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Abstract

In this paper, we address the issue of collaborative information processing for diffusive source localization and
tracking using wireless sensor networks capable of sensing in dispersive medium/environment. We first determine
the space-time concentration distribution of the dispersion from physical modeling and mathematical formulations of
an underwater oil spill scenario, considering the effect of laminar water velocity as an external force. For static diffusive
source localization, we propose two parametric estimation techniques based on maximum-likelihood (ML) and best
linear unbiased estimator for the special case of our physical dispersion model. We prove the consistency and
asymptotic normality of the obtained ML solution when the number of sensor nodes and samples approach infinity,
and derive the Cramér-Rao lower bound on its performance. We also propose a particle filter-based target tracking
scheme for moving diffusive source and derive the posterior Cramér-Rao lower bound for the moving source state
estimates as a theoretical performance bound. The performance of the proposed schemes are shown through
numerical simulations and compared with the derived theoretical bounds.

Keywords: Wireless sensor network; Diffusion; Source localization; Tracking; Parameter estimation;
Maximum-likelihood; Best linear unbiased estimator; Particle filter

1 Introduction

The release of liquid petroleum hydrocarbon into the
ocean or coastal water due to human activity has attracted
tremendous attention because of its environmental, bio-
logical, and economical impact. Recent BP oil disaster
in the Gulf of Mexico is a perfect example of how spill
stemmed from a sea-floor oil gusher can severely dam-
age the marine and wildlife habitats as well as the Gulf’s
fishing and tourism industries. Research in modeling and
predicting the extent of such oil spill can assist in plan-
ning and emergency decision-making, thereby reducing
the threats and hazardous effects on the environment as
well as the economic cost. Considering the fact that this is
a diffusive source estimation and tracking problem, such
research can in general be applicable in many other similar
contexts such as homeland security, environmental and
industrial monitoring, pollution control, servers, and data
center temperature monitoring as well [1-8]. For example,
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the spread of chemical and biological agents as homeland
security problems are discussed in [5,9-11].

Recent advances in sensor technology, such as
smart/intelligent nodes with cognitive abilities, on-board
sensors, and wireless networking capabilities have trig-
gered the use of wireless sensor networks (WSNs) in
monitoring various physical phenomena [12-14]. Though
sensor nodes are capable of a limited amount of local
processing and wireless communication, when a large
number of sensors communicate and share informa-
tion among themselves, they can measure a desired
phenomenon-of-interest in great detail. Also with the
developments of unmanned autonomous vehicles, WSNs
are gaining popularity due to their potential to be useful
for a wide range of applications including environmental
monitoring, intrusion detection, and various military and
civilian applications [12,15,16]. Due to advanced micro-
electromechanical systems, many of the state-of-the-art
sensors are now more accurate, robust against noise, and
energy efficient [17,18]. These new cutting-edge sensors
can withstand severe unfavorable conditions in hazardous
areas where human deployment is impossible. All these
useful and exciting features in recently developed sensors
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make them suitable candidates for the set of applications
involving monitoring of diffusion phenomena that we are
interested in.

Source or target localization using distributed sensor
arrays is an area of active research interest for a consid-
erable period of time [19,20]. In the past, detection and
localization problems of diffusive sources in WSN have
been a topic of interest, specially in the case of chemi-
cal/biological threat detection. Interesting research in this
context can be found in [3,4,9,10], where biochemical con-
centration distribution in space and time for different
types of diffusive sources, diffusion models, and/or sensor
networks is estimated. For instance, remotely localizing a
gas or odor source using mobile robot was proposed in
[3] by fitting the gas distribution model to the gas sen-
sor response at the sensor locations. However, the mobile
sensor dynamics model therein was obtained empirically,
which does not allow for dynamic environment and mov-
ing diffusive source. In [4], a maximum-likelihood (ML)
estimator was developed for localizing vapor-emitting
sources, and its asymptotic normality of the obtained
ML estimator was proved when the signal-to-noise-ratio
(SNR) approaches infinity. Many other estimation tech-
niques have also been used in diffusive source parameters
estimation literature [9,10,21-23]. In particular, Bayesian
estimation has been applied in [9,21] in a sequential man-
ner, which is not suitable in many practical scenarios
where faster estimation and immediate actions based on
the estimation are top priorities. A real-time maximum-
likelihood estimation method was proposed in [23] for
estimating diffusive source parameters, where consistency
and asymptotic efficiency of the obtained estimator were
proved when the density of sensors becomes infinite. In
[24], the problem of impulsive diffusive source localiza-
tion was solved assuming the spatial sensor measurements
at any sensor location as a scaled and shifted version
of a common prototype function, leading to solving a
set of linear equations. However, the physical diffusion
models used in [23,24] are oversimplified with the diffu-
sive sources assumed to be impulsive or instantaneous in
nature.

Although research has been done in tracking and/or
estimating time-varying parameter estimation in gen-
eral [25-28], to the best of our knowledge, very few
attempts have been made in time-varying diffusive source
parameter estimation. Some of these methods cannot be
applied directly into our time-varying parameter estima-
tion model since, e.g., for a moving source, the concen-
tration at the current time is affected by all past values
of source position. Therefore, time-cumulation effects
on the concentrations (i.e., observations) must be taken
into account to estimate time-varying parameters. Among
previous works, a parametric moving path model for a
diffusive moving source was discussed in [10], where
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the moving source path was approximated using finite
number basis functions. Tracking performance in this
case depends on the smoothness of the source trajectory,
prior information about the moving source trajectory, and
choosing a suitable finite set of basis functions. In [29], a
novel recursive algorithm was proposed to track the inten-
sity of a diffusive point source, but the source location was
considered as an unknown static value.

The aforementioned limitations may be overcome by
developing or exploiting state-of-the-art Bayesian-based
location tracking methods suitable for handling highly
nonlinear diffusion processes. In the Bayesian approach,
the key is to construct the posterior probability density
function (PDF) of the underlying state vector based on
all available information. For linear and Gaussian state
dynamics and observation models, the optimal minimum
mean squared error (MMSE) solution is tractable and is
given by the well-known Kalman filter [30]. However, for
most of the real-world scenarios, dynamic state estimation
problems are nonlinear and non-Gaussian, and obtaining
optimal closed-form solution is not tractable under the
Bayesian approach. In these cases, suboptimal approaches
such as extended Kalman filter and Gaussian-sum filter
[31] are used with certain approximations. These sub-
optimal algorithms become inefficient for highly nonlin-
ear and non-Gaussian systems. In these cases, numerical
techniques based on sequential Monte Carlo methods are
used to achieve better performance for highly nonlinear
systems. To that end, the idea of particle filtering was
introduced in [32] as an effective method of representing
PDF in terms of a set of random sampling.

