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Abstract—This work presents a distributed Bayesian
estimation algorithm for time-varying directed sensor net-
works. We consider a network of sensing agents aiming
to estimate continuous variables of interest using direct
observations as well as communication across the net-
work. We aim to obtain a probability density function for
the unknown variables that best explains the collectively
gathered data. To account for point-to-point and broadcast
communication, our formulation considers uniformly and
strongly connected digraphs. Each agent pools neighbor
densities via a weighted geometric average to achieve
consensus. We deal with continuous variables via a novel
application of large deviation analysis to the estimated
probability ratios. Our analysis captures a large class of
probability density functions, including Gaussian mixtures,
and guarantees that the mode of the estimated density con-
verges to the true parameter value at an exponential rate.
The consistency and convergence rate of our algorithm are
demonstrated in cooperative localization and distributed
target tracking simulations.

Index Terms—Sensor networks,
Agents-based systems

Distributed control,

[. INTRODUCTION

NTERCONNECTED sensing devices are the bedrock of

the information infrastructure in the Internet of Things
and autonomous robots. In networked cyber-physical systems,
multi-agent interactions enable estimating any quantities of
interest. Scalability and robustness considerations motivate
distributed algorithms relying on inter-agent communication
to achieve similar accuracy and convergence speed as a
centralized estimator.

Consider a sensor network aiming to estimate a variable
of interest x,, which dictates the distribution of the sensing
agent’s observations. The agents face a local identifiability
problem in which any single agent’s observations may not be
sufficient to estimate a unique x,. To resolve this, the agents
thus need to exchange information. This setting has motivated
consensus [5], social learning [8], and distributed hypothesis
testing [9] techniques. Solutions vary as per the quantity of
interest and the communication network.

The simplest communication network is a connected static
graph typically represented by a doubly stochastic matrix [6].
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Less restrictive row and column stochastic representations
requiring the knowledge of in and out-degrees respectively are
practical for time-varying networks [12]. Uniformly strongly
connected (C-connected) graphs contain a path between any
two nodes in the union of network edges over a given time
period. A further relaxed connectivity constraint imposes the
same requirement on averaged graph adjacency matrices [16].

Distributed estimation can be posed as an optimization
problem over discrete, continuous, or probability spaces and its
variations depend on the underlying communication network.
The seminal non-Bayesian inference algorithm in [8] estimates
a probability mass function (pmf) by arithmetically averaging
one-hop neighbor pmfs in a connected network. The algorithm
assumptions related to belief transfer and independent observa-
tions are discussed in [11]. The distributed hypothesis testing
algorithm developed in [18] uses geometric averaging of one-
hop neighbor densities in static networks. The corresponding
maximum likelihood estimates are shown to converge to the
true parameter, if it is globally identifiable. Assuming that
log-likelihood functions are concave, [18] shows convergence
to the true parameter in probability, whereas [9] shows al-
most sure convergence. For linear observation models, these
distributed Bayesian estimation algorithms specialize to the
Kalman filter [15]. Relaxing the connectivity assumptions to
C-connected networks, [13] uses geometric averages to show
exponential probability decay at sub-optimal hypotheses.

We develop a distributed estimation algorithm for contin-
uous variables in uniformly connected digraphs. Our work
extends the results in Nedi¢ et al. [13] on finite space esti-
mation by relaxing the bounds on the agents’ log-likelihood
ratios, thus enabling estimation for continuous probability
density functions (pdf), such as Gaussian mixtures and Gamma
distributions. This was recognized and relaxed by Lalitha et al.
[9] to achieve distributed hypothesis testing in static networks.

Statement of contributions: We develop a Bayesian dis-
tributed estimation algorithm and analyze convergence for
continuous variables with unbounded log-likelihood ratios in
C-connected networks. For continuous likelihoods, we prove
that any large deviation of the probability ratio at any arbitrary
to optimal hypothesis x, decays exponentially. The corre-
sponding rate of convergence depends on the sum of the KL-
divergence between the agent observation models evaluated
at the hypothesis and x,. Using the Borel-Cantelli lemma,
we show that a mode of the estimated pdf observationally
equivalent to x, exists almost surely. In discrete space, our
result implies that the estimated probability mass vanishes
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exponentially almost surely over the non-optimal domain.

