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Communication-Efficient Distributed Kalman Filtering Using ADMM
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Abstract—This article addresses the problem of optimal linear
filtering in a network of local estimators, commonly referred to
as distributed Kalman filtering (DKF). The DKF problem is formu-
lated within a distributed optimization framework, where coupling
constraints require the exchange of local state and covariance
updates between neighboring nodes to achieve consensus. To
address these constraints, the problem is transformed into an
unconstrained optimization form using the augmented Lagrangian
method. The distributed alternating direction method of multipliers
is then applied to derive update steps that achieve the desired per-
formance while exchanging only the primal variables. Notably, the
proposed method enhances communication efficiency by eliminat-
ing the need for dual variable exchange. We show that the design
parameters depend on the maximum eigenvalue of the network’s
Laplacian matrix, yielding a significantly tighter bound compared
to existing results. A rigorous convergence analysis is provided,
proving that the state estimates converge to the true state and
that the covariance matrices across all local estimators converge
to a globally optimal solution. Numerical results are presented to
validate the efficacy of the proposed approach.

Index Terms—Alternating direction method of multipliers
(ADMM), distributed filtering, Kalman filtering.

|. INTRODUCTION

The Kalman filter, introduced by Kalman [1], remains one of the
most significant contributions to engineering, with widespread appli-
cations in science, medicine [2], economics [3], and various engineering
domains [4]. Traditionally, a single estimator is employed to infer the
state of a dynamical system. However, large-scale systems—such as
bridges [5], smart grids [6], forest fire monitoring [7], phased-array
systems [8], and complex cyber-physical systems [9]—demand a net-
work of local estimators for accurate state estimation. In such contexts,
distributed algorithms provide scalable, modular, and robust solutions.
The complexity of state estimation is further heightened by the presence
of process and measurement noise, particularly when heterogeneous
sensor models are involved [10].

Distributed Kalman filtering (DKF) is a solution for estimating the
state of a linear dynamical system, along with its associated uncertainty
(covariance matrix), observed by a sensor network in the presence
of process and measurement noise [11], [12], [13], [14], [15], [16],
[17], [18], [19]. In DKEF, the prediction step is performed using only
local information, similar to a single estimator, while the update step
incorporates both local information and information exchanged from
neighboring nodes to achieve consensus [10], [11], [17]. Numerous
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studies have developed DKF algorithms for state estimation under
uncertainty [11], [17], [20], [21], [22]. It is well-known that for lin-
ear Gaussian models, one can present optimal filtering problem as
a maximum a posterior (MAP) problem, using Bayesian framework,
to design Kalman filter [4]. Similarly, for linear Gaussian models,
distributed state estimation using a sensors network, can be presented
as distributed optimization problem using MAP [20], [23], [24] in a
distributed Bayesian framework [25].

In the seminal work presenting the DKF problem as a distributed
optimization problem [20], [23], the authors employed the dual-ascent
method to estimate the state of a dynamical system and its covariance
matrix in a fully distributed manner. An alternating direction method
of multipliers (ADMM)-based approach is used to derive the update
rule for DKF [26], [27]. In [26], the number of dual variables equals
the number of edges, leading to increased computational complexity.
In addition, the consensus process slows down due to the selection of a
smaller step size in updating the information rate matrix, where the step
size is inversely proportional to the degree of a node. Furthermore, Wang
and Dekorsy [27] assumed a complete graph and requires the exchange
of measurement matrices and measurement noise covariances, which
is a strong assumption. In addition, neither Wang et al. [26] nor Wang
and Dekorsy [27] provided a convergence analysis. In [20] and [23],
both primal and dual variables are exchanged to achieve consensus. The
design parameter in [23] is upper bounded by the inverse of the square
of the maximum eigenvalue of the Laplacian matrix multiplied by the
norm of the information rate matrix for each edge, leading to a small
design parameter that slows the consensus process. Although Ryu and
Back [23] improved this upper bound, it is still related to the square of
the maximum eigenvalue of the Laplacian matrix.

The contributions of this article are as follows.

1) We introduce a variant of distributed ADMM to solve the DKF
problem that does not require the exchange of dual variables in the
update step, unlike the methods in [20] and [23], thus reducing the
communication burden.

2) We derive upper bounds on the design parameters for updating the
posterior state estimate and posterior covariance estimate, which
decay linearly with Amax (L), where An. (L) denotes the largest
eigenvalue of the graph Laplacian. In contrast, the design param-
eters in [20] decay quadratically with Ay (L). Consequently, in
networks where Ay (£) increases with size, our algorithm per-
mits larger values of design parameters to expedite the consensus
process.

