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Abstract

Multipath-assisted indoor localization is a promising technology for realizing highly accurate
indoor localization systems based on ultra-wideband (UWB) radio signals. It exploits position-
related information contained in deterministic signal reflections, which makes it inherently robust
against malfunction in non-line-of-sight (NLOS) situations. Recent research results highlight
the potential of this approach. However, perfect clock synchronization between transmitters
and receivers was assumed up to now. This is not feasible in reality.

This thesis provides an in-depth analysis of multipath-assisted indoor localization in presence
of clock asynchronism for different scenarios with either a single or multiple anchors. The
fundamental limits of position estimation are studied by examining the Cramér-Rao lower bound
(CRLB), and a quantitative assessment of the achievable performance is presented by evaluating
the CRLB in an example scenario. The theoretical results are complemented by the examination
of a maximum likelihood estimator (MLE), introducing several issues of practical relevance. The
principal feasibility is successfully demonstrated using measurement data.

The theoretical results give evidence about the high achievable performance, which mainly
depends on the signal bandwidth and the signal-to-interference-plus-noise ratios (SINRs) of sig-
nal reflections. Increasing the bandwidth is also an effective measure to remedy the performance
degradation caused by the clock asynchronism as well as the influence of path overlap. Alter-
natively, the use of additional anchors also leads to a better room coverage. Multimodality
of the likelihood function (LHF) reveals to be a major issue of the MLE. This can lead to an
unacceptable number of outliers and therefore poor localization performance. An increase of
the robustness can be achieved with the use of additional measures such as coarse clock syn-
chronization, prior knowledge on the agent position, the use of multiple anchors or large signal
bandwidth.






Kurzfassung

»Multipath-assisted indoor localization* ist ein vielversprechender Losungsansatz zur Realisie-
rung von hochauflésender Innenraumlokalisierung basierend auf Ultra-Breitband-Funktechnolo-
gie. Dieser Ansatz verwendet Positionsinformation, welche in deterministischen Signalreflexio-
nen enthalten ist. Aktuelle Forschungsergebnisse belegen das grofle Potential dieses Konzepts.
Allerdings wurde bis jetzt immer perfekte Synchronisation zwischen der Basisstation und den
Teilnehmern vorausgesetzt, was jedoch in der Praxis nicht realistisch ist.

Diese Masterarbeit untersucht den Einfluss der fehlenden Synchronisation auf Szenarien mit
einer oder mehreren Basisstationen. Die theoretischen Grenzen des Lokalisierungsfehlers werden
mit Hilfe der Cramér-Rao lower bound (CRLB) untersucht. Eine quantitative Beurteilung der
Ergebnisse erfolgt durch die numerische Auswertung der CRLB fiir einen einfachen Innenraum.
Die anschliefende Analyse eines , Maximum-Likelihood“ (ML) Positionsschétzers liefert wich-
tige praxisrelevante Erkenntnisse, welche den theoretischen Teil der Arbeit vervollstidndigen.
Abschlieflend wird die prinzipielle Funktionalitdt von multipath-assisted indoor localization bei
fehlender Synchronisation mit realen Messdaten erfolgreich demonstriert.

Die theoretischen Ergebnisse heben die hohe Leistungsfihigkeit hervor, welche hauptsichlich
von der verwendeten Signalbandbreite sowie vom Signal-zu-Interferenz-und-Rausch-Abstand der
deterministischen Signalkomponenten abhéngt. Eine Erhohung der Bandbreite reduziert zudem
den Einfluss der fehlenden Synchronisation und von zeitlicher Uberlappung der Mehrwegekom-
ponenten. Alternativ konnen auch mehrere Basisstationen verwendet werden, wodurch zusétzlich
noch die Raumabdeckung erhoht wird. Die Multimodalitéit der Likelihood-Funktion stellt sich
als das Hauptproblem des ML Schétzers heraus. Durch diese kann es zu Ausreiffern kommen,
wodurch die Leistungsfahigkeit stark beeintréichtigt wird. Die Robustheit kann jedoch mit ge-
eigneten Mitteln erhoht werden, z.B. mit Hilfe von teilweiser Synchronisation, a-priori Wissen
itber die Position, Verwendung mehrerer Basisstationen oder hoher Signalbandbreite.
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Introduction

During recent years, a rising demand for highly accurate indoor localization systems has been
observed. Terms like ubiquitous computing or context- and location-awareness shape a new
generation of devices, enabling numerous new applications. Potential applications cover the
commercial sector, public safety, and the military sector and could provide assistance in logistics,
security, rescue operations etc. [1,2].

While location awareness is already enabled in outdoor environments e.g. by the use of the
Global Positioning System (GPS), highly accurate and especially robust indoor localization is
still a major research topic. Different approaches for indoor localization exist, including e.g.
optical systems and signal strength based systems [3,4]. Localization systems based on range
measurements [1] using radio signals are especially attractive, as they could be implemented
in already existing communication devices. However, existing localization techniques cannot
directly be applied to indoor environments, due to the harsh propagation environment. Mul-
tipath propagation, caused by specular reflections and scattering on walls and objects, as well
as frequent NLOS situations represent the main difficulties for indoor localization [1]. Differ-
ent approaches were proposed to deal with these issues, including e.g. the detection of NLOS
situations [5].

While multipath propagation represents a major issue for most localization systems, it en-
ables at the same time a completely different approach to the localization problem, which was
named multipath-assisted indoor navigation and tracking (MINT) in [6]. This concept explicitly
uses deterministic multipath components (MPCs), resulting from signal reflections on walls and
other surfaces. Together with floor plan information of the indoor environment, these deter-
ministic MPCs contain valuable position information, which can be used for localization. The
resulting advantages are its inherent robustness to multipath propagation and a reduced cost
for infrastructure, by theoretically allowing localization with only one fixed anchor. Performing
multipath-assisted localization requires to extract individual MPCs from the received signal,
which makes the use of UWB signals obligatory [7]. Current research results [8,9] highlight the
feasibility of this approach also in real-time implementations as well as the impressive perfor-
mance.

An open issue of the current MINT analyses and implementations is that they rely on per-
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1 Introduction

fect clock synchronization between transmitter and receiver, thus enabling localization directly
based on the arrival times of MPCs. In a realistic implementation, the desired sub-nanosecond
clock accuracy is most likely not feasible. In [10] it is shown that perfect pairwise clock syn-
chronization is not possible when having asymmetric path-delays. The performance of clock
synchronization using protocols commonly used in wireless sensor network (WSN) are insuffi-
cient. E.g. the network time protocol (NTP), reference broadcast synchronization (RBS) or
timing-sync protocol for sensor networks (TPSN) achieve clock synchronization in the range of
milliseconds to microseconds [11]. Synchronization using an impulse-radio-based ultra-wideband
technology (IR-UWB) was shown to achieve a performance in the order of 1ns [12]. Still, when
performing localization, such a synchronization error results in a rather large error.

As a consequence, we explicitly need to take the clock asynchronism into account, and focus on
feasibility of multipath-assisted indoor localization in presence of clock asynchronism. Without
having prior knowledge on the clock error, only the differences of the arrival times of the MPCs
carry information which can be used for localization, therefore we refer to multipath-assisted
localization in presence of a clock offset as multipath-assisted time-difference-of-arrival (TDOA)
(In contrast, if perfect synchronization is assumed, we call it the time-of-arrival (TOA) setup).
The receiver needs to perform the position and clock estimation jointly, solely based on the
received signal and the knowledge of the floor plan.

The methodology for the present analysis is as follows: We will first examine the CRLB for
the position estimation error, which yields the fundamental limit of position estimation. The
CRLB for TDOA systems has already been the focus of several publications like [13-17] and
similar. But these derivations are based directly on the TDOA metric, i.e. the differences of the
arrival times. Therefore, the difficulty of extracting the TDOA metric from the received signal
is ignored. We on the other hand formulate the CRLB of the position error solely based on one
observation of the received signal. This approach is an extension of the work in [6], so that it
considers the unknown clock offset. It is also similar to the TDOA analysis in [2], but with focus
on multipath-assisted localization.

Since the analysis using the CRLB does not cover all issues which arise when implementing a
multipath-assisted TDOA system, we also analyze how the clock offset affects a real estimator,
by examining its impact on an MLE. Efficient methods for maximum likelihood (ML) position
estimation based on the TDOA metric exist (e.g. [18] etc.), but are not directly applicable to the
given problem, since the extraction of the metric as well as data association are not possible in a
simple and reliable way. We therefore implement the MLE directly based on a sampled version
of the received signal. This approach also has the advantage that the performance results of the
MLE can be compared with the theoretical results of the CRLB.

1.1 Contribution of this Thesis

e Extension of the system model in [6] to consider the clock asynchronism between trans-
mitter and receiver.

e The derivation and analysis of the CRLB for the position estimates and clock offset,
based on the received signal waveform. Thereby scenarios with either a single or multiple
synchronous / asynchronous anchors are considered. The results have also been published
in [19].
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1.2 Outline

Numerical evaluation and analysis of the CRLB across a floor plan of an example scenario.
Qualitative and quantitative comparison of the differences between TDOA and TOA;
assessment of measures to circumvent the performance loss.

Formulation of the MLE for the agent position, considering a setup with either a single or
multiple synchronous / asynchronous anchors.

Numerical evaluation of the MLE, investigation of potential problems, presentation of
remedial measures.

Verification of the CRLB by comparison with the MLE performance.

Case study: Performing localization using the MLE with measurement data.

1.2 Outline

The remaining work is structured as follows:

Chapter 2 gives an overview about the system model. It introduces the concept of virtual

anchors (VAs), which is used to model deterministic signal reflections. Extending this
model by probabilistic assumptions about diffuse multipath leads then to a model for the
received signal. This forms the basis for analyzing the impact of the unknown clock offset.
We then define the position estimator and discuss some basic issues and challenges of the
estimation problem. The model is extended for the use of multiple anchors. The chapter
finishes with the definition of an example scenario, which is used in Chapter 3 and 4 to
perform the numerical evaluation of the CRLB and the MLE.

Chapter 3 presents a detailed analysis of the impact of the unknown clock offset on the the-

oretical limits of position estimation. We start the analysis by discussing performance
measures for estimators such as the covariance matrix of the position estimates, and then
introduce the CRLB as a lower bound for it. After deriving the CRLB for different sce-
narios with single or multiple anchors, we simplify the result using the concepts of the
equivalent Fisher information matrix (EFIM) and position error bound (PEB). The in-
fluence of design parameters is analyzed and the influence of the clock asynchronism is
quantified by numerical evaluation for the example scenario. The results highlight the
importance of design parameters such as the signal bandwidth, and the problem of path
overlap (PO). They also allow to find appropriate countermeasures to reduce the impact
of the clock offset.

Chapter 4 examines the impact of the unknown clock offset on an actual estimator implemen-

tation, namely an MLE. Therefore statistical properties of the sampled received waveform
are derived, and the MLE is defined. Because of the high computational cost some sim-
plifications of the LHF are discussed. Issues of practical relevance are examined by visual
inspection of the LHF, and remedial measures are presented. The performance of the
MLE is compared with the CRLB. The principal feasibility of multipath-assisted localiza-
tion in presence of a clock offset is then demonstrated by evaluating the MLE based on
measurement data.

Chapter 5 finally draws a conclusion and discusses further work.
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System Model

2.1 Introduction

In this chapter we will introduce the system model, which provides the basis for analyzing the
impact of the unknown clock offset in the following chapters. More precisely, we will focus on
how to model the received signal, as this is essential for assessing estimator performance as well
as for deriving an optimal estimator. In order to develop an accurate model, it is necessary
to first understand multipath-assisted indoor localization. We will discuss the concept of VAs
and how they help to model deterministic signal reflections. With the introduction of the clock
offset and probabilistic assumptions about diffuse multipath we are finally able to give a model
for the received signal.

What follows are some first considerations about similarities to other localization systems,
possible challenges and limitations. Furthermore, we will extend the model for the use of multiple
transmitting anchors, which can be beneficial to overcome some of the arising problems. We also
define an example room scenario at the end of the chapter, which will later be used to perform
numerical evaluation of the results of the following chapters.

It must be noted that the model described in this chapter does not differ very much from
the model introduced in [6]. Actually the main difference is the introduction of the clock offset.
However, here the whole model is treated more detailed and with additional interpretations for
the sake of a better understanding and completeness.

2.2 Multipath-assisted Indoor Localization

Mutlipath-assisted indoor localization was first introduced in [20] under the title MINT. In
contrast to conventional localization systems which make use of muliple transmitting anchors,
the idea is to use only one transmitter, and extract geometric information from deterministic
signal reflections. This requires some a priori information about the scenario, like e.g. the floor
plan.
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2 System Model

A scenario with minimal assumptions consists of only one anchor with a known position in
an indoor environment, and a mobile agent with unknown position. The fixed anchor transmits
a UWB signal which propagates on different paths to the receiver antenna. The mobile agent
then examines the received signal, which contains valuable position information in the form of
deterministic MPCs. These correspond to the line-of-sight (LOS) signal and signal reflections
on walls and other surfaces. Together with the floor plan information, the receiver can then
estimate its position using these deterministic MPCs'.

The use of information contained in deterministic MPCs is an important advantage of this
approach in contrast to conventional localization systems: For the latter, MPCs are often a
source of error, and especially NLOS situations are difficult to handle. The explicit use of these
MPCs makes the MINT approach robust against malfunction under these conditions.

Being able to extract the information contained in deterministic MPCs requires that we can
resolve individual MPCs. The enabling technology is the use of UWB signals. These are defined
as signals with an absolute bandwidth larger or equal than 500 MHz, or relative bandwidth
greater than 20%. With the time-bandwidth product being constant, these signals have such
low pulse durations, that it is possible to resolve individual MPCs, even if the are very close
together. This is mandatory to achieve a high spatial resolution of the localization system.

The localization system can be extended by an arbitrary number of mobile agents at no
additional cost for localization infrastructure — all these agents process the received signal from
the same anchor. On the other hand this system can also be enhanced by using multiple
transmitting anchors. Then every agent is able to estimate its position based on multiple
observations, which leads to a better localization performance and enhanced room coverage.

2.3 The concept of Virtual Anchors

From the previous section it is clear, that deterministic signal reflections are essential for the
presented approach. We now introduce VAs, which provide a simple yet elegant way to describe
deterministic signal reflections. In addition they allow us to gain some more insight in the
localization problem, as we will see in Section 2.6. In the following we will cover everything that
is needed to understand the modelling of deterministic MPCs using VAs. For further reading
see e.g. [21].

When considering an arbitrary scenario with a fixed anchor transmitting a waveform, the
reflected signal components can be seen as signals transmitted by VAs. Therefore a VA, as
indicated by its name, acts similar as an anchor. Each VA belongs to one specific physical
anchor, and has a fixed position. It can be classified such as first-order VA, second-order and so
forth, where the order corresponds to the number of signal reflections.

In order to understand the concept, we start by looking at how a set of VAs is constructed. For
simplicity we restrict to the simple two-dimensional (2D) floor plan illustrated in Fig. 2.1(a),
although this concept is easily extensible for complex 3D scenarios. The scenario consists of
two wall segments in the 2D plane, with one fixed anchor used as transmitter. We obtain the
first-order VAs by mirroring the anchor with respect to the wall segments, which results in two
first-order VAs — one for each wall. This step is illustrated in Fig. 2.1(b). The second-order VAs

! Note that we can also interchange the tasks of the fixed anchor and the mobile agent, i.e. the mobile transmits

the radio frequency (RF) waveform, and the fixed anchor performs the position estimation.
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2.3 The concept of Virtual Anchors

are then constructed from the first-order VAs, again by mirroring their position with respect to
the wall segments as shown in Fig. 2.1(c). This results in two second-order VAs at the same
coordinates, therefore we can merge these two and model them by a single second-order VA.
With this procedure we can construct a set of VAs for an arbitrary floor plan, and for any desired
VA order.