Il. PROBLEM FORMULATION

Consider a time-varying directed graph G; = (V, &, Ay)
with node set V = {1,...,n}, edge set & C V x V,
and adjacency matrix A, € RZ5". An element A;;; of the
adjacency matrix is positive only if ¢ = j or when there is a
directed edge from node i to node j, indicating that node ¢ can
message node j. A row stochastic adjacency matrix A; can be
used to model any communication graph [6], including fully
distributed one-hop broadcast networks [7]. The graph G; is
strongly connected at time t if there exists a path connecting
any two nodes. In practice, the communication network may
not be strongly connected at each time ¢. Instead, we consider
a C-connected network [13] such that the C-step union of
graphs is strongly connected.

Assumption 1. At any time t, the graph G; satisfies:
1.1 (Row stochastic weights) The adjacency matrix A; is
row-stochastic, i.e., A;; > 0 for all i € V and A1 =
1, where 1 is a vector of ones.
1.2 (C-connectivity) The C-step union (V, Ukcz_olgt+k) of the
graphs G, ..., Girco—1 is strongly connected.

The graph G; is used to model the communication among
n agents, each associated with a node in G;. The agents aim
to cooperatively estimate a parameter of interest, , € X C
R™. Each agent ¢ is equipped with a sensor that provides
observations z;; € R at each ¢ sampled from an observation
model specified by pdf q;(z;+|x = x.) € F; conditioned on
the true parameter value x,. The space F, of pdfs is given as:

Fe= {9 e L'(R%) ‘ /g(y)dy =1,9(y) > 0,vy € RZ} :

For any agent 4, the known conditional density q,(z; )
serves as the likelihood model. The parameter values in
Agent 7’s optimal set X" minimize the divergence between the
true q,(-|x,) € Fp and the evaluated q;(-|x) € F; observation
models. The optimal parameters common across all agents
form the set X, given as:

X =N XS, XY = argmin H(z, z,).

xeX

6]

Here, the KL-divergence term for agent i is H;(x,x,) =

(2| Tx .
KL(a,Cle)l () = [ ai(zle) log W52z whien

quantifies the difference between conditional densities induced
by true and arbitrary values of x.

Assuming conditional independence of observations, the
joint likelihood model of the sensor network is q(z¢|x) =
[Licy 9i(2zi¢|x) € Fre. Here, the variable z; represents the
collection of observations z; ; over all n agents at time ¢.

Assumption 2. (Independent observations) The measurements
z;it ~ q;(-|xs) collected by agent i at time t are independent
across time and agents.

If agent ¢’s likelihood model assigns equal probabilities at
distinct values @1, x5 € X for any observation, then the values
are observationally equivalent, i.e. q;(-|z1) = q;(-]z2). In

the case of data generated from densities parametrized by a
common &, at each agent, we formulate the problem of finding
a value observationally equivalent to .

Problem 1. How can each agent i in a C-connected network
estimate a common parameter T, using local observations
from q,(-|xs) and estimates communicated by its neighbors?

[1I. DISTRIBUTED ESTIMATION FOR CONTINUOUS
VARIABLES

In this section, we find the parameters in the set X* C
R™ by estimating a pdf p* € F,, over the parameter space
X. The product of the known likelihood model with this pdf
p* best approximates the joint observation model q(-|x,) =
[Licy 9i(-|x.) in the following sense,

p* cargmin [ KL(a(le)|aCe)p@)z. @)

PEFm

The objective is a linear, convex function in the minimiz-
ing argument p. To understand the objective, we note that,
q(z|zs) # q(z|x) ae. in z for all * ¢ X*, implies that
KL(q(-|z«)|a(-]x)) > 0 for all x ¢ X*. Since the KL-
divergence is a continuous functional, the objective is positive
for any function p(x) whose support contains a positive
measure subset of X' \ X*. In other words, only those pdfs
p(x) that place their mass entirely over X'* will result into
zero expected divergence. Thus, we can reduce the problem of
finding the values A to finding an optimal pdf p. The entropy
term q(-|zy)log(q(-|x4)) is constant w.r.t. the minimizing
argument p € F,, and [p = 1, implying that we can drop
this term from the objective:

' argnin— [ [ [atzw0g (q(zas))dz] ple)da.

