been
demonstrated [33-37]. However, the MNCM estimation method has
not been applied to robust multi-target DOA tracking yet. Thus,
considering the uncertain underwater environment and its influences
on the underwater target tracking missions, adopting variational
Bayesian online estimation technique into the multitarget tracking
scenario is inspiring and necessary.

In this article, the bearing angle estimates obtained by using the
traditional DOA estimation method are regarded as the measurements,
and the multi-target DOA tracking algorithm is derived by using the
GM-CPHD filter. Different from most of the existing tracking
algorithms, we considered the uncertain measurement noise caused
by the unknown underwater environment, which always makes a

frontiersin.org


https://www.frontiersin.org/journals/physics
https://www.frontiersin.org
https://doi.org/10.3389/fphy.2023.1142400

Zhang et al.

certain tracking algorithm diverge. Thus, the variational Bayesian
approach is utilized to estimate the covariance matrix of the
measurement noise along with the states of targets in the framework
of the GM-CPHD filter. In this way, the variational Bayesian GM-
CPHD filter (VB-GMCPHD) for robust underwater multi-target DOA
tracking is proposed for the scenario of robust tracking under uncertain
measurement noise. Finally, the results of the experiment show the
robustness and accuracy of the proposed method in real underwater
multi-target DOA tracking scenario. The contributions of this article are
summarized as follows:

First, the multi-target DOA tracking algorithm is derived by
using the GM-CPHD filter for the real underwater tracking scenario
with missing detection and false alarm.

Second, the issue of uncertain measurement noise is addressed
by using the variational Bayesian approach to estimate the
measurement noise variance. Thus, the VB-GMCPHD for robust
underwater multi-target DOA tracking is proposed.

Finally, the real experimental data is utilized to verify the
superior accuracy and robustness of the proposed method in real
underwater DOA tracking scenario.

The rest of this article is organized as follows: in Section 2, the
problem of underwater multi-target DOA tracking with missing
detection and false alarm is formulated. In Section 3, the GM-CPHD
filter for DOA tracking is described. In Section 4, based on the
variational Bayesian approach, an innovative multi-target DOA
tracking method for uncertain measurement noise scenario,
VB-GMCPHD, is
experimental validations are made and the results are proved,

namely the proposed. In Section 5,
demonstrating the superior performance of the proposed VB-

GMCPHD. Finally, the conclusions are drawn in Section 6.

2 Multi-target tracking models

The sets of the states of the targets and the measurements are
assumed to be RESs. Assuming that n; targets exist within the
detection range of the sonar at time step k and the state of the i,,-th
target is x};“, the set of the states of targets at time step k is expressed
as Xy = {x}(,xi, . xZ"}. Let 6 denote the bearing angle of the i,-th
target (6 is the angle between the target and positive x-axis with
respect to the positive counterclockwise.) and 9; denote the change
rate of 6};” , then the state of the i7,-th target is expressed as
xfj = (6", 9;:)T, where (-)7 denotes the matrix transposition.
Since the underwater targets are usually not maneuvering to save
energy and keep concealed, the bearing angles of the targets are
assumed to be subject to the constant velocity (CV) model. The CV
model of the state of the i,-th target is expressed as

in _ in
X = Fk|k,1xk_1 + Grwy

2
Fk\k—lz[(l)f]:Gk:[lez]’ W

where Fyj—; and Gy are the state transition matrix and the noise
driving matrix, wy denotes the zero-mean Gaussian process noise
with the covariance matrix Q caused by the unknown
underwater environment, and T is the interval between the
adjacent time steps.

The estimates of the bearing angles of the targets with error
obtained by the traditional DOA estimation methods are taken as
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measurements. Considering the probability of missing detection and
false alarm, the number of measurements and the states of the
targets are always different in a multi-target tracking problem. It is
assumed that m{ targets are detected and m{ false alarms exist,
ie, my = mZ + m{ measurements are obtained at time step k. The

set of measurements at time step k are expressed as
Zy = {z}(,zi, ...,zzq"}. Then the measurement of the i% -th detected
i

target z;{'" at time step k can be expressed as
i i
z0 = Hixp" + v 2)

where Hj denotes the measurement matrix and Hy = [1,0], v is
the error of the bearing angle estimate obtained by using
traditional DOA estimation, which is subject to Gaussian
distribution with zZero mean and variance of af,k. The false
alarms z,i,zi, ...,z,r(nk are assumed to be subject to Poisson
distribution with intensity of .