15% order VA 2nd order VA | 1%% order VA
[ ] W - - e [ ]
Wall segments ~ o~ !
n W¢-------- I ————————— [ ] [ ] ]
Anchor 15¢ order VA Anchor 15t order VA Anchor
(a) Scenario (b) Construction of 1°° order VAs (c) Construction of 2°¢ order VA

Figure 2.1: Construction of VAs in the 2D plane. (a) shows the scenario, which consists of two
wall segments and a fixed anchor. The first-order VAs are constructed by mirroring the
anchor position with respect to the wall segments (b). For the second-order VAs we again
have to mirror the first-order VAs (c).

Now that we have a set of VAs, we can look at how these help to model deterministic signal
reflections. We assume that the fixed anchor transmits a waveform, which propagates along
different paths towards the receiver as it is illustrated in Fig. 2.2. The figure indicates the LOS
component as well as first and second-order reflections. Note that the distances which the waves
propagate on each path are equal to the distances between the VAs and the mobile agent. With
the time-of-flight (TOF) being proportional to the traveled distance, we can specify the TOF's
{Aty, e R: k=1...K} of the individual K received MPCs by

1
Aty = EHP — prl,

where ¢ ~ 3 - 108m/s is the speed of light, and the vectors p and p; denote the position of the
mobile agent and of the k-th VA, respectively. From the illustration we can also see, that the
angle of incident of MPCs can be modeled using VAs. The k-th MPC arrives in the direction
P — P&, with the angle written as ¢y.

274 order VA at ps 15¢ order VA at po
b3 @\ .-
—1LOS
IR N A — 15 order reflection
" h & — 2 order reflection
hidden 1" order VA I3 Anchor at p;
Agent at p

Figure 2.2: Modeling signal reflections using VAs. Both, the distance which the wave needs to travel,
as well as the angle of incident can be modeled using VAs (e.g. for the second-order
reflection: Iy + 1y + 13 = [|p — ps3||, £(p—p3) = ¢3).

However, we have to take into account that in general not all VAs are visible at the agent
position. E.g. in Fig. 2.2 the mobile agent does not receive a MPC from the hidden first-order
VA. The visibility of this specific VA is limited to an area above the agent and can be seen in
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Fig. 2.3. Therefore {py : k = 1... K} denotes the set of visible VAs for a specific agent position.
Determining visibilities of VAs while performing localization is very expansive. But this can
easily be avoided by precomputing the visibilities by e.g. using ray tracing, and then storing the
results in a lookup table.

m =
LS l ________ u
hidden 1% order VA - - - _P_ﬂ_lc_hpr at py
Agentatp ° --

Figure 2.3: Visibility of a specific VA. The VA at p3 is not visible at the agent position. Its visibility
1s indicated by the shaded area.

Finally, we are able to summarize the requirements for a full scenario description: It can
either be provided by a floor plan with the anchor position given, or by a set of VAs with
the corresponding visibilities, where the later is for our purpose not only sufficient, but also
beneficial.

2.4 Clock Asynchronism

If we assume perfect clock synchronization between transmitter and receiver, i.e. both use the
same timebase t, we can easily determine the arrival times of the deterministic MPCs. Think
of a signal transmitted at time ¢ = 0, then the k-th deterministic MPC arrives at the receiver
after Aty = 1||p — py||. However, the requirements on suitable clock synchronization are very
high. When e.g. using a UWB pulse for ranging, then even a small synchronization offset of
1ns results in an error of 1ns 2 ¢+ 1ns = 30cm. The desired sub-nanosecond synchronization
accuracy would require immense effort and would most probably be unjustifiable. On the other
hand just neglecting such a synchronization error would result in an unpredictable and large
localization error when performing indoor localization.

Therefore, we have to be aware of the clock asynchronism, and take it into consideration
during the whole analysis. This requires to study and model the clock offset. The model needs
to be valid for a finite observation time 7,5 € R, which obviously needs to be larger than the
information carrying part of the channel impulse response (CIR), i.e. until the last considered
deterministic MPC is received. With typical values for the root mean square (RMS) delay spread
Trms i an indoor environment being somewhere between 10ns and 300 ns, an observation time
of Typs = 500ns still covers a TOF of at least 200ns for the first deterministic MPC. This
corresponds to a maximum distance of 60 meters between the anchor and the mobile agent,
and therefore is clearly sufficient. When limiting the observation time to values in the order of
several hundred nanoseconds, it is appropriate to apply a short time model as it is e.g. used for
UWRB ranging in [1],

Cagent(ttrue> = (1 + C)tt’/‘ue + 67 0 < tt’rue < Tobs- (21)

Here the local clock of the agent Cygent(tirue) is given as a function of the true time ty., €
[0, Tops], and considers an initial clock offset £, as well as a drift linearly depending on the true
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time modeled by ¢ = dc‘l%:ime). The clock offset causes a shift of the received signal, while it

is compressed or spread by the drift.

Applying the model (2.1) on e.g. a crystal clock makes some more simplifications evident: In
this case typical values the frequency stability are in the order of a few parts per million (ppm),
e.g. when considering a room temperature crystal oscillators (RTXO) the temperature stability
dominates the frequency error with 2.5ppm over a 0 to 50 degree range followed by aging with
a rate of less than 0.3ppm for a 30-days period [22]. Assuming a crystal oscillator aged for ten
years, this causes a clock error in the range of picoseconds during the observation time, which is
clearly negligible when considering pulse durations in the order of nanoseconds. For the present
problem we can therefore simplify the expression for the local clock to

Cagent(ttrue) ~ ttrue + 57 0 S ttrue S Tobs- (22)

In the following we will express the received signal in the timebase of the agent, which we
denote as t := Cygent(ttrue). With this definition it is sufficient to only consider the clock offset
&. For the derivations in Chapter 3 and 4 it is important to mention, that we model £ as an

unknown but deterministic parameter, since we do not consider a probability density function
(PDF) for it.

2.5 Modeling the Received Signal

With the findings of the previous chapters we are able to model the deterministic signal re-
flections. In order to achieve a realistic signal model, we also have to consider scattering and
reflections on small surfaces. This is achieved by adapting the hybrid model of [6]. It accounts
for deterministic components §(t), diffuse multipath n.(¢) and observation noise w(t) as a func-
tion of the agent time t. Without loss of generality we assume that the anchor transmits the
RF waveform at the true time ¢4 = 0. The baseband model r(t) € C for the received signal
in the timebase of the receiver is then given by

r(t) = 5(t) + ne(t) + w(t).

The deterministic part §(¢) consists of K pulses, one from each visible VA. The pulses are
shifted to the corresponding arrival times 7, and have amplitudes aj € C,

K
g(t) = Zaks(t — Tk).
k=1

The pulse-shapes of the MPCs are defined by the transmit pulse s(t). We denote its pulse-
duration by T}, and its Fourier-transform as F{s(t)} = S(f). The amplitudes depend on the
properties of the reflecting surfaces, and are not further specified. The arrival-times can easily
be stated using the previously discussed concept of VAs and considering the clock offset. They
are given by

1
= p— Byl + € (23)

The diffuse components are modeled by making assumptions about the random nature of the
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channel. We model the frequency selectivity of the channel by specifying its power delay profile
(PDP) S, (7). Assuming uncorrelated scattering its autocorrelation function (ACF) is given by

K, (r,u) = E{v(r)v*(u)} = Su(1)d(1 — u).

where v(7) is a Gaussian random process (RP) representing the CIR of the diffuse part of the
channel. The contribution to the received signal is then given by convolving the transmit pulse
with a realization of the diffuse CIR taking account for the clock offset, and is present as a
colored Gaussian process,

ne(t) = / T SO0t — € — N (2.4)

—00

Note that we only consider frequency selectivity of the channel, and not time variability. Fur-
thermore we assume a spatial stationarity of v(¢) in the vicinity of the inspected position.

Finally the observation noise w(t) is modeled as additive white gaussian noise (AWGN), with
double sided power spectral density (PSD) of Ny/2. This leads to the final signal model

K [o.¢]
= Z aps(t — ) + / s\ v(t — & — N)dX + w(t), (2.5)
k=1 >

which is represented as a realization of a complex Gaussian RP. An example is illustrated in
Fig. 2.4. Tt shows the composition of the received signal for the scenario described in Section 2.8.
This model was verified in [23]. Measurements have shown, that the deterministic MPCs are

1074

8 -
= [r(t)]
6| — Jw(t)
— [ne(?)]
— [5(2)]

()]

'A\M !

AN mAu 'M

CERTYT ™ DAY VP L'

M A i W AT NP T Y T e
0 10 20 30 40 0 60 7 80

Figure 2.4: Illustration of an example signal r(t). Also shown are the deterministic components
5(t), a realization of the diffuse part n.(t) and the observation noise w(t). This signal
was generated from the signal model (2.5) with the floor plan and parameters defined in
Section 2.8 for the agent position p = [4, 5]T.

relevant features of the received signal and explain up to 90 % of the engergy capture.
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2.6 The Estimation Problem at a First Glance

From a mathematical point of view, the continuous time waveform r(t) results from a proba-
bilistic mapping from the multidimensional parameter space to the continuous-time observation
space. The problem is present as a signal with unknown nonrandom? parameters in colored
noise. Goal is to find a suitable® estimation rule that yields estimates p(r(t)) of the true agent
position p based on the observation r(t), with ¢t € [0, T,ps].

The considerations of the previous sections help to look at the problem from another point
of view. Especially the concept of VAs is of major importance, since it indicates that all VAs
act like fixed and synchronized anchors, but all using the same transmit pulse. This approach
allows to figure out similarities to existing localization systems as well as potential challenges.

We start by making the following assumptions: We assume that we can extract the arrival
times {75} and map them to the corresponding VAs. Then, if the clock offset is known, the
problem is exactly the one when performing TOA estimation with K anchors. In this case the
MPCs define circles around each VA, with radii ||p — px|| = 7% - ¢ as illustrated in Fig. 2.5(a).
The position of the mobile is then found at the intersection off all these circles. Note that we
need at least three VAs when 2D localization is performed. In 3D we have to deal with spheres
instead of circles, and at least four anchors are needed?.

In the present case with an unknown clock offset the absolute arrival times of isolated MPCs
do not carry information which could be used for localization. On the other hand, the difference
of arrival times gives some meaningful information, more precisely they define hyperbolas,

1 1 1
Ti —Tj = EHP —pill +&— E”P —pjll— &= - (Ilp = pill = llp = p;ll) -

This signal metric is referred to as TDOA, and position estimation using TDOA is often called
hyperbolic localization. From now on we refer to multipath-assisted localization in presence of
a clock offset as the TDOA case. In contrast to a conventional TDOA system, in the given
scenario the assignment of the deterministic MPCs to the corresponding VAs is not given®.
Since the contribution of each VA only differs in phase and amplitude, we cannot ensure proper
assignment between MPCs and VAs. Even if we know the involved set of K VAs and MPCs,
there are still K'! (factorial of K') possibilities for assigning MPCs to VAs. From the rather large
set of resulting hyperbolas the true set has to be chosen.

In general even these assumptions are too optimistic. We will already face difficulties when
estimating the correct set of arrival times {75} of the deterministic MPCs, which result in a
degradation of the localization performance. This is caused by multiple factors, such as the
disturbance caused by diffuse multipath, hidden VAs, noise etc. An important limiting factor
is PO. We refer to a PO situation if two MPCs arrive at almost equal times, more precisely
if the arrival times are in the range of |7; — 7j| < T),. This causes that the pulses are merged,
which can lead to destructive interference and make the estimation impossible. This problem is
illustrated in Fig. 2.6.

The discussion above clearly shows the complexity of the given estimation problem. In order
to overcome these difficulties, a suitable estimator has to be able to extract signal metrics,

It is nonrandom, since we do not take any knowledge about the distribution of the parameters into account.
We will discuss estimator performance measures in Section 3.2.

Holds if we assume no further information about the floor plan and position of the agent.

This is also the case if the clock offset is known, i.e. in the TOA case.

(S VU
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perform data association and deal with diffuse multipath, PO situations, blocked signal paths,
room symmetries and so on. The estimator presented in Chapter 4 performs all these steps
implicitly, by examining the entire received signal with statistical methods.

Mobile

Anchor 3 Anchor 3

]
Anchor 1

(a) TOA (b) TDOA
Figure 2.5: Illustration of (a) TOA and (b) TDOA. The TOA metric defines circles, while the

TDOA metric defines hyperbolas. The agent is located at the intersection point of all
the circles/hyperbolas.

Figure 2.6: Illustration of PO. Shown are three MPCs arriving at 71 ...73. Note that 7o — 11 = T},
therefore PO occurs. On the other hand the MPC a 13 is far off the other pulses, and
can easily be identified.

2.7 Extension to Multiple Transmitting Anchors

So far we have only looked at the case, where a single anchor was used for localization. Now
we will extend the localization system also to J > 1 anchors. In the numerical evaluation in
Section 3.6 we will see that using multiple anchors has several advantages, especially in regions
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where PO occurs, or in areas where only few VAs are visible.

When considering a system with multiple anchors, we distinguish between two different sce-
narios: (i) Anchors all have their own clock, without any synchronization at all. (ii) Anchors
could be synchronized among each other. Of course also hybrid forms are possible, but we
restrict the analysis to these two cases. Note that in either case we assume that there is no
synchronization between the anchors and the mobile agent.

We can model the received signal independently of the above mentioned scenarios. We can
always see it as a composition of the received signals r )(t) from each anchor, denoted as r(?),
where 1 < j < J refers to the corresponding anchor. Each 7(7)(t) is modeled as in (2.5) with its
own set of parameters. Furthermore, we will assume that each anchor uses an orthogonal signal
waveform, such that we can distinguish the signals from the different anchors. In the simplest
case these orthogonal signals can be achieved by e.g. shifting the transmit-signals from the
different anchors in time. With this assumption, we are always able to extract the contributions
r() from the individual anchors without any loss of information. The stacked signal vector of
all received signals is given by

ry = [r(l)T r@7 r(J)T]T.

Based on this extended signal model, the position of the mobile agent is then estimated by
extracting information of this observation, i.e. p(ryp).

When looking at a problem which involves multiple anchors, parameters belonging to the j-th
anchor are labeled by a superscript, e.g. a,(g ) If a symbol is common to all anchors, e.g. the
signal bandwidth () = 8@ = ... = 8()) we will simply drop the anchor index and instead

write (.

2.8 Scenario for Numerical Evaluation

In the following two chapters, we will perform numerical evaluation of the theoretical limits of
position estimation and of an estimator implementation. In order to be able to find meaningful
interpretations of the simulation results, we have to reduce the complexity of a real scenario.
Therefore we use the simple scenario adapted from [6], which shall be introduced in the following.

The scenario is illustrated in Fig. 2.7. It consists of an L-shaped room with two fixed anchors
at the positions pgl) = [8,7]7 and ng) = [1,3]7. Constructing the corresponding VAs up to
order two yields the VAs in Fig. 2.7(b). The blue and red-colored VAs belong to the first and

second anchor, respectively.

In this scenario both anchors transmit root-raised-cosine (RRC) pulses with unit energy (g5 =
S5, s*(t)dt = 1) modulated onto a carrier with frequency f. = 7 GHz. Transmitter and receiver
antennas have identical polarization, an omnidirectional propagation pattern (i.e. power is
radiated uniformly in all directions in the 2D plane), and antenna gain of Gy = G = 1.
Wave propagation is modeled using the Friis transmission equation®. It specifies the amount

of power at the receiver antenna under ideal conditions, i.e. for the LOS signal. With the

5 Note that although we define how to model amplitudes of MPCs for numerical evaluation, we do not need this

for deriving the CRLB or the MLE.
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® Anchor X 1% order VA + 2" order VA

+
8 | 20 [ +
® +
6 Anchor 1 X * *
10 + +
— El + X X + +
A 4 .=
= = + t, X® 9 >3_+ X+
® O [ +
2 Anchor 2 M +
’ X
10|
0 +
| | | | | | | | | | |
0 2 4 6 8 10 -20 -10 0 10 20 30
x[m] [m]
(a) Floorplan and two fixed anchors (b) The set of 1°* and 2" order VAs

Figure 2.7: Floorplan of an example room, its anchors and VAs. Fig. 2.7(a) shows the floor plan
of the L-shaped room, with two anchors at p(ll) = [8,7)T and p§2) =[1,3]T. In (b) a
overview of the VAs up to order two is illustrated. The colors indicate the affiliation of
the VAs to the anchors.

energy of the transmit pulse being 5 = ffooo s2(t)dt := 1 the energy of the k-th MPC is given
as e = [0 |ap[*s*(t)dt = |ag|*>. We can then express the energies as

A ? ¢ :
o 2:G Gr G <> =G <> ’
| k;| kYT UGR 47r]|p—PkH K 47ch||p_pk’|

where the term in the braces is the inverse of the free-space path loss, and A is the wavelength
A= ﬁ Since the Friis transmission equation does only considers LOS signals, G, is introduced
to account for the attenuation caused by signal reflections. It is chosen to be —3 dB per reflection,
ie.