We can switch the order of integration in the objective using
Fubini’s theorem on the finite cross entropy integral. Denoting

F(p,z) = mIEp[f log (q(z|x))], the objective becomes:
p* € arg min {/F(p,z) q(z|:1:*)dz} . 3)
PEFm

Since we learn about the data generating density ¢(-|x,) by
sequentially sampling data {2;}]_, from it, we can approxi-
mate the objective function by its sample average:

1z
Jmin {T ZF(p’z”} '
t=1

To accommodate sequential observations and achieve online
inference, we consider the Stochastic Mirror Descent (SMD)
algorithm. The SMD algorithm is a generalization of stochastic
gradient descent, using noisy gradient estimates and a decaying
weight sequence {«;} to solve stochastic optimization prob-
lems, such as (3); see [14] for details:

pey1 € argmin {a; (p, —logq(z¢|x)) + KL(p|p)}. 4

PEFm

As shown in [17], (4) has a closed-form solution which
resembles a Bayesian update:

P (®) < qzi|2)* pi(), (5)
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where o indicates proportionality and the weight a; balances
the contributions of the likelihood and the prior terms.

Now, we consider a distributed-problem counterpart, where
each agent minimizes a portion of the centralized objective.
The independence of observation models in Assumption 2
with q(z¢|z) = [[;cy q;(2i,¢|x) decomposes the centralized
objective into a separable problem based on agents’ models,

F(p,z) = ZFi(p, Zit),

S22

(6)
where, F;(p,z;:) = E [—log(q;(zi¢|®))]. Similarly to
x~p

the centralized objective, the gradient of agent ¢’s local
linear objective 551;" (p,zi) is the log likelihood sample
—logq;(zi

x). Apart from minimizing their objective, the
agents need to maintain consensus across the network by
achieving equality among their estimates, i.e., p; = p;, for
i,7 € V. To enable consensus, we introduce KL-divergence
terms in the SMD algorithm in (4), regularizing the deviation
of agent ¢’s pdf p from the neighbors’ prior densities:

Pis+1 € argmin{a(p, —logq;(zii|@)) + > Ari; KL(pllp;.e)},
PEFm JjEV

where A, ;; are the network-dependent coefficients from As-
sumption 1 and the step size ay = « > 0 is constant.
Our analysis in Sec. IV guarantees the convergence of this
formulation despite the constant step size and, hence, has
faster convergence rate than updates with decaying weights. A
minimizer follows from equating the gradient of the right-hand
side to zero, which leads to 1+logp; ;41 = alogq,; (2 |x)+
> jev At,ijlog(pj,t). Thus, the update rule for agent i is,

- At ij
piie1(®) o qi(zi @) [[ i (=), @)

j=1

where « captures the relative importance between the agent’s
private observation and a geometric average of the neighbors’
priors. For pdfs, geometric averaging is advantageous to al-
gebraic averaging (e.g., in [16]) because the average is less
dispersed and captures the component pdf modes [1]. A similar
algorithm in [13] uses geometric averaging for distributed
estimation over a finite discrete space. The following section
analyzes the proposed algorithm in a continuous domain.

IV. LARGE DEVIATION ANALYSIS

This section analyzes the pointwise convergence and the
mode of the estimated pdf. We extend the large deviation
analysis in [9] to time-varying networks for estimating contin-
uous space pdfs with possibly infinite support. Typical proof
techniques compare the estimated probability at an arbitrary
value to the optimal x,, leading to log-probability and log-
likelihood ratios,

rii(x) = log [%} » git(x) = log {m] '

This characterization has two benefits: first, the normalization
factor of (7) is simplified. Second, the update rule (7) becomes

linear in terms of the log likelihoods g; ¢,

rt+1(a:) = At;o?"o(ﬁc) + « Z At:kgk(m)-

k=1

®)

Here, we use the shorthand matrix-product notation A, =
Ay... A, the stacked vector of log probability ratios
ry = [...rie(x)...]7, and the log likelihood ratios g, =
[...git(x)...]". Since each communication matrix A; is row
stochastic, there exists a vector sequence as follows:

Definition 1 (Absolute probability sequence, [19, Def. 1]).
For any sequence of row-stochastic matrices { A:}, an absolute
probability sequence is a sequence of stochastic vectors {¢(t)}

satisfying ¢p(t)T = ¢(t +1)T Ay, for all t.

