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Integration of Fuzzy Spatial Information in Tracking
Based on Particle Filtering

Nicolas Widynski, Séverine Dubuisson, Member, IEEE, and Isabelle Bloch, Member, IEEE

Abstract—In this paper, we propose a novel method to introduce
spatial information in particle filters. This information may be
expressed as spatial relations (orientation, distance, etc.), velocity,
scaling, or shape information. Spatial information is modeled in
a generic fuzzy-set framework. The fuzzy models are then intro-
duced in the particle filter and automatically define transition and
prior spatial distributions. We also propose an efficient impor-
tance distribution to produce relevant particles, which is dedicated
to the proposed fuzzy framework. The fuzzy modeling provides
flexibility both in the semantics of information and in the transi-
tions from one instant to another one. This allows one to take into
account situations where a tracked object changes its direction in a
quite abrupt way and where poor prior information on dynamics
is available, as demonstrated on synthetic data. As an illustration,
two tests on real video sequences are performed in this paper. The
first one concerns a classical tracking problem and shows that our
approach efficiently tracks objects with complex and unknown
dynamics, outperforming classical filtering techniques while using
only a small number of particles. In the second experiment, we
show the flexibility of our approach for modeling: Fuzzy shapes
are modeled in a generic way and allow the tracking of objects
with changing shape.

Index Terms—Fuzzy-shape tracking, fuzzy spatial information,
particle filter.

I. INTRODUCTION

BJECT TRACKING in video sequences has been widely
addressed in the literature using a large variety of ap-
proaches [26]. Particle filters are more and more developed
in this domain [9], [10]. Introducing high-level content, such
as shape or spatial relations, and dealing with complex object
dynamics are two main issues of tracking based on particle
filtering which are addressed in this paper and for which we
propose a unified framework.
While spatial relations are usually not explicitly used in
particle-filter tracking, shape tracking for sequential Monte
Carlo methods has been first introduced in [14], where the
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dynamics of the shape is learned using a second-order autore-
gressive process. More recently, the authors in [7] proposed
to guide the particle-filter shape tracking using appearance
models from a learning base and then distorted using affine
transformations. A main drawback of these approaches is the
use of a poor shape dynamics model that cannot handle local
shape deformations. Hence, in [24], the authors introduced
learned shapes represented by level sets and, for the tracking
procedure, proposed new shapes by performing a gradient
descent on the energy associated with the shape of the previous
instant. However, this approach is computationally expensive
since each particle is connected to a level set. Moreover, the
size of the database must be important to handle most of the
possible variations of the shape.

In practice, the classical use of a poor informative dynamics
prior often leads to tracking errors. To avoid this problem,
several approaches have been proposed in the literature. First,
the optimal importance distribution guarantees the minimal
weight variance, under assumptions of linear or partial linear
Gaussian models [1], [10]. The common alternative choice
consists in generating particles according to an efficient im-
portance distribution. The Auxiliary Particle Filter (AUX-PF)
[23] makes use of the current observation to select particles
which may have the largest likelihood. When the observation
model can be inverted, one can use the likelihood particle filter
[2], which simulates particles according to the likelihood. Other
importance distributions have also been proposed (see [8] for a
review). On the other hand, a way to deal with dynamics involv-
ing strong discontinuities consists in using multiple dynami-
cal models. For this purpose, the Interacting Multiple Model
was introduced into the particle filter, the so-called Multiple
Model Particle Filter (MMPF) [19]. When the process noise is
high and despite an additional cost of the tracking algorithm,
one can use the Auxiliary MMPF (AUX-MMPF) [17], which
is an adaptation of the AUX-PF to the MMPF framework.
However, none of these approaches makes use of high-level
spatial information.

Our approach consists in defining fuzzy sets modeling this
type of information and introducing them into the particle filter.
The fuzzy sets can be fixed or learned and are generated using
fuzzy fusion strategies. This representation is generic, since the
probabilistic model is automatically deduced from the fuzzy
framework and can handle different kinds of characteristics
without using a restrictive mathematical modeling. Hence, we
can, for example, easily introduce structural or fuzzy-shape
information into the particle filter.

Technically, the fuzzy sets are integrated into the particle-
filtering framework as fuzzy partitions on the parameter space
of the unknown state. The proposed model then switches be-
tween the predefined fuzzy sets. Since it adds to the estimation
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a discrete random variable in the state space, which defines to
which fuzzy set the parameter is related at a given time instant,
the proposed model can be viewed as a switching dynamical
model, as the ones proposed in [15] and [21] or the multiple-
model approaches [17], [19]. However, the main difference
between these methods and the proposed approach relies in
the way the switching variable is used. In existing methods,
the switch usually helps in deciding when to switch from
one dynamical model to another one, while in the proposed
approach, it is performed in the parameter space and allows
switching from one fuzzy model to another one. Moreover,
the fuzzy approach allows the automatic determination of the
switch, which is also more gradual, leading to more flexibility.

We first give a brief description of particle filters for both
state and parameter estimations in Section II. The fuzzy mod-
eling is described in Section III, while its introduction in
particle filters is detailed in Section IV. Results on tracking
with simulated data, object tracking, and shape tracking are
illustrated in Sections V-VII, respectively.

II. BAYESIAN TRACKING AND PARAMETER MODELING

Let us consider a classical filtering problem and denote by
x¢ € X the hidden state of a stochastic process at time ¢ and
by y; € Y the measurement state. The temporal evolution of x;
and the measurement equation are given by

Xt th(XtA,Vt)
v = hy(xe, wi) (1)

where v; and w; are independent white noises. The nonlinear
Bayesian tracking consists in estimating the posterior filtering
distribution p(x;|y1.;) through a nonlinear transition function
f: and a nonlinear measurement function h;.

There are different ways to model the unknown dynamics
parameters r; € R of the state x;, where R is the parameter
space. A possible one is to decompose the dynamics vector
parameter into R independent components r; = (r},...,r%)
and then to consider a random walk dynamics for each of them.
This leads to the following system:

X¢ = fr(Xe—1,T4, Vi)
vre{l,...,R}

yi="h (Xt7 Wt) 2

ro__ T r
ry =r; ; +8

where s; = (s}),=1,... r are independent Gaussian noises. The
independence and random walk dynamics assumptions are clas-
sical and allow the handling of most of the tracking problems.
The resulting filtering distribution can be computed according
to, first, a prediction step

p(Xt,I‘t|Y1:t—1) = //p(Xt|Xt—1,rt)p(Tt\rtq)
X R

X P(Xeo1, T 1|y1:e-1) dXe—1dri1 (3)

and then a filtering step

P(Xt, I‘tb’lzt) X P(Yt|Xt, l”t) p(Xt, I‘t|}’1;t71)~ €]

A closed form of the posterior distribution is available
when the transition function of the state and the measure-
ment equation are linear and their corresponding noise is
Gaussian, yielding the Kalman filter. When not, particle fil-
ters, also known as sequential Monte Carlo methods, are
used to approximate the posterior density function (pdf) by
a weighted sum of N Dirac masses 5x§n>7r§n>(dxt,drt) cen-

tered on hypothetic state realizations {xt"), rin)} of the state
(x4, rt)T, also called particles. Then, the filtering distribution
P(dx¢, dr¢|y1.+) is recursively approximated by the empiric dis-

tribution Py (dx, dryly1) = SN, wt(”)&xin)’rg”) (dxy, dry),

where {X,E”), rﬁ")} is the nth particle and wﬁ") is its weight.