3 GM-CPHD filter for multi-target DOA
tracking

The CPHD filter
calculating  the

performs multi-target tracking by
PHD and the
distribution to represent the distribution of the states and the

recursively cardinality
number of the targets, respectively. The closed-form solution of
the CPHD filter is given in the assumption of the linear Gaussian
mixture (GM) model, which is called the GM-CPHD filter. Each
component of the Gaussian mixture model represents the
respective states of the targets [30].

The cardinality distribution pi_; (n) and the PHD v_; (x) are
assumed to be known, and vi_; (x) is subject to the Gaussian mixture
model as

Ji-1
Ve (%) = Zwi?IN(xk; m,i?l,P,E?l), ®3)
in1
where w,@l denotes the weight, N (-;m, P) denotes the Gaussian
distribution with the mean of m and covariance matrix of P, and m,i?l
and Pli?l denote the estimate of the state of the target and the mean square
error matrix (MSEM), respectively. Then, the process of the GM-CPHD
filter at time step k is divided into prediction and update as follows:

(1) Prediction

Once the cardinality distribution py_; (n) at time step k — 1 is
given, the predicted cardinality distribution is expressed as

Prie-1 (1) = ZPr,k (n- j)zC{Pk-l (l)P}i,k (1-pu)”, @
= 15

where Clj =1/ = )Y, prx(+) is the cardinality distribution of
birth targets, and psy is the probability of targets surviving.

Once the PHD v, (x) at time step k — 1 is given, the predicted
PHD is expressed as

Vige-1 (X) = Vg (X) + ¥ (%), (5)

where v i1 (x) and y,; (x) denote the PHD of surviving targets and
birth targets, respectively. v k-1 (x) is expressed as
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Jr-1 .
Vikik-1 (X) = PSkak(]l)N<x ms(lf|)1< I’Ps(lill 1) (6)
j=1

where the predicted state m! kI « and predicted MSEM pY k1 of the
j-th surviving target is given as follows:

m) ©)

M1 = = Foim ), (7)
PV _G.?G" + Fo PUF
skik-1 = k0, Gy + Fpe By - (8)

The PHD of birth targets y, (x) is also subject to the Gaussian

mixture model as follows:
Tyk
= Zw;f,)cN(x; myk, P;’,){) 9)

i=1

Vi (x)

where ], denotes the number of components of the Gaussian
mixture model for y, (x), and w! k, m ;’i, and P}E',)< denote the weight,
state, and MSEM of the i-th blrth target, respectively.

According to Equations 5, 6, and 9, the predicted PHD can be

expressed as follows:
Tik-1

(i) (i)
Vigk1 () = z wk|k 1 (x Mygye_y5 Py 1) (10

where wk‘ 1 mk| 1> and Pk| +_, denote the weight, predicted estimate
of the state, and predicted MSEM of the i-th target, respectively.

(2) Update

The cardinality distribution p (1) and PHD vy (x) at time step k
are obtained by using the measurement set Z; to update pyj; (1)
and vy (x) as follows:

YO (Wit Zi ] (1) prges (1)

= y 11
Pe(n) ¥R [Wipe-15 Zi > Prger) (an
¥ Wi Zis P
Vi (x) = L (Wt Za s P (1= por)vip-1 (x)
i1 i E
Z iw ) (x; mk(J),Pk(])>, (12)
z€Zy j=1
where <{&,f) denotes the inner product of « and B,
ie, {a,B) = Zlealﬁl (@ = o1, a2, .a1], B = (B, By BL]), and
Ppi denotes the detection probability, and
min (|Z|,n)
Viw,Z)(m) = Y (1Z] - j)pxx (121 - f)
=0
n—(j+u)
. 1-
A{j“%ej (A (w, Z)), (13)
Ak,z (X) = {<Klk)(’z)>pD,kquk (Z): zZ € Z}’ (14)
T
Wilk-1 = I:wlgllk)*l’ e ,wk(u];i‘);il)] s (15)
T
q.(2) = [qél) (z),...,q,f’k‘k")(z)] , (16)
0@ = Nt w
nk(\i)l Hkmk(|k)1’ (18)
Sk(|11<)1 Hkpk(\i)lHT + 04 (19)
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() oy G G) oy i lwieo1, ZNZY, proear) (L)
e B = Postic e B g, T2 T ey k(@)
(20)
iO@-ml KOG Q) e
(J) [I K(])Hk] k(\i)l’ (22)
Kk(]) P,Si)lHT[ ;Si)l] , (23)