In this paper, our main objectives are to efficiently esti-
mate and track diffusive source location using a wireless
network of chemical sensor capable of sensing in diffu-
sive environment. To cater to the objectives, we formulate
and derive a physical model for the space-time substance
dispersion mechanism of an underwater diffusive source.
The modeling and the proposed solution methods can
also be extended to other important diffusion phenom-
ena involving biochemical contaminant materials as well.
We propose and implement ML and best linear unbiased
estimator (BLUE)-based parameter estimation techniques
for a static diffusive source which is continuously emitting
substance [33]. In the previous literature, such as in [4],
the asymptotic normality of the obtained ML estimator
was proved when the SNR approaches infinity. We prove
both the consistency and asymptotical normality of our
obtained ML-based solution when the number of sensor
nodes and time samples go to infinity, thus allowing for
the option of tweaking these two parameters. We derive
the Cramér-Rao lower bound (CRLB) as a theoretical per-
formance bound for a special case of our obtained physical
dispersion model. We also propose a particle filter (PF)-
based target tracking method for moving diffusive source.
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To the best of our knowledge, moving diffusive source
tracking using particle filtering approach has not been
attempted before. The posterior Cramér-Rao lower bound
(PCRLB) for the moving source state estimates is also
derived as a theoretical performance bound [34].

The remainder of this paper is organized as follows:
Sections 2 and 3 discuss, respectively, modeling of an
underwater oil spill scenario and measurement model
for static diffusive source localization using sensor net-
work. The proposed statistical methods for static diffusive
source localization and corresponding theoretical per-
formance bound are discussed in Section 4. Section 5
presents the proposed particle filter-based method for
moving diffusive source tracking with theoretical per-
formance bound analysis in detail. Section 6 shows the
validity and effectiveness of our proposed methods for
diffusive source localization and tracking through numer-
ical simulations. Finally, Section 7 concludes the paper by
summarizing our results.

2 Physical model for dispersion

We first derive the physical models for the space-time sub-
stance dispersion mechanisms from a diffusive source and
then transform the obtained dispersion model to a statis-
tical measurement model. The transport model of a sub-
stance from a diffusive source can be obtained by solving
the corresponding diffusion equation. Diffusion equation
describes the dispersion of particles from a region of high
concentration to regions of lower concentration due to
random molecular motion. Let us denote the concentra-
tion of the diffused substance at a position r = [x,y, Z]T
and at time ¢ as c(r, ). Ignoring the effects of external
forces for a source-free volume and for space-invariant
diffusivity constant «, the concentration of a dispersed
substance follows the following diffusion equation [35]:

dc(r, £) 2c(r, )  3%c(r,t)  9%c(r,¢)
=K + + .
ot dx? ay? 022

To solve the above differential equation, appropriate
boundary and initial conditions are required. We first
compute the concentration for a stationary impulse point
source of unit mass to obtain Green’s function. The
obtained result is then extended for a continuous source
by integrating the source-release rate with the Green’s
function. Denoting the Green’s function of the impulse
source as ¢g(r, £), the concentration of a continuous point
source with mass release rate 1 (t) and initial release time
t1 can then be given by the following integral:

t
c(r, ) =/ u(t)eg(r,t — t)dr. 1)
t
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For parametric estimation case, it is to be noted that
from the concentration measurements taken by the sen-
sors, we can first estimate the source parameters of inter-
est and then predict its cloud evolution in space and time
by inserting the estimated parameters into (1).

Although the main focus of this paper are diffusive
source localization and tracking, we introduce a special
diffusion phenomenon, i.e., an underwater oil spill, to
demonstrate how to model and solve for a practical dif-
fusion phenomenon and also to motivate the practical
importance of the problem we are discussing. As shown
in Figure 1, we model an underwater oil spill as a diffu-
sion occurring in a two-layer semi-infinite medium (i.e.,
water and air). We assume that the oil spilling source
is located at the bottom (i.e., river/sea bed) at a loca-
tion ro = [%0,%0,20]7. The depth of water level is 0 <
z < L with diffusivity «,, and concentration c,,. The same
quantities for air (z > L) are denoted as «, and ¢, respec-
tively. Along the z-axis, we need to solve the following
differential equations:

dcy a%c,

— =Kky—, forO0<z<lL,
F >

dc, 9%c

— = Ka—“, forz > L.
at 0z

Considering only point impulse source located at z = z,
where 0 < zp < L and impermeable boundary at z = 0,
we have the following initial condition:

cwl(z,t) =8(z—2zy), att=1
and boundary conditions

Cw==Cq atz=1L, (2)
a 0

Kwﬂ :Kaﬁ, atz=1, (3)
0z 0z

a

ﬂ:0, at z=0. (4)

0z

Boundary condition (2) implies the continuity of con-
centration at the interface z = L. Condition (3) repre-
sents the fact that there is no accumulation of diffusing
substance at z = L. Finally, the third boundary con-
dition in (4) reflects the assumption that the medium
at z = 0 is impermeable. By applying the concept of
Laplace transform on the above system of partial differ-
ential equations, we can obtain the solution to the spatio-
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Figure 1 An underwater oil spill scenario.

Deep oil reservoir

temporal concentration distribution (omitting the details
in [10,35,36]):

— 7y — 2
ez 0= M}

dicy (t — 17)

1 N,
2\/mw(t—t1),§p [exP {_

(z + z0 + 2nL)? ]]

_FexP{__ dicyy (t — 1)

1
(n+1)
+ P
2/ Ky (t — t1) nX=(:)

[ {(z—zo—2(n+1)L)2}
X [exp | —

dicy (¢ — 11)
(z + 20+ 2(n+ 1)L)? ”
ey (t — t1) ’

+exp{—

NN
Vowt e

curve can be considered to be the superimposed curve
resulting from each successive reflection (from the sur-
face layer) being superimposed on the original curve. In
practice, if k,, > k4, then p — 1. Therefore we have,

where p = As can be seen, the concentration

- [ex {_M}
WO = St = L P 4wt — 1)
+ ex ——(Z + Z0)2
P 4xw<t “ 1)
Z[ {_(z—zo—ZnL)Z}

\/ﬂKW(t —t) duc,, (t — t1)

N _(z+zo+ 2nL)?
P dicyy (¢ — 11) .

Considering the laminar water velocity working along
the X-Y-plane as an external force, we have v =
[Vis vy, 0] T The diffusion equations along the x and y axes
will include additional advection term [35]:

dcy 9%, dcy
ot M T P ax
dcy _ 92c, dcy
W = K'Wa—y2 — wa.