12 0dB for the LOS signal,
Gr=1210"3102 _3dB for a 15t order reflection,

1076/10 2 _6dB  for a 2" order reflection.

Also the phase of the received signal is assumed to be distance depending,
1
arg{ay} = 27 fe—[[p — Pl|-
The PDP of the diffuse multipath is modeled by a double exponential decay [24]

Y1 + Vrise _ ) _
S T) = Q 1—ve T/'Ymse e 7'/"/1‘
U( ) 171(71 +7rise(1 _X))( X )

Its shape parameters (71, Yrise; X) and energy €2 were chosen as in [6], and result in a RMS
delay spread of 7,5 =~ 20 ns, which is appropriate for an indoor environment.
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All the simulation parameters are summarized in Tab. 2.1, and are used unless otherwise
mentioned. A realization of the received signal based on these parameters is shown in Fig. 2.4.

‘ Parameter ‘ Value Description
. 2 maximum order of reflections
Deterministic MPCs —-3dB attenuation per reflection
fe 7GHz carrier frequency
T, 1ns, (0.5ns,2ns) | transmit-pulse duration
Signal parameters RRC pulse shape
R 0.6 roll-off factor
€s 1 energy of transmit-pulse
0 1.16-10°6 normalized power of diffuse MPC
Diffuse MPC parameters m 20ms
Vrise 51s shape parameters
X 0.98
AWGN No 10-8 AWGN density

Table 2.1: Parameters for the example scenario
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Impact of Clock Offset on Multipath-assisted Indoor Localization

Cramér-Rao Lower Bound
on the Position Estimation

3.1 Introduction

In this chapter we analyze the performance of estimators for the problem defined in Chapter 2.
Since the influence of the channel parameters on the TOA case was already analyzed in [6], we
will especially focus on the influence of the unknown clock offset. Therefore we will compare
the performance of the TOA and TDOA system. Furthermore, we will see how we can prevent
the performance degradation by varying design parameters (such as signal-bandwidth) or by
enhancing the topology by additional transmitting anchors. The derivations are very close to
the ones found in [6] and [2].

3.2 Estimator Performance Characterization

To assess the estimator performance we need to find a suitable performance measure. Since the
estimator is a functional of a random process, the estimates are random variables. Therefore,
we need to use statistical methods for the characterization. We will restrict our analysis to the
class of unbiased estimators, which yield the true agent position on average,

E{p} =p. (3.1)

We can further specify the performance by determining the variance of the position estimates
var{Z} and var{g}. An estimator with low variance means that the position estimates are
on average distributed closer to the true position, which makes it superior to one with larger
variance. Even more meaningful is the consideration of the covariance matrix of the estimates,

Cp = E{(6— E{p}) (>~ E{p)" } .
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Especially, if we assume the position estimates to be jointly Gaussian, then in [25] it is shown
that the covariance-matrix defines concentration ellipses, which are described in the following.
In this case the PDF is given as

1 1
5(p) = ————exp [ —=(p —E{pH)TC-1(p — E{p ,
fo(D) 2mJae Cy p < 5 (P —E{p}) C. (P {p})>

and has its equal height if the exponent is held constant. With (3.1) we can specify the set £ of
points on this locus as

&= {peq € R2 : (peq - p)TCf_,l(peq - p) = 02} ) CeR. (32)

Eq. (3.2) defines an ellipse centered around the true agent position p and provides a geometrical
interpretation of the covariance matrix. The probability that the estimates are within this ellipse
is given in [25] as

2
le—exp(—i).

Therefore, the covariance matrix gives a measure of the concentration of the density. The
orientation of the ellipse is defined by the eigenvectors of the covariance matrix Cp, while the
length of the major and minor axes are defined by the square-root of its eigenvalues and the
choice of C'. In the following we will always choose C' = 1, and refer to the resulting ellipse as
concentration ellipse.

However, we cannot claim that the position estimates are jointly Gaussian. But even in this
case, the concentration ellipse roughly indicates the spread of the estimates around the agent
position, and hereby provides some useful information.

The covariance matrix Cg yields a meaningful performance measure which is commonly used
to evaluate estimators. But for our task it has a major disadvantage: it depends on the actual
estimator implementation. To analyze our problem it would be necessary to find and implement
different estimators and compare the results. This would not only be very time-consuming, but
also not very meaningful, since this approach is not conclusive.

3.3 The Cramér-Rao Lower Bound

The CRLB helps to circumvent this problem. It provides us with a lower bound on the variance
of any unbiased estimator, without the need of finding the actual estimator. As soon as we have
determined this lower bound, it does not necessarily mean that we can find an estimator which
attains the CRLB, but we can still use the result as a benchmark to compare any estimator
against it. Furthermore, it helps to analyze the influence of the different parameters on the
localization performance, and hereby helps to make good decisions when implementing such a
system. Different bounds exist, but the CRLB is very popular for such a problem, since it is easy
to derive for Gaussian signal models, and known to hold for high signal-to-noise ratios (SNRs).

We will now state the CRLB theorem as it can be found in many textbooks (e.g. in [25,26]).
We will also briefly discuss the involved terms in general. How to apply the CRLB to our
problem will then be elaborated in the following sections.
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Let 6 be a vector containing the estimates of a parameter vector 8 € RPe,
é = [é]_,é?, . ,éDe]T € RPe R

with the covariance matrix

c, - E{ (6-x{0}) (6~ E{é})T} , (3.3)
then the CRLB states that the covariance satisfies
C;—J,'(0)=0, (3.4)

where Jg(0) is the Fisher information matrix (FIM)” and the > sign indicates a positive-
semidefinite matrix. The diagonal elements of a positive-semidefinite matrix are always positive,
therefore we can express the lower bound on the variance of the parameters as the diagonal el-
ements of the inverted FIM, given by

Var{éi} = [Cplii > [35(0):s -

The FIM Jg(8) is a measure of how much information for the estimation of the parameter vec-
tor @ is contained in the observation r. Assuming that the regularity condition E{ %e(r;m} =0
is fulfilled, its elements are given by

9?In f(r;0) _ T Oln f(r;0)0In f(r;0)
06,00; } { 06; 00, }’

T0(6)]:; = —E{ (3.5)

where f(r;0) is the probability density for the observation r given the parameter vector 8 ®.
But in this case we look at it as a function of 6, where the observation r is given. Therefore it
is called the LHF of 8. This function plays an important role, and its derivation is a major task
when determining the CRLB.

The CRLB-theorem indicates the next steps: in order to be able to compute the FIM, we
need to know the structure of the LHF. As soon as we have the FIM, the computation of the
CRLB is accomplished by a matrix inversion.

3.4 Localization with a Single Transmitting Anchor

We have now discussed the main ideas of the CRLB, and we will now look at the problem of
estimating the position of an agent for the case where only one transmitting anchor is given.
Later on we will also look at the problem when using multiple anchors.

The used notation emphasizes that Jg(0) is the FIM for the parameter vector 6 parameterized by 6. For
simplicity we will sometimes omit the argument and instead write Jo

We will here use the notation as in [26] to emphasize that 8 is an unknown but deterministic parameter, and
no random vector.
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3.4.1 The Approach

The first step is to define the parameter vector 6. It has to contain all parameters, on which
the received signal depends. The agent position p is the primary parameter of interest, so we
have to include this parameter. Furthermore, we have to add all other parameters, on which the
received signal depends, even if we are not interested in the CRLB of those — these parameters are
nuisance parameters. Including the clock offset £ allows together with p to compute all arrival-
times {7 : 1 < k < K}. At last we also have to add the path-amplitudes to the parameter
vector. Of course the received signal does also depend on the parameters describing the diffuse
multipath, but these can be excluded, since we assume stationarity in the close vicinity of the
position, where we examine the CRLB. The AWGN is assumed to be stationary in general. The
resulting vector is then written as

0 =[p’ ¢akall" cRP? Dy =2K+3. (3.6)

The order of the elements in @ is arbitrary, but if we formulate it as in (3.6) we will have an
advantage for the further evaluation. More precisely it makes it easier to compute the EFIM as
we will see in Section 3.4.4. Now that we have defined the parameter vector, we could express
the LHF for 6, and then compute the FIM.

Alternatively we can use the same approach as in [2,6]. There the FIM was computed in two
steps: At first the FIM Jy (1) for the signal parameter vector

¥ =[r" ak af|" e RP¥, D, =3K (3.7)

was computed and then a parameter transformation was used to compute the final FIM Jg(0).
Note that 1) is expressed purely in terms of the multipath parameters (arrival-times and ampli-
tudes of the MPCs), whereas 8 introduces the agent position and clock offset.

Expressing the LHF and the FIM for 19 has advantages: it is more intuitive, because the
arrival times are closer related to the actual observation r. They are the primarily accessible
parameters when looking at the received waveform. But even more important for our problem is,
that this provides a separation of the problem: when determining J (1)) we do not care about
the estimation of the agent position but only on the estimation of the MPCs. The underlying
geometrical relation is not of interest, therefore this problem is identical for TOA and TDOA.
This allows us to reuse the FIM J, (%) from [6], and reduces the problem of computing the
CRLB of the agent position to finding a suitable parameter transformation.

3.4.2 The Likelihood Function

In Section 2.5 we modeled the received signal as a complex-valued colored Gaussian process.
When deriving the LHF the main difficulty arises because of the time-continuous and colored
nature of the signal, since in general no analytical solution exists for the PDF or LHF for such a
signal. In order to derive a LHF, some sort of whitening is required, i.e. we need to decorrelate
the RP. This decorrelation can be achieved using the Karhunen-Loeve transformation [25], which
is basically an orthogonal series representation when using a special set of basis functions. This
approach is used in [6] for deriving the LHF for the multipath parameters 1¢p. However, because
of the importance of the LHF we will reflect the main idea here.

Assuming that we have a set of orthogonal basis functions {¢;(t) : R - R, i =0...N — 1},
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3.4 Localization with a Single Transmitting Anchor

i.e. a set of functions which fulfill

Tobs
/ wi(t)p;(t)dt =0 fori#j, i,j=0...N —1, (3.8)
0

with N approaching infinity, we can represent any received signal in this basis using

N—oo 4

N-1
T(t) = lim Z Ci@i@)? 0 <t< Tobs'
=0

The coefficient ¢; for a particular basis function is then given by the projection of the received
signal onto the corresponding basis function,

Tobs
¢ = / r()pi(t)dt .
0

With a clever choice of the orthogonal basis, these coefficients are statistically independent
Gaussian random variables, for which we can easily give the joint PDF. This is exactly the case,
if we choose the basis functions to be eigenfunctions of the covariance K.(t,u) of the colored
noise process,

Tobs

)\zgpz(t) = 0 Kc(ta u)@l(u)d?% 0 <t< Tobs' (39)

Performing the transformation using a basis which fulfills both requirements, i.e. (3.8) and (3.9),
is referred to as the Karhunen-Loeéve transformation [25].

For the given problem it turns out, that a finite set of IV eigenfunctions is given by pulses
shifted in time by the pulse duration 7},
wi(t) = s(t — iT}), i=0...N—1. (3.10)

Furthermore, assuming perfect autocorrelation properties and unit energy of the transmit pulse,
these yield an orthonormal basis. Performing the steps indicated above, i.e. formulating the
joint PDF in terms of the coefficients, leads after some simplifications to the LHF [6]

2 [T <
f(r;1) o< exp {NO /0 Re{r(t) - Zw%aZs(t - Tk)} dt
k=1

1 T, K K
Ny / Z st — i) Zwiais(t — 7)dt ». (3.11)
0 k=1

k'=1

Note that the difference between (3.11) and a standard LHF is only given by the weights wy

which account for the whitening operation. These weights are given by [6]
No

NO + TpSV(Tk - f) .

wi = (3.12)

However it is important to mention, that the above assumptions clearly restrict the validity of
the LHF (3.11). First of all, as we have already stated, we assume the pulses shifted by 7, to be
orthogonal. For the RRC pulses specified in Section 2.8 this requirement is not fulfilled, therefore
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3 Cramér-Rao Lower Bound on the Position Estimation

the result (3.11) is only an approximation. Even more important is, that the orthonormal basis
{@i(t)} is in general not a complete basis. Clearly, if an MPC has an arrival time different from
a multiple of T, it can not be fully represented using this basis. However, for our purposes
(3.11) still yields a good approximation when neglecting PO as it is done in Section 3.4.5. For
completeness further investigations on the validity of the LHF are in progress.

3.4.3 The Fisher Information Matrix

The FIM Jy (1)) can now be computed according to (3.5) (substituting @ by 4 and 6; by ),
and it is given in [6] as

AA AB:| R T |:A/ 0 :|
Jy = , Ap=[A% A, Ac=|"¢ ) 3.13
o=t a7 An-iaBal " (5.13
The elements of the FIM can be computed using [6]
2 O’ R (T — Thr)
Anliw =~ Wi 14
[ A]kJC NORe{akak }wk aTkaTk/ (3 )
2 OR (Tk — Tk’)
ARl = ~afwp g 3.15
[ABlk.k NOO% W pr ) (3.15)
2 OR (Tk - Tk:’)
Afliw = ~—afui—"0 "= 3.16
[ABlk.k Noakwlc 07 ; (3.16)
2
[AClkr = FowiRs(Tk — Tw), (3.17)

where Rg(7) is the ACF of the transmit pulse s(t).

In order to arrive at the final FIM Jg(0) we have to perform the parameter transformation.
We can write the partial derivatives in (3.5) using the chain rule,

Dy
Oln f(r;0) 0l f(r;e) 9
00; ; ov; 06 o

With (3.18) in (3.5) we can already express the elements of Jg(@) in terms of the elements of
Jy(¢). But we can even go one step further by expressing the FIM in matrix notation,

Jg(e)_E{[f)ln éfér;B)} [8111 ggr;g)r} |

The term %H(T;m is the gradient of the log-LHF, which is a column vector containing all the
partial derivatives of the log-LHF with respect to the elements of 8. Equally as in (3.18) we can
express the gradient using the chain rule,

dln f(r;0) [\ dln f(r;eh)

00

Here % is the Jacobian matrix, which contains all the partial derivatives of the elements of ¥
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with respect to the elements of 0,

Mn wn . O]

891 892 80N

Og Oy Oa
oY a8, 99, 20
00

o 0L Oy

L0, 90, a0y |

Finally we are able to express Jg(@) using the given Jq (1)),

ho) [%}TE{[alngl(pr;W] [3lnéfl(br;¢)]T} [?ﬂ

(3] 2]

=T7J,T. (3.19)

So the transformation matrix T € RP»>*Po is the key element which connects the FIM for
the MPCs with the desired FIM for 8. We will now take a closer look at this transformation
matrix. We have already partitioned the parameter vectors @ and 6 to subvectors when we
defined them (3.7, 3.6), so it also makes sense to express the Jacobian matrix in terms of these
subvectors and partition it as following,

or or Ot Ot

8’¢ Jop 3 Jap day

T: L AS— aaR 8(!3 8OLR OCXR
00 op 3 Jdar Oag

ooy ooy day ooy

op o€ dar Odaj

With this representation it is trivial to determine all these submatrices:

The first submatrix g—; assembles how the arrival-times relate to the agent position. Because

of the importance of this submatrix we will define the new symbol H € R¥*2, Using (2.3) leads
to

0 or ] :
9% By Lcos(¢1)  +Lsin(¢r)
oy [okp) 1 1
a2 52 = cos (g = sin(¢po
go0m_ | o ar| L |eeos@n) s ) (3.20)
oo z :
_%L;f aa%_ L cos(gk) 2Lsin(gk)

Here the variables ¢; refer to the angle of incident of the i-th MPC. Note that when comparing
(3.20) with the result in [6], we can see that H is equal for both cases, no matter whether we
consider the TOA- or the TDOA-case.