If an approximation of P(dx; 1,dr; 1|y1.+—1) is known, the
process is divided into two main steps.

1) The diffusion step consists in  estimating
p(X¢,1¢|y14-1) by propagating the particle swarm
{1 ™), w1
distribution q(x;, re[x{"% 1, x| vy).

2) The wupdate step then computes new particle

(n)

weights using the new observation y;, as w, o
t

wi"p(yefxief™)
ré@_l ,y¢), such that SN w Resampling
techniques are then employed to avoid particle

degeneracy problems.

using an  importance

p<x§"1r§">\xiﬁ%r@)/q(xt,rt|xét?,1,
n -1
™ _ 1.

The modeling of the dynamics parameters is of prime impor-
tance to successfully dealing with complex dynamics. Indeed,
in object tracking, the true dynamics of the object is most of the
time unknown and the tracking algorithm can fail. In this paper,
we then make a weak assumption about dynamics parameters,
i.e., we consider the prior pdf p(r) as being uniform on the pa-
rameter space R. We also introduce a new type of information,
expressed as fuzzy sets. Considering parameters conditioned by
fuzzy events, we can then restrain the parameter space under the
considered fuzzy sets. This leads to an adaptive strategy, where
the parameter sampling distribution only depends on which
fuzzy set is considered. This modeling allows the definition of
parameters in a generic way. For example, we applied our fuzzy
information model to fuzzy spatial relations and fuzzy shapes.
We also propose an efficient importance distribution dedicated
to our model which is related to current observation and past
realizations. This allows us to avoid local ambiguities and to
deal with outliers while keeping hypotheses during time and
new observation data to generate relevant samples according to
the likelihood.

III. Fuzzy INFORMATION MODELING

The fuzzy-set theory allows the modeling of qualitative,
vague, or imprecise knowledge often expressed in a linguistic
form [12]. For example, when one wishes to make a poll, asking
people how tall they are, it is easy to merge obtained answers
with a chosen granularity: for instance, Small, Medium, and
Large. Since these linguistic values are subjective and depend
on origin, gender, and so on, it is very likely to think that
the obtained classes, i.e., the fuzzy sets, own common values.
Instead of considering probabilities, for instance, based on
frequencies, fuzzy models allow the consideration of the set
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of small persons as a fuzzy set, which better fits the idea of
imprecision modeling.

Similarly, in image processing, and specifically in object
tracking, it is possible to model several features or several
behaviors using fuzzy representations. Hence, it is, for example,
possible to describe an object volume by fuzzy sets, with a
fixed granularity which changes the representation precision.
In a similar way, the distance between positions of an object
at two different instants may be characterized by the values
Small, Medium, and Large, for which semantics are defined by
fuzzy sets on R™. Here, again, the information to be modeled is
deterministic but vague, and fuzzy models are then appropriate
and very natural to express this type of imperfection. In the
same way, we can introduce fuzzy-shape information, each
fuzzy set corresponding to a posture for instance. In this section,
we propose a general framework for modeling these types of
information.

A. Fuzzy Information

We consider a collection of K fuzzy sets { Ay }X_, defined by
the membership functions {1, } 5, such thatVk € {1,..., K},
i 2 O —[0,1], O C R™, with O as the space of fuzzified
elements and n, as its dimension. We associate with each
element o € O its degree of membership 1 (0) to the fuzzy set
Ay.. For example, if the set A, defines impossible elements of a
particular fuzzy concept, then p (o) indicates to which degree
o translates this impossibility. In the fuzzy-set terminology, the
set of functions {uk}le corresponds to a linguistic variable
in which each function pu; is a possible linguistic value of
the variable. The granulometry (and the value of K) may be
defined by the application. For instance, considering spatial ori-
entations, linguistic values could be A; = FEast, Ay = North,
Az = West, and Ay = South, defined by the membership
functions {15 }1_;-

B. Fuzzy Functions

The fuzzy functions {14}, may be fixed, either by prior
knowledge, hence linked to the application, or in a generic way,
by learning. We now consider this last possibility. Let M* be
the number of observations owned by a class k that we denote
{of YM" such that Vm € {1,..., M*}, of € O. The kth
fuzzy functlon [t is then defined by a fuzzy combination of
elements of,

jir(0) = @ (5o (0), .

with ®* : [0,1]M" — [0, 1] as a fuzzy fusion operator, detailed
in the next section, and g, : O — [0, 1] as a function associ-

ated to o,

) Jok

Mk

(o)) 5)

Yok, (0) =T [Po’fn (0)a Cof;l (O)] (6)

with T as a t-norm (fuzzy conjunction) [12], Por : O — [0, 1]
as a known and fixed fuzzy generic template, and Cor 1O —
[0,1] as an additional constraint on the shape of the final
fuzzy function. The function g,x represents the fuzzification

of a crisp observation o, under a generic template Por.,
constrained by C,x , which guarantees the global consistency

of gok , with respect to of,

These functions may be known a priori or learned, as we
will see in the application described in Section VII. If there
is no constraint, Cy corresponds to the neutral element of
the t-norm, i.e., the value 1. The fuzzy template P, can, for

example, be set, if O C RL toa fuzzy ball of d1mens1on L

1, if [lo — oj, [l2 € [0, ]
k
Poi»;l (o) = _ HO*OmHTb’ if o — Ofn”Z € [b;b + d
0, otherwise

where 2(a + b) and 2b are the lengths of the support and
the kernel, respectively. Finally, we define the final fuzzy

. L Lo _ A
function puy, as a combination of functions fi;, and {,uh}\k =

{fin}heqt,.... k() by a fuzzy fusion operator U* : [0, 1]%
[0,1]

pr(0) = W* (fix(0), {fin o)} ) - ™

The function pj integrates both information of the inner class
k, under an intraclass operator ®F and information shared by
all the classes, represented by the interclass operator U¥.

It is then possible to define interactions between the fuzzy
sets by calculating an intersection degree constrained by a min-
imum threshold. Let R(k, h) be the interaction degree between
the sets uy and pp,

R(k, h)

=1 [E*(uk, pn), €] (8)

with L as a t-conorm (fuzzy disjunction) [12], Z*" (uy, ur,) as
the degree of intersection of the fuzzy sets s, and sy, and €*
as the minimal intersection threshold of these two sets, known
and fixed. There are many operators computing an intersection
degree of two fuzzy sets, and the reader may refer to [5] for a
description of some of them.

C. Fusion Strategies

As we just noticed, the fuzzy sets {j; }~_, are obtained by
combining different fusion strategies, owing to the operators
{®*}E_ | and {UF}E . The first one is an intraclass fusion
operator, since it refers to a fusion of observations owned by
only one class, whereas the second one makes a fusion of
data conditioned by the other classes and then corresponds to
an interclass fusion operator. It is hence possible to decline a
nonexhaustive list of these fusion strategies (the reader may
refer to [4] for a larger description of fusion operators).

Intraclass Strategies: ®:

1) Disjunctive fusion using t-conorms: Each observation
represents a partial vision of the possible world, and
hence, their association defines the set. Then, uy(0)
represents the degree to which o looks like at least one
of these observations.