3) Inthe proposed method, the update of information rate matrix does
not require sub-iterations.

4) We show that the local estimators at each node provide unbiased
estimates as time approaches infinity.

In addition, the distributed ADMM algorithm in this paper differs
from [26], [27] because the augmented Lagrangian is designed in a
unique way that produces an update step, which reduces the number of
dual variables to the number of nodes. In contrast, Wang et al. [26] in-
troduced dual variables equal to the number of edges, which increases
computational complexity. Furthermore, the consensus process slows
down due to the algorithm’s structure, particularly in dense networks.

© 2025 The Authors. This work is licensed under a Creative Commons Attribution 4.0 License. For more information, see
http://creativecommons.org/licenses/by/4.0/
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In addition, we provide convergence analysis, which is not given in [26]
and [27].

Il. PROBLEM FORMULATION

Consider a network of N > 2 sensor nodes measuring the output of
a discrete-time dynamical system

Tep1 = Py +wy
ye = Hxy + v, (D

where z, € R™ is the state vector at time ¢ € {0,1,...}, and y; =
[yl - YN € R™ is the aggregated measurement vector of all
sensors. Each sensor ¢ € {1,2,..., N} provides measurements y; ; €
R™:, with F as the state-transition matrix and H = [H{ , ..., H}]" as
the measurement matrix. The process noise w; and measurement noise
vy = [v]{4...,vy,] are zero-mean, and white Gaussian, satisfying
the following properties:

E{w,w] } = Q6y, E{v,v) } = RSy
E{ww,,} =0, i=1,...,N

where [E{-} is the expectation operator, () and R = diag{R,,..., Ry}
are positive definite matrices, and dy; is the Kronecker delta. The initial
state ¢, ~ N(E{z,}, P,) is uncorrelated with w; and v;, where N
represents the Gaussian distribution.

The sensor network is represented as an undirected graph
G=V,E), where V ={1,2,..., N} is the set of nodes, and £ C
VY x V defines the edges. The graph’s adjacency matrix A satisfies
a;; = 1 if node i is receiving information from node j, and a;; = 0
otherwise. For undirected graphs, a;; = a;;. The set of neighbors of
node i is denoted as N; = {j | a;; = 1, j € V}.

The objective is to design a distributed algorithm that enables each
node to estimate the state z; of a dynamical system using its local
measurements and information from its neighbors. Specifically, we
propose a distributed ADMM-based approach for the correction step
in DKF. The algorithm ensures that the local estimators at each node
satisfy

hm [E{ZCt — £i,t} = 0, hm HP* — Pi,t|t71||F = 0
t—o0 t—o0

where ;, is the posterior estimate of the state at node ¢, || - 53
represents the Frobenius norm, P; 4,1 is the local prior covariance
matrix at node ¢, and P* is the unique positive definite solution to the
discrete-time algebraic Riccati equation

P =FP'F'—FP'H (HP'H' +R)'HP'F" +Q

in the case of centralized Kalman filter [20]. The posterior covariance
matrix is defined as P; ; = Cov(zy | ¥;.¢).

I1l. DISTRIBUTED KALMAN FILTERING

Observing the state of a complex dynamical system using a single
sensor is often impractical. The centralized filtering methods can be
used to estimate the state of a complex dynamical system but increases
the communication burden and fragility. Instead, multiple sensors can
be deployed, without having an anchor node, to observe different parts
of the state vector of the physical process. To address this, we relax the
assumption that the entire system is observable from a single sensor.
In this framework, multiple local estimators collaborate, sharing local
information to estimate the entire state vector, while each observes only
a partial state. To ensure the sensor network can collectively estimate
the state of the system, we impose the following assumptions.

Assumption 1: The pair (F, H) is observable.

Assumption 2: The network G is static and connected.

Assumption 1 indicates that (F, H;) is not necessarily observable
for any individual sensor. These assumptions are standard and can be
found in [20] and the references therein.

In a distributed estimation setting, the ¢th estimator has access to its
own measurement y; , at time ¢, the measurement matrix H;, and the
measurement covariance matrix R;. The matrices F' and () are assumed
to be known to all estimators.

In DKEF, the prediction step is identical to that of centralized Kalman
filtering. The local prediction step for each estimator is given by

Tigp1 = Fly a0
Pi,t\t—l = FPi,t—l\t—lFT + Q 2

where Z; ;-1 denotes the predicted mean at time ¢ based on the pos-
terior mean &; ;1|1 at time ¢ — 1. Similarly, P; ;;; is the predicted
error covariance matrix of agent ¢, computed using the posterior error
covariance P; ;1,1 attime ¢ — 1.