The vector %75- is determined by the derivative of (2.3) with respect to £ and yields

9
=T 1,17 e REXL,

k—aié_—

All remaining submatrices contain either the partial derivatives of the path amplitudes with
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respect to the other parameters or vice versa. Since the path amplitudes do not depend on any
other parameters except of themselves, all terms with the exception of g%: =L,k=1,...,K
are zero matrices.

The fully assembled transformation matrix T is thus given by

o % 0 0
T — 6’ o I 0 _ [HKw krkx1  Orxok
KxK O2rx2 Ooxx1 Dorxor|’

0o O 0 1578597

where I is the identity matrix. The only thing that is left in order to formulate the final FIM is
to repartition the transformation matrix in a way, so that blockwise matrix multiplication can
be performed. This is achieved as follows,

-l a]

1 0 --- 0
K=[k0=|: : |, Ke RO (3.21)

with

and

L=[01I=|: . L e R2EO2EAL (3.22)

Applying the parameter transformation (3.19) is now straight forward and results in the final
FIM Jg(8) € RPoxDo

HTA H HTA K + HTABL

= . 3.23
KT'AH+LTAgH KTAAK + KTABL + LTAgK + LTACL (3:23)

Jo(0)

With (3.23) we can now easily compute the CRLB for the estimates of the position by inversion
of the FIM. The bounds for the variances of the & and § estimates are given by

var{:%} > [J@(G)fl]lﬂ, V&I‘{@} > [J@(g)fl]gg. (3.24)

Note that we wrote the FIM as a function of @, while the elements of J, (1)) were parametrized
by 4p. This is of course valid, since we can express the elements of ¢ as a function of 8. However,
0 also contains the clock offset &, but its value does not affect the FIM. Consequently it would
be appropriate to write Jg(p, ar, o), but for simplicity we will keep the current notation.

Hereby, we have succeeded in computing the CRLB of the position estimates. But for several
reasons the result (3.23) is not satisfying:

e It gives us no insight, how the different parameters affect the CRLB.
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e The high dimensionality of the matrix and the matrix inversion makes it difficult to learn
about the relevant terms.

e A geometrical interpretation is not possible.

3.4.4 Equivalent FIM and Position Error Bound

We saw in the previous section that the FIM is a matrix of high dimensionality, which makes
further analysis difficult. To simplify the problem we will use the notion of the EFIM and the
definition of the PEB, which were both introduced in [2] and also used in [6].

The EFIM allows to formulate the CRLB specifically for the parameter of interest (in our
case the agent position p) as opposed to the whole parameter vector €, which also contains
the nuisance parameters. The definition of the EFIM results from the property, that principal
submatrices of a positive-semidefinite matrix are also positive-semidefinite. We have placed the
position vector as the first entry of €, therefore the covariance matrix Cg is the upper left
submatrix of Cg,

Ch -
Cy = {p ]
Formulating (3.4) using Cg results in

Cp =g Oz | |

Here the matrix Cp — [J5'(0)]ax2 is a principal submatrix of Cy — J,1(0), therefore it is
positive-semidefinite too. With the definition of the EFIM J,(0) € R**2 satisfying

Iot = [Tg axe, (3.25)

we can express the CRLB for the position by using the following inequality

Cp—J,'(0)=0. (3.26)
As we can see the EFIM is still parametrized by 6. However, in contrast to the original FIM it

assembles the influence of all the parameters on the position estimates in a 2 x 2 matrix.

The reduced dimensionality of the EFIM makes further analysis much easier. In addition the
formulation of the CRLB using (3.26) allows to make a statement about the concentration ellipse,
which was introduced in Section 3.2, Eq. (3.2), as a measure for the estimator performance. In
[25] it is shown, that the minimum size of the concentration ellipse (3.2) of any unbiased estimator
is bounded by the ellipse

Emin = {peq e R?: (Peq — p)TJp(peq —-p) = C2} , C eR. (3.27)

From now in we will use C' = 1 and refer to the resulting ellipses as error ellipses. Similar as for
the concentration ellipse its size is determined by the eigenvalues of J 1 while the orientation is
defined by its eigenvectors. Because of the importance of this result, it is worth to notice again:
By computing the EFIM (3.25), we immediately obtain the bound of the concentration ellipse
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of any unbiased estimator. This is illustrated in Fig. 3.1, where also the lengths of the minor
and major axes are indicated.

—— Concentration Ellipse
llcill = Vv A(C), i =1,2
—— Error Ellipse

Ibill = \/Ai(Ip), i=1,2

Figure 3.1: Illustration of an error ellipse and a concentration ellipse: The minimum size of the
concentration ellipse of any unbiased estimator is bounded by the error ellipse (3.27).
The azes of the ellipses are denoted as b; and c;.

With the EFIM we can also introduce the scalar PEB which is defined as [2]

PEB := /Tr (J5') = /|[b1]|2 + |[ba]]? . (3.28)

It is especially helpful to visualize the localization performance across a floor plan. Further-
more, it can be easily seen that the PEB represents a performance measure independent of the
coordinate system, i.e. a rotation of the coordinate system does not affect the PEB.

We will now compute the EFIM for the given problem. The position vector p was placed
as the first element in . This arrangement makes it possible to compute the EFIM using the
Schur Complement,

[.é g] o [(A ~BD'C)"!

Now we need to take care that the matrix A represents the upper left 2 x 2 submatrix of Jg(0)
(3.23), and the matrices B...D represent the remaining parts of the FIM. Then the EFIM is
given by

J,=A-BD'C.

This does not require a repartitioning, and we define the submatrices as

A:=H'A,H A € R?*? (3.29)
B=CT.=HTA,K+H AL B,CT ¢ R#2E+1 (3.30)
D:=KIA K+ KTABL + LTAgK + LTAL D ¢ REEADEEFL (3.31)
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Finally, the 2 x 2 EFIM for the position estimates is given by

J,=HTA H - (HTA4K + H'ApL)

(KT'AAK + KTApL + LY AgK + LT AcL) Y (KT A H + LT ApH) (3.32a)
=H"[As — (AuK + AgL)(K"A4K + KTApL + L"AgK + LT AcL) ™
(K"A4+L"Ap)|H. (3.32b)

When comparing (3.32a) with [6], then we can see that the first term H? A 4H is exactly the
result of the EFIM for TOA, under the condition that we neglect PO. From this we can imme-
diately conclude, that the subtractive term in (3.32a) accounts for the estimation of the clock
offset as well as for the influence of PO. Since the later also affects the estimation of the clock
offset, it is difficult to distinguish the source of the deterioration. One possible way to gain more
insight is to only consider the case where we neglect PO. This will help to quantify the influence
of the clock offset with respect to the TOA scenario and will help us to find countermeasures.
We will look at this case in detail in the following section.

3.4.5 Neglecting Path Overlap

As mentioned above, it makes sense to neglect PO in order to quantify the impact of the
unknown clock offset. This means that we will now assume that we can always distinguish
individual MPCs from each other, even if the arrival times are very close to each other and PO
occurs. In reality this is clearly not always the case. However, there is also a different motivation
for considering this case: Actually the information about positions where PO occurs is contained
in the knowledge of the floor plan and anchor position. Therefore, one could reformulate the
problem ignoring MPCs which lead to PO. This is actually a very reasonable approach when
implementing an estimator as we will see in Chapter 4. From this point of view, considering the
case when neglecting PO could even be more meaningful than the case where we account for
PO.

We will start the analysis by going some steps back, and again look at the FIM J (1))
in (3.13). Note that all off-diagonal elements determine how the estimation of parameters is
affected among the estimation of the others. For example the estimation of the amplitudes
and arrival times of MPCs is connected, and they cannot be estimated individually. In Jq ()
the submatrix Ap describes this dependency. A4 on the other hand describes the dependence
between the estimation of the arrival times of individual MPCs. From intuition we can say
that when assuming orthogonal signals from the VAs, A4 and A¢ have to be diagonal since
individual MPCs do not influence each other. Another way is to simply look at the case where
no PO occurs, that is if the arrival times of the MPCs are sufficiently spaced in time,

T — T | > Ty, kK =1.. K, k#F.

For a transmit pulse with appropriate autocorrelation properties, the ACF Ry(7; — 7/) and also
its derivatives will be zero. Therefore the FIM (3.13) is reduced to a diagonal matrix, i.e. Ag
and Ao are diagonal, while Ap is a zero matrix. To indicate that we neglect PO, we will mark
all used symbols with a tilde and write

As Ap

I

./NXA 0
0 Ac
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_/N\A = diag([AA]Ll [A.A]Q,Q e [AA]K,K); _/NXC = diag([Ao]Ll [Ac]g,g e [AC]K,K)'

Note that because of the diagonal structure of the FIM the CRLB of the arrival times are now
given by the inverse of the corresponding diagonal elements,
. = < 1
var{#,} > [J() M pr = [AY'Tkp = =—— 1 <k < K.
[Aak,k

The diagonal elements of Ay play a major role not only when estimating the arrival times 7%,
but also when estimating the agent position. Therefore we take a closer look at these. From
(3.14) follows for the diagonal elements with k = £’ [6]

|Oék‘2 282R5(Tk—7k/) ]akP 282R5(T)

[ A]k’k Ny Wk 01, 0Ty e Ny Wk or2 =0
k k \ ,
SINRg 747'r2,82
= 87242 SINRy, (3.33)

where SINRy, = %wi is the SINR [6] of the k-th MPC, and 3 is the RMS bandwidth of the
transmit pulse,

PSS
N ENEGETE

We assume that the energy of the transmit pulse is normalized to one, therefore the denominator
of (3.34) is one and 3% = [*_ f2|S(f)|?df. The connection of the second derivative of the ACF
and the effective bandwidth is derived by using the Fourier-transformation of the ACF,

F{Rs(1)} = |S(f)I,

B (3.34)

R = [ ISP df,

O?Rs(7)
or?

= —4n? / h ISP mdf | = —4n?p

7=0 7=0

With (3.33) we can now express the CRLB for the arrival times estimates as

1
1<k<K,

Var{%k} > [j('l,b)il]k,k = ma =

which clearly emphasizes the importance of the signal bandwidth and the SINRs of the MPCs.
Therefore, a high signal bandwidth as well as high SINRs are beneficial for the estimation of
arrival times.

Since the estimation of the agent position is closely related to the estimation of arrival times,
we can already~assume that th~e bandwidth and SINRs of the MPCs also play an important role
for the EFIM J,. We obtain J by replacing the elements of Jq (1)) in (3.32a) by the elements

of Ty (1),

Jp = HTA H - (HTALK)(KTAAK + LTACL) " H(KTA 4 H). (3.35)
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Note that this result has a minor flaw: we already saw that the arrival times can be estimated
individually from the amplitudes, but now Ao appears, which clearly shows some inconsistence.
However, in Appendix A.1 it is shown, that when plugging in the definitions of H, K and L the
matrix Ac vanishes, which confirms our idea.

I decided here to take another approach instead of plugging in the matrices. It is easier and
it gives us more insight if we first compute a 3 x 3 EFIM J, ¢ for a parameter vector pl &7,
and use this result to compute the 2 x 2 EFIM for p. In order to compute Jp ¢ we partition the
transformation matrix T slightly different,

(¥ o s e bl AR a0
with
Grxs = [Hrx2 kixil- (3.37)
Applying the transformation and computing the EFIM results in
Joe =G AAG — GTABAS'ALG.
When neglecting PO this reduces to
Joe=GTALG
K
= 8737 )~ SINRg Jr 3(¢%), (3.38)
k=1

where Jy 3(¢y) is the matrix

& cos®(x) & cos(gp) sin(¢r) 1 cos(dr)
Jr3(9k) = | % cos(¢y) sin(ey) L sin?(¢y) L sin(¢y)
< cos(¢r) & sin(¢x) 1

When looking at the result (3.38), one can immediately see that it is in canonical form, i.e. it
is given as the sum of the contributions of each VA. While the contribution of the k-th VA is
scaled by its SINR, the whole EFIM is scaled by the effective bandwidth. The matrix J, 3 can
be represented as

Jra(or) = vl v = [% cos(ox) %Sin(d)k) 1 T,

and is therefore a rank one matrix with one nonzero eigenvalue

1
M (Jes(dr) = [|v]]* = zTl~L

Therefore each VA adds information for the estimation of p and &.

From the result (3.38) we can now compute the EFIM J p by applying the Schur complement
again. It can be expressed in a rather compact way with the introduction of the ranging direction
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matrix J,(¢r) [2] and an additional matrix W' as

K
I, = il [Z SINRy, I, (65,) — W] , (3.39)
k=1

2
with

B cos? (o) cos (o) sin(¢y)
Tr(9k) = [cos(gbk) sin(¢yg) sin2(¢>k) ] ’

and

1 T
W= WWWTy W= { szl SINRy, cos(¢x) Zle SINRy sin(¢g)| - (3.40)
k=1 k

The result (3.39) finally allows some meaningful interpretation. When comparing it with the
result for TOA in [6], i.e

8”25 i Z SINRy, J,(¢5), (3.41)

k=1

Jp|t0a —

then the similarities between TDOA and TOA can clearly be seen: Every VA adds useful
information for the estimation of the agent position in direction of ¢, with the contribution
being proportional to the SINR of the corresponding MPC. On the other hand, the difference
between the two cases manifests itself with the subtraction of the scaled matrix W, which
therefore accounts for the influence of the clock offset estimation. From (3.40) we can clearly
see that this is a rank one matrix with at maximum one nonzero eigenvalue

1

MW) = 1wl
K SINR,

and the eigenvector w. With the eigenvalue being A\ (W) > 0, the matrix W is a positive-
semidefinite matrix, which means that its subtraction can reduce the information provided by
the VAs. Therefore we can argue similar as in Section 3.4.4 that the minimum size of the error
ellipse for TDOA is bounded by the error ellipse of the TOA system. From this property follows
the inequality

ITE\]]/_))TDOA > ].:/)-EETOA. (3.42)

Equality of the localization performance of TOA and TDOA is obtained for the rather unre-
alistic case where W = 0. This case can theoretically occur, e.g. if the agent is surrounded by
VAs with identical SINRs but from opposite directions. This scenario is illustrated in Fig. 3.2.
Note that at least the SINRs of opposing VAs needs to be equal.
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. VA 2
|
VA 1 i Agent VA 3
e e ------- - --
VA 4
H

Figure 3.2: Case study: Difference TDOA and TOA. We assume equal SINRs for all VAs. Then
the condition for W = 0 is fulfilled, therefore the TDOA system shows mo performance
loss compared to the TOA system.

3.4.6 CRLB for the Estimation of the Clock Offset

With the results from the previous section the investigation of the single-anchor case is mainly
done. However, from the 3 x 3 EFIM jp,g (3.38) we can not only derive the EFIM for the
position estimation, but also for the clock offset estimation. Although this is not the focus of
this thesis, it is still interesting to see how well the estimation of the clock offset is possible,
and how it affects the position estimation. The result is also of interest when performing the
numerical evaluation in Section 3.6.2, since it gives us some hint on the requirements on suitable
synchronization.

The derivation is only performed for the case when neglecting PO, and is carried out anal-
ogously to the one in Section 3.4.5. The equivalent Fisher information J¢ for the clock offset
estimation is then given by

K K -1
Je = 83 ZSINRk —wT (Z SINRy, Jr(qbk)> wi . (3.43)
k=1

k=1 =

First of all the Fisher information is again scaled by the effective bandwidth, which shows the
beneficial influence of a high signal bandwidth. Then the first term Zszl SINRj accumulates
the contribution of each VA. The contributions are again weighted by the SINRs of the MPCs.
The subtractive term accounts for the influence of the geometry.