2) Conjunctive fusion using t-norms: It is of interest in at
least two situations. When we have multiple observations
of a unique phenomenon, each one marked by impre-
cision, we may want to dilate the corresponding fuzzy
representations to include the truth and avoid conflicts.
In this case, the conjunction just holds the common
parts, given by all the observations, and hence allows the
reduction of imprecision. Another situation occurs when
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observations do not mean the possible values but the
constraints (for instance, forbidden or impossible values).
In this case, one may look for a conjunction of the
complement of the constraints. With a conjunctive fusion,
(i (0) measures the adequation between o and the set of
the observations.

3) A compromised fusion using a sum or a mean: It allows
a compensation between observations considered, for
example, as an evaluation of a situation, in which each
measure could be imperfect. It is then possible to average
them to compensate the imperfection of each one. With
an additive operator, one obtains a frequentist approach
and reaches statistical estimation questions.

Interclass Strategies: V:

1) Exclusive fusion: If an element has a membership shared
by several classes, we consider that there is a semantic
impossibility. This can be used for a binary state model-
ing, for which intermediate values do not exist.

2) Fusion by normalization: The membership value of each
element to a class can be normalized by the sum of the
membership values to all the classes.

3) None: It is the default behavior; each class is considered
independently from each other.

These fusion strategies define a generic way to apply our
model to several kinds of problems. It is then possible to com-
bine these different strategies, leading to a particular representa-
tion, by defining those properties or their semantics. Examples
will be given in the applications in Sections VI and VII.

IV. SPATIAL INFORMATION AND PARTICLE FILTER
A. Introducing Spatial Information in a Probabilistic Context

The general idea behind the integration of fuzzy sets in a
probabilistic context is to consider these sets as fuzzy events
and to compute their probabilities under a particular probability
measure P. Let A be a fuzzy set defined by a measurable
membership function p 4. According to [28], the probability of
a fuzzy event A is defined as

B(A) = Bja] = [ nalo)dP. ©)
o
We then recall the expression of the conditional probability of a

fuzzy event A of membership function 14 given a fuzzy event
B of membership function p

P(A|B) = “’;&?
_ Joma(o)us(o) dP
_ Ofo o (10)

where P(AB) is the probability of the event AB (product of A
and B) defined by the membership function i 4/:53.

B. Introducing Spatial Information in a Particle Filter

Let r be a continuous random variable representing the
state parameter taking values in R and dr be a fuzzy event

of infinitesimal support. The membership function gy (r) is
defined as pgr(r) =1 if r € [r — (dr/2),r + (dr/2)] and 0
otherwise. We consider a collection of K fuzzy sets { Ay},
defined by the membership functions {u}_,. Our goal is to
define distributions of interest on the dynamics parameter r
given the considered set of fuzzy events { Ay }H< .

We first define Z as the fuzzy set of all the possible events.
Typically, it depends on the considered collection { Ay}, , as
we will see in Section IV-E. We then define the parameter space
as the crisp set of the possible values

R = {r € Q such that 1z (r) > 0} (11)
with ) as the unconstrained parameter space. To introduce
fuzzy information in a tracking based on particle filtering,
we now make the assumption that we do not have specific
prior information about the parameter pdf. We then model p(r)
as a uniform pdf and, accordingly, P(r € dr) as a uniform
distribution. The probability of the event Z is then

P(2) = [ nztwdr. (12)

R

We can then turn our model to be conditioned by the fuzzy set of
the possible events Z. This restricts the set of possible values of
the parameters r. Using (10), the conditional probability P(r €
dr|Z2) is defined by

Jr Hax (x)ppz(r') dr

P dr|Z
(I‘ € r‘ ) fR ,U/Z<rl dr/
druz(r)
= T ) e 13
Jr pz(x') dr’ (13)
Let c be a discrete random variable taking valuesin {1,..., K},

which indicates the indices of the considered fuzzy set. We set
the conditional distribution of ¢ given the dynamics parameter
r and Z as proportional to the ratio between the membership
degree of r to the kth fuzzy set and its membership degree to the
fuzzy set of the possible events Z. The conditional distribution
is finally obtained using a normalization term which corre-
sponds to the ratio between the sum of membership degrees
of the sets and that of Z

P(c = k|r, 2)

(r /Zh 1 M (r

I‘

_ Mk(r) )
Zf:l:u’h(r)

From (13) and (14), the conditional distribution of ¢ given the
fuzzy event Z is expressed as

(14)

Plc = k|2) = /IP’(C = k|r, 2)P(r|Z) dr

/Zh 1Mh

pz(r)

dr. (15
T pz(e N 15)
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We finally obtain the conditional distribution of r given c
and Z

P(c = k|r, Z)P(r € dr|Z)
Plc =k|Z)

P(r edrlc=k,2) =

o e (r)pz(r)

(16)
ZhK:1 pn (1)

where we have omitted the normalizing term for more clarity.
Considering c; as a Markovian process, with ¢ representing
time, it is then possible to define the transition from c;_; to ¢;
by an intersection degree between fuzzy sets. Indeed, two close
classes have close semantics, and we consider that the transition
from a class to another one is gradual. This is the reason why
the transition matrix is defined proportionally to the intersection
degree (8)

R(k, h)

Plc, =kle, 1 =h,2) = —n 2l
(e = He )zﬁilmk,j)

A7)

Hence, the transition of the variables c; can be automatically
deduced from the expression of the fuzzy functions based on the
idea that the probability of moving from class h to class k relies
on the degree of intersection of their corresponding functions.
We can note that c; will always have a maximal probability to

stay in the same state since R(k, k) = =% (uy, i) 2 1 if the
s are normalized (i.e., max, pg(r) = 1).

C. Tracking Algorithm

Let r; = (v},...,rf) be the parameter vector, all compo-
nents being independent from each other. Each parameter rj
is modeled by a set of fuzzy functions {,uZ}f:Tl and is hence
defined on the associated set of the possible situations (11). We
also consider the set of the fuzzy events Z = {Z1, ... ZF}
defined by fixed membership functions (as we will see in
Section IV-E). Let ¢; = (c},...,cF) be the vector indicating
to which fuzzy set the parameters (r}, ..., r) are more likely
to be associated with. Denoting by k = (k',... k%) and h =
(h',...,h™) two arbitrary realizations of the vector ¢ and
considering a classical independence assumption, we obtain the
prior transition of ¢

R
P(c; = kle; 1 =h, 2) = [[P (¢} = k"|c] , =h", 27)

r=1

(18)

with P(c] = k"|c]_, = h", Z") as the transition matrix (17).
We model the vector of parameters such that r; is conditionally
independent of r;_; given c;, which leads to

R
P(r; € drife; = k,ry_1, 2) = [[P(x] € drfle] = k", 2")

r=1

19)

with P(dr}|c] = k", Z") as the distribution introduced in (16).
The filtering distribution at time ¢ can be approximated using
Algorithm 1.

Algorithm 1: Particle filter for fuzzy spatial information

Input: Past posterior empiric distribution

Py (dxi—1,dre 1, de;1]y14-1, 2)
Output: New posterior empiric distribution

Py (dx,, dr;, deily., Z)

begin
- Particle propagation: for n =1,.... N do
simulate Eiﬂ') ~ q(c,,|cg:L:)L71,rgz)l,xf@l,y,,,Z) (Eq. 20)
simulate 7" ~ P(r, € dr,|&{", Z) (Eq. 19)

| simulate 5(5”) ~ q(x,,\xtﬂ, f‘im)

- Weight update: forn=1,.... N do
o Pl e)
L | ~(n)j_(n) ~(n)

q(x; %205 7)
P& B e 2)

Q(égm ‘CSI"/,L:)I‘fl‘r riﬁ)h X§ﬁ>1¢ vi. 2)

- Weight normalization: for n =1,...,V do

,uj,t(")

N ~(m)
m=1W¢

w [( n) _

- Resampling, if necessary.
end

N (n
return >, w; >§x§”),dr§").dc§”) (dx;, dry, dey)

Note that the measurement process may depend on indices c;
fuzzy sets; hence, it is possible to consider dedicated versions
of the likelihood function, i.e., one by class.