In the correction step, each estimator updates its state estimate using
local information and information exchanged with its neighbors. For a
linear Gaussian system, this step corresponds to solving the maximum
a posteriori (MAP) estimation problem in a distributed manner [20].
To develop the solution, we first formulate the MAP problem for the
ith node by ignoring coupling constraints. This serves as a basis for
understanding the local estimation problem, which is later extended
to incorporate the coupling constraints for the complete distributed
formulation. The MAP problem for the ith node, without coupling
constraints, is formulated as

fi,t\t = arg maXp(yi,t | l’t)P(frt | yi,lzt—l) 3)
Tt

where p(y; ¢ | 1) = N (yi | Hize, R;) denotes the likelihood func-
tion with conditional mean H;x; and covariance R;, and p(x; |
Yitie-1) = N(@y | Z4,40-1, Piye—1) is the prior distribution of the state
x, of the ith estimator, given its local measurements up to time ¢t — 1.

Using the monotonicity of the logarithmic function, (3) is equivalent
to

T; 4 = arg rrgxln (P(yie | w)p(@e | Yi,106-1)) - 4)

The terms in (4) are expanded as follows:

1
Inp(y;: | x¢) = _g(yi,t - Hiwt)TR{l(yi,t — H;xy)

- %ln((Qw)mi det(R,))

1 . .
lnp(ﬂﬁt \ yi,lzt—l) = —*(mi,t\tﬂ - UCt)TPZ tlt,l(ﬂfi,tuq - mt)
2 it

_ % ln((27r)n det(Pi,ﬂt—l))'

Substituting In p(y; ¢ | ;) and Inp(x; | y;,1:4-1) in (4), the opti-
mization problem in (4) takes the following form:

Ty g = arg rg? Jii(&i) (©)
where §; ; € R™ and
Jii(&ie) = %(Ai,ﬂtﬂ &) Pl (Fagger — Eir)
+ %(yi,t — H&it) 'R (Yo — Hiki)-

Sensor networks are typically heterogeneous, making (5) suboptimal
for the entire network since the decision variable is local. To achieve
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network-wide optimality, we reformulate (5) as
N
minémize Z fir(&r) (6)
¢ i=1

where & =[] ,,&5,,...,€4,]". However, since Estimator 7 does
not have access to the entire &;, we adopt a distributed optimization
approach based on [28, Lemma 3.1] and [20]

N
Z fie(i)

[Lgt = ONn

where L = L ® I,,, L = D — A, with £ denoting the graph Laplacian,
and D € RM*V is the degree matrix of G. The constraint L&, = Oy,
ensures &1 =& = -+ = &N, as the kernel of £ is spanned by
1n. To express f; +(§;+) in compact quadratic form, define z; , =
[yi,t; ii,t\t—l}v Hl = [H“ In], and Si,t = dlag(R“ N-Pi,t\t—l)v where
N is introduced to average out the summation of all /; ;; 1. Then

minimize
E1,t5-€N ¢

subject to (P1)

Jii(&ie) = %(Zi,t - Higi,t)—rs;i (zi,e — Hiit)-

Finally, define z; = [z],,...,z},]", H=diag(Hy,...,Hy),
and S; = diag(S;,...,Sn). The matrix H, = 1, H'S;'Hily,
with 15 = 15 ® [,,, is symmetric positive definite.

Next, we present the distributed correction step for the covariance
update using a distributed optimization framework. Let 2, = Pthl
and PtTtli‘t\t represent the information matrix and the information
vector, respectively. We also define 2,1 = P;\;r For a centralized
estimator, the information matrix prediction and correction steps are

given as
Qg = (FQ:ut,lFT +Q)
Q=1 +H R 'H. M

The convergence of €2, to P*~ isestablishedin [29, Lemma9.5.1
and Prob. 9.17]. In a distributed setting, the convergence of {;;_; to
P*~! remains valid if the global information rate matrix H '™ R~ H is
available to each estimator. To obtain H ' R~' H at each estimator, we
solve the following consensus optimization problem

1 N
5 S INwf — 6]
=1

minimize
01,00
subjectto (L ® I,,,,)0 = Onne,, (P2)
where || - || denotes the Euclidean norm, w! = vech(H, R;*H;) €

R™ov, vech(-) is the half-vectorization of the symmetric matrix
H RV Hy, neoy = w, and 0; € R™ is the decision variable of
tth estimator.