For the rather unrealistic case where w = 0, only the number of visible VAs and their SINRs
determine the Fisher information. These geometrical conditions were already discussed in the
previous section. Note that in this case we can estimate the clock offset even if the agent is
not locatable, i.e. jp is singular. An example scenario, where an agent is located on the axis
between two VAs, is illustrated in Fig. 3.3 (a). Here localization is not possible, since we do not
have contributions from orthogonal directions. But if we assume equal SINRs from both VAs,
then clock offset estimation is possible.

In the case that w # 0, the matrix Zk;K:1 SINRy, J,(¢r) affects the clock offset estimation.
Note the similarity of this matrix with the EFIM for TOA (3.41). Provided that the agent is
locatable, this matrix is always positive definite. This also holds for its inverse, meaning that

K -1
wl (Z SINRy Jr(qbk)> w >0, where equality holds only if w = 0.
k=1

A borderline case is illustrated in Fig. 3.3 (b) : It is understandable that here neither clock offset
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VA 1 Agent VA 2 VA 1 VA 2 Agent
e m------- - -- - - L - - -
(a) Clock offset estimation possible (b) Clock offset estimation not possible

Figure 3.3: Case study: Estimation of the clock offset. In (a) a scenario is shown, where perfect clock
estimation is possible when having equal SINRs from both VAs, although localization is
not possible. On the other hand in (b) the estimation of the clock offset is not possible
when not having prior knowledge about the agent position.

estimation nor localization are feasible. However, if we think of a slightly different scenario,
where the agent is locatable, then we can see that the subtractive term of j£ is reduced, the
better the position estimation is possible. I.e. if the geometric alignment allows good localization
performance in terms of TOA, also the performance of the clock offset estimation is increased,
enabled by a smaller subtractive term. This again shows the connection of agent localization
and clock offset estimation.

From the Fisher information (3.43) the bound for the variance of unbiased estimates is com-
puted by inversion. With the definition of the clock error bound (CEB)

CEB = ng

: of the estimates as

we can express the bound of the standard deviation o¢

o = \/var{é} > CEB.

3.5 Localization using Multiple Anchors

We will now derive the CRLB for a multipath-assisted indoor localization system using multiple
anchors given the assumptions made in Section 2.7. Now the position estimation is based on
multiple observations, but all from different anchors. Note that it is well known, that the FIM
is additive for multiple independent observations. However, this is not helpful in the present
case, since the FIMs associated with the different anchors differ in their dimensions, and are
all parametrized differently. But the question arises, whether the EFIM instead of the FIM is
additive in the present scenario. In order to find an answer we will derive the EFIMs for the
two cases described in Section 2.7: having multiple anchors with and without synchronization.

For the derivation of the EFIM we choose the same approach as before: We first compute
the FIM for the multipath parameters, and then derive the CRLB for the position by using a
parameter transformation. We start by again formulating the observation as a vector consisting
of the signals from the individual anchors,

O @ T

ry =|r

Deriving its PDF requires the definition of the parameter vector ¥\;. It is beneficial to stack
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the parameter vectors of the MPCs of the individual anchors as follows,

gy = [0 @7 DT

Note that the number of MPCs from each anchor can be different and therefore the number
of elements differs for each ¥(). The definition of 4\ enables us to express the joint PDF for
ry, which is also the desired LHE for the combined parameter vector ;. Since all r(@) are
independent from each other, we obtain the joint PDF by multiplying the PDFs f() (r(j); ¢(j))
of the individual anchors. The likelihood for 1)\ is then given by

(rm; ¢<j>) 7

f I‘M, ,l/)M

':]g

J=1

and the log-LHF is

In fat (e nt) = Zln FU ( ) (3.44)

The FIM can again be computed using equation (3.5), which means that we have to partially
derive the log-LHF with respect to the different multipath parameters. Since the parameters of
different anchors are independent from each other — they are called orthogonal parameters — this
is a fairly simple task — the derivatives are all equal to zero. The remaining nonzero elements

()

are given by the ones of FIMs J“ )

final FIM as

from the individual anchors, which allows to formulate the

B _ T (1) 2) (J)
Ty, = . _dlag<J¢<1)7J¢(2>""’J¢(J)>'
3

Pp(T)
In order to compute the EFIM and CRLB for the agent position, we have to perform the

parameter vector transformation. This transformation depends on the used topology, i.e. if the
anchors are synchronized or not. We will examine these different cases in the next two sections.

3.5.1 Multiple Transmitting Anchors without Synchronization

We first consider the case where each anchor is operating on its own, without any synchronization
at all. That means we can express the arrival times of the MPCs from the j-th anchor as

7 ||p p|| 4+ €9,

which means that the MPCs of each anchor are delayed by its individual clock offset. The
corresponding stacked parameter vector is given as

T T T T
HM:[pTag(l)aag{l) 7a§1) a£(2)7a${2) aa?) 7£(J)7ag%) agj) ] .
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In 6y the clock offset and path-amplitudes of each anchor are grouped together. This allows
us to write the transformation matrix using the submatrices H, K and L, which were already
defined in (3.20-3.22). Of course, it is necessary to adapt the dimensions and definitions of these
matrices to match the corresponding anchors. The transformation matrix has then the form

THO KO
LM
H®) K®
Ty = g’é’l\d _ L®
M
H) K
L)
Applying the transformation yields the matrix
JBM = le\;[J'(/?MTM
R N MT AW (1) HOTAD KW 1
HOTAD G H
; 4 +HOTADLO +HOTADLO)
KOTADHD KOTAOK®D 4y KOTADLM

T, 17T 1) T, (1
= | +L® ASB> HO L1 AEB KO 1M A(C)L(l)

KNOTADHD) KNTAPKSD 1 KOTADLY)
T, 7T (J) T A ()
i + L) A53> u) + 1L A} K 1) Ay L(J)_

The structure of the FIM can be written as

'Ejzl A BL ... BW]
BOT  pO
Jo, = ‘ _ , (3.45)
| BT D) |

where the submatrices AU), BU) and DU are computed by adapting the definitions in (3.29-
3.31) for the corresponding anchor. Computing the EFIM then yields

DL lgwT

J
Jp‘J anchors ZA(]) - [B(l) e B(J)]
j=1

D) BT

AW _gOpui gl

I
M~

j=1
J .
>
j=1
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The resulting EFIM is given as the sum of the EFIMs of the individual anchors, meaning that it
is additive for multiple anchors without synchronization. This has the obvious advantage that
it further reduces the PEB, prevents deterioration caused by PO, and enables better coverage
in large indoor environments. When neglecting PO the EFIM is given by

J K

~ 87[.262
Jp‘J anchors 2 Z Z SINRk ) - WM ) (346)
=1 k=1

where the subtractive term Wy consists of the sum off all W) as defined in (3.40),

J
Wy => Wb,
j=1

Since all W) are positive semidefinite matrices, equal performance as for the corresponding
TOA system is achieved, if the condition W) = 0 is fulfilled for each anchor. This condition
was already discussed in Sections 3.4.5, and indicates that this case is not very relevant for
practical scenarios.

3.5.2 Multiple Synchronized Transmitting Anchors

When considering synchronization between the anchors, we assume that all anchors have equal
clock offsets €1 = ... = £/) = ¢ resulting in equal delay for the arrival times of all MPCs,

) ||p p|| +¢.

Consequently the resulting parameter vector can be formulated as

T T T T
Bazs — 07,6, a0 a7 0@ o@T GO QT

In the previous section the EFIM for the anchor position turned out to be additive. Now
that the contributions from all anchors share the same agent position p and clock offset &,
this suggests the additivity of the 3 x 3 EFIMs J U )5 With this in mind, we partition the
transformation matrix in a way, which simplifies the computann of the 3 x 3 EFIM afterwards.
In this case it shows a clear similarity to (3.36) which utilizes the matrix G € RX*3 (3.37).
Adapting this matrix to account for the different number of MPCs by each anchor, leads to the
matrices GU) € REY*3, The transformation matrix Ty is then given by

) ;
1
G®@
oYM )
Thrs = = I ,
M aeMs .
G)
1(/)
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with I¢) being identity matrices with dimensions 2K ) x 2K(). Applying the parameter trans-
formation leads to the FIM Jg,, for the parameter vector 05,

JoMs = TTMSJTJJM TMS

'ijlc;(j)TAg)G(j) G AL . G AY]
nT 1
_ AY GW AL
nT J
| apTev A

The computation of the 3 x 3 EFIM verifies our previous assumption about the additivity of the
3 x 3 EFIM,

J

1 AT .

JP@ J synced anchors - Z |:G(j) AO)G( - G(j) AO)A( 2 A(é) G(j)
j=1

Note that the expression in the sum is exactly the 3 x 3 EFIM Jg )5 As it can be seen, when
using multiple synchronized anchors, we have to sum up the 3 x 3 EFIMs from the individual
anchors,

. ()
_ J
Jp’g J synced anchors Z JP7§
=1

In order to compute the EFIM for the agent position, it is necessary to again partition the
3 x 3 EFIM and compute the Schur complement. This is straight forward, therefore we will
only derive and analyze the EFIM for the case when neglecting PO. In this case the 3 x 3 EFIM
reduces to

J
T ~ (s .
JP75|J synced anchors = Z G(j) AE‘{)G(])
j=1
) K Leos(ef) & cos(¢,gj>> sm<¢§j)> Leos(¢y)
Z D OSINRY | 4 cos(¢)sin(e)  Lsin2(¢f)  Lsin(e!)
=t k=1 %cos(¢§j)) %sm( ](CJ)) 1
(3.47)
The EFIM for the agent position is then given by
87T2ﬁ2 K ( )
P‘J synced anchors - c2 Z Z SINRy, JT] <¢k) ~ W | (3'48>

Jj=1k=1
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with
1
S A, SINRY
T

ST R SINRY cos(o) | |2, S, SINRY cos(g))
S R SINRY sin(of) | | 320 S8, SINRY sin(¢))

When looking at the result (3.47) and (3.48) we can see, that they basically have the same
structure as the results (3.38) and (3.39) for a single anchor, when we think of the case where
all VAs belong to this anchor. Note that when looking at the problem from this point of view,
the above derivation was almost superfluous. The additional synchronized anchors just extend
the set of used VAs. With the alternative definition of the parameter vector for the multipath
components

WMS =

(3.49)

T T 7T
Yu =" ap o ],
with

/

T =T ,

T T nT nT
(O ) T = (1) ...ag%) I

T nT
, ap=|ap () ...a(l)]T

) a/I = [al
the similarity to the single-anchor based TDOA system becomes obvious, and we could directly
specify the EFIM. This makes further discussions unnecessary.

3.5.3 Comparison of the Position Error Bound

Using multiple anchors has in any case (synchronized or not) obvious advantages compared to
the scenario using a single anchor. Since the resulting EFIM is given as the sum of positive
definite matrices?, the CRLB and PEB are reduced, compared to the scenario with a single
anchor. Even if one of the anchors would not be sufficient for localizing the agent on its own
(i.e. its EFIM would be positive semidefinite), it in general still provides useful information
for the overall localization problem. This has the obvious advantage that additional anchors
not only reduces the PEB, but also prevents deterioration caused by PO, and enables better
coverage in large indoor environments.

When directly comparing the scenarios considering multiple anchors with and without syn-
chronization, it is difficult to state which one to prefer in terms of the CRLB. However, in the
case with synchronized anchors we only have to estimate one clock offset & compared to the J
clock offsets {€U)}. Therefore, the number of parameters to be estimated is smaller, which in
general results in a decrease of the CRLB. Further statements can be made by looking at the
sum of the eigenvalues of the EFIMs. Since the additive parts in (3.46) and (3.48) are equal,
we will only look at the trace of the subtractive part. When neglecting PO we can derive the

9 The EFIMs of the individual anchors are positive definite provided that the agent is locatable with a single

anchor.
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following inequality,

2

Tr{Wys} =

1 S YR SINRY cos(g))
S YK SINRY Zj:lz , SINRY sm(qsﬁg)
'2

ZkK 1 SINR;CJ cos(¢
S SIN Rl(e sin(¢

i 1Zk 1
J
Bk

J 1
< _
2 SE )
=Tr{Wy}.

YK SINRY) cos(qs,(j))'
K SINRY sin(¢) ]
2

(7'
/ P 1SINRkJ/

5:1 SINREC]) COS((;S,(f ))
Zle SINR,(C 7) sm(gbg))

From this follows

Te{J b= Tr{o = Te{Ware} > Tr(Jp, 0 3= Te{- } = Te{Wy}. (3.50)

p ‘ J synced anchors

Remember that larger eigenvalues of the EFIM result in a reduced size of the error ellipse.
Equation (3.50) indicates that in many cases the error ellipse is smaller when using multiple
synchronized anchors compared to the case when not having synchronization. However, from
the mathematical point of view this is not sufficient to state that the PEB is always lower for
multiple synchronized anchors. In general, the smaller eigenvalue of the EFIM dominates the
PEB as can be seen in the following,

PEB = \/m = \/Al(ng) +A2(Jp")

- 1 n 1
B Al(Jp) )‘2(Jp)

1
- \/ min (O (Tp), Ao (Tp))

Although it might not be relevant in a practical scenario, we can always think of a case, where
W s affects the eigenvalues of the EFIM in a way, that the PEB is reduced compared to the case
when considering synchronization, even if the inequality (3.50) is fulfilled. So, the PEB could also
be smaller when using multiple anchors without synchronization. However, in Section 3.6.4 we
will see, that in realistic scenarios the PEB is clearly reduced when using synchronized anchors.

3.6 Numerical Evaluation

The aim of this section is to gain a deeper understanding on how localization performance is
affected by the presence of a clock offset. We will quantify the differences between TDOA and
TOA, and verify the results from the previous sections. In addition, we also make statements
about the robustness of the multipath-assisted indoor localization system by investigating on
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the performance under conditions close to reality.

We perform the evaluation based on the theoretical foundations derived in the previous sec-
tions. These allow to compute the CRLB for an arbitrary position in the given indoor environ-
ment. For the visualization of the results we have the following possibilities:

e To get an overall feeling of the localization performance it is interesting to visualize the
PEB across the floor plan. This approach is especially helpful to visualize its structure
and provides helpful insight on the connections between the PEB and the room geometry.
Examples for such illustrations are shown in Fig. 3.4. We always plot the logarithm of the
PEB, and use the same coloring to make a comparison of the results possible.

e Beside these plots, we will also make use of cummulative distribution functions (CDFs),
which enable a more quantitative comparison of the results. A CDF Fpgrp(PEB) is then
computed as

M
1
7 Y 1(PEB,, < PEB),

m=1

Fpps(PEB) =

where M is the number of grid points across the floor plan, PEB,, is the PEB for the m-th
grid point and 1(-) is the indicator function.

e Finally, we also use an illustration of the error ellipses across the floor plan to asses the
2D components of the CRLB.

Independent of the purpose of the evaluation, we will in most cases investigate the cases
where we consider and where we neglect PO. As already stated, the former case leads to rather
conservative results, whereas the later yields some more optimistic values for the PEB. When
using a two column layout for the illustrations, we will from now on always show the result for
the case when considering PO on the left hand side, whereas the results when neglecting PO are
illustrated on the right hand side.

3.6.1 Simulation Issues

As already stated we will use the scenario described in Section 2.8 and the parameters defined
in Tab. 2.1 for the evaluation. The CRLB is computed across the floor plan on a grid with 2 cm
spacing in the x and y directions, i.e. this yields the CRLB for 160000 positions inside the room
and allows to make meaningful statements about the performance bound.

When computing the CRLB some additional issues have to be taken into consideration. Es-
pecially, some of the assumptions under which the LHF is valid are violated. Not only that
the RRC pulses are not perfectly orthogonal, but especially we inevitably have to deal with
PO situations. When total PO occurs, the FIM is ill-conditioned and singular, yielding a PEB
which approaches infinity. In the following evaluation theses situations have been prevented by
simply adding a small offset of 3mm in x and 7mm in the y direction to all the grid points on
which the CRLB is evaluated to avoid equal distances between the agent position and multiple
anchors or VAs.