The vector ¢(k) is related to the point of convergence for
the matrix product A with known rate of convergence as:

Lemma 1 (C-step contraction, [12, Lemmas 2,4]). Assume
that G; is C-connected. Then for each time t > 0, there exists
a stochastic vector ¢(t) such that for all i,j €V and t > {,
1) |[Af . Af}ij — ¢](B‘ < 2At7t, and,
2) ¢;(t) =0>0,

with A = (1— )" € (0,1) and § = 1/n"C+1.

The initial log-probability ratio exists only if the agents’
prior pdf is positive on the optimal parameter space X™*.

Assumption 3 (Positive priors). The agents’ prior pdf is
positive p; o(x) > 0 at the optimal values x, € X,.

We now show that the prevalent assumption ||g; ;|| < L <
00,Vi € V does not hold for continuous space densities.
To this end, let us assume that agent-observation models are
given as m;(z|u;, 1), modeling the sampled observation z from
a Gaussian with mean u; and unit variance. As the log-
likelihood ratio is linearly dependent on z, it is unbounded,

log (1 (2)/m2(2)) = 22(p1 — p2) + (3 — p7).

We instead rely on moment generating functions (mgf) to
bypass the boundedness assumption. The mgf for a ran-
dom variable X w.rt. its pdf px, is the function ¢(b) =
Elexp(bX)], for b € R. If the observations are sampled from
7y (2| phxs 1), the mgf of the random variable defined by the
log-ratio g12(2) = log(Z-2)) w.rt. pdf 7,(z) is bounded,

T2 (z)

e*(zfﬂ*)Q
2 V2w
= c/exp(—z2 + 22(ps + (1 — p2)))dz < 0.

Assumption 4 (Finite mgf). The mgf of the log-likelihood
ratio g; ¢(x) is finite for any x € X and agents i € V.

E [exp (bg12(2))] = e2b2(#1*#2)+b(lt§*uf)dz7

Large-deviation analysis has been used in conjunction with
mgfs to characterize exponentially decreasing bounds on rare
events. A general application of mgfs is the following Cramer’s
theorem [4]. This result upper bounds the deviation of the sum
of i.i.d. variables S; = X1 + - - - + X; from their mean with a
probability converging to 1 at an exponential rate.
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Lemma 2 (Cramer’s theorem [4]). Assume that the mgf ¥ (b)
of a random variable X, is finite for some b > 0 and let
= E[Xy]. Then, for any a > p, P(S; > at) < exp(—tI(a)),
where I(a) = supyo{ab —log( (b))} > 0.

Cramer’s theorem was employed in [9] to prove conver-
gence of distributed estimation in static networks to account
for observation models with unbounded support. The theorem
cannot be directly applied to time-varying networks as the
weighted sum of observations are not i.i.d. Therefore, we
develop a theorem with similar guarantees on a sequence of
independent random variables. Fix any agent ¢ € V), then from
the log-linear ratio update in (8), we define,

eo = [Aroroli, er = a[Anrgyli, i (b) = Elexp(ber)]. (9)

The terms ey, are independent but not i.i.d. Thus, we define a
function similar to I(a) in Lemma 2 as follows,

Ji(a) = sup (Dt(a b) =ab— *Zlog Ur( ))) (10)

b>0 k=0

In the following theorem, large deviations are used to show
that the ratio of estimated probability at @ ¢ X™* and x,
converges to zero at an exponential rate with probability 1.

Theorem 1. Let Assumptions 1-4 hold. For each x ¢ X,,
T, € X,, there is a tg € N s.t. YVt > to, p; ¢ in (7) satisfies,

P < pit(x)

> exp(al, mm)) < exp(—t;, (a(z, 2,)).

pi,t(w*)
The exponential rate of convergence a(x,xy) =
—cd||H(x,xi )1 < 0 is defined via the bound
6 € (0,1) from Lemma 1 and sum of KL-divergence
terms |[H(x,z.)lly = 32,0y KL(q;(|z4)] a;(-|2)). Any

choice of ¢ € (0,1) ensures Jy,(a(x,x)) is positive.

