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Abstract. There are several applications of Unmanned Aerial Vehicles (UAV), such as environmental
monitoring, surveillance, support to the engineering projects, entertainment, among others. The UAV
autonomous navigation is one relevant research topic, and a key issue is to estimate the drone position.
Here, the signal from a Global Navigation Satellite System (GNSS) is not used to estimate the UAV
position. Two approaches are combined to determine the UAV positioning: a computer vision system
(edge extraction in images by self-configurating supervised neural networks and correlation with geo-
referenced images), and visual odometry. The two techniques are employed by a data fusion process
by using a new formulation for the particle filter. The particle filter is a Bayesian method, where we
are applying the Tsallis’ distribution as the likelihood operator. The Tsallis’ distribution has been em-
ployed to derive a generalized statistical mechanics. The filtering process is able to address the fusion
data procedure, and to address the uncertanty quatification associated to the UAV trajectory estimation.
The methodology was successful in performing the data fusion, generating good results and allowing to
compute a confidence interval.
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1 INTRODUCTION

Unmanned Aerial Vehicle (UAV) is a technology with fast development. Low cost and a va-
riety of applications are reasons to explain the focus on this technology. Some applications in-
clude the precision agriculture (Psirofonia et al., 2017), cattle (Chamoso, 2014), environmental
monitoring (Messinger and Silman, 2014), energy production (Nishar et al., 2016), surveillance
(Motlagh et al., 2017), search and rescue operations (Naranjo et al., 2016), among other.

For the UAV autonomous navigation, a standard framework is to use Inertial Navigation Sys-
tem (INS) associated to the signal from a Global Navigation Satellite System (GNSS). However,
the GNSS signal may fail. In particular, over the South America, a zone under influence of the
South Atlantic Magnetic Anomaly (Cardoso, 1982), where the Earth’s inner Van Allen radia-
tion belt comes closest to the Earth’s surface. Therefore, it is important to deal with a strategy
without the use of the GNSS signal for UAV critical missions.

Two approaches are combined to determine the UAV positioning: a computer vision system
and visual odometry. The computer vision system is based on image processing (Conte and
Doherty, 2008), where the edge extraction for the UAV catched image and a geo-referenced
satellite image is carried out by a self-configurating supervised neural network (Anochi et al.,
2014). The correlation process from the segmented images is computed to estimate the UAV
position. The data fusion from these two approaches to identify the UAV position is performed
by a new Particle Filter (PF) formulation: the non-extensive particle filter. In this Bayesian
process, the Tsallis” distribution (Tsallis, 2009) is employed as the likelihood operator. The
Tsallis’ distribution is derived from the maximization of the Tsallis entropy (Tsallis, 1988), a
generalization of the statistical mechanics.

The filtering process is able to address the fusion data procedure. In addition, the uncer-
tanty quatification associated to the UAV trajectory estimation is also computed by finding the
confidence interval. The results obtained with non-extensive particle filter are better than those
obtained using a Gaussian likehood operation.

2 AUTONOMOUS NAVIGATION WITHOUT GNSS SIGNAL

As mentioned before, the use of a GNSS signal can fail under certain scenarios. Such issue
has motivated to investigate different strategy to be employed in autonomous navigation. Two
of these approaches will be described and applied to the UAV autonomous navigation.

2.1 Visual odometry

Visual odometry (VO) is a technique to estimates= the vehicle position and orientation by
processing the changes in the images caused by its movement (Nister et al., 2004; Scaramuzza
and Friedrich, 2011) using one (monocular VO) or multiple sensors (stereo VO). Here, the
monocular VO is applied to estimate the movement of outdoor UAVs. The VO basic principle
is detecting interest points in the image and extract a data structure which describe them. From
the interest points matching, applying the data structure, is possible to estimate the vehicle
motion

For steps in sequence are necessary to execute the visual odometry:

1. Image Sequence,
2. Detecting Points,

3. Matching between Points,

Copyright © 2018 Asociacion Argentina de Mecanica Computacional http://www.amcaonline.org.ar