For the comparison with TOA we need to compute its CRLB. Therefore the result [6, Eq.
(16)] was used, and Eq. (3.41) when neglecting PO.
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3.6.2 Comparison of TOA and TDOA

As the title of the thesis suggests, we focus on the impact of the clock offset on localization
performance. Assessing the impact requires to compare the localization performance with the
case, where the clock offset is known. This leads us to the comparison of TDOA and TOA. We
start with the single anchor scenario and will later treat the multiple-anchor case.

Fig. 3.4 shows the PEB for TDOA (a),(b) and TOA (c),(d) when considering (a),(c) or ne-
glecting (b),(d) PO for the pulse duration 7,, = 1ns. In any case the performance of the TDOA
system is reduced in comparison to the TOA system. Although the overall structure is very sim-
ilar, the results indicate at least at some areas an increase of the overall PEB. This is especially
the case at positions where partial PO occurs, or where only a low number of VAs are visible as
it can be seen in the lower right hand corner.

A more quantitative assessment is provided by evaluating the CDFs for the different cases.
Fig. 3.5 shows a comparison of the CDFs for TDOA and TOA depending on the pulse duration,
where (a) is for the case considering PO, and (b) when neglecting it. In both cases it confirms
the inequality (3.42), which states that the performance of the TOA system must always be
better or equal than for the TDOA system when considering the same scenario. It furthermore
highlights that the differences between TDOA and TOA are reduced when decreasing the pulse
duration. From this point of view, a TDOA system can easily achieve equal or even better
localization performance as a TOA system when decreasing the pulse duration with respect to
the TOA system.

Reducing the pulse duration not only leads to a better localization performance, but also
decreases the influence of PO. This is shown in Fig. 3.6 which restricts itself to evaluating the
influence of the pulse duration on the impact of PO.
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Figure 3.4: Comparison of the PEB for TDOA and TOA across the floor plan. Each plot shows the
logarithm of the PEB across the floor plan. The PEB was computed for the scenario
described in Section 2.8 for a pulse duration of T, = 1 ns. The PEB for TDOA (a,b) is
clearly increased compared to the TOA case (c,d), especially in regions where PO occurs,
or at positions where only few VAs are visible.
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TDOA: —T,=2ns —T,=1ns ——7T,=05ns
TOA: ---Tp,=2ns ---T,=1ns ---T,=0.5ns
1
08
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(a) TDOA vs. TOA, considering PO (b) TDOA vs. TOA, neglecting PO

Figure 3.5:

CDF comparison of the PEBs for TDOA and TOA. TDOA (solid lines) is compared
with TOA (dashed lines) for different pulse durations. A performance degradation of
TDOA is clearly visible. However, when decreasing the pulse duration T, the CDF for
TDOA approaches the CDF for TOA. Furthermore the result suggests, that a TDOA
system can achieve the performance of a TOA system by reducing the pulse duration.

—— T, = 2ns, with PO
---T,=2ns, w/o PO
—— T, = 1ns, with PO
---T,=1ns, w/o PO
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Figure 3.6: CDF comparison for TDOA with and without PO. Decreasing the pulse duration T,
leads to a reduced influence of PO.
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A more convincing illustration of the structural changes is provided in Fig. 3.7, showing the
actual differences between the PEB for TDOA and TOA, i.e. APEB = PEBtpoa — PEBT0a,
again for the case with PO in (a) and when neglecting it in (b). As already mentioned, in (a)
one can observe the increased influence of PO. In (b) it can be seen that, in general, regions with
low VA visibilities are more affected by performance degradation. However, this is not true in
general and we can clearly see some exceptions, e.g. in the lower right hand corner. We already
saw in the theoretical analysis that the PEB depends on the number of visible VAs, the SINRs
and also the influence of the geometry.

The previous observations lead to the comparison of the PEB degradation with the CEB,
which is shown in Fig. 3.8. Now it is especially interesting to compare these results with Fig. 3.7.
Note that the structure of the CEB is very similar to the structure of the difference of the PEB.
Regions where the clock offset can be estimated well show little deterioration of the PEB, whereas
bad clock offset estimation performance manifests itself with increased influence on the PEB.
It clearly shows that the problems of clock offset estimation and position estimation are closely
linked, and verifies the results which were found in the theoretical part in Section 3.4.5 and
3.4.6.

Motivated by these observations we now selectively determine the influence of the CEB on
the PEB. Therefore, we only consider a limited area of the floor plan, where a certain CEB is
achieved. Then the CDF of the PEB is computed for this area. The results can be seen in
Fig. 3.9, and clearly show the importance of a low clock synchronization error. E.g. in order to
achieve a reduction of the PEB of maximum 2 cm with respect to TOA with a coverage of more
than 80% of the area, we need unbiased estimation of the clock offset with a standard deviation
lower than o, < 0.1ns. In contrast the area where we achieve og > 0.1 ns leads to a performance
degradation in the range of almost 10 cm.

We complete the comparison by examining the influence on the error ellipses. Fig. 3.10, which
shows some ellipses across the floor plan, makes the spreading and rotation of the ellipses clearly
visible. It can be seen, that as already stated in Section 3.4.5, the error ellipses for TDOA are
bounded by those of the TOA system, i.e. the performance of the TDOA system can never
exceed the performance of the TOA system. From the result it can also be seen, that mainly
the length of the minor axes of the ellipses are affected, resulting in a more even spread of the
ellipses in the z and y directions. Also note that when comparing the ellipses for TOA and
TDOA, the latter is only affected in one direction while it is not influenced in the orthogonal
direction. This can be ascribed to the fact, that the matrix W in (3.39), which accounts for the
influence of the clock offset, is of rank one with at maximum one nonzero eigenvalue.
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Figure 3.7: Detailed difference of the PEBs between TDOA and TOA across the floor plan. This
plot only shows the differences between the two cases, and shows an increase of the PEB
for TDOA at positions affected by PO as well as in areas with low VA wvisibility (with

exceptions).
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(a) CRLB for the clock offset estimation, considering (b) CRLB for the clock offset estimation, neglecting
PO PO

Figure 3.8: CEB across the floor plan. It is especially interesting to see the connection between the
CEB and the difference in the PEB in Fig. 3.7.
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Figure 3.9: Influence of the CEB on the PEB. CDFs for different areas of the floor plan are shown,
which indicate the connection between importance of a low clock synchronization error.
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Figure 3.10: Comparisons of the error ellipses for TDOA and TOA. The result is shown for the
case when neglecting PO. Comparing the TDOA and TOA case shows a spreading and
a rotation of the error ellipses. Clearly, the error ellipses for TOA are a lower bound
for the error ellipses in the TDOA case.
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3.6.3 Limitations under Real-Life Conditions

The assumptions made in the previous section do not always meet the conditions in a real
scenario. Sometimes the building materials provide only poor signal reflectivity, additional
scatterers make the estimation of MPCs difficult and moving objects can block signal paths. All
these factors deteriorate the localization performance. Although this is not the main focus of
this work, we will briefly analyze the influence here.

We start by analyzing a scenario where an object blocks the LOS path, which means that
we have to deal with an NLOS situation. In a realistic scenario it is rather unlikely that only
the LOS is blocked, in most cases this would also affect the visibility of other VAs. But for
simplicity we restrict the analysis solely to an NLOS situation. In the TOA scenario in [6],
it was obvious, that the LOS component was a dominating contributor to a low PEB. The
importance of this MPC is reduced in the TDOA case, but nevertheless it also provides valuable
localization information. In Fig. 3.11 (a),(b) the influence on the PEB for TDOA is shown.
When comparing it with Fig. 3.4 (a),(b) no big difference can be observed. The slight increase
of the PEB is better noticeable when comparing the CDFs in Fig. 3.11 (c),(d). This illustration
also shows that the TOA system is more affected by the NLOS situation than the TDOA system,
but both seem to be quite robust to NLOS situations. Furthermore, the result for TDOA with
T, = 0.5ns shows that reducing the pulse duration is clearly a way to reduce the performance
loss and achieve even much better performance than the TOA system.

The situation changes when assuming high attenuation of signal reflections. We refer to this
scenario as the low-reflectivity case. It is emulated by attenuating first-order reflections by 6 dB,
and neglecting second-order reflections completely. Now the impact shown in Fig. 3.12 (a),(b)
is much more drastic. In this case we encounter large areas where localization is not possible,
e.g. in the lower right hand corner. Also the impact of PO is greatly increased, although the
areas affected by PO are reduced due to less involved VAs. The CDFs in (c),(d) again show the
drastic consequences of such a situation. In contrast to the NLOS scenario one can also notice,
that now the TDOA system is more sensitive to the reduced set of VAs when comparing it with
the TOA system. It is also important to mention, that even a reduction of the pulse duration
to T, = 0.5ns is only partially a suitable measure to overcome the deterioration. Using this
shorter pulse leads to a comparable performance as for TOA with twice the pulse duration.

The obtained results indicate that reducing the pulse duration helps to overcome some short-
comings of the TDOA system. However, depending on the requirements, this might be a quite
expensive measure. As an alternative we will now examine the case when extending the topology
by additional anchors.
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Figure 3.11: Localization performance in a NLOS scenario. The PEB across the floor plan shows
a similar result as in 3.4 (a,b) with an overall increase of the PEB.
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Figure 3.12: PEB for a scenario with low wall reflectivity. Low reflectivity is emulated by consid-
ering only VAs up to order one, and an increased attenuation of 6 dB for a reflection.
Obviously such a scenario is a major problem when considering TDOA localization. In
some areas with low VA wvisibility the position estimation even becomes impossible.
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3.6.4 Remedy by using Multiple Transmitting Anchors

The theoretical analysis in Section 3.5 showed that the use of multiple anchors can significantly
improve the performance of TDOA. Therefore, we investigate the suitability of a multi-anchor
system to overcome the disadvantages when using a TDOA system instead of a TOA system.

We first look at the PEB across the floor plan when using two asynchronous anchors (J = 2).
This is shown in Fig. 3.13 (a),(b). Comparing it with Fig. 3.4, where only one anchor was used,
one can see that the PEB is distributed much more smoothly, and that the impact of PO is
significantly reduced. The results for two synchronous anchors are not shown, since they are
very similar to the presented results. However, the difference of the results is illustrated using
the CDFs in Fig. 3.13 (c),(d). In terms of the CDFs, two synchronized anchors perform slightly
better than two asynchronous anchors. This is basically what we expected from the theoretical
comparison in Section 3.5.3. Another fact becomes obvious: The TDOA systems using two
anchors are in any case superior to the single-anchor systems, no matter whether using TOA or
TDOA.

Now it is interesting, how the two-anchor system performs under the real-life conditions defined
in Section 3.6.3. Since we have already shown that there is only a slight difference between two
synchronized / asynchronous anchors, we will restrict the following analysis to the case with two
asynchronous anchors.

When analyzing the impact of an NLOS situation (Fig. 3.14) or a low-reflectivity scenario
(Fig. 3.15), it is remarkable that the performance degradation with respect to the single-anchor
case is drastically reduced. In both cases the PEB is much more smoothly distributed. Especially
the NLOS situation in Fig. 3.14 does only slightly affect the localization problem. Only when
looking at the PEB in the low-reflectivity scenario (Fig. 3.15) some problematic regions can be
seen, while the overall performance is still very good. The CDFs in Fig. 3.14 (c¢),(d) do not
provide much additional information, except that they show that a single-anchor TDOA system
needs twice the bandwidth to achieve similar performance. On the other hand, the CDFs for
the low-reflectivity scenario (Fig. 3.15 (c),(d)) highlight an important result: In such a scenario
a multi-anchor system is clearly superior to a single-anchor system, even if the single anchor
system operates with much more bandwidth. Note that by now increasing the bandwidth of
the transmit pulse in a single anchor TDOA system has always been a possible remedy against
performance degradation. This also might be true in the present case, but the demand on the
signal bandwidth would be disproportionately high.
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Figure 3.13: Performance when considering a TDOA system with two anchors. (a,b) show the
smoothly distributed PEB for the case with asynchronous anchors. The result for syn-
chronized anchors is not illustrated, since it differs only slightly. The CDFs comparison
(¢,d) clearly shows the performance gain compared to the single-anchor systems. It also
shows the minor differences between multiple anchors with / without synchronization.
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Figure 3.14: Performance of the two-anchor system in a NLOS situation. Only the case for two
anchors without synchronization is shown. Comparing the structure of the PEB across
the room (a,b) with Fig. 3.13 shows some minor degradations, but the overall influence
of a NLOS scenario is almost negligible. This is also visible when looking at the CDFs
(c,d). Additionally, these indicate that a single-anchor TDOA system needs twice the
bandwidth in order to achieve the same performance.
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Figure 3.15: Performance of the two-anchor system for a scenario with low wall reflectivity. Only
the case for two anchors without synchronization is shown. When comparing the per-
formance result with the single-anchor case in Fig. 3.12, one can clearly see the huge
performance improvement. The CDFs (c,d) also indicate that in this case the TDOA
system with two anchors is clearly superior to a system with only one anchor, even

when halving its pulse duration.
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Impact of Clock Offset on Multipath-assisted Indoor Localization

Maximum Likelihood Estimation

4.1 Introduction

So far we have derived the CRLB for the position estimates, which gave us helpful insight in the
estimation problem. However, the CRLB yields the theoretical limits of position estimation, and
is only valid in the close vicinity of the examined position. As already mentioned in Section 2.6 it
is obvious, that e.g. room symmetries can lead to situations, where accurate position estimation
is not possible. Such, and also other cases are not covered when examining the CRLB. Therefore,
we will complete our analysis by studying the impact of the clock offset on a practical position
estimator, namely an MLE.

The choice of the MLE was made because of its advantageous properties, which make the
analysis meaningful while at the same time keeping the effort low. First of all, we can compare the
performance of the MLE with the CRLB. It is known, that the MLE is asymptotically efficient
[26], which means that it attains the CRLB if the set of data is large enough. Furthermore,
as its name suggests, the MLE obtains estimates of the agent position by maximizing the LHF
of its underlying parameters. This involves evaluation of the LHF, a function which yields
the basis for other practical estimators such as the maximum a posteriori (MAP) estimator.
The maximization of the LHF can be performed numerically, and a closed-form solution is not
required. It is sufficient to perform a simple grid search, where we only have to compute the
result of the LHF on a grid across the room, and we do not have to consider particular algorithms
for the maximization such as e.g. gradient search algorithms.

On the downside, the MLE does not belong to the class of minimum variance unbiased esti-
mators (MVUESs) [26], although for some cases it yields equal results. But given its approximate
efficiency it is sufficient for our analysis. Furthermore, the implementation using a grid search
is not very well suitable for practical position estimation. The computational expenses increase
with the required spatial resolution and the number of parameters. A more practical approach
for the implementation of an MLE would be to e.g. use a particle filter, as it is done in [9].
This helps to reduce the computational effort drastically and makes even real-time localization
feasible. Finally, it is important to mention that the results of this chapter are not conclusive.
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The evaluation of the LHF helps to gain insight, but of course relying on computer simulations
is not sufficient to fully asses estimator performance.

We will approach the problem similarly as in Chapter 3, i.e. we will first look at the problem
when using only a single anchor, and later extend it for the case where multiple anchors are
used. In order to assess the reliability and performance of the MLE, we will analyze the shape
of the LHF in detail and compare the MLE performance with the CRLB. The final evaluation
of measurement data should be seen as a feasibility study to emphasize the proper functionality.

4.2 Maximum Likelihood Estimation with a Single Anchor

The aim is to perform ML estimation of the agent position considering the problem defined in
Chapter 2. For simplicity we start with the case where only one anchor is used. In general the
estimation procedure can mathematically be formulated as

6 = arg max f(r;0), (4.1)

i.e. the estimated parameter vector é, which also contains estimates p of the agent position p, is
obtained by varying the parameters 0 (3.6), searching for the set of parameters which maximize
the LHF f(r;0) for 0, given the observation r.

In a practical system it is not feasible to perform the ML estimation based on the continuous
time waveform r(¢) as it is done in Chapter 3. Instead we have to consider a sampled data
model, which describes a filtered and sampled version r of the received signal. Therefore, we
cannot directly use the LHF defined in (3.11), but have to consider an adapted LHF.

The above considerations clarify the further approach: In order to perform the ML estimation,
we need to derive the LHF. This requires to first study the statistical properties of the filtered
and sampled received signal, which is done in the following section.