IV. DKF UsINg ADMM

In this section, we derive the distributed Kalman filter algorithm by
solving an optimization problem using distributed ADMM. To achieve
this, we solve (P1) by considering the following augmented Lagrangian:

N

Leg,t (&, he) = Zfzt(gzt) + A, VLE + %H\/[gt‘F (3

1=1

Instead of I, we use v/IL in (8) as the null space of both L and v/l
are the same; essentially the problem remains the same. The reason of
this reformulation is to derive update laws that are both communication

and computation efficient. In the framework of distributed optimization,
the same computation and communication efficient update laws can
be derived by linearizing the cost function [30]. An alternative way
is to derive distributed ADMM-based update laws so that each node
¢ maintains O([V|) variables [31, Algorithm 1], instead of O(|&])
variables, which is the case in the standard distributed ADMM. This also
improves the computation and communication complexity, however,
in [31] dual variable needs to be exchanged, whereas in [30], dual
variables are not exchanged. The regularization term in (8) helps to
penalize the consensus error, and allow us to directly apply ADMM.
Taking the gradient of (8) with respect to A; and &;, we obtain

Vi Lesyt = VL&
Ve, Lew,e = H'S;'He, — H'S; 'z, + VI0ke + plée. (9
Using (9), the update step for A, ; and & ; can be written as
Mgyl = Ay + ax\/[ft,l

&1 = Ky (I:ITSJIZt — \/[)tt,l-H - Hﬂ-fz,l) . (10)

Due to the structure of /L, the update law in (10) cannot be
implemented in a fully distributed manner. To enable distributed im-
plementation, we define an auxiliary variable

g = VLA (11)

Premultiplying the dual variable update in (10) by +/L, and
then replacing oy, with o, K; ', and p with pK;*', where K, =
(H'S;'H)"!, the DKF algorithm for state estimation using distributed
ADMM becomes

5»t,l+1 = it,l + oKy Ly
i1 = Ky (I:ITS,?lzt — Xt,l+1 - uK{”L&,z) . (12)

The integral feedback term Xt’l“ in (12) reduces the steady-state
error in the consensus process. One can see in (12) that only primal
variable needs to be exchanged, unlike [20], where both primal and
dual variables need to be exchanged.

Similarly, for the covariance matrix, we solve the distributed opti-
mization problem given in (P2). To this end, we propose the following
augmented Lagrangian:

Len(0,0) = %(Noﬁ 0 (VW —0) + 0T VEo+ 2 VT
(13)

where w® = [wf;- - ;wS], L =L®I,,, and a,, > 0 is a positive
constant. To derive the update laws for 6 and v, we take the gradient of
the augmented Lagrangian in (13), yielding

VoL = —(Nw’ —0) + Viv+ o, L0

v, L =Vie. (14)

To enable a distributed update law for minimizing (13), we introduce
an auxiliary variable

ey = Vv, (15)