D. Importance Distribution

One of the main issues of the proposed approach is to design
the importance distribution based on the fuzzy intervals con-
taining the dynamics parameters of the model. We then model
it to be dependent both on past realizations of the vector ¢ and
on the new observation y,;. Under an independence assumption,
the importance distribution is given by

a(edell) i x" v 2)

R
= [T a(erent i xi"ye, 27)

=TT X oe (e a(er = ey yori™hxi" yi, 27)
(20)

where a; is set to 2 t — 1 — m with m as a fixed constant value
to deal with the m + 1 past realizations of c.

The last term in (20) is a mixture distribution of the transition
function defined in (15) and a distribution which extracts prior
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information from the trajectory of c,,.+—; and the new observa-
tion y; given by

q (C; = klcg’t(:?lh rgn)lﬁxg )17yt7 ZT)

=P (c; = k|c:f?), ZT) +(1-7)

x P (c: = k|cZ’t(:21, r§”)1,x§ )1,yt7 ZT') (21)

with v € [0,1] as the weighting coefficient. The distribution
P(c; = klcy) ?)1,r§n)1,x£n)1,yt,27") allows removing some
local amblgultles by using a global information characterized
by the trajectory c,,.;—1, while maintaining some hypotheses
during time.

Then, we consider prior probabilities 7% = P(c} = k|Z")
as a realization of the random vector Hr = (Hl ...,Hffr)
which takes values in [0,1]%" such that S5, TIF = 1.
In order to simulate samples according to the distribu-
tion P(c} = k|c; m et xr My, Z7), probabilities 7, =
(ml,...,mK") are generated according to the importance dis-
tribution described in (22), as shown at the bottom of the
page, where nb? (I;,.;,) = S22 1, 0;(1s), (t1,t2) € N2, The pa-
rameters {aj }<', correspond to the degree of importance
of the modes c] and handle the global shape of the prior
Dirichlet distribution D. The multinomial distribution M uses
the m + 1 past realizations c (t) 1» which leads to a posterior
Dirichlet distribution that integrates both trajectory of c; and

new prior probabilities of the modes. The distribution ¢(c} =

k|rt 1,xf )1,yt, Z") in (22) can be written as the following

mixture distribution:

(n) (n)

q(cf :k|rt 15 Xe-15 Yt r) :ﬂlp (CI :k‘r:)—(?)azr)

+ 7P "ve) + 8P (e = KIZT) (@23)

]‘C|Xt 1’rt

where 33, 3% = 1,P(c} = k| 2") is the prior distribution de-
fined by (15), and P(c} = k|r}"' (?)7 Z") is the posterior proba-
bility to consider at time ¢ the kth fuzzy set representing a value
of the rth fuzzy concept conditioned by the past realization

7, (n)

of the parameter r,”;” (14). We propose to approximate the

distribution P(c} = k|X§n)1, I'l(kn)p y+) by

P (e = K" 7 3:)
(y lcf =k ri")l,x(n))
= S (ol = e )
<Yt|gt (Xt )1a1“:\]§’(?),vt>)

ZJ 1p(}’t‘gt (Xt )171';]{(1)7Vt))

where
_ri,(n 1,(n r—1,(n) —r r+1, R,(n
rt";fl) = (rtj1 ), S ( ),rt’“,rt 1 (n )7...,1‘,57% )
(24

denotes a candidate value for parameter r;;, ; and T;" is a
characteristic feature of the membership function ,u;(r), e.g.,
its mean value. Note that this approximation is reasonable
since the probability for a class to stay in the same state is
always maximal [according to (17)]. Although not considered

in our experiments, a more robust strategy may be employed

T, (n)
to propose a relevant candidate Tyiq

cardinality of c; is quite small, one can generate a sample
according to the following distribution:

. For instance, if the

K= 1 K7+1

Z 2. 2 - ZHM ()

Jl =1 Jr—1=1jr41=1 jr=1Yh#r

Xp <Yt|gt (X@u AR Vt) ,ZT)

~Tk7(”

with U as a normalization factor and where

=res(n) _ (=1,(n) =r=1,(n) —rj, =r+1l.(n) #(n)
r, —(rt R , T, Ty R

E. Fuzzy Spatial Information in Practice

Modeling the Spatial Relations: One way to easily in-
tegrate fuzzy spatial relations, such as fuzzy orientations
North, East, . .., in the particle filter consists in considering
the functions {x;}X", where K" is the number of possible

q (7T7”|Ca,f(7tl) 1 rgn)lv XE )1v Yt ZT)

x q (CZ;(;Qllﬂr) q (mlrt L )17yt,Z’")

=M(nb1(

xP < {1 +aig (C rt 17x§">17yt72") +nb* (CZL(:TZL) }kﬂ Kr)

b (60 )) < (m {1 e (e =k v 2} )

yeeey

(22)

.....
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discrete values for c; as a fuzzy partition of the bounded space
‘R", and then satisfying the following properties:

D) Vrre R ST up () = 1

2) V(k,h)e{l,...,K"}?, Jro b (") de" = [, (x7)dr”.

Then, it is p0551ble to model Z” such that its member-
ship function equals ), _; u, = 1. From these assumptions
and considering trapezoidal fuzzy functions, it becomes easy
to generate samples and to compute in a closed form (13),
(15)—(17) as they simply reduce to

P(t" € dr"|27) = |‘7l;| (25)
P(c" = k", Z") = i (r") (26)
T __ T — 1
P(c" =k|Z") = Tor (27)
P(r" € dr'|c” = k, Z7) = W (28)

Fuzzy spatial information is then introduced using simple
fuzzy templates of binary, triangular, or trapezoid shape.

It is also possible to define spatial relations by learning. For
example, using a disjunctive intraclass strategy and a normal-
ized interclass strategy systematically leads to (25) and (26).

Modeling General Spatial Information: When the con-
straints enunciated previously are too strong or we just want
to model more general spatial information, there is no need
to make additional assumptions. We then have to define a
relevant fuzzy set of the possible values Z". We present here
a nonexhaustive list of strategies for defining Z”, leading to
different properties of the set of the possible values with T as a
t-norm and | as a t-conorm [12].

1) Union: 27 = (i | A
K"
S puze(r") = kJ__1 pun(r”) V" e R".
2) Intersection: 2" = (o, A
T K T T T T
< pze(rh) = k‘[luk(r ) Vr" e R".
3) Product: Z" =[]/, A}
& pze(r H pp(r™) vV e R,

. © Afr

o
Zuk — I mrcen)
k=1

4) Sum: Z" = AT @

S pze(r vr' e R".

The product and the sum are particular cases of T and L,
respectively.

In a general case, i.e., when fuzzy sets are learned and charac-
terized by complex shapes, it is often needed to approximate the
distributions of interest, which is the subject of the following
section.