4.2.1 Sampling the Received Signal

In order to fulfill the Nyquist criterion, we need to process the received signal r(¢) with an
anti-aliasing filter hy, (7). The band-limited signal ry,(t) is then given by

(o]
) = (s hy) () = [ (e - ryar.

—00

We can think of different filters for that purpose, e.g. an ideal low-pass filter, or alternatively a
matched filter. The former has its cutoff frequency f. exactly at half the sampling rate f. = fs/2,
while the latter matches the shape of the transmit pulse so that the condition

hp(t) = s(T,—t), 0<t<T,

is fulfilled. The filtered waveform is then sampled with the sampling frequency fs = 1/Tj,
resulting in the discrete-time signal r[n]

rln] = rp(nTy), n=0...N -1,
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4.2 Maximum Likelihood Estimation with a Single Anchor

or in the signal vector r € CY when using vector notation,
T
r=[r[0] r[1] --- r[N-1]] .

Since we assume a linear time-invariant (LTI) system, we can examine the filtering and sampling
process also on the components of the received signal. For the following part we assume that
the Nyquist criterion is satisfied, i.e. the sampling frequency fs exceeds twice the maximum
frequency of the transmit signal.

We start by looking at the deterministic signal components §(¢). These consist of a sum of K
weighted baseband pulses. Clearly an ideal low-pass filter has no influence on the deterministic
components. When using a matched filter on the other hand, the pulse shape is changed. Thus
we can write the sampled version ot the deterministic components as

K

3[n] = §5p(nTy) = Zakslp(nTs - Tk),
k=1

where s;,,(t) = (s * hyp)(t) denotes the pulse shapes of the filtered received pulses. Using vector
notation, we define a vector § € RY containing the samples of the deterministic part,

s=[s0] s - sN-1]".

Note that this vector can easily be expressed as a multiplication of a signal-matrix S, € RV*K
with a vector e € C¥ containing the path-amplitudes. It is then defined by

s=S,a, (4.2)
with
T
a= [ag ap - aK] , ag € C,
and the signal matrix consisting of K pulses shifted in time,
ST - [STl Sry v STK] )
where

S, = [spp(0-Ts — 71) spp(L-Ts—73) -+ spp((N—1)- Ty — Tk)]T

When looking at the diffuse MPCs we have a similar situation as for the deterministic com-
ponents. We can formulate the sampled diffuse multipath signal n.[n] as a convolution of the
low-pass filtered transmit pulse s;,(¢) and the CIR of the diffuse MPC v(7) similar as in (2.4),

nc[n] = nc,lp(nTs) = (nc * hlp)(nTs) = (3 * UK hlp)(nTs) = (slp * V) (nTs)

= /Oo sip(N\)v(nTys — € — N)dA. (4.3)

—00

Using matrix notation again, we can express the colored noise component as

ne=[nf0] nefl] - neN-1)]", n.ech (4.4)
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The samples of the observation noise are given by
wn] = wip(nTy)

or
]T

w=[w0] wl] - wN-1], weC,

where wy, = (w * hy,)(t) is again the filtered version of the observation noise w(t).

With this we can formulate the signal vector r, which forms the basis for the present estimation
problem, as

r=s+n.+w
=Sra+n.+w. (4.5)

4.2.2 Statistical Properties of the Signal Vector

We will now derive the statistical properties of the signal vector r, which is necessary to formulate
the LHF. Helpful is the following considerations: The received signal r(¢) (2.5) is modeled as
a Gaussian RP. Applying a LTI filter operation does not change the nature of the RP, thus
sampling yields a Gaussian random vector. Therefore, we can fully characterize the sampled
signal r by computing its mean vector E{r} and its covariance matrix C.

The mean vector E{r} is given by the sum of all contributions, i.e.
E{r} =E{S;a}+E{n.} + E{w}.

The observation noise w(t) as well as the part of the CIR for the diffuse multipath (modeled
by v(7)) are zero-mean Gaussian RPs. A linear functional of a zero-mean Gaussian RP yields
again a zero-mean Gaussian RP, resulting in E{n.} = E{w} = 0. Therefore, the mean vector
is exclusively determined by the deterministic part of the signal, i.e.

E{r} =S;a. (4.6)
The covariance matrix for a complex valued random vector (RV) r is defined as

C::E{@—Jﬂiﬁ(r—EHfﬂH}.
Inserting (4.6) and (4.5) in the equation above results in
C= E{ncnf} + E{WWH} + 2E{ncwH} ,

where the first two terms are the covariance matrices of the diffuse multipath and observation
noise, respectively. The last term 2E{ n.wil } = 0 is zero, since the observation noise is assumed
to be statistically independent from the diffuse components. Therefore, the covariance matrix
C for r is given by the sum of the covariance matrices C,, and Cy, for the diffuse multipath
and observation noise,

C = Chp, + Cy.

- 56 — September 15, 2014
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We will first examine the covariance matrix of the diffuse multipath, which is due to its zero
mean property given by

Cpn, = E{ncnf} )

To simplify the result, we will look separately at the elements of Cy,. With (4.3) and (4.4)
follows that the element in its n-th row and u-th column is given by
[e.9]

(Colw = E{ / s (nTy — € — Nr(A)dA - /

—00 —00

sip(uTy — € - n)v*(n)dn} .
With A = A+ § and 7' = n + € follows
[Cnclnu = /OO /OO sip(nTs — NYE{v(N — ) (f — €)} sip(uTs — 1) dN
N /OO /OO sip(nTs — N)Sy(X' = €)0(N — 1) sy (uTs — 1')dn'dN'.

The inner integral can be eliminated using the sifting property of the Dirac delta function and
leads to

(Co o = / s1p(nTs — N)Sy (N — €)s1p(uTs — N)dN.

This integral can be approximated by

N-1
[Cnc]n,u ~ Ts : Slp(nTs - iTs)Su(iTs - g)slp(uTs - iTs)

= ﬂ
I
=}

=T Slp[n—i]Sy(iTs _g)slp[u_iL

7

Il
o

which helps to formulate the covariance matrix directly in a compact form,
Cn =T7T,®8S, o' (4.7)

Here S, is a N x N diagonal matrix with the sampled PDP shifted by ¢ on the diagonal, i.e.
S, = diag (S, (0-Ts — &),...,S,((N —1) - Ty =€),

and ® is a matrix consisting of N pulses shifted by multiple integers of the sampling period T,
b = [so sp - SN—l] o 8i=[s1p ((0—9)Ts), s1p (1L = 9)Ts) ..., 815 (N — i)TS)]T.

Note that for the special case when the pulses s;,(t —iT5), i = 0,..., N — 1 are orthogonal, and
Nyquist sampling is used (i.e Ts = T}), then the signal vectors in ® are linearly independent,
meaning that ® is an orthogonal matrix. Therefore (4.7) becomes a diagonal matrix, meaning
that the samples of the diffuse multipath are uncorrelated. This is e.g. the case when using an
RRC transmit pulse in conjunction with a matched filter, and sampling with T = T,.

The last step is to derive the covariance matrix of the observation noise. In contrast to the
continuous time model used in Chapter 3, the observation noise is now band-limited by the
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low-pass filter. The elements of its covariance matrix are given by samples of the ACF ®,,  of
the low-pass filtered observation noise wy,

[Cowlnu = E{w[n]w”[u]} = E{wy (nTo)wj,(uly) } = P, ((n — u)T5).

To derive the ACF of the filtered noise we utilize the Wiener Khinchin theorem, which states
that the PSD of a wide sense stationary random process is connected with its ACF through the
Fourier transformation,

Sy, (jw) = F{Pu, (1)}

The PSD of the observation noise is on the other hand affected by the low-pass filter by multi-
plication with the squared magnitude of the low-pass frequency response,

Sy (&) = Sw(jw) - [Hip(jw)[* -

Now the inverse Fourier transform is used to arrive at the ACF of the filtered observation noise,

Pu, (1) = F {8, (jw) } -

Since the PSD of the continuous time process is given as Sy, (jw) = Np, the impulse response
of the low-pass filter determines the shape of the ACF. Note that e.g. in the case when using
an ideal anti-aliasing filter (i.e. a sinc filter) with cutoff frequency f. = fs/2, then the ACF is
given by

Dy, (1) = No2fesinc(2f.1) = Nofssinc(fs7),

where sinc(t) denotes the normalized sinc function. Sampling the ACF with Ts = 1/ f, leads to
uncorrelated samples with variance var{w[n|} = Ny fs, i.e.

Cu = NofL. (4.8)

Clearly, increasing the sampling frequency also increases the noise bandwidth and thus also the
variance of the samples. On the other hand, when using oversampling in conjunction with a
filter other than the ideal anti-aliasing filter, then the samples are not uncorrelated anymore,
i.e. Cy is not diagonal anymore. We will see in Section 4.4 when performing the numerical
evaluation, that it is important to consider this case, since oversampling but at the same time
limiting the noise bandwidth is necessary to obtain meaningful results from the MLE.

So far we have completely characterized the RV r. Its mean value is given by (4.6), while its
covariance matrix is given by the sum of (4.7) and (4.8), yielding

C=C.+Cy,=NyfsI+T, @S, &. (4.9)

4.2.3 The Likelihood Function

In the previous section we saw, that the received signal vector r is given as a sample of a
multivariate complex Gaussian distribution,

r ~CN(S;a, C).
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For such a random vector the LHF is well known,

f(r;0) = exp [—(r — S;a)’C7!(r — S, )] . (4.10)

1
N det(C)

When considering the assumptions made in Section 3.4.2, the approximation of the LHF leads
to a result very similar to (3.11). More precisely, when assuming orthogonal pulses and Nyquist
sampling, then ® in (4.9) is an orthogonal matrix. This in turn allows to find a simple expression
for the inverse of the covariance matrix C, which only utilizes matrix transposition and inversion
of a diagonal matrix. We finally arrive at the log-LHF

In f(r;0) o 2Re{r"’S, Wa} — a"’SI'S, Wa, (4.11)

where we also assume the covariance matrix C to be known, thus the term r C~!r is constant
and vanishes. The matrix W is given by

N
W = diag (w?, w?,...,w%), w?= - —
g( 1, W2 K) kTN + TS, (%)
The similarity between (4.11) and (3.11) can clearly be seen. The detailed derivation can be
found in Appendix B.1.

4.2.4 Maximum Likelihood Estimation

With the LHF (4.10) derived in the previous section we are basically in the position, where we
can numerically evaluate the LHF. But for the sake of reducing the computational complexity,
we will briefly look at how we can simplify the MLE although this is not the main focus.

First of all, it is sufficient to perform the maximization of the logarithm of the LHF. Since
the natural logarithm is strictly monotonic, maximization of the LHF equals the problem of
maximization of the logarithm of the LHF,

~

0 = arg max f(r;0) = arg mgxln f(r;0)
= arg max (—1In (det(C)) — (r — S,a)fC(r - S-a)).

If the covariance matrix can be estimated in an independent step and is assumed to be known
for the position estimation, then the term In (det(C)) does not depend on 6, and does not need
to be considered for the maximization.

We can further simplify the estimation procedure by separating the amplitude estimation.
This can be seen, when writing the optimization problem as follows,

6 = argmaxmaxIn f(r;6).
pf @

The inner maximization yields amplitude estimates for a given position p and synchronization

offset &,
a(p,§) = argmaxln f(r;p,§, o).

Since the covariance matrix C depends on the position and clock offset, it is here constant and
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can be neglected for the maximization in any case, reducing the LHF to

In f(r;p,&,a) x —(r—S,;a)’C7Hr — S, a)
x 2Re{rHC*ISTa} — aHSZC*ISTa.

The advantage of the seperation of the problem becomes now obvious, since we can find an
analytical expression for the ML estimates of the path amplitudes. For the maximization we set
the gradient of the log-LHF equal to zero,

Va In f(r;p,&,0) =0
The maximum likelihood estimator is given by [26]
a=(STc!s, )" tsfc'r. (4.12)

The similarity with the solution of a weighted least squares estimator [26] becomes immediately
obvious. The weights are given by the inverse of the covariance matrix. Even more important
is the fact that the MLE solution equals the solution of the linear model [26], provided that we
examine the LHF at the true agent position p and true clock offset £&. Indeed, the problem can
be formulated using a linear model,

r=S,a+n, n~CN(0, C).

Since the solution for the linear model yields the MVUE, we can conclude that the amplitude
estimation (4.12) also yields the MVUE when examining it at the true agent position p and
clock offset &.

Further, we can simplify the amplitude estimation provided that the assumptions about or-
thogonality of the pulses as well as Nyquist sampling are fulfilled. Based on the approximation
of the LHF (4.11) the path amplitudes can then be estimated using

&~ (ST's,w)'wTsTr.

This follows from the result obtained in Appendix B.1.

4.3 Maximum Likelihood Estimation with Multiple Anchors

When using multiple anchors, where J is the total number of anchors, we can again distin-
guish the two scenarios with either multiple synchronized or asynchronous anchors, as already
discussed in Section 3.5. In any case we can formulate a joint LHF In fy(ry;¢om) for the
stacked observations and parameter vectors as in (3.44) by adding the individual log-LHFs
. However, for the actual maximization it is easier to only consider the individual LHFs
In fO)(r0);09)) =1n fO)(rl);p, W) al)) as follows.

4.3.1 Multiple Synchronized Anchors

For a setup with J synchronized anchors, all of these anchors share a common synchronization
offset, i.e. €1 = ... = ¢() = ¢ This needs to be considered when performing the maximization,
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and leads to

a(]

—argmaXZmaxln f(j ,p,{,a(j)).

4.3.2 Multiple Anchors without Synchronization

For multiple asynchronous anchors the estimation procedure does not vary a lot. Here, we have
to find the position p, which maximizes the overall LHF, while the LHF's corresponding to the
individual anchors are parameterized by their own path-amplitudes a?) and clock offset £U)
This leads to

_argmaxz m)ax In ])<r(]),p,§(]),a('7))
(9),£@)

4.4 Numerical Evaluation

Now we have completely defined the MLE, and are ready for its evaluation. The aim is, to
validate the ability of localization in presence of a clock offset in principle, and furthermore
verify the results of Chapter 3. During this evaluation we will gain additional insight about
problems and limitations of the MLE, which were not covered by the analysis of the CRLB, and
therefore perfectly complement the results from Chapter 3.

For a meaningful analysis, we again reduce the complexity of a real indoor environment by
restricting to the example scenario defined in Section 2.8. However, we will also analyze the ML
estimation using measurement data later on.

In order to assess the MLE performance, we will use two different approaches: We start by
looking at the LHF across the floor plan, i.e. we view it as a function of the position!® p’,

L(r;p’) I?axln f(r;p' € a). (4.13)
This allows to make statements about the shape of the likelihood, and about locatability on a
large-scale. On the other hand, we will also take a detailed look at the LHF in the vicinity of the
agent position. We therefore compute multiple realizations of the received signal, and perform
the ML estimation. The results are then used to compare them with the theoretical results of
the CRLB. During the whole evaluation we have to keep in mind that the results of this section
are not conclusive, since we use a statistical signal model for the received signal, but we only
analyze a few realizations of r.

4.4.1 Simulation Issues

For the numerical evaluation we assume the usage of a matched filter. With the transmit
pulse being an RRC pulse, the pulses s;,(t) have a raised-cosine (RC) shape. All other signal
parameters are specified in Section 2.8.

10 We write p’ for an arbitrary position on the floor plan, to distinguish from the agent position p.
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For the choice of an appropriate sampling frequency, we must address the following issue: In
order to fulfill the sampling theorem, it would be sufficient to take the bandwidth extension of
the RC pulse into account. However, using the minimum allowed sampling frequency leads to
rather bad results when evaluation the LHF. The reason can already be found, when looking
at the scalar product of two sampled pulses: Zﬁ:ol sip(to + nTs — 1) - sp(to + nTs — ). If
the pulse duration is in the order of the sampling period, i.e. T, ~ T, then the outcome
varies drastically, depending on the initial offset ¢y of the sampling process. Proceeding with an
oversampling-factor of M = 4, i.e. the sampling frequency is given by fs = M/T),, avoids this
problem.