For X-Y-plane, there is no boundary condition and the
initial condition is given as
c(x,y,t) = 8(x — x0,y — y0), att=t.
Using the concept of Fourier transform for solving par-

tial differential equations, we can solve for the following
concentration distribution along x and y axes [37]:

exp [_ 46, (t—11)

2Ky (t — t)

{x—xo—udt—nﬂz]
d (6)

cw(x,t) =

y—yo—vy(t—t)}?
eXP[_“Tﬂiﬁ:ET“]

2T hn(E — 1)

Based on our assumptions on initial and boundary
conditions and for rectangular parallelepiped space, the
Green’s function solution for 3-spatial-variable case is the
product of the solutions of the three single spatial-variable
cases with stationary impulse point source [10,35]. There-
fore, the Green’s function cg(r,t) for the space-time

(7)

vy, t) =
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concentration distribution can be obtained as the product
of the solutions in (5), (6), and (7):
Ir —v(t—t1) —rol? }

1
SRR e ) B o

It —v(t—t) — 1/ H
dicy, (t — t1)

+ exp {—

" 1
——————exp|—
At — ) P

=y - t)}?
dicy (E — t1)

{x —x0 — vult — t)}?
dicy (t — ty)

o0

« ;[exp{_

+EXP{_ dicyy (t — 1))

where 1y = [x0,%0,20]7 and ¥ = [x0,%0, —20]”. Consi-
dering the source mass release rate to be constant u(¢) =
i, the final solution for concentration of oil diffusion in
water for stationary continuous source with mass rate of
(t) can be obtained from (1):

{z — 2o — 2nL}?
dicy (tE — t1)

{z + 20 + 2nL}? ” ®

¢
c(r, t) = u/tl cg(r,t — 1)dt ©)

=c1(r,8) + c2(r, t) + c3(x, £) + ca(r, b),

where
() = W eXp{(r—ro)~V} [exp{lr—rollw}
8miy|r — rg| 2 2Ky
x erfc It — fol + |v I‘/ }
216 (t — 1)
¢ | i)
x erfc Ir — rol — |v] t-h ],
Zm dicy
I (r—r)-v [r —r'||v|
e }[exp{ S
x erfc Ir— | + v I‘/
2/t — 1)
+ o _|r—r\|v|}
2K
x erfc r— — |v] ],
2 kw(t — t) ducy,

t—t1
exp

c3(r,0) = 4(M YT Z/

_(x—xo—vxr) —|—(y—yo—vyr)z—l—(z—zo—ZnL)2 it
4k, T ’

t—t

cy(r, t) = 4(7”( )3/2 Z/ -3/2 exp{

(=2 — VD)2 4+ (y—yo— vyT)>+ (z+20+2nL)? e
4icy T
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Derivation to (9) is given in Appendix 1. For the sake of
simplicity from here on, we denote the diffusivity constant
Ky =K.

2.1 Moving diffusive source

For a moving diffusive source-emitting substance con-
tinuously in a semi-infinite medium similar to our case,
space-time concentration distribution can be obtained
using the concept of convolution integral from the Green’s
function solution corresponding to stationary impulsive
source. In this case, substance concentration at any time
instant is affected by all the past values of source posi-
tion and release rate. Therefore, time-cumulation effect
on the concentrations has to be considered to obtain
complete physical model. For a moving diffusive source
continuously releasing substance at a mass rate j1(¢), the
space-time concentration distribution in a semi-infinite
medium can be obtained for a given Green’s function
¢g(r, t) using the following integral:

t
603D==L/ w(t)eg (r —ro(r),t — 1) dr, (10)
[5¢

where 1o(t) = [x0(t), yo(t), z0(£)]T represents the source
moving path. The advantage of solving the physical dif-
fusion model corresponding to a moving diffusive source
using (10) is that the initial, boundary, and other neces-
sary conditions can be taken into account to solve for the
stationary case in the first step before extending it to the
moving source case.

3 Measurement and system models for static
diffusive source localization

We consider a WSN consisting of a fusion center (FC) and
N spatially distributed biochemical static sensor nodes
capable of sensing in dispersive environment. For prac-
tical consideration, we assume that the N distributed
sensors are located in a rectangular volume in space such
that r; = [x/',y,*,Zj]T € AYj € {1,2,...,N}, where A =
[a1,as] x [b1, 03]  [c1,¢c2] € R3. It is also assumed that
the source-to-sensor distances are much higher than the
source and sensor dimensions. Each sensor node takes
measurements at times t;Vk € {1,2,...,T}, where T
is the total number of time samples. Assuming that the
physical model discussed before is the underlying disper-
sion mechanism, we may obtain a measurement model
for a sensor at a position r; and at time #; as y(xj, tx) =
c(rj, t) + e(xj, tr) + b, where c(xj, ti) is the concentration
of interest, b is a bias term, and e(r;, ;) ~ N(0,52) is the
sensor noise assumed to be independent in both time and
space. For the sake of brevity, it can be rewritten in the
simplified form as

Vik = k(@) + ek + b, (11)
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where Yik = y(rﬁ i), €k = e(rjr tk)s Cj,k(a) = C(I’j, tx),
6 € R"*! is the unknown source and medium parameter
vector that we are interested to estimate, and b is the bias
or clutter term representing the sensor’s response to for-
eign substances that may be present in a diffusive field of
interest. The bias term is assumed to be space and time-
invariant such that the foreign substances interfering with
the actual measurements are in steady state. If we want
to localize a static diffusive source, then only [xp, yo, z0]
are the parameters of interest. It is to be noted that some
of the parameters, such as the diffusivity constant «, bias
term b, and noise variance o2, can be measured at the cal-
ibration stage, thereby reducing the cost of computation
during the detection/estimation phase.

We assume that the sensor nodes are in sleep mode until
they are activated by some central control (i.e., FC) due to
a possible release of a substance from a diffusive source.
The activated sensor nodes take measurements of the sub-
stance’s concentration at time instants #;s and then return
to sleep mode. For N number of nodes in a WSN and
with each node taking T number of time samples of the
substance concentrations at their respective locations, let
y € RNT*1 be the measurement vector received at the FC.

4 Static diffusive source localization

In this section, we use the maximum-likelihood estima-
tor (MLE) and the BLUE to estimate the location of an
underwater diffusive source diffusing oil into water. For
simplicity of exposition, we consider a special case of our
obtained physical model when an oil spill occurs in an
infinite (L — o00) underwater medium. In this case, the
concentration at any position r; at time #; is reduced to the
following expression [4,35]:

k() = (12)

1% ( |I‘, 1| >
erfc .
4k |rj — 10| 2/k (L — tr)

where erfc(.) is the complementary error function.

4.1 Maximum-likelihood-based source localization

From the measurement model discussed in Section 3, the
conditional PDF of the measurements taken by the jth
node at time ¢ is p(y;x10) ~ ./\/(c,»,k(0) +b,02). Hence, the
log-likelihood function formed at the FC can be written as

NT 9 1 )
L= - log(2mo )—ﬁ ' Z 0k — cjx(0) —b)”.

j=1 k=1
(13)

The log-likelihood equations are obtained by agi‘(’;?):

ac; (0
Z Z ik — ¢ (0) — b) [ ng( ):| =0, (14)

]=1 k=1 =
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for u = 1,2, 3, where 6, is the uth element of @, and

erfc (7‘”_“)' )
dcix(0) M [ () — ro(u)] 2kt —t)
00, drk|rj — 1ro|?

|rj—ro/?
exp {_ 4k (L—t1) }

V1K (E — t)

|rj — ro]
(15)

Since the system of equations in (14) is nonlinear, there
is no closed-form solution to it. We can obtain an ML esti-
mation of the source location using any suitable nonlinear
optimization technique. In this case, (14) is solved using
simplex search algorithm [38].