where |Z| denotes the number of the elements of the set Z, px
denotes the cardinality distribution of false alarm at time step k, e; (-)

denotes elementary symmetric function of order j, and
e(Z)= 3 (nc) e(Z)=1, Al=1/(I-j), and Z\|z}
ScZ,|s|=j \jes

denotes the set Z; without element z.

At last, the components with tiny weight are pruned away, the
components with uniform distribution are combined, and the
maximum number of components is limited [27]. Then, the
updated PHD at time step k is expressed in the Gaussian mixture
model as follows:

i
Ve (x) = Zw,ﬁ“N(x; m,Ei),P,Ei)), (24)
i1

where w,El), m,il), and P,Ei) denote the weight, estimate of the state, and

MSEM of the i-th target at time step k, respectively.

The n corresponding to the maximum value of the cardinality
distribution py (1) is the estimate of the number of targets. The m,ii)
corresponding to the components with the N largest weight in the
PHD v (x) is the estimate of the target states. The first element of
the estimated state vector is the estimate of the bearing angle of the
target. By substituting pi (1) and v (x) into the next time step, the
GM-CPHD filter can be used to recursively estimate the state of the
target to carry out DOA tracking.

4 VB-GMPHD filter for robust multi-
target DOA tracking with uncertain
measurement noise

The existing DOA tracking techniques usually assume that the
measurement noise is a certain stochastic process, which means the
MNCM is constant. However, in the real scenario of underwater
tracking, the unknown underwater environment always results in
uncertain measurement noise, which means the MNCM is time
varying. Thus, the assumption of the existing DOA tracking
technology on constant MNCM is inconsistent with the real
scenario, which results in the decline of tracking performance. In
order to improve the robustness of multi-target DOA tracking,
variational Bayesian approach is used to estimate the MNCM in
the real time of tracking. In this article, the measurement is a number
instead of a vector, thus the MNCM reduces to the measurement
noise variance.

4.1 Choice of prior distribution

In the multi-target DOA tracking scenario, when using the i,,-th
measurement to estimate the corresponding i,-th target, the one-

frontiersin.org


https://www.frontiersin.org/journals/physics
https://www.frontiersin.org
https://doi.org/10.3389/fphy.2023.1142400

Zhang et al.

step predicted probability density distribution (PDF) p(Jnc;';’Izil”:1 1)
and the likelihood PDF p(z;c’"lx;-;) are assumed to be subject to
Gaussian distributions in the framework of the KF [35] as follows:

p(x}f|zi1'§‘k71, Pk\k—l) = N(x;:‘;’e;‘:\k—l’P;:l\k—l)’ (25)

(e 02,) = N(ef Hut, ), e

where N (+; 4, X) denotes the PDF of the Gaussian distribution with
mean y and covariance matrix X, Hy is the measurement matrix
given in Equation 2, and af’k denotes the measurement noise
variance. &Z’lk_l and PZ‘lk_l denote the predicted state and
predicted MSEM of the i,-th target, respectively, which are
expressed as

(27)
(28)

fﬁﬁk_l = Fklk—l’e;:—uk—v
o in T
Py = Frer Py Frpy + Qi
where 32;;”71‘ p and P;'([] [ are the estimates of the state and MSEM
of the i,-th target at time step k-1, respectively.