The distributed update laws for the primal and dual variables are then
given as

Dygg1 = Dy + oLy

Or1p1 = Nw’® — D111 — L0, (16)
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Nf-Xt’ we parameterize the solution of (8) using the saddle-point Algorithm 1: DKF Using ADMM.
equation. - — - —
Lemma 1: Let P; ), be a positive definite and symmetric matrix. I: Ienltlallzatlon. T?kejny arbitrary Z;,0, Pio >~ 0. Set
Then, the solution of (P1), considering the augmented Lagrangian (8) is ti’—o 1: vech(H; R;"H;), and Aio = Onn, 7,0 = O
parameterized as (§; ; )=y I, VL (Iy @ 1)y + At) where e B .
& =H; "1 H'S; 2, A4 € R™ is an arbitrary vector, and 1, € RN™. 2: functlog [Zi,41¢5 Ps,11¢) = DKE(Z4,000, P 0p0)-
Proof: Let (&, A7) be the solution of (8). Using the Karush-Kuhn— 3: fort=1,....T flo .
Tucker (KKT) condition [32, Thm. 12.1], (9) can be written as 4 Fompute theAprlor mean at node 4,
Tg t|t—1 = in,t—1|t—1~
H'S;'H + pl VL & H'S;'z, 17 5: Evaluate the prior error covariance at node ¢,
| ’ itt-1 = it—1t—1 .
T 0| | O a7 P, FPy a1 FT+Q
6: §it,0 = Ty g)e— 1, Ait,0 = Onp-
From the primal feasibility condition in (17), we have 7: for! =0,. —1do
* _ : it l+1 = At Q;, it g/’\/alj i,t,l T St )
VLE = 0y 8 A )» +a, K} ZJ €3 &)
! " where K; | = H/ R;"H,; + PZ e gt
implying &; lies in the nyllspace off VL, which is spanned by 1y ® I,,. 9: Eivan = Ki+(H R My; ¢ —|— Lpt it 1 &t
Thu.s,.f%‘ = (1N.(§.§> I,,)&;, where &, € R™. For the dual variable, the dual M1 — uK; ! Sien aij(fi,t,l &)
feasibility condition (17) can be written as 10: end for
(H'S;"H + ul)(1y ® L,)¢l + VLi; = H'S, 2, We o e = Pieor + 00 D ey @i (O = 05.0)-
o o B 12: 0“ = N(.L)f - Dz,t — Qy ZjEM aij(Gi,t — 0]-7,5).
VLA =H'S "z, — (H'S;"H + L) (1y ® 1, )¢} 130 @i =& Pon = (P, +000)7%
—— a1t here ©; , = vech (0, ;).
Lyt =vVILH'S 'z, — (H'S;*H + pul)(1y @ 1,,)€). (18 W it it
t \/>( vz —( t +pl)(In ® In)&7). (18) 14 end for
Let b=+VLH'S;'z, — (H'S;'H+ ul)(1y ® In)d) We 15: end Function
know that LU = UA where A = diag(0, Az, ..., An), U = [un U]
with uN:\%lN, 1N\U=0x, and U'U =1y, we get
—U®I, [A A-107b], where A= diag(2 ov) m where U = U ® I,,,,. Substituting (20) into (19), we obtain
t’ - 27 A ) .
Next, we parameterize the solution of (P2) using the KKT condition. Y1 = Y1+ (A® Ly,,) dua
Lemma 2: The solution of (P2) is parameterized as (6;,v;) =
(1y ® ]mm)gi’ (Iy ® [nm),; 1), where ] = vech(O1), brar1 = (I =20, (A® Ly, )P0 + o (A @ Ly, )Pra-1. (21

Ol =HR'H=Y",H R 'H, p=U&I,,,)(A?®
I, )U &I, ) (Nw’),and 7 € R™> is an arbitrary vector.

Proof: The proof of the Lemma 2 follows the same path as the proof
of Lemma 1, thus omitted. n

A pseudocode implementation of the proposed filtering method is
provided in Algorithm 1 for 7" time steps. We notice that the update
step for the state estimate in (12) is independent of the update step of
the information rate matrix given in (16). Thus, in the following, we
first show the boundedness and convergence of the covariance matrix
for all the local estimators. Thenceforth, we show the convergence of
the state estimate for all local estimators.

V. STABILITY ANALYSIS

In this section, we analyze the stability of the proposed DKF
algorithm. The update laws for the state estimate (12) and the posterior
covariance (16) are modeled as discrete-time dynamical systems [33].
Using tools from system theory, we derive conditions on the design
parameters that guarantee the asymptotic stability of the update laws
given in (12) and (16). Finally, we show that all local estimators are
unbiased, that is, lim; ., E[z; — & ;] = 0.

Theorem 1: Letthe communication network G of local estimators be
undirected and connected, and let £ be the Laplacian matrix of G. If 0 <
ay, < m, then the sequence {O; ; = vech™'(6; )} generated by
(16) converges to the global information rate matrix /' R~ H.

Proof: The update law for 0, ; in (16) can be written as

0141 = (01— Q(Jéu[[)et,l + auuigt,l—b (19)
To analyze the stability, we apply the coordinate transformation

O =U ey, ry=Uy (20)

Lettpy, = [, ¥/ T and ¢ry = 4/, &7, where b, ; and ¢y ;
correspond to the nullspace of L, whereas v, ; and ¢;; correspond to
the range space of L. The dynamics in (21) decompose as

'(;t,l+1 = 1/~Jt,l
Peap1 =Yg + o (A ® Iy, ) e
(Z;t,l-ﬁ-l - (gt,l

Grar1 = =20, (A @ L )by + (MA@ L)1 (22)
where A = diag(z, ..., An). Defining ¢¢y = [, 6], 1]", we write
the dynamics of ¢, ; as

Griv1 = My, (23)

where

o [T 2@l a@el,,)|
I (0]

The eigenvalues of M determine the stability of the system given in
(23). For each eigenvalue A, (A), we define

M~ [1 — 2a,2:(A) auxi(]\)] .