The CRLB provides a lower limit on the mean squared
estimation error of an unbiased estimator of nonrandom
parameter [30]. CRLB in this case can be obtained as
CRLB > I;l, where Iy € R3%3 s the Fisher information
matrix (FIM) formed at the FC. The u-vth element of the
FIM can be found as

9 9
(Tgl,, =E H 6, 10gp(yl0)} {aev 10gp(yI0)}] ,

N T
1 3¢k (0) ] [ 9¢k(0)
_0222{ 36, ” 36, }

(16)

where (16) was obtained using the independence assump-
tion of observations in space and in time.

A sequence of estimators é,, to an unknown parameter
vector 6 is said to be consistent if the sequence converges
in probability to 0, i.e., lim,_, én = 0, where # is the
sample size [30]. It is desirable to have a consistent MLE
as consistency ensures that for large data sets, the MLE
will converge to the true parameter. The obtained MLE to
our source localization problem is consistent when the
number of sensor nodes in any non-negligible open sub-
set of A = [a1,az] x[b1,b2] X[c1,¢c2] € R3 and time
samples go to infinity.

Theorem 1. If the number of sensors N increases
in such a way that for any open subset A =
[a1,a2] x[b1, B3] x[c1,¢2] S R® having positive area, the
number of sensors N and/or the number of time samples T
tend to infinity, the obtained ML estimator is consistent.

Proof. See Appendix 2.

Once consistency for the obtained MLE is established,
the next important thing is to check the asymptotic nor-
mality. An asymptotically normal estimator is a consistent
estimator whose distribution around the true parameter
0 approaches a normal distribution with standard devia-
tion shrinking in proportion to 1/./# as the sample size n

grows, i.e., \/nlp (én — 0) — N (0, I’l), where Ip and I
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are the Fisher information and identity matrices, respec-
tively [30]. It ensures that the estimator not only converges
to the unknown parameter, but it converges fast enough
at a rate 1/,/n. We address this issue with the following
theorem on asymptotic normality. O

Theorem 2. If the number of sensors N and time samples
T increase as in Theorem 1, then for a true parameter vec-

tor Oy € A, where A C A is an open subset of A, the
following is true:

INT (b () = 00) — N (0, (1) ).

in distribution where the (u, v)th element of the matrix Ig
is given by

N
- 1 ¢k (0) ] [ 9¢jk(0)
I — lim E E L Z :
[ 0]14,1/ N,'I!'—>OO o2NT 4 { 89u } { aev }

Proof. See Appendix 3. O

4.2 Best linear unbiased estimator-based source
localization

The advantages of using the BLUE for static diffusive
source localization are that there are no constraints on the
PDF and also knowing only the mean and covariance of
the measurements is enough. However, observations have
to be linear for the BLUE algorithm. In this subsection,
we assume that the distributed sensing nodes are capable
of estimating their respective distances from the source
using BLUE.

Since the complementary error function can be approx-
imated as erfc(z) ~ 1 — %z, our observation model for

jth node at the kth time instant can be linearized in terms
of the inverse of the source-to-node distances from (11)

and (12):
-1
ri — 1o
~ u + b= I + €k
4/3Kk3(t — 1)

ik Ak
= hd™ + a + i,
(17)
where 1 = -, d}“" = ‘r,'—rorl and ap = b —
w

——L_ . Since all the parameters are known except
4«/]‘[3)(3(1?](71?1) P P

for the diffusive source location, we can write y;x = yjx —
ay = hd}“v+ej,/<. Therefore, the observation vector formed

at the jth node can be written as
Yii — a1

Yi2 — a2

¥ = = hd™ + ¢,

yitr —ar
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where k is a column vector of all #s and e =
lei1,€in, ..., eiT]T. Since ey ~ N (0,02) for Vj,k and
measurement noise is assumed to be independent and
identically distributed across space and time, the covari-
ance matrix of 511» is i,' = diag(az,oz,...,az) IS
RT*T, The optimal BLUE estimator formed at jth node is
given by

(19)

with estimator variance V; = hTijflh) 1.

After the distributed nodes estimate their respective
distances :?lj = |rj — ro| from the source using BLUE, all
nodes send &js to the FC for further processing. It is to
be noted that the source-to-node distance estimation can
also be performed at the FC. The signal received at the FC
from the jth node can be expressed as fj = o;f/ + wj, where
wj is normally distributed with mean 0 and variance o2.
For N number of nodes, the data vector available at the FC
can be written as

F=[fifo.. ] =D+w,

N '~ A ~ 1T
where D= [dl,dz, .. .,dN] ,dj = \/(xj—x0)2+(y,—yo)2+(z,—zo)2, and
w = [wy,wa,...,wn]T. The data vector F formed at the
FC can be used to estimate the diffusive source location
using the nonlinear least-square approach:

. 2
min
ro=[x0,y0,20]

‘F—f)

fo = arg (20)

5

To solve for the source location from (20), simplex search
algorithm [38] has been used.

5 Moving diffusive source tracking

5.1 State dynamics model

For the simplicity of exposition and computation, we con-
sider the problem of tracking a diffusive source moving in
a 2D X-Y-plane. The assumption can be easily extended
to the 3D case without any loss of generality. Let us denote
by sy = [xs,k Vs k Xsk j/s,k]T, the state vector associated
with the moving source at time #, where the first two ele-
ments represent the source position in 2D and the next
two elements represent the speed of the moving source,
respectively. We assume linear dynamic model for the
source state vector:

sy = Fsp_1 +uy, (21)
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for k = 1,2,..., with the initial known distribution p(sg)
for si, where F is a 4 x 4 matrix that models the state
kinematics [39]:

10T 0
010 T,
001 0
000 1

; (22)

where T is the time difference between two consecutive
measurements. The noise vector uj is assumed to be 0
mean Gaussian with covariance matrix Q [39]:

LSNP
3 2
0 Lo I

Q=o0.| 2 3 2 |, (23)
5 0T 0
T2
0 5 0 T

which models the acceleration terms in the spatial direc-
tions, and o2 is the variance of the process noise.