Proof. Fix @ ¢ X,, and use shorthand notation r = r(x),
g = g(x). Since the terms e, defined for an arbitrary agent 4
in (9) are not identically distributed, we work with the running
sum S; = eg + 2221 er. For any a € R and b > 0,

P(S; > at) = P(exp(bS; — bat) > 1),
< Elexp(bS; — bat)}

H exp(beg)],
t

= exp(—bat) H Elexp(be)].
k=0

(Markov’s inequality)

= exp(—bat)E

(Independence)

From Assumptions 1 and 4, we know that the mgf ) (b)
exists and satisfies ¢, (0) = 1. Using D;(a,b) from (10),
the preceding inequality is equivalent to P(S; > at) <
exp(—tDy(a,b)). Since this holds for any a, b, we have,

P(S; > at) < exp (—tJy(a)). (11)

Now, we prove the existence of Ji(a) > 0 for some choice
of a = a(x,xz,) < 0 and all t > ty = to(z,z,) > 0. If
Di(a,0) = 0 and the term dg)‘ (a,b) ’b_ is positive, then
there exists b > 0 for which D, (a,b) > 0 for all ¢ and ¢ > ¢,.

We notice that Dy(a,0) = 0 and Dy(a,b) is finite for any
b > 0, its derivative at b = 0 is,

1< 1<
=a—< Z - > Ele].
b=0 k=0

We will show the existence of a time ¢y such that the running
average 1 ZZ:O E[ey] is bounded above by some a < 0 for all
times ¢t > to. Adding and subtracting the expected weighted
likelihoods with weights ¢(k) from Lemma 1,

ex = af(Apk — 16(k) ") gili + ad(k) " gy

The expected value of the stochastic average of the log
likelihood samples ¢(k)' g, is evaluated by computing the
expectation w.r.t. the true observation model q(z¢|x,),

Blo(0) 01l = [ a(eilen) ¥ o tog | S g,

! q;(zit|Ts)
== ¢i(k) KL[q;(-|2.))] a;(-]))] =
i€V

/

ap,
db

12)

gb(k)TH(m,:c*).

Since a product of stochastic matrices remains stochastic, we
can upper bound E[A;.g7r¢]; < |ro(x)]1. The matrix product is
also independent of the observations, so we can use Lemma 1
to bound the first term of e; in (12),

E[(Ar — 16(k) Ngyli = [(Awr — 16(k) ") H
€ (NFH (2, @)1, ANV H (@, 2.)1)-

(w71"*)]i
(13)

From Lemma 1, the stochastic vector terms satisfy ¢; (k) >
0 > 0 for all agents ¢ € V and time k£ > 1, implying,

t t

3" Elew] < 1 lro(@)ls + SH (@, @)l (0 - ).

k=0 k=1

The upper bound is strictly negative for all ¢ > to = ﬁ +

""O(m)‘l el . . .
IR The initial time t( is same for all agents in V),

and depends on the network characteristics (4, A), the initial
probability ratio |ro(x)|; and the divergence sum at (x, x,).
We can choose a(x, x,) using any ¢ € (0,1) as,

a(,x.) = —cs| H(z, @.)|1 <0. (14)

Given the decreasing upper bound on the term ; LS Eled),
this choice for a = a(x, ) implies that d]’ |b o > 0 for
all t > to. Upon choosing a(x, x,) and Jy, 1n (11) we show
that the probability of log probability ratio exceeding a linearly
decreasing value diminishes exponentially at @,

P(ri i1 () > @z, . )t) < exp(—tdy, (a(x, x4))). ]

Remark 1. If the algorithm weighs the likelihood terms
by square-summable oy, in (7), then our analysis does not
guarantee convergence of the probability ratio in (8) to zero.

Remark 2. As per our analysis, higher sum of divergence
|H(x,x)||1 implies higher rate of convergence a(x,x,)
and lower starting time to, meaning that the estimate starts
converging sooner and at a faster rate.

This probabilistic result on convergence of log-ratio prob-
ability in Theorem 1 holds over several distinct sequences of
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estimates p; ¢. Therefore, we use Borel-Cantelli Lemma to gain
insight into the convergence of an individual sequence.

Definition 2. For a sequence of events {E;}, we define the

events (a) FEyoccurs infinitely often, (i.o.) = limsupE; =
t—o00

of% OL? Ey, and (b) E; occurs eventually, (e.v.) = liminfE;, =

t=0 k=t t— 00

(o] o0

0, Ey. Also, we have E; i.o. = (Ef e.v.)".