In order to infer x} along with o7, a conjugate prior
distribution has to be selected for the fluctuant o7, since a
conjugate distribution can guarantee the same functional forms
of the prior distribution and posterior distribution. In the Bayesian
theory, the inverse Wishart distribution is usually used as the
conjugate prior for the covariance matrix of a Gaussian
distribution with known mean [36]. Since Uf,k is the variance of
the Gaussian distribution, the prior distribution p(af,klz’{:" 1) is
selected as the inverse Wishart distribution, given by

p(olilzires) = TW (074 ikt U ), (29)
where IW(:;A, %) denotes the PDF of the inverse Wishart
distribution with degree of freedom (dof) A and inverse scale
matrix ¥ [37], dg- and Uk|k,1 are the dof and inverse scale
matrix of p(o7|z]", ), respectively.

The posterior distribution p(af’k_1 |z’1”j 1) is also subject to an
inverse Wishart distribution as follows:

p(o2lziis) = TW(02 4y ficrs Uk ). (30)

To guarantee that p(af’k_1|zi1"j ) is the inverse Wishart
distribution given by Equation 29, the previous approximate
posterior distribution is spread through a forgetting factor
p € (0,1], which indicates the extent of time fluctuations of the
MNCM. Then, the prior dof #ix_; and prior inverse scale matrix
Uk|k,1 are given as follows [34]:

Ut = p(Ukorpor —7=1) + 7+ 1,
ﬁk\k—l = Pf]k—l\k—b

where r denotes the order of the MNCM o7,

4.2 Variational approximations of posterior
PDFs

According to the variational Bayesian approximation, the joint
posterior PDF of the state of the i,-th target x; and MNCM o7, is
approximated to
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(e on 1 20) = a(x)a(o7), (33)
where g (x;f) and g (07, are the approximate posterior PDFs of x;;“
and o7, respectively [38, 39]. The variational Bayesian
approximation is formed by minimizing the Kullback-Leibler
divergence (KLD) between the true joint distribution p(x;",af,k |
z’i":‘ ) and the approximate distribution q(x}'j)q(af,k), ie.,

{a(x2), q(07,)} = arg min KLD(q(x)a(a7) I p(x1> 07 1 2104 ))
(34)

where KLD (g (x) || p(x)) denotes the KLD between g (x) and p(x)
[38, 39], and

KLD (q(x) | p(x)) = Jq(x)logwdx.

p() (39)

The optimal solution of Equation 34 satisfies the following
equations [39]:

logq(x}) = Ep. [log p(xjc", 0l o zilfk)] + ¢y (36)

logq(07,) = E,n[log p(xy1, 074217 ) | + (37)
where Ele [-] and Egik [-] denote the expectation with regard to x;;“
and af’k, respectively, and ¢, and cg denote the constants with
respect to xj: and o7, respectively. Since the variational parameters
of q(x;{”) and q(af,k) are coupled, a fixed point iteration process is
applied to solve Equations 36, 37, i.e., the approximate posterior
PDF q(x;(”) is updated to q("”) (x;é‘) at the #n + 1-th iteration using
the posterior PDF g (074), and q(07,) is updated to qv (07,)
using the posterior g (x}: .

According to Equations 25, 26, 29, the joint PDF is
expressed as

p(x}f, Uf,k»zif?k) = P(z;cm xjcn"ff,k)P(x;c" Zi’?k71)P(Of,k|ziy?k71)P (270)
= N(chm§ h (xf:‘), Gf,k)N(xiﬁ;f}Qk_l, P;.cnlk—l)
x IW(07 45 thige-r> Uigemr ) P (2071 (38)

(1) Update of x};”

The posterior gV (x}'é’lzil"j 1) is updated according to the
extended Kalman filter equations as

q("“)(xjj

im _ in. o(nt1) D)
Zl:k—l) = N(xk Xk P ) (39)

(n+1)

. . . pntD)
where the mean vector ;)" and the covariance matrix Py, ~ are

given as follows:

i, i 2\7!
K™ = P, (D (Bl ()" +(0)) L @0)
o(n+l) _ sin +K(n+1)( im _H A ) (41)
Xk = Xpjk-1 k 2 kXklk-1)>
(n+1) _ pin (n+1) 13 (1) pin
Py =Py, K HPY, . (42)

(2) Update of o7

According to Equation 38, logq™ (07,) is given by
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1qu(n+1 ( 2 )