5.2 Observation model

In case of a moving diffusive source continuously emitting
diffusing substance in 2D, we may obtain a measurement
model for a sensor at a position rjx and at time #; as

zZj = (g k) + v(¥j o t) + b, forj e N
=Gkt Vjik+ b, (24)

where z; is the jth node’s observation at time #; cj« =
(W ty) = fé" m(r)eg (rjx — r5(r),t — 1) is the sub-
stance concentration at jth node location at time #; mov-
ing diffusive source location at time # is rgx = s =
[xs,k, )’s,k] T; location of jth node at time # is rjx =
ETS T and vix ~ N (0,02) is the sensor measure-
ment noise assumed to be independent in both time and
space. Note that for static sensor node locations, we use
e =1 = [, yj]T by dropping the time index, since
node locations do not change over time. By assuming the
additive white Gaussian noise channel for the sake of sim-
plicity, the received signal at the FC from the jth node at
time £; can be written as

Yik = Zjk + €k forj e N
= Cjk +b+ €k =+ Vik = Cjk +b+ € ks

where € is the received noise which is assumed to be
Gaussian with mean 0, variance o2 and ek = €k + Vik
and 02 = o2 + 02. We denote Yj1 as the measure-
ment vector from jth node up to the time #;, and y. 14 =
1190 Vo100 - - YN - as the collection of all measure-
ments at the FC from N-distributed sensor nodes.
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In a realistic moving source scenario, the instantaneous
velocity is restricted by some practical upper limit. Hence,
for lower sampling time T, we can assume that the mov-
ing diffusive source moves in a linear fashion between
two observations with an average velocity determined
by the source locations ryx and rgxi;. For 2D moving
diffusive source tracking with no external force in action,
the Green’s function can be obtained from (6) and (7) as

|y —roo [
P i (L — t1) '

Therefore, for a continuous moving diffusive source
with constant mass rate j1(¢) = u, observations taken by
the jth node at kth time instant can be written as

‘G (rj’ tk) - 4k (L — ty)

Yik = Gk—1+ Gk + b+ e (25)
where
73
Gk = M/ G (rj —r5(7), b — r) dr,
tr—1
_ k(2
s o \tk— T
2
Tk —Ysk—1
rj — T+ (=) (T — f—1)
e ey e,
di (ty — T)
(26)

5.3 Target tracking using particle filters

In Bayesian belief update, to estimate state vector si at

time instant k, we need to construct posterior distribu-

tion p (Sk|Yc,1:k) with initial PDF p(so). The Bayesian belief

update is done in two stages: prediction and update.
Prediction. Considering that p (sk_ 1Y 16— 1) is available

at time k, the PDF p (sk|yc,1:k_1) can be obtained as [40]

P (sklyerx—1) = /P (sklsk—1) P (Sk—11Ye,1k—1) dSk—1-

Update. If observations y, 1.k are available at time instant
k, the posterior distribution to estimate the state vector sy
is given by [40]

P (YekIst) p (sklye-1)
P (Yeklyek—1) '

Since the observation model is highly nonlinear, the ana-
lytical solution for the optimal estimator is not tractable in
our case. Hence, we use sequential Monte Carlo method
to approximate the posterior PDF (27) with particle filters
[32].

Let us denote A, = {s;;, wi}le to be the random

(27)

V4 (sk|YC,1:k) =

measure that characterizes the posterior PDF p (sk|YC,1:k)r
where P is the number of particles. Then p (s¢lyc1x) ~
Zf;l wj;é (s/< - sj{), where §(.) is the Dirac delta function.
The state vector estimate at time f; can be obtained as
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Skik ~ Zf;l wf(sﬁ(, and the covariance matrix Uy of the
. . D A N &

estimate is Ugjx ~ Zle Wy (sj( — sk|k) (s;( — sk|k) . The

predicted state §;;1x and the corresponding covariance

matrix Uyq)x can be obtained from the state dynamics in
(21) as 841k = F8 and Uppqpc = FUkET + Q.

5.4 Posterior Cramer-Rao lower bound analysis
Analogous to the CRLB, the PCRLB provides a lower
bound for the mean squared error of random parameter
estimation [34]. Let us define the joint probability distri-
bution of Sx and y, .k for an arbitrary k is p (Sk,yc,l;k) =
Pk where y 1 is the observation vector formed at the
FC at kth time instant and S = (s, 81, . - ., S¢). Following
(26), the concentration at any time k+ 1 for any node j can
be written as

A
c(rj, ter1) = Gl = Goatgiat. A x—1k+8 k1

Based on the assumed observation model in (25), the
log-likelihood function L1 = logp (yek+1l8k+1,Sk) at
(k 4+ 1)th time instant formed at the FC is given by

N
Liy1 =— ) log(2mo?)

1
- Z 202 ()’j.kﬂ —cC (I‘j, tk) = Gik+1 — b)z.
j=1

Let I(Sg) € R¥**% be the information matrix derived
from the joint distribution px. We wish to solve for the
information submatrix for estimating s, denoted by Ij.
The following theorem gives a two-step recipe for com-
puting Ii.

Theorem 3. The sequence {I;11} of the posterior informa-

tion submatrices for estimating state vectors siy, can be
computed as follows:

Lipr = Diy1 — [Lirs — QB+ My | [IS0) + R ]

ot
X T T ], (28)
QT + My,

where My, = —E{AS, Liy1} Dipr = —E {Ask“ log pi+1 }: Liy1 =

Sk+1

|:_]E {A§2+1£k+1} -E {A:Ll['k*l} .= E [A:t:[:kJrl Hr

—E{A% L)

Ri1 =

—E{AQ L1} —E{AG Liia})

“E{AS L) .
CE{AY L) —E{AN L)
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and AY = Vg V(g with V being the Laplacian operator.

Proof. See Appendix 4.

Note that the information submatrix computation in
(28) involves computation of the inverse of a matrix of size
4k x 4k. This is because of the output y; 141 at the jth node
at (k+1)th time instant being a function of all the previous
states Sy 1. [

6 Simulation results

In the following, we show the performances of our
proposed models and schemes through numerical
simulations.

6.1 Simulations for the physical model in Section 2

We show the space-time concentration distribution of a
static continuous point source (oil spill source) located at
the bottom of a sea at ry based on the physical diffusion
model formulated in Section 2. The parameters used for
this simulation are oil release rate u = 103 kg/s, diffusivity
constant of oil in saline water ¥ = 25 m?/s, initial release
time #; = 0 s and laminar water velocity v =[50, 50, 0]
m/s. The oil spill source is assumed to be located at ry =
[0,0,0]7 and the depth of water is taken to be L = 100 m
from the sea bed. Figure 2 shows the spatial concentration
distribution for two different time instants t = 1 and t =
100 s. It can be seen from Figure 2 that as the oil source
is located at the origin, the concentration is high near the
origin at ¢ = 1 s. By the time it is 100 s, oil has diffused
over larger distance from the source. It is interesting to see
that since laminar water flow is assumed to be only active
in the positive x and y directions, concentration increases
more along the positive X-Y-plane with the increase in
time.