Lemma 3 (Borel-Cantelli Lemma [3]). For any event se-
quence {E;}2,
D) if Yo P(E}) < oo, then P(E;i.0.) =0, and
2) if Y2, P(E;) = oo and the event sequence {E.} is
independent, then P(E;e.v.) = 1.

Proposition 1. As t — oo, a mode of the pdf p; ((x) estimated
by agent i almost surely lies in the set of optimal parameters
X, as defined in (1).

Proof. We proceed by contradiction. For an arbitrary agent
i, suppose that all modes of lim; .o p; () almost surely
lie outside of X,. Hence, for any dg > 0, there exists ¢;
such that any mode z; almost surely satisfies p;¢(x1) >
Dit(Ts) + 0 for all &, € X, and all ¢ > t;. We show that
this assumption is contradicted by the fact that |p;,(x1) —
pit(xy) exp(a(zy, x,)t)| 23 0 as established in Theorem 2.

Two random sequences Y; and Z; satisfy |Y; — Z;| Boif
and only if Ve > 0, P[|Y; — Z,| < € e.v.] = 1, which holds if
and only if Ve > 0, P[|Y; — Z;| > € i.0] = 0.

Let Ei(e) denote the event that |p;¢(x1) —
pii(xy) exp(a(xr, x4)t)| > e From Theorem 1, for
t > to, PlE(e)] < PIE(0)] < exp(—tJi(a)) with
Ji(a) > 0. Since ;= exp(—tJi(a)) < oo, we have that
Yoo P[Ei(e)] < oo. By the Borel-Cantelli Lemma, this
implies that P[Fy(e) i.0.] = 0 for all ¢ > 0, and, hence,
|Y: — Z;| — 0 a.s. In other words,

P[tli}go Ipi,c(21) — pii () exp(a(xr, . )t)| = 0] = 1. (15)

The above result implies that there exists o such that almost
surely |p; ¢ (1) —pi¢(2x) exp(a(x1, . )t)| < o forall t > to.
Since a(x1, x«) < 0, exp(a(x1,z«)t) <1 and we have:

Pit(T1)=pie(s) < pie(T1)—pie(Ts) expla(xr, z,)t) < do.

However, for any ¢ > max{t¢,t2} the above result contradicts
with the assumption that p; (1) > p; ¢(€x) + Jo. [ |

Corollary 1 (Uniqueness). If the optimal hypothesis set X, is
globally identifiable i.e. X, = {x.}, then the unique mode of
the estimated pdf almost surely lies at x,.

Proof. The claim follows from eventually almost sure exis-
tence of mode in pdf estimates in Proposition 1. ]

Corollary 2 (Discrete probabilities). If the estimated prob-
ability density p;, is bounded above by some v > 0 as is
the case for probability mass functions, then the probability
estimated at any x1 € X\X, satisfy, p;1(x1) — 0 a.s.

Proof. From Theorem 2, we know that |p;:(x;) —
pit(T) expla(er, z,)t)| 2% 0. With the property p; () < 7y
for all x € X and our choice a(xy, x,) < 0, there exists some

to > 0 such that we have for any arbitrary 6y > 0 and t > to,
pit(x1) < vexp(a(zi, x,)t)+ o almost surely. With ¢ — oo
and arbitrary dp > 0, p; ((x1) — 0 ass. [ |

V. EVALUATION

This section demonstrates the proposed algorithm in two
examples: cooperative localization and target tracking. In the
first example, the sensing agents measure relative position
to their one-hop neighbors to infer sensor locations. For a
linear observation model w.r.t. the agent positions, a Gaussian
algorithm is derived. In the second example, a sensors in a
C-connected network apply particle version of our algorithm
on non-linear range measurements to track a moving target.