FE. Approximation

In several cases (probabilistic strategy, spatial relations,
monodimensional space R", etc.), the computing task or the
simulation of the distributions defined in (13), (15)—(17) can be
executed in an closed-form (or direct) way. In other cases, it
is necessary to use an approximation method. Of course, this
step is realized just once, when the fuzzy functions are learned.
We propose here to approximate the prior distribution P(xr" €
dr"|Z") by an independent Metropolis—Hasting algorithm, but
an accept-reject algorithm could also be suitable by modifying
the proposal function. We refer to [18] for a comparison of
convergence of these two algorithms. We set

KT MF

=33 P (r

k=1m=1

F(")=pz(x") and G(r

The functions F' and G correspond to unnormalized versions of
probabilistic density functions, the first one referring to P(r" €
dr”|Z7), whereas G could be obtained by an additive intraclass
fusion, where neither an interclass strategy nor a constraint
have been applied. Then, G has a support which includes that
of F' and a shape that easily enables the generation of sam-
ples. The approximation process can be done by Algorithm 2,
where Tegin corresponds to the period of burn-in and Tenq
corresponds to the maximum number of iterations.

Algorithm 2: Independent Metropolis-Hasting algorithm

Input: Tnitial state r"(%
Output: Approximation of the distribution P(r" € dr"|Z")
begin
for 7 =0,...,7,4 do
- Generate a candidate v* ~ G(x").
- The candidate r* is accepted with the probability :

En)GanT) «
_ mln{l W it FEnHGE*) >0
1 otherwise.
- If accepted, r™ (71 — r*, otherwise v ("1 = (7,

end
return {r"’(“ i Li= UTona

*Tbegin)~ l=1...Li¢€ N}

The approximation by an L-sample of the prior distribution
defined in (13) is

P(r" € dr"|27) ~

Zérr  (dr”)

It is then straightforward to deduce approximations of (15)
and (16)

(29)

L r r,(1)

: 1 (@)
Plc" =k|Z") = — —
L l:ZI Zfll(:l IU’;I (rr,(l))

1 1
P(cr =k|Z") L

L s . T
o N ()8 (dr7) 31)

K
=1 2ne1 Hp(T7)

(30)

P(r" edr’|c" =k, Z") =~

while (14) remains unchanged.
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V. EXAMPLE: TRACKING ON SIMULATED DATA

As an example, we consider a synthetic tracking problem, in
which an object is defined by a state vector x; = (x, y¢) and
by a dynamics vector ry = (X¢,y:), for which we consider the
following constant velocity dynamical system:

X¢1 + AtXt + Vfl)

32
vie1 + Aty +v3 (52)

Xt = gt(xt—hrt) = <

where the hidden parameter r; is estimated at time ¢ using
the proposed framework. We consider nine linguistic values
for the couple (%¢,y:)", from NorthWest to SouthEast, mod-
eling the relative position of the object at ¢ with respect to its
position at ¢ — 1. These parameters are designed in a flexible
way by defining their membership to fuzzy sets

ci € {NW,N,NE,W, Center, E,SW, S, SE}.

A. Modeling the Fuzzy Functions

For fuzzy relations, we follow the model proposed in
Section IV-E. It means that the distributions P(r" € dr"|Z")
and P(c” = k|Z") are uniform. We model the set of fuzzy
functions corresponding to the velocity of the object as a fuzzy
partition of [—hy, hy| X [=hy, hy|, with hy and hy as the fixed
horizon parameters. We then consider the following intersection
degree between two classes k and h:

Jrr Tl ()., g (x)] dr
min [ [, pp (r)dr, [5, 1 (r)dr]

with T as a t-norm, for example, T = min.

2 (g, ) = (33)

B. Likelihood Function

We consider for this synthetic tracking problem a simple
Gaussian observation model

p(yelxi,re) =N (xta 012,)12x2) .

C. Experiments

The trajectory proposed in this first example has been arti-
ficially designed in order to present strong discontinuities in
the dynamics, which allows the comparison of the proposed
approach with different existing particle filters.

For the Sequential Importance Resampling (SIR) particle
filter, the AUX-PF, and the proposed models, we use a standard
constant velocity model. For the MMPF and the AUX-MMPF,
we also consider clockwise- and counterclockwise-coordinated
turn models that capture the maneuver dynamics. The reader
may refer to [3] for additional explanations about these models.
The position noise vector follows N (O, 42 x Iox2), with 0 =
(0 0)T and T2 as the 2 x 2 identity matrix. For the proposed
models, the velocity horizons are fixed to hy = h, = 40. The
shape of the fuzzy functions for the velocity parameter is
triangular. For the parameters of the proposed model using
an importance distribution, we used v = 0.3 for (21) to give
priority to the importance distribution, m = 3 for the length of
the c trajectory, and 3! = 3% = 0.1 and 3? = 0.8 to efficiently
use the last measurement. The likelihood noise is set to o, = 5.

100

w
(%]
b
4
10
10 100 1000 10000
Number of particles
Fig. 1. Synthetic example: Root mean square tracking errors given by the

different filters depending on the number N of particles. Both axes are
logarithmic.
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0.1
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Fig. 2. Synthetic example: Standard deviations of estimators given by the
different filters depending on the number N of particles. Both axes are
logarithmic.

The shape parameters of the fuzzy functions and the length
of the trajectory have been set experimentally but have shown
reduced influence on the results, as could be observed in our
tests. Similarly, parameters v and § weakly depend on the appli-
cation. The proposed methods are therefore robust to parameter
settings, which do not require any specific optimization.

Fig. 1 shows root mean square errors (RMSEs), averaged
over 100 simulations of the observation process, of the esti-
mated positions obtained by the SIR filter, the AUX-PF, the
MMPEF, the AMMPEF, and our approaches using the fuzzy
framework without the importance distribution, called FS-PF
(for Fuzzy Spatial Particle Filter), and with the importance
distribution, called PFS-PF (for Proposal Fuzzy Spatial Particle
Filter). Fig. 2 shows the standard deviations of estimators given
by the different filters.

The limited results obtained by SIR and MMPF are due to
discontinuities in the dynamics (Fig. 3), which are better han-
dled when a new observation is used to generate particles. For
the proposed models and the AUX-MMPF, we can appreciate
the fast decrease of the RMSE and the standard deviation as a
function of the number of particles. We can notice, for example,
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SIR

AUX-PF ——
58 r MMPF —%—
[ AUX-MMPF
}OO r FS-PF —o—
B[ PFS-PF —&—
y 550 True Trajectory ——
300 F Observations
350
400 -

50

Fig. 3. Synthetic example: Estimated trajectories obtained by the different
filters on a run with N = 20.
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Fig. 4. Synthetic example: Computational costs (in seconds, over 100 runs)
depending on the root mean square tracking errors obtained by the different
filters. Both axes are logarithmic.

that results obtained by the FS-PF with N = 20 particles are
better than those obtained by the SIR filter with N = 2000.

Fig. 4 shows the computational costs of the different filters
given their RMSEs. We can first note that the PFS-PF has a
computation time comparable with that of AUX-MMPF while
the computation time of the FS-PF is equivalent to the SIR one.
The advantage of the PFS-PF over the FS-PF is clear when
using a small number of particles N < 100, since for the same
error, both the processing time and the memory storage are
lower. When using more particles, it is then more advantageous
to use the FS-PF, since the two proposed methods quickly
converge (Fig. 1).