6.2 Static diffusive source localization

Here, we show the simulation results in estimating the
location of a static diffusive source using the proposed
MLE and BLUE-based methods from the concentration
observations taken by the sensing nodes. For the sake
of simplicity, we consider a 2D diffusive field volume
of A = [-50,50] x[—50,50] m2. We assume that the
sensors are placed in a uniform 2D grid such that the
distance between adjacent sensors along the same ordi-
nate is approximately 14.3 m. Parameters used for sim-
ulations are number of nodes N = 64, ro =[0,0]7,
n = 1,000 kg/s, b = 107* kg/m?, #; = 0 s, and

-E {Agﬁ Liy1}
-E {As§£k+1} (29)

. —E{AS Lisa )} + FIQTIF
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Figure 2 Spatio-temporal concentration distribution. Concentration distribution in space (x-y-z coordinates) at times (A) t = 1 s and
(B) t = 100 s with velocity vector v =[50, 50, 0] m/s (magnitude of concentration is proportional to the darkness).

k = 25 m?/s. The observation noise is assumed to have
Gaussian distribution with mean 0 and variance o2 =
1 x 107* kg/m?. The total number of random realiza-
tions used for simulations is 100. The measurements are
taken at every 0.5 s time-step starting from 0.5 s end-
ing at 30 s. In the case of BLUE estimator, the received
noise variance at the fusion center is assumed to be
o2 =0.01,10 m%.

Figure 3 shows the normalized mean squared error
(MSE) and CRLB (in dB) with the increase in the number
of nodes and samples. The normalized MSE and CRLB
are obtained by dividing each with the diffusive field vol-
ume. As one would expect, the estimation error decreases
as more distributed nodes and samples are considered for
estimation purpose. Since it is a 2D location estimation

problem, we need at least three nodes to determine the
source location correctly. It is interesting to note that the
estimation performance is slightly better than the CRLB
in some cases. This is due to the fact that the ML esti-
mator in this case is biased (suggested from simulation),
and thus can outperform the CRLB by trading variance
for bias. In this particular case, the continuous diffusive
source can be localized with a resolution of less than
12 cm.

The estimated source location using the BLUE estima-
tor is shown in Figure 4 as a function of the number of
nodes and time samples for different values of 5.2s. As one
would expect, the overall performance obtained from the
BLUE estimator is not as good as that from the MLE due
to the linear approximation applied on the observation
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Figure 3 Performance of MLE. Normalized MSE and CRLB of the MLE as function of (A) number of nodes, and (B) time samples.
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Figure 4 Performance of BLUE. Normalized MSE of the BLUE as function of (A) number of nodes and (B) time samples.
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model in (17). However, the performance of the BLUE
estimator-based localization improves as the number of
nodes and/or time samples increases. This is because for
N, T — o0, the complementary error function in (12)
tends to be equal to 1, causing the linearization to have
almost no effect on the approximation.

6.3 Moving diffusive source tracking

In this subsection, we analyze the performance of our pro-
posed moving diffusive source tracking scheme. We use
the same sensor network setup as described in Section 6.2.
The initial source state vector is assumed to be Gaussian
with mean u =10,0,0,0]7 and covariance matrix ¢ =
diag ([0.01,0.01,0.01,0.01]7). The intensity of the state
process noise is 02 = 0.1. The sampling time is assumed
to be Ty = 0.5 s, and the total number of random realiza-
tions used for simulations is 50. The tracking is performed
for 30 s and the number of particles in the PF is N, =
1,000. The rest of the parameters is same as in Section 6.2.
The performance measure is taken as the root mean
squared error (RMSE) of the moving source position esti-

. A \2 A \2
mate given by RMSE;, = \/(xs,k — xs,k) + (ys,k —ys,k) .
The RMSE is compared with the square root of the
PCRLB components of the position error, PCRLB; =

]+t
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Figures 5 and 6 show the tracking performances of the
proposed tracking scheme using particle filter for grid-
based and random node deployment strategies, respec-
tively. It can be seen that the target trajectory can be
tracked with better accuracy in Figure 6 compared to
that in Figure 5. Figures 5B and 6B show the RMSEs on
the tracking performances for the aforementioned two
node deployment strategies respectively. The obtained
RMSE with the random node deployment case is bet-
ter and closer to the derived PCRLB than those of the
grid-based node deployment case. This is because for a
fixed node density, the expected nearest neighbor node
distance (from the source) in case of random node deploy-
ment is less than the inter-node spacing in grid-based
node deployment, which in our case is 14.3 m. The ran-
dom node deployment is specially suitable when there
is no pre-designed infrastructure for sensor network and
also when the diffusive field is hazardous for human
deployment.

It is of interest also to investigate the performance of
the proposed target tracking method when the sampling
time Ty is varying. Figure 7 shows the effect of sampling
time T on the tracking performances of the proposed
moving diffusive source tracking scheme using grid-based
node deployment strategy, keeping all the other param-
eters same as mentioned before. As one would expect,

A
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Figure 5 Performance of the proposed tracking method with grid-based sensor node deployment. (A) Actual and estimated trajectories of
the moving diffusive source and (B) RMSE (dB) for grid-based sensor node deployment.
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the tracking performance decreases with the increase of
sampling time Ts. This is because for higher values of T,
the process noise will increase according to (23). Since
we are also assuming that the movement of the diffu-
sive source is almost linear between two successive time
instants, the lower T will result in better accuracy of the
proposed tracking scheme.

7 Conclusion

In this paper, we obtained spatio-temporal distribution
of the substance concentration by solving physical dif-
fusion model for an underwater oil spill scenario which
considers laminar water velocity as an external force.
The obtained mathematical model was found to be
capable of modeling satisfactorily the underlying physi-
cal diffusion phenomenon. We proposed two paramet-
ric estimation methods based on MLE and BLUE for
determining static diffusive source location using wire-
less sensor network. We also obtained the CRLB as
theoretical performance bound for source localization.
It was observed that though the MLE performs bet-
ter than the BLUE-based diffusive source localization
method, the latter shows satisfactory performance trend
for large number of sensing nodes and time samples.
We also proposed a particle filter-based target track-
ing method for moving diffusive source-emitting sub-
stance continuously into the dispersive medium. PCRLB
corresponding to the moving diffusive source track-
ing was obtained as a theoretical performance mea-
sure and was compared with the simulation results.
The effect of sampling time on the moving source
tracking was also investigated. The performance of the
proposed estimation and tracking methods are shown
to be excellent using numerical simulations. In future
research, we plan to combine our obtained analytical
results with non-model-based numerical techniques to
make them applicable for more realistic and complex
scenarios.

Appendices

Appendix 1

Derivation of spatio-temporal concentration in (9)

To derive and verify the spatio-temporal concentration
distribution in (9), the Green’s function cg (r, t) in (8) can
be written as cg (1, £) = ¢ (r, t) +c5(r, 1) +c5(x, 1)+, (x, 1),
where

) = 1 {_|l"—r0—V(t—t1)|2}
A = Skt — 32 OF 4kt — 1)
)= 1 {_|r—r/—v(t—t1)|2}
= it — )32 P 4kt — 1)
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{x —x0 —ve(t — t))}?