1 0
The eigenvalues of M; can be written as

1
(Mi) = 5
For the asymptotic stability of (23), [A(M;)| < 1. This condition

holdsif 0 < «, < m To ensure the stability of the entire system,

—2ah; /(1= 2a,0,)? +4ax)
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we analyze the boundedness of 'l/;t,z- From (22), the dynamics of J’t,l
are given by

@ Iy ) P k- (24)

1/% +1 = Zau

Since J)M — 0 exponentially as [ — oo, there exist constants C' <
oo and 0 < p < 1 such that

l[feull < Cp. 25)
Using (25), the norm of 7,/71“ is bounded as
H%méawﬁ®hmﬁj* (26)

Thus, 1/71“ remains bounded. Since Q;t,l corresponds to the nullspace
of L, it remains constant. Specifically, we have

Zvech (H] R;'H;).

Gg (UN ® Ine, )V

Thus, under the condition 0 < «, < ﬁ and using the trans-

formation of 0, ; given in (20), {©;,}; converges to H' R~'H by
Lemma 2, completing the proof. ]

Notice that the distributed optimization problem in (P2) is static.
Consequently, the update law in (16) can be expressed without subiter-
ations as (as in Algorithm 1)

Vg1 = + o, L6,

0t+1 = NL«.)(; — I;t+1 — a,,l]i@t. (27)

The sequences generated by (27) converge under the same conditions
stated in Theorem 1, which we summarize in the following corollary.

Corollary 1: Let the communication network G of local estimators
be undirected and connected, and let £ be the Laplacian matrix of
G.If0<ay, < m then the sequence {©;, = vech™(6; )}
generated by (27) converges to the global information rate matrix
H'R'H.

Proof: 'We begin by applying the same coordinate transformation
as in Theorem 1

Uy
Substituting (28) into (27), the transformed dynamics are given by

Y1 =Y+, (A Ly, )¢y
i1 = (I =20, (A @ I,,,)) 1 + (A @ Iy, )Pr1-

=U"¢y, = (28)

(29)

The above dynamics are identical to those analyzed in Theorem 1,
except that the update law in (27) does not include subiterations.
Since the distributed optimization problem is static, the stability and
convergence analysis in Theorem 1 directly applies. Therefore, for
brevity, details are omitted here. |

Next, we show the boundedness of the posterior covariance matrix
P; ; and the prior covariance matrix P; ;1.

Lemma 3: Consider the ADMM algorithm for DKF, as described
in Algorithm 1. Assume that Assumptions 1 and 2 hold. If 0 < o, <
m, then there exist positive symmetric matrices P < oo and P >
Osuchthat P < P, ; < P<and P < P41 < P.

Proof: The proof follows the same path as given in [20, Lemma 8],
thus omitted. |

Next, we show that the local covariance matrices P; ¢;—1 for all
i €{1,2,..., N} generated by Algorithm 1 converge to P*, which is

a unique solution of the following algebraic Riccati equation:

P=F{P-PH (H'PH+R)'HP}F" +Q. (30)
Theorem2: Consider Algorithm 1 and let Assumptions 1 and 2 hold.
Let P* be the unique solution of (30). Let 0 < a, < m Then
the covariance matrices P; 4,y foralli € {1,2,..., N} generated by
Algorithm 1 converge to P*.
Proof: The proof follows the same path as in [20, Thm. 9], thus
omitted. |
Next, we establish the stability of the sequence {&;;} generated
by Algorithm 1. To this end, we reformulate the dynamics of & ;
independently of L,l. This reformulation allows us to use stability
tools from dynamical systems theory, providing bounds on the design
parameters «y, and . Specifically, we define the error terms as
= &0, 5;,1 = )h; — At
The update step for & ; in (12) can be expressed as a second-order
discrete-time dynamical system

e, =6 31

Eearr =&+ pléy i1 — (oo 4+ p)LE . (32)

Substituting the error definitions from (31) into (12) and (32), the error
dynamics are given by

Vs _ —1p €
€141 =€ T+ a, K [Le“

(s + ,u)ﬂ_efJ + ,ul]_ef’lfl. (33)

ef,z+1 = ef,z -

The next result establishes conditions on the design parameters o;

and g in terms of A,x (£). In contrast to [20], where the parameters are

related to A2, (L), the bounds provided here mitigate the slowdown

of the consensus process, reducing the need for a larger L to achieve
improved performance.

Theorem 3: Consider the discrete-time dynamical system given

in (33) with c;, >0 and >0 such that a; +2u < 2. Let
Assumptions 1 and 2 hold. Then the state vector 63 , converges to zero
asymptotically for sufficiently large L, and ef}y ; remains bounded for
any [. Consequently, &; ; in (12) asymptotically converges to &;.