= =0.5(r + i1 +2)log|o}, | - 0.5tr( U (Gik)il>

- Hkx;f)T(Uf,k)il (=

= —0.5(r + tgper + 2)log|o?, | - O.Str((Bli") + ﬁkwl)(af,k)’l) +cr
(43)

-0.5(2y - Hix?) + g

where

B = £ (sl - He) (=l - Hixl)' |
=E® [(zf(’" - Hkxkk + Hkxk‘k - Hkx}(")(z;('" Hkxklk + Hkxklk - Hkx}(") ]
= (=l - H) (= - Bikl)) "+ HE [ (= 300 (v - 202)" |

_( oim .(n) im < (n) (n) gy T
= (2 - Hixly)) (2 7Hkxk|k) + Hy P ;.

(44)
From Equation 43, g™V (0},) is updated as
q(n+l)( ) _ IW( rkvﬁlinﬂ); O}in+l))) (45)
where the dof u('ﬁ ) and the inverse scale matrix lAI,EnH) are given as
follows:
MY = dge + 1, (46)
~ (n+1) n ~
U =B + U, (47)

Then, according to Equation 38, logg™ (x}‘(”) is given by

loga'™ ) = 05 ~Huxt) B[ ()] e - )

~0.5(xf — &, 1) P (% = &) + s

(48)

where E(+D [ (Uf,k)’l] is given by

B ()] = @@ -m-n)(00) L o)

The modified one-step predicted PDF p(”“) (zi|xx) at the
n+ 1-th iteration is defined as

PWI)(ZZ"

i i in [ A(n+1))2
xy) = N(z,;”;Hkxk",(ar(,k”)) ), (50)
where the modified MNCM ((7("“))2 is formulated as

(6_(7;:1))2 _ {E(wrl) I:(O_Zk)—I:I }‘1 U(VHI /( IEnJrl)

N fixed-point iterations,
approximations of the posterior PDFs for the i,-th target are

-1). (51)

Finally, after the wvariational

given as follows:
q(x) = q"™ (xy) =
q(os) = (”’(0 ) =1

S (N) in. in Din
(xk7 Xkl >Pk|k ) N(xk 7xk|k’Pk|k)’ (52)
(0 k,ukN) U(N)) = IW( ,k7uk\k)Uk\k)
(53)
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4.3 Algorithm of VB-GMCPHD filter

According to the above derivation, the pseudo-code of the
variational Bayesian GM-CPHD filter (VB-GMCPHD) for DOA
tracking at one time step is given in Algorithm 1.

o
{w®,m?,POY°  and

i=1

1. Initialize GM components
cardinality distribution py(n);
Fork=1:K

Prediction:

2. Predict the cardinality distribution pgx- (n) by using
Equation 4;

3. Calculate the components of survive targets:

Fori=1:Ji
s(i13|k 1= Pskal(ﬁlr ms(ilZ\k 1 = Fi- 1'"1(21 ’
POy 1 = 6ko2Gy +Fi P FL
ﬁib)c 1 P(”(l) —r=1+r+l, UZ;{ 1= Pﬂ}il)l
End
4. Add the o components of birth
targets {w(’) mi’}(,P(’i ka ",

bredicted  GM
{w;d;c v"’mk 1’P131)< 1}2 {Mk ",owhere T = Jio + Ty

Update:

6. Update the cardinality distribution px(n) by using
Equation 11;

5. Express the components  as

7. Update GM components of targets:
Fori=1: J k-1
o _ YW1, Zk], prik-1)

wl =
P(ki) <‘1§k[Wk|k 1 Zk), Prig-1)
% = Piigr

End

For m=1: my

(i) (i) (i)
(1—Pu,k)wk11. mkx _mk?k 17

Fori=1: ]k\k—l
8. Estimate ¢, along with states of targets by using VB

iterations

- (0) (@)

Initialization: g =m{_, ()" = Ui /iigps -

Forn=0:N-1
S, = WPl ML + (6177
K(M) Pli’l)c I(Hk)T(sk\k 1)_ ’ ’ﬁk‘,,]:

(1) _ Dy, po
Pkr;( Pk|k 1 K "H) Pk?k 1

~ 1) 1 T
(2m - Hkmi,“,: )z~ Hi )+ HP{ ) (Hi)'
~ (n+1 ~ R
Uk\k = Uk\k 1+ B ) u(‘"k n
D (na1)
Uklk / klk -

- 1 = (1)
= Mgy + K;i'” ) (2 - Him, ),

B(n+1)

= O +1,
(n+1)
( r,k
End
N,
Skl-1 = Si;kll

m(/kwn*(m*l)mﬁi) _ &(N)
k = Wklk 1
Jig-r+(m=1)my+i) _ p(N) .
Py =Py

5 W [wige-1> Zk\{Zm s Prji- .
:PD)szi\;H%i)(zm)< i [Wiik-1> Z\Zim} s Pri-1) e

CEY [wipe1 Zi), prery @)

w}i/k\k—l*(""”"’k*")

End
End

9. ]k|k:]k‘k,1+]k‘k,1mk, Prune, merge, and limit the ]klk

components, and new J, components are obtained;
i=Jk |
i=1 '

11. The n corresponding to the peak of pi(n) is the
estimate of the target number;

10. Express the updated GM components as {w{”,m?,P{}

12. The m{ corresponding to the Ny components with the
largest weight is the estimate of target states.
End

Algorithm 1. VB-CPHD filter for Robust multi-target DOA tracking
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5 Results and discussion
5.1 Experimental setup

The open experimental data set SWellEx-96 [40] is used to
verify the tracking performance of the proposed VB-GMCPHD
filter for robust DOA tracking. The experiment was performed at
the United States Marine Physical Laboratory from 10 to 18 May
1996, approximately 12 km from the tip of Point Loma near San
Diego, California. The data of the north horizontal linear array of
the S59 event of the experiment is used in this section. 900 s of
experimental data is used to test the proposed method in this
section. Before the experiment, a CTD is used to obtain the sound
velocity in the experimental area. The experimental ship tows a
continuous sound source at a depth of 54 m at a speed of 5 knots
and sails north, which is named target 1 in this article. In addition,
an uncooperative ship sails from northwest to southeast with
continuous radiating noise, which is named target 2 in this article.
The radar system of an experimental ship records the distance and
bearing of the uncooperative ship and derives the latitude and
longitude of the uncooperative ship. The horizontal linear array is
placed on the seafloor at a depth of 213 m and continuously
records the received acoustic signal at a sampling frequency of
3,276.8 Hz. The horizontal array consists of 32 elements, among
which 27 elements provide effective data. The positions of the
effective elements are shown in Figure 1, where the position of the
first element is taken as the origin of coordinates. Figure 1 shows
that the elements are actually not arranged in a straight line but in
a slight curve. Therefore, the port and starboard ambiguity
problem of a linear array is avoided.

To evaluate the difference between the real set and estimated
set of the states of the targets, an evaluation has to be chosen.
Because the number of elements of the real set and estimated set of
the states of the targets is different, the root-mean-square type of
evaluation (such as the root mean square error) is not usable. In
this article, optimal sub-pattern assignment (OSPA) error is
selected to evaluate the multi-target tracking performance,
which is defined as follows [41]:

200 ; : : —
(o]
(o)
(©)
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150 690
~ §
g
£ 100 8
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Z o
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o
&
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-50 0 50 100 150 200
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FIGURE 1

Position of the horizontal linear array.
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p
1 m
(c) = Zmi ©) (5. Y -
;) (X,Y) = <n min i;d V(xi> Yay)’ + P (n m)> , msn

m>n

(54)

(c) — 40
d (X, Y) =d (Y,X),

where dff) (X,Y) is the OSPA error, X = {x1,%3,... X} and Y =
{ V1 V25 wenr y,,} are RESs, IT denotes the set made up with m elements
from {1,2,..,n}, and d© (x, y) = min{d (x, y),c}, d(x,y) is the
Euclidean distance between x and y, while ¢ and p denote the
truncation parameter and order, and are set to 5 and 1, respectively.
The smaller the OSPA error means the higher the precision.