/ _ 1 —
S0 = e — w2 P [ Suow(t — 1)

Dy -we-w)p

dicy (£ — t1)
ad (z — zo — 2nL)? }
S el A P

X V; exp { T — 1) an
/( t)—; |:_{9C_9CO_VJC(’5_7:I)}2
B0 e — 2 P 4y (£ — 1)

=y t)}?
dicy (t — 1)

o 2
2nlL
x 3 exp _(etzo+2nl)" |
o dicy, (t — t1)

Therefore, we can rewrite ¢y (r, £) in (9) as

t

t
m
c1(r,t) = u/ ci(r,t —t)dr, = /
wo u 8l (t — 1 +1)}3?2

It —rg —v(t — 7 + 8|2 y
dic,(t— T + 1) ’

_ ft—tl L o
o (mieyT)3/?

[performing change of variables],

X exp{—

2

r—rg—vrt

p{_l 0 = vT| }dr;
4k, T

(30)

To prove that (30) indeed translates into the expression
given in (9), we will use the concept of first fundamen-
tal theorem of calculus [41]. Since ¢} (r, £) is a continuous
real-valued function within the limits of the integral, the
derivate of the expression given in (9) will be taken to
obtain (30). Replacing y = ¢ — t; and assuming F(r,t) =
c1(x, t) in (9), we have

u (r—ro)-v It — rol|vl|
exp expy —————
8miy|r — ro| 2Ky 2Ky

F(r,y) =

r—r
x erfc | ol + |v| L}
2. /kwY 4icy,
r —rpl||v
4 exp | Tl |}
2Ky
|r — rol Y
x erfc — v/ =—1 .
2. /kwY dicy

Since d%erfc(z) = —% exp(—z%), we can obtain the

following:
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(31)

Hence, the resulting expression for ¢;(r,¢) in (9) is valid.
The expression for c3(r, t) can be obtained as follows:

¢ ¢
m

c3(r,t) = Ch(t,t — T dr,:/

s = /t O AT s e

{x —x0 — vu(t — T + 1)}
dicy, (t — T+ 1)

X exp |:—

=y -nt-t+w)
dicy, (t — T + 1)
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S —— T,
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t—t1

B 4(m< 4(They )37 4 Z / v

X exp {—

Similarly, we can also verify the expressions for cy(r, t)
and c4(r, t). Therefore, the spatio-temporal concentration
distribution c(r, ) given in (9) is valid. B

(x—xo—vxr)2+(y—yo—vyr)2—|—(z—zo—2nL)2
4k, T

dr,

Appendix 2

Proof of Theorem 1

We first show the proof for the x coordinate 6¢(1) = xp
and it can be easily followed to prove the consistency for
the y and z coordinates without any loss of generality.
Based on the technique in [30], we have to prove that

li K ; t d 32
NTHBOO NTZZ N,T (%05 %) exists an (32)
j=1 k=1
N T 2
¢ i (0)

lim . =0, 33
NT%oodIZ\[T;Z:[ 9x0 (33)
dci (0
for some sequence {dN T > 0} NT=1’ where Cgi(() )

is defined by (15), and Kyt (xo;%5) £ Zﬁil Z,{zl
dcix(0")

]Bx’ [ Gk k(0) —
0 # 0. Since both ¢k (0) an are continuous func-
tions of xg, by using Cauchy Schwarz inequality, we can
obtain

¢k (0)] with % # xy = 1o # rj and
/k()

N

T ’
wlxj — x| 1
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° ;; drklty —xol? " rn(t— o)
N T “ 1
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1 k=1

T 1 .

Also, because #; < t1, therefore > ;_; N < TS with
S being some positive real value. For practical considera-
=% <P 0 < < M;, and
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Ifdnr = N3T3 > 0for N > 1, T > 1, then we can claim
that limy, 7— 0 ﬁ ]»il Z,{zl K, (%0; %) exists.

For the proof of (33), assuming 0 < b ol < Qp and

= I-r> —

Zk:l ﬁ < TQ, with Q; and Q; being some positive
real numbers, we obtain the following from (15):

iz 3¢ (0)7? ;LZQINT Ve @ 208
dxo 167w2k2 Vo U o Jme |

j=1 k=1

NT > 0 for N > 1,T > 1,

LT T o
ilarly, for yo and zp, we can also claim that the MLE
to the diffusive source localization problem is consistent
when the number of sensor nodes and time samples go to
infinity. B

Choosing dn,r7 =

. 1
we have limy 7 2
N, T

Appendix 3
Proof of Theorem 2
To prove the asymptotic normality of the MLE, we
define @; (y;k10) = logp (5l0), ®jxu (7kl0) = %
{1k (0410)}, and ;4 (5616) = g5 { Bk (x16) }-
Below, we verify the necessary conditions mentioned
in [42] for our obtained MLE to be asymptotically
normal.

From practical point of view, there is no loss in gen-
erality in assuming that 6y € A, where A C A is an

open subset of A. Also because the obtained MLE to
source localization is consistent, it is also consistent even

when 0y € A C A. Thus conditions N1 and N2 are
satisfied.

. . . ac; (0

From the notations defined above, since ngi)
8%¢; 1 (0 . .

and 8;”5(6) exist for u,v = 1,2,3, it can

be easily verified that both <i>jyk,,4 (yj,k|0) and

<'I.>j,klu,‘, (yj,k|0) exist almost surely. Therefore N3 is
satisfied.

Since § € A and <'I'>jyk (yj,k|0) is a continuous map-
ping of 0, we can claim that <'I'>j,k (y,',kIO) is indeed
uniformly continuous on 6 in j and k [41]. Also,
because <'I'>j,k (yj,klﬂ) : ik — R is a continuous
function of y;x with y;x being Lebesgue measurable
function, <.I'>j,k (y,»,k|0) is also a measurable function
of yjx and condition N4 is satisfied. To satisfy N5,
it is easy to verify that E[d’j,k,u (yj,k|0)] = 0 for
all j,k and u. Since p(yxl0) ~ N (cx(6)+b,0?)
and p(y;x|0) is continuous and Lebesgue measurable
in #zgvf pOkOdyie = [ agiiggvp(y/',kW)dyj,k
is wvalid for all jku, and v, and thus N6 is
satisfied.
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From Appendix 2, it can be claimed that Z/]\il

S0 aa oo {0 %)
exist and are bounded for all u,v. Hence, using the
Cauchy-Schwarz inequality, all the leading principle
minors of Iy (in Theorem 2) can be shown to be positive.
Thus, we can claim that Jp is also positive-definite and

o2 e

3c(0) |3
30, =

therefore N7 is satisfied. Because E }e] k|

have E[‘iju(yjkw” ] < E[lyjx— c(,;/;(()) bP3]

2 2 8clk(0)
a2 00y
posmve finite number and N8 is satisfied.