In order to assess the significance of the observed differences,
we performed a Welch’s t-test [25], which is an adaptation of
the Student’s t-test in the case where the two samples may
have unequal variances. With a risk of 0.05, this indicates that
the error difference between the two proposed methods is no
longer significant when the number of particles is greater than
2000, while the comparison with other methods remains always
significant.

In the next two sections, we show that the observed behavior
in the case of synthetic data is confirmed when tracking objects
with complex and unknown dynamics in real video sequences.

VI. APPLICATION 1: TRACKING OF A HELICOPTER IN
A VIDEO SEQUENCE

We consider a single-object tracking problem in a video
sequence. The sequence, in which we only consider the first 100
frames, shows a toy helicopter with complex dynamics.! The
tracking task is not particularly simple in this sequence since
the resolution is quite poor (this is a compressed sequence) and
there are moving clouds, some defocusing, and instability (the
sequence is shot with a camera by a person with shaky hands).
The complex dynamics of the helicopter allows us to put in
light the main contribution of our methods, which is to avoid
strong assumptions on the dynamics and thus handle complex
dynamics. We propose to estimate the ellipse surrounding the
object over time, i.e., the joint unknown position and dynamics
states x; = (Xt7yt)T and ry = (thta 9t7Wt7ht)T, with 9t as
the object orientation, w; as the width, and h; as the height of
the ellipse. For the proposed model, we consider the constant
velocity dynamical system presented in (32).

We consider nine linguistic values for the couple (%, v)7T,
from NorthWest to SouthEast, five for the object orientation 6;,
from North to South, and nine for the couple of dimensions
of the ellipse (wy,h)Y, from (SmallWidth, SmallHeight) to
(LargeWidth, LargeHeight). These parameters are designed in
a flexible way by defining their membership to fuzzy sets

c} € {NW,N,NE,W,Center, E,SW, S, SE}
c?¢{N,NE,E,SE, S}
c; € {(SW,SH),(MW,SH),(LW,SH),...,(LW, LH)}

(S = small, M = medium, L = large, W = width, H =
height).

A. Modeling the Fuzzy Functions

For fuzzy relations, we again follow the model proposed in
Section IV-E. We model the set of fuzzy functions as a fuzzy
partition of [—hy, hy] X [—hy, hy] for the velocity, with iy and
hy as the fixed horizon parameters, of [—hy, hy]| X [—hy, hn]
for the dimension of the ellipse, with h,, and hy as the fixed
dimension parameters, and of [— /2, 7/2] for the orientation.
The intersection degree between two fuzzy relation sets is
defined by (33) forr = 1,2, 3.

B. Likelihood Functions

We design the likelihood function as the independent combi-
nation of a region-based component and an edge one and then

p(Yt|Xt7rt) ZP(YﬂXt,I‘t)p(YﬂXt’rt)

where p(yF|x;,r;) uses the gradient of the smoothed image
such that

5

V [Ii(a?) x N(a?, 0%)]
1

A
P,

p

—

p (v |xe,re) o exp

(34)

Thttp://www.youtube.com/watch?v=PQf404RumPE.
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where V and % are the gradient and the convolution operators,
respectively, a” is the pth contour point of the object ellipse of
length P, defined by (x;,r;)T, I;(aP) is the grayscale value at
point a? at time ¢, A\; € RT is a fixed multiplicative constant
value which aims at providing a good localization of high
likelihood values, and A (aP,0?) is a normal distribution of
mean a” and fixed variance o2.

The region-based likelihood is given by a distance mea-
sure between histograms. Let & be the set of pixels cov-
ered by the ellipse of state (x;,r;)T. We denote by h? =
{hs(u)}Y_, the learned model histogram of the object, by
h%o = {h%o(u)}Y_; the learned model histogram of the

U
u=1 @

candidate histogram of the object, and by hpg(x:, 1) 2
hpg(d) = {hpc(d;u)}Y_; acandidate histogram of the back-
ground, where wu is the index of a bin of a histogram of length
U. The likelihood function is a variant of that proposed in [22]
and uses both object and background information to be robust
to scale and orientation changes

D (yf|xt, rt) o exp (—)\2 (d2 (he, ho(a))
—max [d? (hpg, ho(d)) , d* (h, hpa(d))]))

with A2 € RT as a fixed multiplicative constant value. The
distance d[h®, h(a)] is based on the Bhattacharyya coefficient

background image, by h,(x¢, ;) = ho(@) = {he(a; u)

(35)

1/2

U
d[p®, h(@)] = |1 = /b (u)h(d; u)

C. Experiments

The position noise vector follows N(0,42 x Izy3), with
0= (0 0)T and Iy, as the 2 x 2 identity matrix, the orien-
tation noise vector follows N(0,0.1), and the dimension noise
vector follows A(0,I5.2). The velocity horizons are fixed
to hy = hy = 60, and the dimensions of the ellipse are fixed
to hy = hy = 50. The shape of the fuzzy functions for the
velocity, orientation, and dimension of the ellipse parameters
is triangular.

Following the choices made in [22], we use a hue, saturation,
and value (HSV) color space decomposition, and for each
pixel, we consider either the couple of hue and saturation if
the saturation and the brightness are higher than the threshold
values 0.1 and 0.2, respectively, or the brightness of the pixel
otherwise. The resulting histogram is then composed of U =
Un x Us + U, bins. In our experiments, we used U, = Uy =
U, =10 and \; = A9 = 10. In the same way as in Section V,
parameters of the importance distribution have been set to v =
0.3,m=3,p8'=p3=0.1,and 3% = 0.8.

We now focus on the implementation of the importance dis-
tribution used in the PFS-PF method. This is of prime interest
since its complexity is related to the dimension of the vector
of parameters and the number of fuzzy classes by parameter,
which may make the method computationally expensive if it
is not carefully designed. First, note that a straightforward
optimization is possible by taking advantage of the resampling
procedure performed at the previous time step, and hence, this
allows us to compute (22) only for distinct particles. Moreover,

100}
w
(%2}
>
<
10
10 100 1000 10000
Number of particles
Fig. 5. Helicopter sequence: Root mean square tracking errors given by

the different filters depending on the number N of particles. Both axes are
logarithmic.

for computation-time reasons, the importance distribution de-
signed in this experiment has only been used for the velocity
parameter. We also performed a small approximation in the
likelihood used in the importance distribution, using only the
first histogram distance term of the region-based likelihood in
(35) and without using the edge likelihood (34). Of course, this
approximation is only considered in the simulation step, and
the likelihood computed in the weight update is the same for all
methods.

Fig. 5 shows the RMSEs averaged over 50 runs of the esti-
mated helicopter positions obtained by the SIR filter, the AUX-
PF, the MMPF, the AMMPF, and our approaches. Tracking
results obtained by other filters, compared with those obtained
by our approach, are much degraded, particularly for a small
number of particles. This is mainly explained by the drastic
changes of motion of the helicopter, often leading to unsuc-
cessful tracking when the particle generation is not relevant.
In particular, results of the AUX-PF are explained by the highly
complex dynamics of the object: The mean state used in the
simulation process does not provide sufficient information, and
the resampled set of particles favors very local high responses
of the likelihood [2]. FS-PF presents good results, since the
model is flexible and allows dealing with strong changes of dy-
namics, which illustrates the relevance of our fuzzy framework.
The PFS-PF shows the benefit of using the current observation
in the simulation process, which improves the results, particu-
larly when the number of particles is low.