Cooperative localization: Consider n = 10 sensors posi-
tioned at {x; € R?,i € V}. Sensor 1 is an anchor with known
position ; = [0,0] T, while the positions @; of the remaining
sensors are unknown and need to be estimated. Each sensor
1 measures the relative position of its neighbors in a static
conntected measurement graph (V, ™). The relative position
measurement z; ;; made by sensor i of sensor j at time ¢
follows a Gaussian distribution:

Zigt ™ N((BJ — 331‘,]12), V(L]) eg&m. (16)
All measurements received by sensor ¢ at time ¢ are:
zio ~ N (Hiz, ()71, (a7

where H; and (Q7)~! are obtained by stacking the ex-
pressions in (16). While the sensor receive relative-position
measurements z; ; at every time ¢, the communication among
them is unreliable. The communication network is described
by a randomly-generated uniformly-connected graph G, =
(V, &, Ay). The updates to the information matrix €;; and
the mean p; ; at agent 4, derived from (7) are:

Qijtr1 = Z Apij Qs + oH Q7 H;,
jev

pirrr = O A Qe + oH Q7 zi).
JEV

(18)

The update equations appear similar to those of a distributed
Gaussian filter [15] but differ due to the term «, weighting
the effect of the measurement, and due to the time-varying
communication weights A, ;;. Fig. 1 presents the neighbors
observing relative positions, a communication network sample,
and the estimated mean of agent 2’s position by other agents
for increasing values of the likelihood weight a.

Target tracking: Consider the problem of estimating the
center x, € R? of a circular maneuver of a target. Other
fixed parameters defining the target motion are the initial angle
0o = 0, radius » = 1 and angular velocity w = 0.2. The target
position yf at time ¢ is,

Op = Op_1 +wAL, y¢ = x, + r[cos(6;),sin(6,)] T (19)

We aim to distribute estimation of variable x over a network
of n range sensors using Time-of-Arrival measurements. The
noisy measurements for sensor ¢ located at y; is,

zid (Y5 yh) = ly; —ylla+n, n~N(0,1). (20
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Fig. 1: Cooperative localization in a ten-agent time-varying network. Left to right: observation network, communication network at ¢ = 2,
estimates of agent 2’s position for « € {0.5,1,1.5} over 1250 iterations. The horizontal red lines indicate the true position of agent 2.
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Fig. 2: Estimating the center of a circular trajectory (orange triangle
at [1,4]) using a time-varying uniformly connected network of four
sensors (red squares at [1, 1], [1, 2], [2, 4], [2, 3]). The subfigures show
the cooperatively estimated particle-filter distribution of the circle
center after 1 (left) and 200 (right) iterations.

Since the observation model is non-linear w.r.t. positions x,
we recall particle filter method to represent the estimated
pdf as a particle distribution, transforming the intractable
integration into a summation. Each sensor ¢ employs M
particles ", m € {1,---, M} initially sampled using Latin
hypercube sampling [10]. The particles are assigned equal
weights piy = 1 /M initially, resulting in a prior pdf
pio(xy) = Z%Zl Pio0 (. —x]"y) on the circle’s center. Here,
0 is a Dirac-delta function. The likelihood update for each
particle based on the observation z;; with o =1 is,

—z7),

Pl = (wzidlaen /S0 aiziler)or )

In a standard particle filter, methods like stratified resam-
pling [2] sample particles with a frequency corresponding to
their weights. To keep the number of particles fixed in our
distributed formulation, we modify the resampling method to
sample M particles at agent ¢ from the M |V;|-particle density
> jev, Aij 2%21 py0(z. — @), The target trajectory is a
circle centered at xo = [1,4]. Fig. 2 presents four sensors
sampling distance to the target every half second starting
t = 0. The circular particle distribution at ¢ = 1 is caused
by the uni-dimensional range observations. By ¢ = 200 steps,
the particles coalesce to the actual center x,. Fig. 3 shows the
particle mean and the log maximum covariance eigenvalue.

M
Pier11e(Ta) < G (24,e]@) D201 P10 (24

VI. CONCLUSION

This paper addresses a distributed estimation problem in
which agents need to cooperate over a time-varying network to
consistently estimate a quantity of interest. A novel application
of large deviation analysis allows estimating parameters in
continuous space with an exponential rate of convergence for
probability ratios. In case of a globally identifiable problem,
we prove that a mode of the estimated density function at each
agent coincides with the true value.

4 1
)
3 -1
-2
2 -3
-4
14

N -5
— & .

0 y

0 50 100 150 200 250 300 350 400 0 50 100 150 200 250 300 350 400

Fig. 3: Evolution of the mean and log-maximum eigenvalue of the
covariance of the particle-filter estimates from Fig. 2.
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