To prove condition N9 since <'I'>,-,k,u,1, (y/-,k|0) is a uni-
formly continuous function of @ (shown in condition
N4), for any € > 0, there exists one § > 0 such that

|q’,kuv(y],k|a) ],kuv(y],k|00)| < §,VI0 —0ol] < e.

. dc; (0
Therefore, for all ||@ —f0y|| < € since c’éke(u()) and

= Ki, Vj,k,u, where Kj is some real

9%¢i (0 o
acel;kza(ef) are continuous functions of g € A C
A,Vj, k,u and v, we have sup{|<'I'>',k,uV (yj,k|0)|} < 8+

SuP sup _ . ) up
[ ],ku v +Q kuv] - B/’k’”v"(e/’k)’ where I<]ku v and
Q/s',lli?u,v are some finite real numbers and Bz, (€jx)

€k

E{lexl} = oz
E {‘ej,kyz} =02, hence E [‘lek,u,v(ej,k)‘z] < Ky, where K3
is a finite real number.

Therefore, the obtained MLE of the diffusive source
location is asymptotically normal when the number of
sensor nodes and time samples go to infinity.ll

is a random variable. Since and

Appendix 4

Proof of Theorem 3

For p (sp) ~ N (10, X0), the initial condition for the FIM

is I(So) { A logp (so)} 71 . Decomposing S; as
[s0 ,S] nr I(Sl) can be wrltten as

[E{-a%logpi) E (-
E

1(51) | E {—A:‘f logpl}

A logpr} ]
{—As) logp1 |

_ I(So) + Ry [E{-A%L;} —Q'F]"
E{-A3L}-Q'F E{-AfL}+Q!

s [A1 Bf

~|B1 D1’

Since error is independent across space and time, using
the concept from block matrix inversion, the information
submatrix that provides the mean square error estimate of
s1 is given by

I = Dy — B1AT'BY =Dy — By [I(So) + R1] ' BY,
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where D] = { :}E }—i—Q71 R =E { AP E1}+FTQ71F andB; = E {—A:‘l’ﬁl } —FTQ™L. Similarly, decomposing
Syas Sy = [so , slT » 8 1T, the FIM I(S) can be written as follows:

[E{—Alogps} E{—ASllogpa} E{— Aglogpz}
I(Sy) = | E{- Asl logpa} E{— Asl logpa} E{—Aglogpa} |,
_E{ lngz} IE{ lngz} IE{ Aglogpg}
(A1 +E{-AJL,) Bl +E{-A3 Ly} E{-A3L,} (34)
=| B +E{- :?L } D1 +FIQ 'F+E { —AG Lo} —FTQ '+ E{-AJ Ly} |,
E{-A9L,) ~Q IF+E{-ALL,} Q' +E{-AZL,)
s [1(81) + Ry By
o By D, |’
The information submatrix I5 can be found as an inverse of the right-lower 4 x 4 submatrix of [/ (S)]!
L =Dy — By [I(S1) + R] ' B3,
where Dy = Q1 +E {—A:;ﬁz},Bg = [E {—A:gﬁz} —Q'F+E {—Az;ﬁg}] and
o _[Ef-820)  B{-anc)
2T E{-A¥L) FTQUE+E{-ANL) |
T
By extending the above procedure and decomposing Sg11 = [SOT , s{, ces SZ_H] » I (Sk4+1) can be obtained as
[ —E{ASlogpii1) —E{A%logpir} ... —E{A%" logpii
—E{Alogpii1} —E{Aglogpisi} ... —E AF log pria
I(Sk1) = ) ) ) . )
- - ' 35
L -E {AS([:+1 logkarl} -E {AS}(H logkarl} . —E { Sk+1 logpk+l] ( )
i Ly
= 150+ R |: —FrQt + M, ] :|
L[ Lir1 —Q'F + My | Dis1

The information submatrix Iz ; can be generalized as an inverse of the right-lower 4 x 4 submatrix of [I (Sk+1)]_1
in (35), where Miy1 = —E{AS Lii1), Diyr = —E{AZfﬁ 10gpk+1} =Q! +E{— s,(+1ﬁk+1} £ Q' + D1,
Ly = [—E (AQ, L} —E{AS, Liqa) .. — ]E{ sk+1£k+1”’ and Ry, is defined in (29). The only non-zero

elements of Dy, = E {—Aiﬁ:ﬁkﬂ} € R*** are given by

. _ 08 kek+1
[Dk+1]11 — 52 Z |:ask+1(1)]
N
. = _ 1 jkck+1 | [ 9gjkk+1
[Dk+1]12 = [Dk+1]21 = 52 ; |:8$k+1(1)i| [8sk+1(2):|’

N
N 1 3C;kk+1]
D —
D] 2§bwﬂ>
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Similarly the only non-zero elements of My = —E { A Lrp} €
1 [0Gikk+1 | [0Gk—1:k . OGjkk+1 ]|
[Mk+1]11 =2 Z E 1 9s.(1 9s.(1
0% = 108k (1) J L 9s(1) si(1)
1 N [0 kk+1 ] [0Gk—1k  9jkek+1 ]
[Mk+1]12 T o2 Z E 1 9s.(2 9s.(2
= L0ser1 (D) J L 9sk(2) sk(2) |
N - ;
1 [0 kck+1 ] [0Gk—1k 0 kek+1
[Mk+1]21 ) Z E 2 9s.(1 9s.(1
o L9si1(2) L 9si(1) sk(1)
1 N [0 kck+1 | [0Gk—1k  jkek+1 ]
[Mica]y = 72 0512 | L ase@ " 9sr(2)
=1 LOSk+1(<) 1L 08k Sk i
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R**4  can be obtained as

where the partial-derivative components are defined as follows:

rs(tpo1)—1s(ty) 2
k1 _ eyt 1=x0(@)| [ freo (PR e (tegr — T)dt
I 87rTsfc2 & (—0)? Fc(b1—7) k+1 ’
rs (b ) —1s(t) 2
Wjkiv1 _ tiy1 1950 _’r"_{“(tkH_( T )(T_tk)” (tee1 — T)dT
Ik(2) 8Tk ik (fry1—1)> A (ts1—1) k+1 ’
) (36)
s (b 1) —rs(tg)
0peksr _ Jron sl o+ (M) | (t — t)de
Ispr1(1) — SJTTSKZ ti (tkﬂfr)Z dic(by1—7) k)T,
T (b ) —Ts () 2
Wit _ ity @l o+ (0 )<f—tk)}\ (r — t)de
T @ 8l o (Goa—n)2 XP T (G —1) Kat,
and
g1 — T T— tk
xs5(7) = (T xs(tk) + ¥s(Lrt1)s
S
bey1— T
¥s(7) = (T ¥s(t) + T Vs (Egy1)-
S S
Following the same approach as above, the elements of the matrix L;,; € R*** can easily be obtained at each time

instant. [
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