Proof: To analyze the stability of the equilibrium of (33), we
introduce the following coordinate transformation:

e“ = EUTetl (34)

Substituting (33) into (34), the discrete-time dynamical system can
be written in the transformed coordinates as

~&T ~&T
Cri+1 = €t

& =& — (o + WhET + phest | (35)

where A = A ® I,, with A = diag(Ao(L), . ..

CHECHNE

,An (L£)). Letting eéT =

, we rewrite (35) in compact form

I — (s +P«)/~\ pj\

éfﬂ_l —Méff, where M = |: : 0

} . (36)

To show the sEability of (36), we ensure that M is Schur stable. The
eigenvalues of M are determined by the eigenvalues of the following
2 x 2 matrix for each eigenvalue A;(A) of A

M = [aw
1

Ai
#0 ] , where &, =1 — (a, + p)A;
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The eigenvalues of M* are given by

. 1/ -
MM = 3 (aw +4/&3, —|—4uki) .

For M® to be Schur stable, we require |A(M?)| < 1. This condi-

tion is satisfied if o, >0, >0, and o, +2p < —=4 for all

1ed{1,. — 1}. Under these conditions, M is Schur stable and

éf? — 0 as l — oo. Next, we show the convergence of € et ; given in
(35). Using the transformation given (34), we have

e, = (uy ® 1,)e;T + (U ® 1,)é7 . (37)

Asl — oo, ef,m = (uy ® In)éffj. From the transformation given in
(34) and the definition ofefyl givenin (33), we conclude using the results
in Lemma I that & ; — &; as [ — oo. To establish the boundedness of

e} ;, consider its update equation in (33)

3. _ —1p &
€41 =€+ o, K, [Let,l.

Since ef,l —0asl — oo, e;l satisfies the following bound:

~ ; e
lletall < lletoll + enll K, 1”fp

(3%)
where C' < oo and 0 < p < 1 are constants determined by the expo-
nential decay of et ;- Thus, e} ; remains bounded. Under the conditions

o, >0, >0,and o, +2p < 5 et,z — 0 asymptotically, and

(ﬁ) ’

et, , remains bounded. This completes the proof. |
Next, we show the stability of the state estimates as ¢ approaches

infinity. We use the following definitions and lemma in the sta-

bility analysis. Define pé = [E{efyl} =E{& — &) pur =Eeh} =

E{A; — Ay}, and pf = E{x, — €]}, where &) = H;'1LH'S; 'z,

with H; = 1, H'S, *H1 y. Next we provide the following lemma.
Lemma 4: Consider the following function:

T .
Vi =l Hopl.

_ Let Assumption 1 hold and that there exists f > Osuchthat |F||r <
f. Then, there exist ¢ > 0, > 0, ¢, > 0, and ¢; > 0 such that

(39)

(40)

Ve = Vi< = uill + e2 )l |

Cgfigl)é + cl) (T —1)é+ 1 with & = max{1,&T-V},
Proof: The proof follows the similar path as given in Theorem 12
[20], therefore omitted. |
Next, we provide the stability analysis.
Theorem 4: Let the Assumptions 1 and 2 hold. Then, the sequence
generated by Algorithm 1 satisfies the following:

— &} =0.

where ¢y, =

lim E{a, (41)

Proof: Defining n¢ = E{ éff } and taking the expectation of (36), we
write
Mg = Moy 42)

Next, we define V" = nfT Pn¢. Using the results in Theorem 3, we
conclude that there exists a positive definite matrix I such that

AT N
Vi = V" =—n; Tnj. (43)
To see the behavior of n¢ over T' time steps, we take
(T -
Vi =V =—n {Z(MT)tF(M)t} - (44)
t=0

By [34, Lemma 2.1 and Thm. 2.1], there exists a positive definite
matrix I" such that

Vi =V = —nf T (45)

Using the transformation (34), the following inequality can be de-
rived from (45)

Vi = Vi < —cshreo (D)l |1°

where A[R>O(f) > 0 is the smallest positive eigenvalue of T', and
c3 > 0. Next, consider the following Lyapunov function candidate:

(46)

Vi =V +9V 7
To see the behavior of ,ui and ,uf over 1" time steps, we take
Verr = Ve = Vi = V49Vl = V)
< —cMlutl® + eall i 1P+ (=hmeo (D)l |1
< =]l = (vamey (F)es — e2) £ |- (48)

We choose v > 0 and I such that YAR=o (T')es — ¢ > 0. Next, to
show the asymptotic convergence of (41), we consider the following
Lyapunov function candidate over a sliding window of 7" time step:

T-1
= Z Vit (49)
3=0
The time-difference of V,* can be written as
Vi, =V =Viror —Vir + Viryrwr — Vi + -
+ Virsr—i47 — Viryr-1. (50)

By letting ¢ = ¢7" in (50), we see from (48) that Vi, =V is
negative definite along the trajectories of the dynamics of [E{ef_’ .} and

,ui, and the result follows. |

VI. SIMULATION RESULTS

In this section, we validate the theoretical results of the proposed
distributed ADMM-based DKF algorithm (ADMM-DKF) by simulat-
ing a network of 100 and 10 sensor nodes tracking the trajectory of a
car moving with constant velocity, as described in [4, pp. 99-101]. We
also compare the results with the distributed dual-ascent-based DKF
(DA-DKF) [20]. The discrete-time dynamical model of a car is given
below:

iy = Foy +w,, w, ~N(0,Q) (S1)

where x; = [z1, T2, 73, 24]" is the state vector

I, &tI q0t3
2 2], and Q:[ 3

2
0 I a0

q 8t
2 .

Here, (21, 22) represents the position of the car in the (z,y) plane,
and (x3, x4 ) represent the corresponding velocities. For the numerical
simulation, we consider the process noise intensity ¢ = 1 and sampling
time d¢ = 0.1 second. The measurement at the ith sensor node is either
21 or xo randomly at each time step. Measurement noise covariance is
selected as per [4, pp. 99-101]. The simulation spans a total duration
of 10 s.

First, we consider a network of 100 sensor nodes. The design
parameters for ADMM-DKF are oy = o, = 4t = m, where
€ = 0.001, whereas the design parameters for DA-DKF are «; =
o, = —=2——. The estimator at the ith node is initialized with

(Amax (£)+e€)
randomly selected ;oo and P; o|o. For the state estimation of (51), the

F =
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Fig. 1. Position and velocity RMSE of the DA-DKF and proposed
ADMM-DKF for 100 nodes obtained from 50 MC runs.

A ——DADKF
3 —— ADMM-DKF

w o8
(%]

Fig. 2. Position and velocity RMSE of the DA-DKF and proposed
ADMM-DKF for ten nodes obtained from 50 MC runs.

proposed ADMM-DKF algorithm is implemented with 20 subiterations
per time step (L = 20), whereas the DA-DKF is implemented with
L = 2000 subiterations per time step. The filtering performance is
evaluated in terms of the root-mean-squared error (RMSE) of the
position and velocity estimates. In Fig. 1, we plot the RMSE of the
position and velocity estimates for all estimators for both DA-DKF
and ADMM-DKE, averaged over 50 Monte Carlo (MC) runs. Fig. 1
demonstrates that the position and velocity RMSE values converge.
The error of the proposed ADMM-DKEF is small compared to that of
DA-DKEF. Recall that we use L = 20 for ADMM-DKF and L = 2000
for DA-DKF to ensure that a low number of iterations does not cause the
difference. However, the error of DA-DKF can be reduced by decreasing
the number of sensor nodes, as shown below.

Next, we consider a network of ten sensor nodes to estimate the
state of (51). The number of subiterations for ADMM-DKF and DA-
DKEF is set to 40 and 1500, respectively. Fig. 2 shows the position and
velocity RMSE for both DA-DKF and ADMM-DKEF. From the figure,
we observe that both distributed estimation algorithms converge and
achieve similar performance across all nodes.

VII. CONCLUSION

We developed a consensus-based ADMM algorithm to derive the
correction step for the distributed filtering. A new augmented La-
grangian formulation for the DKF problem was proposed, enabling a
fully distributed implementation of the correction step for the posterior
state and covariance estimates. The proposed consensus-based ADMM
avoids exchanging dual variables, significantly reducing communica-
tion between nodes. The algorithm yields much tighter upper bounds,
specifically v, < m and o + 2 < ﬁ Larger design pa-
rameter values improve the convergence rate, allowing consensus to be
achieved with fewer subiterations and greater accuracy. In addition, we
observed that solving the distributed optimization problem for each

node’s covariance matrix is a static optimization task, eliminating
the need for subiterations. We provided a stability analysis of the
ADMM-based DKF. Furthermore, we showed all local estimators are
unbiased. The performance of the proposed method was demonstrated
on a car tracking problem using connected networks with 100 and ten
sensor nodes, and compared against the DA-DKF algorithm presented
in [20]. In the future, we aim to develop continuous-time DKF using
ADMM [15] with time-varying network topologies.
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