Fig. 6 shows standard deviations of estimators given by the
different filters. We can appreciate the robustness of the pro-
posed approaches compared with the other ones. Fig. 7 shows
estimated trajectories obtained on a typical run with N = 50
particles, and Fig. 8 shows captions of the associated tracking
performed by the proposed approaches, the comparative mod-
els, and the ground truth with N = 50 particles. As we can see,
SIR, AUX-PF, MMPF, and AUX-MMPF give tracking failures
at about frames 30 and 75. This is due to the discontinuity of the
dynamics when the cameraman is moving and the low number
of particles used, whereas fuzzy models are more robust.

The robustness of the tracking process is the main challenge
in this video sequence since the dynamics of the helicopter and
the cameraman make this task really complex. This explains
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' ‘ AR fuzzy sets are learned in a generic way. The learning and test
MMPF —«— sets come from an annotated database freely available on the
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Fig. 6. Helicopter sequence: Standard deviation of estimators given by the
different filters depending on the number N of particles. Both axes are
logarithmic.
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Fig. 7. Helicopter sequence: Estimated trajectories obtained by the different
filters on a run with N = 50.

the high standard deviations observed in Fig. 6 for the SIR,
AUX-PF, and MMPF models, even if the number of particles is
large. Hence, RMSE results are strongly conditioned by failure
or success of the tracking process. For the proposed approaches,
the fuzzy partition used in this experiment describes a large
searching space, which limits tracking failures since it allows
the handling of strong dynamics discontinuities.

Fig. 9 shows the computational costs of the different filters
given their RMSESs. Here, again, the proposed methods perform
better in reasonable computation times. The benefit of the
PFS-PS over the FS-PF is higher when using a number of
particles lower than 300. This means that the PFS-FS method
is interesting when a rate of more than 1 image/s should be
achieved during the tracking process.

VII. APPLICATION 2: TRACKING OF THE LIPS IN
FACE IMAGE SEQUENCES

To show the genericity of our model and the flexibility of
our approach, we now present an application of shape tracking
using the proposed fuzzy spatial information framework. The
shape, shown here by the lips, is represented by a fuzzy set
defined without a restrictive mathematical model, which al-
lows the handling of deformable-shape models. Moreover, the

Internet® (Fig. 10).

The state vector x; = (x¢,y;) holds the mouth center co-
ordinates at time ¢. The parameter vector r; = (i, ¢, 0¢, ay)
integrates the displacement vector (¢, ), the object orienta-
tion 6, and a vector of control points a; = (a;,...,al’). We
consider the constant velocity dynamics model defined in (32).
Parameters of velocity, orientation, and lip shape are modeled
in a flexible way by defining their possible values by fuzzy sets

c{ €{NW,N,NE,W, Center, E,SW, S, SE}
c¢?¢{N,NE,E,SE, S}
c? € {Close, Open, Smile}.

Hence, the vector of displacement can belong to nine fuzzy
sets, from North West to South East, the object orientation, to
five from North to South, and the control points of the fuzzy
postures to three fuzzy sets Close, Open, and Smile.

A. Modeling the Fuzzy Functions

The velocity and the orientation of the object are modeled in
the same way as in Section VI. The first one is characterized
by a fuzzy partition of [—hy, hy] X [—hy, hy], with hy and h,
as the fixed horizon parameters, whereas the second one is
characterized by a partition of [—n/2,7/2]. The intersection
degree is also similarly designed (33).

The set of fuzzy functions of lip shapes are obtained automat-
ically by learning. Let BD = {(a™), (™)) m=1,..., M}
be a database of elements a(™ € R?¥ of P 2-D control points
annotated by a label ¢™) € {1,..., K}. The learning algo-
rithm of the fuzzy functions is summarized as follows.

1) database creation:
a) collection of the M samples {(a(™), c(™), m =

1,...,M};
b) rotation of all shapes performed to align their principal
axes;

¢) distribution of the samples by classes.

2) creation of the fuzzy functions {g,m) }_; associated to
the samples (6);

3) creation of the fuzzy functions of the classes (,ui),[f:s 1 (D

4) approximation of the distribution of (13) with the method
described in Section IV-F, if needed.

In the proposed application, we use a disjunctive intraclass
fusion, with t-conorms (® = max), without interclass fusion
strategy (hence, 11, = fir,). The particular set Z3 of the possible
events has been defined using a union strategy (Section IV-E).
This leads to classes with possibilistic semantics, which seems
to be well adapted, among others, to learning applications:
Since the database represents an actual observation, each ele-
ment is possible (realizable).

We then introduce shape constraints into fuzzy functions
g,cm in order to be able to define a fuzzy class which is con-
sistent with the considered shapes. To define shape constraints

Zhttp://personalpages.manchester.ac.uk/staff/timothy.f.cootes/data/talking_
face/talking_face.html.



646 IEEE TRANSACTIONS ON SYSTEMS, MAN, AND CYBERNETICS—PART B: CYBERNETICS, VOL. 41, NO. 3, JUNE 2011

Fig. 8.

Captions of surrounding ellipses for N = 50 particles at times 12, 18, 23, 28, 75, and 78. (Green) SIR, (red) AUX-PF, (purple) MMPEF, (yellow)

AUX-MMPE, (brown) FS-PF (proposed model without importance distribution), and (blue) PFS-PF (proposed model with importance distribution).
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Fig. 9. Helicopter sequence: Computational costs (in seconds) depending on
root mean square tracking errors obtained by the different filters. Both axes are
logarithmic.

Fig. 10. Example of an annotated image from the database.

C,m), several strategies may be employed. For example, we
can define them in a generic way by

Cuim(0) = A <d (o, a(m))>

with A : Rt — [0,1] as a decreasing fuzzy function and d :
R2P x R?P — RT as a distance between two shapes. To guar-
antee a quasi-identical global shape to the sample a("™ while

= S, =,

Fig. 11. Lip simulations according to P(dr3|c? = 3, Z3) with (a) a restric-
tive template support, (b) a large template support, and (c) a large template
support with shape constraints. The red rectangle corresponds to the support of
a control point (P = 18).

TABLE 1
INTERSECTION DEGREE MATRIX WITH (a) A RESTRICTIVE TEMPLATE
SUPPORT, (b) A LARGE TEMPLATE SUPPORT, AND (¢) A LARGE TEMPLATE
SUPPORT WITH SHAPE CONSTRAINTS. COLUMNS AND ROWS
CORRESPOND TO FUZZY-SET INDICES

1 0 0 1 0.11 0.01 1 0.20 0.02
0 1 0l 0.11 1 0.07 | (b) 0.20 1 0.16 | (¢)
0 0 1 0.01 0.07 1 0.02 0.16 1

allowing scaling changes and local minor changes, we define
the shape distance by

P
1 _ S
d(.’E,y) = ﬁ E ‘(Ipil,xpvxp—‘rl) - (ypfl,ypvyp-i-l)
p=1

with ((fb,\c) as the angle between the vectors ab and ab. Other
properties may be obtained using other kinds of distances.
For example, a distance based on the histogram of gradient
directions involves a response which is independent of the
rotation, translation, and scaling of the object.