5.2 Experimental results

The minimum variance distortionless response (MVDR) was used
to obtain the measurement of the bearing angles of the targets at
48 Hz-52 Hz every 10's, and the bearing angle scans from 0 to 360°
every 1°. According to the CTD data, the sound velocity was set to
1,493 m/s. The bearing time recording (BTR) obtained by the MVDR is
given by the background 3D color diagram of Figure 2A. The true
bearing angles of the two targets are given by the black line. The bearing
angles corresponding to the peaks of the spectrum are extracted at each
moment, and the obtained measurements of bearing angles of targets
are shown by red dots in Figure 2A. Figure 2A shows trajectories of
three targets. The bearing angle of target 1 moves from 135° to 50°, the
bearing angle of target 2 moves from 285° to 275°, and the bearing angle
of an unknown uncooperative target stays near 320°, which is named
target 3 in this article. Figure 2A also shows some error, missing
detection, and false alarm in the measurements.

The proposed robust multi-target DOA tracking method is used to
process the bearing angle measurements, and the results of KF-JPDA
[42], GM-PHD filter [27], and GM-CPHD filter [30] are also given for
comparison. The process noise variance of the CV model is set to
2.5 x 107*. The detection probability and false alarm probability are set
t0 0.9 and 0.1, respectively. The measurement noise variance o7, of KF-
JPDA, GM-PHD filter, and GM-CPHD filter is set to 25. The parameters
o, ffo, and p of the VB- GMCPHD are set to 12, 12 aik, and 0.95,
respectively, and the number of VB iterations N is set to 5.

The tracking results of KF-JPDA, GM-PHD filter, GM-CPHD
filter, and VB-GMCPHD filter are shown in Figures 2B-E, and the
OSPA errors are shown in Figure 2F. The average OSPA errors
tracking step are shown in Table 1; Figures 2B-E show that all multi-
target DOA tracking methods carried out stable tracking of the three
targets, and the tracking trajectories are consistent with the real
trajectories. Figure 2F and Table 1 show that KF-JPDA, GM-PHD
filter, GM-CPHD filter, and the proposed VB-GMCPHD filter
significantly reduce OSPA errors on the basis of measurements,
and the OSPA errors of the VB-GMCPHD filter are slightly smaller
than those of the KF-JPDA, GM-PHD filter, and GM-CPHD filter.

Since the power of measurement noise hardly varies in the
experiment, the performance of the proposed VB-GMCPHD filter
for the robust multi-target DOA tracking improves slightly when
compared to the other methods. In order to further test the
robustness of the proposed robust underwater multi-target DOA
tracking method in the scenario of uncertain measurement noise, a
period of high-power noise was added to the experimental data from
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FIGURE 2

Bearing angle measurements, tracking results, and the OSPA errors of KF-JPDA, GM-PHD filter, GM-CPHD filter, and VB-GMCPHD filter. (A) Bearing
angle measurements. (B) Tracking result of KF-JPDA. (C) The tracking result of GM-PHD filter. (D) The tracking result of GM-CPHD filter. (E) The tracking

result of VB-GMCPHD filter. (F) OSPA errors of tracking results.

500 s to 600 s. Then, the abovementioned process was repeated for the
data with added noise.

The BTR and bearing angle measurements obtained by MVDR
are shown in Figure 3A. The tracking results of KF-JPDA, GM-PHD
filter, GM-CPHD filter, and VB-GMCPHD filter are shown in
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Figures 3B-E, respectively. The OSPA errors of the tracking
results are shown in Figure 3F, and the average OSPA errors per

tracking step are shown in Table 2.
Figure 3 shows that KF-JPDA, GM-PHD filter, and GM-CPHD
filter provide stable tracking of the bearing angles of the three targets
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TABLE 1 The average OSPA errors of the tracking results of KF-JPDA, GM-PHD filter, GM-CPHD filter, and VB- GMCPHD filter in one tracking step.