Mecéanica Computacional Vol XXXVI, pags. 683-692 (2018) 685

4. Movement.

For the operation Image Sequence, two images catched from the sensor are up-loaded: the first
image captured at instant ¢ — At¢, and the second one at instant ¢. The value of At must be
good enough for displaying the most part of the scene on both images. The Detecting Points
operation finds the interest points in both images. For each points, a attribute vector (data struc-
ture) is build to identify it, this process is known as descriptor. One of the most successfully
descriptor is the Speeded Up Robust Features (SURF) (Bay et al, 2008). The operation Match-
ing between Points performs the matching between the interest points using the attribute vector.
The matching is done through of a similarity metric, for example, Euclidean distance. The last
step of the monocular VO algorithm, is the Motion estimation, which determines the moviment
of the vehicle using pairs of corresponding interest points. The eight point algorithm is often
applied for motion estimation. This algorithm can be described by calculating the fundamental
matrix F’:

()Y'Fr=0. (1)

The main proprerty of the fundamental matrix F' is the correspondence condition: for a set
of eight corresponding points = <> 2/, there is just one matrix F' satisfying equation 1. The
eight point algorithm finds the fundamental matrix, and using the Singular Value Decompo-
sition (SVD) is possible to get the vehicle motion, represented by the rotation matrix and the
translation vector:

SVD(F) = KT .R[t],.K! )

where the K is the matrix of the intrinsic sensor parameters linked to the vehicle, R is the
rotation matrix, and [t], is the representation of the cross product of the translation vector.

2.2 Computer vision system

The image processing procedure adopted here is multi-step process — see Figure 1. Firstly,
the UAV and reference images are converted to gray-scale. Secondly, a median filter is applied
to the reference and UAV images to remove undesired noise (Gonzales and Wood, 2017). Edge
extraction is carried out employing a supervised neural network. The multi-layer perceptron
(MLP) neural network (Haykin, 1998) with back-propagation algorithm is used. An optimal
architecture for a neural network is not a easy task to find. In our applications, the best neural
network topology is computed as solution minimizing a functional. The optimization problem is
solved by using a new meta-heuristic called Multi-Particle Collision Algorithm (MPCA) (Luz
et al., 2008).

Multilayer perceptron

The ANN is a mathematical model, inspired by human brain processes, that tries to replicate
brain behavior for solving problems. The ANN can be implemented in software or in hardware
(Haykin, 1998). The MLP is a feedforward neural network, and it has been widely used. Its
architecture has three main features: one input layer — composed of non-computational neurons,
to receive the data from the environment —, one or more hidden layers composed of computa-
tional neurons, and one output layer composed of computational neurons.

There are two steps for the MLP training: the propagation phase, and the back-propagation
phase. During the propagation phase, the input data is presented to the MLP by the input layer,
and propagated up to the output layer which estimates its response y(n). In this phase, the neural
connection values do not change. In the back-propagation phase, the error e(n) is computed by
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Figure 1: Sumarizing the computer vision UAV positioning system.

the square difference between the neural network response y(n) and the target values, and the
error e(n) is back-propagated through the MLP to update the weight values. The algorithm used
to up-date the weight connection values is written as

Aw(n + 1) = aAw(n) + nd(n)y(n) (3)

where w(n + 1) = w(n) + Aw(n), a is the momentum value, 7 is the learning rate value, y(n)
is the output produced by MLP, and 6(n) = 0{e(n)}/0w is the error gradient. The number of
hidden layers, the number of neurons for each layer, type of activation function, momentum,
and learning rate are parameters defined by the MLP user through a process of trial and error or
automatically discovered by techniques such as MPCA.

Multiple Particle Collision Algorithm (MPCA)

The MLP has been used in several applications. The MPCA is a meta-heuristic inpsired in a
neutron traveling inside of a nuclear reactor, where two phenomena are pronunciate: absorption,
and scattering. The MPCA automatically finds the parameters that compose the ANN optimal
architecture (Anochi et al., 2014) for a particular application. The MPCA is an extension of
the Particle Collision Algorithm (PCA). The MPCA performs a cooperative search to find the
parameter values to optimize an objective function. The objective function which determines
an MLP optimal architecture is given by

P1 Etrain + pQEgen
p1+ P2

fonj = penality 4)

being py = 1 and p; = 0.1 (Luz et al., 2008) are adjustment parameters that modify the
relevance attributed to Ei, i, (training error) and Fg, (generalization error), respectively. The
penalty is used to avoid complex architectures (high numbers of neurons) for the MLP.
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3 DATA FUSION: NON-EXTENSIVE PARTICLE FILTER

The fundamental idea underlying the Sequential Monte Carlo is to represent the probability
density function (PDF) by a set of samples with their associated weights. This set of samples is
also referred to particles (Gordon, 1993). In the PF, an estimation of a posteriori distribution
is obtained by resampling with replacement from a priori ensemble. As the PF does not require
assumptions of linearity or Gaussianityness, it is applicable to general nonlinear problems. In
particular, the PF can be applied to cases in which the relationship between a state and observed
data is nonlinear.