The use of a permissive fuzzy template P, (), for example,
corresponding to a fuzzy ball, and strong constraints Cm)
enables one to obtain a spread class with coherent shapes.
Examples of lip simulations are shown in Fig. 11, using dif-
ferent template parameters and shape constraints and leading
to different intersection degrees (Table I), which are directly
connected to the transition between classes (17). We use the
following intersection degree between classes k and h:

SELT [ () i (50)]
min [ZlL:l 1+ (I'(l)) azlL=1 I (r(l))]

E (ug, 1) =
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() (®) (©)

Fig. 12. Examples of fuzzy spatial relations (a) orientation NorthEast and
position Center with (b) a fuzzy ball and (c) a fuzzy square.

with Y[a, b] as a fuzzy operator such that Y[a,b] = 1ifa x b #
0 and 0 otherwise and 1%(z) = Y[u(x),1] as the indicator
function of the class k. The intersection degree designed here
is soft, since it emphasizes the intersection degree between two
classes to make the transitions defined in (17) easier. Results in
Table I show that the intersection degrees obtained with a large
template support with shape constraints are higher than those
obtained just with a large template support. Although this result
may be unexpected, it can be explained by the denominator
involved in the intersection-degree calculation. It means that
the supports of fuzzy functions, although more restrictive, stay
large when shapes are consistent with the fixed constraints and,
more specifically, when membership areas are owned by several
classes.

B. Likelihood Functions

Following the choices made in Section VI, we use a com-
bined edge and region likelihood

p (Yt|Xt7rt,C? = k) =p (Yﬁxnrt,c? = k’)p (th|Xt7rt)

where p(y¢ |x;,r;) corresponds to the edge-based likelihood
defined in (34) computed along a B-spline interpolation of the
contour points (a;, ..., al).
The region-based likelihood depends on the class indices c;.
It is related to a distance between a mouth model histogram
* = {h(u)}_, of class k and a candidate histogram h(d;) =
{h(@s;u)}Y_, and to a distance between the candidate his-
togram and the image background histogram h$ = {h§(u)}"_,
(22]

p(yf‘|at,c§’:k) ocexp(—/\g (d2 (A%, h(as)]—d? [h, h(&t)]))

where the reference histograms {h$ };_, are created during the
learning phase, for £k = 1,2,3, as the mean of the obtained
histograms using fewer lips from the database and, for k = 0,
as the mean of the obtained histograms using fewer background
images from the database.

C. Experiments

Fuzzy functions related to the lips are obtained using three
classes of seven samples each. Tests are realized on the first 180
images. We have used a large template support with shape con-
straints [Fig. 11(c)] and with P = 18 control points. The corre-
sponding transition probabilities are described in Table I(c) and
obtained without defining a minimal threshold between classes
(8). Uniform fuzzy partitions of orientation and velocity are
of triangular shape (spatial representation shown in Fig. 12),
with a value of minimal intersection set to €¥* = 0.05, allowing
strong changes of parameter values.

TABLE II
LIP SEQUENCE: MEAN ESTIMATION ERROR OBTAINED DEPENDING ON
THE NUMBER N OF PARTICLES

Model Differences of areas (in %)
20 50 200 500 | 2000 | 5000
FS-PF 358 | 263 | 21.8 | 20.1 194 19.3
100 Error (in %) ——
80F
60
S
wm
40F
20t
0 1 1 I 1

0 20 40 60 80 100 120 140 160 180
Time

Fig. 13. Shape overlap error with N = 5000 particles on 180 images. The
error is computed as the difference areas between the result and the ground
truth (in percentage).
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Fig. 14. Posterior probabilities of the classes with N = 5000 particles and
180 images.

The position noise vector follows N (0,4 X I5y5), with 0 =
(0 0)T and I as the 2 x 2 identity matrix, and the veloc-
ity horizons were fixed to hy = hy = 20. The shape of the
fuzzy functions for the velocity and orientation parameters is
triangular.

For the likelihood, we chose an HSV color space, with a
histogram of length U = U x Ug x Uy, where Upr = Ug =
Uy = 10 is the number of bins by component. The multiplica-
tive constants A, and A5 are set to 20.

The importance distribution was not used in this section,
although it was possible, since the purpose here is to illustrate
the modeling potential of this approach. Then, considering the
difficulty of the test sequence, dynamics parameters do not need
an elaborated simulation process.

Table II presents mean errors of shape overlaps obtained
using a growing number of particles, whereas Fig. 13 shows
observed overlap shape errors during the complete sequence
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Fig. 15.  Mouth contour and class estimations at times (a) ¢ = 11 (close), (b) ¢ = 66 (smile), (c) ¢ = 140 (open), and (d) t = 146 (close).

with NV = 5000 particles. The degree of overlap corresponds
to the ratio of the common points of a candidate shape C'S and
the true shape 7'S' to the maximum of the two shape areas, i.e.,

> peq, Los(p)Lrs(p)
max [ eq, Los(p) Cpeq, Lrs(p)]

with Qr as the domain of image I and 1¢(p) as the indicator
function equal to 1 if the point p belongs to an object described
by the shape S and equal to O otherwise.

The estimated marginal probabilities of the classes are shown
in Fig. 14. The comparison with ground truth shows that our
approach obtains, in majority, the good classes. Although we
can observe a slight growing of the open value, obtained classes
at steps ~150 and ~160 fail since this period corresponds to
frames in which the volunteer opened his mouth just a little. The
ground truth does not integrate the information of the opening
degree of the mouth, which explains this result. Finally, the
Monte Carlo expected value obtained in the test sequence is
illustrated at several steps in Fig. 15.

VIII. CONCLUSION AND DISCUSSION

We have proposed in this paper an original approach that
integrates fuzzy spatial information into particle filters. The
proposed approach is generic and allows the handling of differ-
ent kinds of information. To illustrate the method, we presented
three applications, the first two ones only defining structural
spatial information, known and fixed, and the other defining
structural information and fuzzy learned shapes. We proposed
a simple learning method for constrained fuzzy shapes, which
can be adapted to any kind of shape, since the shape descriptors
are basic. Then, the fuzzy model is introduced in the estimation
of dynamics parameters in the particle filter. We also proposed
an importance distribution which depends on the trajectory of
fuzzy sets and new observations. The trajectory allows us to
deal with outliers whereas observations attract particles toward
high likelihood density. The synthetic example and the two
proposed applications illustrate the flexibility of our model,
since it can be easily extended to several kinds of spatial infor-
mation. Tests realized on a complex dynamics sequence have
shown that our approach outperforms reference particle filters,
successfully dealing with complex dynamics, particularly for a
small number of particles.

Nevertheless, the proposed framework has some limitations.
First, the parameter space induced by the fuzzy set of possi-
ble values is, by definition, bounded, which may limit some
applications. The second point concerns the importance distrib-

ution, which may be computationally expensive if not carefully
designed, as its complexity is related to the dimension of the
vector of parameters and the number of classes by parameter.
We proposed a number of optimization and approximation steps
to overcome this limit without degrading the results. How-
ever, if one has strict computational constraints and wants to
reach the convergence performances, the use of our framework
without the importance distribution may be more advised, as
the complexity is then reduced to the SIR filter one. Finally,
the proposed models consider, in essence, an independence
assumption between dynamics parameters, which may not be
suitable for all situations.

Integration of other kinds of fuzzy information in the pro-
posed framework and multiobject aspects may be interesting
orientations for future work. This may be made by modeling
spatial relations between objects, such as distance or orientation
concepts, or with more complex scene descriptors such as the
object relation “between” proposed in [6].
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