KF-JPDA GM-CPHD VB- GMCPHD
Average OSPA error (°) 3.42 2.67 2.24 1.93
A B ¢ ' 3
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FIGURE 3
Bearing angle measurements, tracking results, and OSPA errors of KF-JPDA, GM-PHD filter, GM-CPHD filter, and VB-GMCPHD filter when

processing the experimental data with added noise. (A) Bearing angle measurements. (B) Tracking result of KF-JPDA. (C) Tracking result of GM-PHD filter.
(D) Tracking result of GM-CPHD filter. (E) Tracking result of VB-GMCPHD filter. (F) OSPA errors of tracking results.
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TABLE 2 The average OSPA errors of the tracking results of KF-JPDA, GM-PHD filter, GM-CPHD filter, and VB-GMCPHD filter in one tracking step when processing
the experimental data with added noise.

KF-JPDA GM-CPHD VB-GMCPHD

Average OSPA error (°) 4.26 422 3.71 1.97

when the measurement noise variance is stationary from 0 to 500 s. Data availa blllty statement
However, when the measurement noise variance increases from 500 s to
600 s, the assumption of fixed measurement noise variance of KF- Publicly available data sets were analyzed in this study. These
JPDA, GM-PHD filter, and GM-CPHD filter becomes inconsistent  data can be found at http://swellex96.ucsd.edu/.
with the real increasing measurement noise variance, which results in
inaccurate Kalman filter gain. Therefore, the KF-JPDA, GM-PHD filter,
and GM-CPHD filter carry out fluctuating tracking trajectory or even Author contributions
miss tracking, which results in an increasing of the OSPA error. The
OSPA error of the proposed VB-GMCPHD filter for robust multi- BZ,XH, and YY contributed to the conception and design of the
target DOA tracking is significantly less than that of the KF-JPDA, GM-  study. XH, YY, JZ, and SX contributed to the investigation of the
PHD filter, and GM-CPHD filter. The reason is that the VB-GMCPHD  study. BZ performed the experimental data analysis and wrote the
filter estimates the measurement noise variance in the real time of  first draft of the manuscript. XH wrote sections of the manuscript.
tracking so the Kalman filter gain calculated by using the estimate of ~ All authors contributed to manuscript revision, and read and
measurement noise variance is more accurate. Therefore, the increasing ~ approved the submitted version.
measurement noise variance hardly affects the performance of the VB-
GMCPHD filter, and the robust DOA tracking with uncertain )
measurement noise is carried out. Table 2 proves the superiority of Fu ndlng
the proposed VB-GMCPHD filter in robustness again.
This work was supported by the National Natural Science
Foundation of China (Grant No. 12104113), the Shanghai Aerospace
6 Conclusion Science and Technology Innovation Foundation (Grant No. SAST2022-
011), the foundation of Central University Operating Expenses Project
The robust multi-target underwater DOA tracking problem in  (Grant No. G2022KY05102), and the Natural Science Basic Research
uncertain measurement noise scenario is studied in this article. In order ~ Program of Shaanxi (Grant No. 2023-JC-JQ-07).
to solve the underwater multi-target DOA tracking problem, a multi-
target DOA tracking technique is derived on the basis of the GM-
CPHD filter, which is combined the kinematics of the target, the bearing Conflict of interest
angle measurements, and the multi-target tracking scheme at the same
time. Then, considering the uncertain measurement noise results from The authors declare that the research was conducted in the
unknown underwater environment, the online measurement estimator ~ absence of any commercial or financial relationships that could be
is designed on the basis of the variational Bayesian approach to estimate ~ construed as a potential conflict of interest.
the measurement noise variance along with the states of the targets as an
integrated part during the multi-target DOA tracking procedure. Thus,
a robust underwater multi-target DOA tracking method with uncertain Publisher’s note
measurement noise, named VB-GMCPHD filter, is proposed. From the
experiment results validated by real sea trial data, the accuracy and All claims expressed in this article are solely those of the authors
robustness of the proposed VB-GMCPHD is verified and and do not necessarily represent those of their affiliated
comprehensive discussions are made. From the experimental results  organizations, or those of the publisher, editors, and reviewers.
and discussions, the proposed VB-GMCPHD can be regarded as an ~ Any product that may be evaluated in this article, or claim that
alternative method to accomplish DOA tracking missions, especially ~ may be made by its manufacturer, is not guaranteed or endorsed by

when the underwater environment is uncertain. the publisher.
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