Two properties are relevant issues for the PF: the Bayes’ theorem, and the Markov property.
The Bayes’ theorem can express by the expression to calculate the conditional probability:

P(BJA)P(A)

P(AIB) = =L

&)

The probability P(B) is understood as a normalization factor. The Markov process is charac-
terized by the property:

p<wn‘wn717"'7w27w1> :p(wn‘wnfl) . (6)

For the current application, the distribution w,, represents the vector with the entries being
the distributions associated to the UAV position estimations computed by visual odometry and
computer vision system: the data fusion.

The algorithm for the PF implemention can be written as:

1. Compute the initial particle ensemble:
@ M
{wolnfl }i:O ~ Puy (wﬂ)
(initial distribution p,,, (wp) is a free choice: p,, (wo) ~ N(0,5));
2. Compute: ‘
TS) = p(yn|wn|n—1) = Pet(Yn — h(wn, tn))
where y,, denotes observations, and:

pet(2) = exp(—=2%/2)(2m)7t;
z = y, — h(wy,, t,)

3. Normalize: ‘
o

M)’
Zj:l 7‘7(1])

4. Resampling: extract M particles, with substitution, according to (a standard notation is
used here — see (Schon et al., 2005))

7

Pr{w(Z) = wr(jizfl} = C.77(1j)7 L= 1a s >M )

nln
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5. Time up-dating: compute the new particles:

W= F0l) ) + i with: p, € N(0,1)

n’

where: wff}r”n ~ p(wf:il‘n]wfﬁ)n), i=1,...,M,

6. Set: t,.1 = t, + At, and go to step-2.

The kernel of the algorithm coming from the application of the Bayes’ theorem and of the
Markov property, suggesting the following choice:

N—_—— —_——— ———
POSteriori(y, ) likelihood () PrioTi(y, )

Non-extensive Particle Filter
A non-extensive form of entropy has been proposed by Tsallis (Tsallis, 1988):

k N
Sup) = 7 [1 — Zp?] ®)
=1

where p; is a probability, and ¢ is a free parameter — it is called the non-extensivity parameter.
In thermodynamics, the parameter k is known as the Boltzmann’s constant. Tsallis’ entropy
reduces to the the usual Boltzmann-Gibbs-Shanon formula in the limit ¢ — 1.

As for extensive form of entropy, the equiprobability condition produces the maximum for

the non-extensive entropy function, and this condition leads to special distributions (Tsallis,
2009):

=g say2]" V@D
. — ot _ =
q>1: pq(z) = oy {1 3—q(0>] ©)
1 1 1/2
q=1: py(x) = = [] e~(@/)"/2 (10)
o |27
' - =g say2] @D
q<1: pa(x) = o [1—3_(](() ] (11)
where
o SIS 2Plpg(a))tde
o = =
S Ipg ()] da
) ] 1
ot - 1fa-t 2 P(tz—l)
q o |m(3— 3—q \’
T3—-¢q¢)] T (2(q_1))
5—3
B 1] 1—¢ '1/2F<2<1—3>>
8] = — .
! o [7(3—q)) r(%)

The distributions above applies if |z| < o[(3 — ¢)/(1 — ¢)]*/?, and p,(z) = 0 otherwise. For
distribitions with ¢ < 5/3, the standard central limit theorem applies, implying that if p; is
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written as a sum of M random independent variables, in the limit case M — oo, the probability
density function for p; in the distribution space is the normal (Gaussian) distribution. However,
for 5/3 < ¢ < 3 the Levy-Gnedenko’s central limit theorem applies, resulting for M — oo the
Lévy distribution as the probability density function for the random variable p;. The index in
such Lévy distribution is « = (3 — ¢) /(¢ — 1) (Tsallis, 2009).

The purpose is to use the Tsallis’ thermostatistics (9) or (11) for substituting the Gaussian
function to represent the likelihood operator in step-2 of the PF (Campos Velho and Furtado,
2011). The idea is to explore the property of this thermostatistics to acess both attractors in the
distribution space.

4 NUMERICAL RESULTS

The UAV images were obatined by helicopter RMAX (Yamaha Motor Company), used for
testing in the Linkopin University (Sweden) — see Figure 2. The helicopter flew with average
speed of 3 ms~! and about 60 m over the surface (altitude). The UAV camera capture images
from the Nadir direction with frequency of 25 Hz. The UAV resolution is 0.12 m/pixel with
288 x 360 pixels, and pixel corresponds an area ~ 1540 m?. The testing trajectory has about
1 km of extension, and 1443 images/points were obtained during the test.

Figure 2: Helicopter RMAX Yamaha.

For the visual odometry, the algorithm SURF was used to identify the points of interest,
and the RANSAC (RANdom SAmple Consensus) (Fischler and Bolles, 1987) was applied to
remove false corresponding points. For the computer vision system, a MLP neural network was
trained to carry out the edges extraction for the objects in the images. The patterns used for
image segmentation is shown in Figure 3, and Table 1 shows the MLP neural network topology
determined by the MPCA optimizer.

The UAV positioning evaluation is analized by metrics adopted by Conte e Doherty 2008)
and Braga et al. (2016) for comparison with the GPS positioning, where three metrics are
employed: the Error Good Matching (EGM), the Standard Deviation Good Matching (SDGM),
and Good Matching (GM). The EGM is the Euclidian distance between the estimated UAV
position and that obtained by the GPS sensor on-board in the UAV. If the EGM is geather than
5 m, the estimative is not classified as an EGM, and it considered an EGM otherwise. The
SDGM evaluates the method stability, and it is related with the standard deviation of the UAV
positioning error considering the last 30 estimation results. If the error standard deviation is
geather than 2 m, the estimation is not consideted as a SDGM. If the standard deviation is less
than 2 m, the estimated trajectory is considered stable and the position is classified as a SDGM.
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Figure 3: Patterns for MLP-NN learning phase.

If the estimated position is classified as EGM and SDGM, the position is a GM.

MLP-NN characters \ parameter ‘
neurons input layer 9
neurons out layer 1
number of hidden layers 1
number of neurons hidden layer 18
Activation function tanh
Momentum 0.85
Learning rate 0.73

Table 1: Optimal topology to the MLP-NN by MPCA meta-heuristic.

For the data fusion using visual odometry and computer vision system, the nox-extensive
particle filter was applied. One key issue is to select the non-extensive parameter ¢ for our
application. Here, a parametric study was performed considering 100 sampled values in the
interval ¢ € [0, 3]. The initial ensemble with 1000 particles was generated with random values
from a Gaussian distribution with zero mean and variance equal to one. The best value was
obtained with q = 2.57 (Braga, 2018)).

Table 2 shows the evaluation for the UAV positioning using computer vision system (CVS),
visual odometry (VO), and data fusion (CVS+VO) by non-extensive particle filter, according to
the adopted metrics. The better performance was obtained with the data fusion.

| Method | EGM | SDGM | GM |

CVS 926 1348 | 856
VO 667 1413 | 637
NEx-PF | 1381 | 1413 | 1351

Table 2: EGM, SDGM, and GM metrics for the UAV positioning experiment with different methods.

One relevant topic of research is to compute the impact of the uncertainties on the estimated
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quantities. The approch dealing with Bayesian methods allows to determine the confidence
interval, being a way to represent the uncertainty quantification. Figure 4 shows the confidence
interval computed by the non-extensive particle filter used in our application.
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Figure 4: The confidence interval for the UAV trajectory estimated by non-extensive particle filter.

S CONCLUSIONS

The UAV positioning by image processing was effective using visual odometry and computer
vision system. The VO has a disadvantage to present a cumulative error, and CVS needs a ref-
erence marks or images to estimate the UAV position. The data fusion approach can overcome
the mentioned disadvantages.

A novel approach for data fusion applied to the UAV positioning was employed and the non-
extensive particle filter obtained a better estimation than standard particle filter. The method
also allows to determine the confidence interval encapsulaning the uncertainties linked to the
present estimation problem.
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