The covariance matrix is assumed to be known. In reality, it is also necessary to estimate the
covariance matrix. This estimation could be based on multiple measurements in the vicinity
of the agent, or it could rely on a appropriate model for the diffuse multipath. In our case we
assume perfect knowledge of the covariance matrix. Using this knowledge yields some sort of
a gold standard estimator, since it neglects the uncertainty which arises when estimating this
matrix. Furthermore, we neglect correlations of the diffuse multipath in order to reduce the
computational complexity. This means that only the main diagonal of the covariance matrix
C is considered. This does of course affect the estimation problem, since we hereby omit the
whitening operation. However, it does not change the shape of the LHF very drastically, meaning
that it is still sufficient for our purposes.

As already mentioned in the introduction, we stick to the computation of the ML estimates
using a simple grid search. This means that £(r;p’) (4.13) is computed for all positions on a
grid, with a spacing of 2 cm. Prior attempts clearly showed, that for our purpose this resolution
is sufficient. For a better visualization of the results, the illustrations of the LHF use shaded
interpolation.

When evaluating £(r; p’), we inherently encounter PO situations. If total PO occurs, i.e. if the
arrival times of two MPCs are equal, then even the amplitude estimation (4.12) becomes an ill-
posed problem, meaning that we cannot estimate the path amplitudes under these conditions. To
prevent such situations, we make use of the prior floor plan information, and exclude overlapping
MPCs from the estimation procedure. As threshold for the minimum time difference of two
consecutive MPCs we choose |7; — 7| > Tinin. dgif = Tp/20, which ensures avoidance of numerical
problems.

Finally, we also have to discuss a modification of the MLE, which is necessary to roughly
compare its performance with the CRLB. We have mentioned several times, that the CRLB only
makes statements about the estimation performance in the close vicinity of the agent position.
However, as we will see soon, the MLE fails in many cases to find even the approximate agent
position. To still compare the performance with the CRLB, we need to restrict the evaluation of
L(r;p’) to the area around the agent position. When limiting the considered area, we basically
perform a MAP estimation when assuming uniform distribution of the agent position across
the restricted area. Therefore, we will refer to this approach as MAP estimation. The MAP
estimator will only consider positions with a maximum distance to the true agent position
llp — P'|| < rmap, where we choose Tmap = 25cm. In this area it computes L(r;p’) with a
grid spacing of 2cm. For the comparison with the CRLB it makes sense to obtain even higher
estimator resolution. This is achieved, by adding an additional estimation step where we perform
a high resolution grid search within a radius of ryap ny = 0.05m with a grid spacing of 2mm
around the previously found estimate. The used simulation parameters are finally summarized
in Tab. 4.1.
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Parameter Value Description
Receiver matched filter | receive filter
Ty 0.25ns sampling interval
Tops 200 ns observation time
Ons...50ns | range of considered clock offset
MLE 0.1ns resolution of the clock offset
0.02m grid resolution
T,/20 min. difference of arrival times
Tmap 0.25m evaluation radius
. 0.02m grid resolution
MAP estimator Tmap hr 0.05m high resolution evaluation radius
0.002m grid high resolution

Table 4.1: MLE and MAP simulation parameters

4.4.2 A brief Comparison of TDOA and TOA

We start by comparing the log-LHF for TDOA and TOA. We will use the same parameters
as in Chapter 3, i.e. the parameters specified in Tab. 2.1, for which the CRLB suggested good
localization performance. The results are shown in Fig 4.1. In (a) the LHF for TOA is shown. It
has its global maximum approximately at the true agent position. One can see some other local
maxima, especially in the vicinity of the anchor, which could potentially cause the localization to
fail. On the other hand, when looking at the TDOA case in (b), the big influence of the unknown
clock offset becomes visible. The global maximum is at a completely wrong position, and in this
case localization would clearly fail, although the CRLB suggests a low PEB. It is apparent, that
we cannot apply the MLE directly. The question about the feasibility of a multipath assisted
TDOA localization system arises, and requires us to study the problems in more detail.

e R
‘C(rv P ) X maxe In f(r, P agva)‘ ,C(I‘; p/) X maxe o In f(r;p’,ﬁ, a)

min

£ known

max

"v

(a) TOA (b) TDOA

Figure 4.1: Comparison of TOA and TDOA. The log-LHF for TOA (a) allows localization, while
TDOA (b) fails although using the same parameters.
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4.4.3 Composition of the Log-Likelihood Function

We will now look at the composition of the log-LHF by gradually increasing the complexity of
the estimation problem. Therefore we reduce the set of considered VAs, i.e. we will only consider
the anchor and one, two or all VAs up to order two. The corresponding scenarios are shown in
Fig. 4.2, with the agent at p = [2.5;2.5], the anchor at p; = [8;7], and the two additional VAs
at po = [—8;7] and p3 = [8;9]. The full set of VAs was shown in Fig. 2.7(b).

10 - 10 -

VA X
X 02 X ®
VA Anchor VA Anchox
— 5 — 5|
£ £
BN >
Agent Agent
0 0
| | | | | | | |
—10 —5 0 ) 10 —10 -5 0 ) 10
a[m] 2[m]
(a) Considering only the anchor and one addi- (b) Considering the anchor and two additional
tional VA VAs

Figure 4.2: Reduced VA sets for analyzing the composition of the LHF. We first look at the LHF for
a scenario with only one anchor and one VA (a), and then add a 2" VA (b).

In addition to reducing the set of VAs, we also choose the density of the observation noise
and the power of diffuse multipath negligibly small. The log-LHF is shown in Fig. 4.3. As
expected, the case where only one additional VA is considered leads to one visible hyperbola
(a). Note that there exists a second one, but outside the room. Adding an additional VA in (b)
results in already five overlapping hyperbolas. Furthermore, it is noticeable, how the hyperbola
defined by the anchor and the VA at ps = [8;9] broadens towards the agent position, since the
anchor and the second VA are close to each other, but far away from the agent. Note that this
hyperbola is a very important contribution for the localization, and its broadening can cause
trouble when also considering noise. The position of the agent is clearly visible at the peak of
the LHF. Considering all VAs up to order two leads to (c¢). The global maximum is at the true
agent position. But we can already see that the LHF is highly multimodal, which can cause
serious problems at different agent positions, especially if noise is involved.

The impact of diffuse multipath and observation noise is shown in Fig. 4.4. The noise com-
ponents lead to additional hyperbolas, making the estimation problem even more difficult to
handle. Using the whole set of second-order VAs clearly makes the position estimation infeasi-
ble.

The results above indicate a big problem when performing ML estimation: Even if no noise
and diffuse MPCs are present, the LHF is highly multimodal. Without taking further measures
we cannot ensure proper functionality of the TDOA localization.
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L(r;p’) < maxe o In f(r;p’, €, @)

min max

(a) Anchor and one VA (b) Anchor and two VAs (c) Anchor and all 2" order VAs

Figure 4.3: The LHF without the influence of noise. Both, the observation noise as well as dif-
fuse multipath were choosen negliblly small. Furthermore only a reduced set of VAs is
considered.

L(r;p’) < maxg o In f(r;p’, &, )

min max

(a) Anchor and one VA (b) Anchor and two VAs (¢) Anchor and all 2°¢ order VAs

Figure 4.4: Influence of noise and diffuse multipath. In contrast to Fig. 4.3, now also the noise
components are considered.

4.4.4 Measures to Improve the Estimation Performance

We have identified some issues which arise when implementing an MLE. The next step is to
find a way to circumvent these problems. We have already discussed some options to reduce
the PEB in Chapter 3: e.g. increasing the signal bandwidth, using multiple anchors etc. Now
we will apply these and also other measures to the MLE, with the focus on how they affect the
shape of the LHF.

We saw in the previous section that noise, and therefore the SINRs of the deterministic MPCs
are important factors. Therefore the following evaluation is performed for a low-SINR and a
high-SINR scenario. The former uses the parameters as defined in Tab. 2.1 (Ng = 107%,Q; =
1.16 - 107%). This results in a constant SNR for the diffuse multipath across the floorplan,
with SNRgig = 20.6dB. At the agent position p = [3.5;4.5]7 the LOS component has the
SINRp,0s = 15.8dB, and the SINR of all reflected MPCs is at SINRiota1 = 9.8dB. The high-
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SINR scenario uses No = 10710 and Q; = 1.16 - 1077, which results in SNRqijz = 30.7dB,
SINR,05 = 32.5dB and SINR;a = 21.3dB.

In Fig. 4.5 the likelihood is shown for the low-SINR scenario in (a) and for the high SINRs
scenario in (b). In the latter case the reduction of noise leads to a distinctive peak at the agent
position, and the general assumption about the beneficial effect of high SINR is comprehensible.
The SINRs also played a crucial role for the CRLB, and one should in any case try to reduce it.
However, while measures can be taken to reduce the observation noise, the power of the diffuse
multipath is rather difficult to influence, since it depends on the transmit power as well as the
physical properties of the indoor environment.

That high SINRs are still no guarantee for failsafe localization is clearly shown in Fig. 4.6.
The agent is now located at p = [5;0.5]7, which means that we have to deal with an NLOS
situation. No matter if we examine the low or high-SINR scenario, the position estimation fails.
However, for the high-SINR case in (b) at least a local maximum can be observed. Under certain
circumstances one can make use of this peak.

The positive effect of a reduced pulse duration (7}, = 0.5ns) is shown in Fig. 4.7. When
comparing it with the results for T, = 1 ns (Fig. 4.5), we notice the much more distinct peaks of
the likelihood, which suggests that the position estimation can be performed more accurately.
This also matches the observations when examining the CRLB, where we saw that the signal
bandwidth directly scaled the EFIM and the PEB. But it is only an effective measure, when
considering a high-SINR scenario as shown in (b), otherwise we still cannot ensure proper
functionality (a). So a reduction of the pulse duration is only effective when combining it with
some other countermeasures, and comes at the cost of enhanced bandwidth requirements.

A much cheaper countermeasure could be to restrict to first-order VAs. This is somehow
counterintuitive, since each additional VA adds information for the position estimation. But on
the other hand, the results when using only first-order VAs (Fig. 4.8) indicate, that this affects
the shape of the log-LHF in a way, so that the large number of distinct local maxima is clearly
reduced. And again to address the increase of the PEB: This measure can be used in a two-
step approach, i.e. first performing coarse localization with the reduced VA set, and afterwards
performing high resolution localization with the full VA set, but restricting to the vicinity of the
previously found estimate. However, in Section 4.5 we apply this measure to measurement data
without success. In a realistic scenario it seems to be better not to restrict to first-order VAs,
but to a rather small set of significant VAs with high SINRs.

When assuming prior knowledge of the clock offset, which could be available due to coarse
synchronization, the results for TDOA in Fig. 4.9 resemble the ones for TOA in Fig. 4.1 (a).
Here we assumed the clock offset to be uniformly distributed in an interval [—1ns,1ns], i.e.
& ~U(—1ns,1ns). It can be seen that even a clock synchronization in the range of nanoseconds
would greatly improve the reliability of the estimator.

Finally, the relatively simple yet effective approach with two asynchronous anchors is exam-
ined. The analysis in Section 3.5 emphasized the beneficial influence of multiple anchors on
the PEB. This is not only true when examining the CRLB, but also when looking at the LHF
in Fig. 4.10. Especially in the high-SINR case (b) the global maximum is now well above the
other local maxima when comparing it with the single-anchor case Fig. 4.5 (b). When using two
synchronized anchors, the resulting LHF does not differ very much, therefore it is not shown.
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L(r;p’) o maxe .o In f(r;p', €, o)

min max

(a) Low SINR, p = (3.5;4.5)T, p = (1.72;0.84)7 (b) High SINR, p = (3.5;4.5)7, p = (3.56;4.36)"

Figure 4.5: Multimodality of the log-LHF. T, = 1 ns, p = [3.5;4.5].

L(r;p’) x maxg,aln f(r;p’,§ )

min max

(a) Low SINR, p = (5;0.5)”, p = (0.76;3.8)T (b) High SINR, p = (5;0.5)7, p = (2.44;1.64)7

Figure 4.6: The log-LHF in case of a NLOS scenario. T, = 1ns, p = [5;0.5]7.
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L(r;p') o maxg,o In f(r;p', € )

min max

(a) Low SINR, p = (3.5;4.5)T, p = (2.12;1.64)T (b) High SINR, p = (3.5;4.5)7, p = (3.48;4.52)T

Figure 4.7: Influence of a reduced pulse duration. T, = 0.5ns, p = [3.5; 4.5]T.

L(r;p’) x maxe o In f(r;p, €, )

(a) Low SINR, p = (3.5;4.5)7, p = (1;3.24)T (b) High SINR, p = (3.5;4.5)", p = (3.48;4.60)

Figure 4.8: Using only first-order VAs for the ML estimation. T, = 1ns, p = [3.5;4.5]T.

- 68 — September 15, 2014




4.4 Numerical Evaluation

L(r;p’) oc maxg o In f(r;p',§, @)

0 y[m]

(a) Low SINR, p = (3.5;4.5)7, p = (6.6;5.8)T (b) High SINR, p = (3.5;4.5)7, p = (3.48;4.52)T

Figure 4.9: The log-LHF when having prior knowledge about the clock offset. T, = 1ns, p =
[3.5;4.5]T, & ~U(—1ns,1ns).

LM, r@:p’) 2521 maxe) g I fO (0 p/ W), ald)

(a) Low SINR, p = (3.5;4.5)7, p = (1.11;4.03)7 (b) High SINR, p = (3.5;4.5)7, p = (3.51;4.47)7

Figure 4.10: Log-LHF when using two asynchronous anchors. T, = 1 ns, p = [3.5;4.5]7.
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Still, none of the measures above was able to deal with the low-SINR scenarios. However,
in all these scenarios in Fig. 4.5-4.10 (a) one can recognize a local maximum at the true agent
position, which can be helpful when assuming prior knowledge about the agent position, e.g.
from a agent tracking algorithm.

From these results we can conclude, that multipath-assisted TDOA localization can be enabled
in principal, provided that the SINRs are sufficiently high. Reliability can be enhanced by
a useful combination of the measures above. To also obtain some degree of robustness, the
additional use of tracking algorithms is most likely mandatory.

4.4.5 Comparison with the Cramer Rao Lower Bound

We now assess the small-scale estimator performance, and attempt to compare the achievable
localization performance with the CRLB. Note that it is not appropriate, to compare the MLE
directly with the CRLB, since we already saw that we permanently have to deal with outliers.
To still get an appropriate comparison, we need to restrict to the local maximum of the LHF
closest to the true agent position.

A possible way to solve this problem is to use the modified MLE, i.e. the MAP estimator
defined in Section 4.4.1. This means that we still perform ML estimation, but only consider
the area around the agent position. Performing the position estimation for 1000 realizations of
the received signal (also with different realizations of the diffuse multipath) allows to compute
a sufficiently accurate covariance matrix Cp of the estimates p. We can then compare the
concentration ellipses defined by Cp with the error ellipses defined by the CRLB.

A scatter plot showing the estimates p is shown in Fig. 4.11 (a). It was performed using a single
anchor with 7, = 1 ns, assuming a medium-SINR scenario with Nog = 1079 and Q; = 0.55-1076
(SNRgig = 27.6dB, SINRpos = 24.1dB, SINRtta1 = 14.1dB). In (b) and (c) are the scatter
plots for the low and high-SINR, scenarios as defined in Section 4.4.4 shown. In all three cases
the mass of the estimates is clearly around the true agent position p = [3.5;4.5]7, indicating that
the estimates are unbiased. The concentration ellipse (colored black) shows similar orientation
as the error ellipse (green), and also its sizes match well, especially for the high-SINR case. For
medium SINR the concentration ellipse is slightly spread. In the low-SINR case the evaluation
radius is too small to assess the concentration ellipse. The histograms on the outside of (a)
give us a hint about the distribution function of the estimates. Resembling the distribution of a
Gaussian random variable, this confirms the validity and significance of the concentration ellipse
as performance measure for the estimator.

The empirical CDFs for the localization error are shown in Fig. 4.12. Also shown are the CDF's
as expected from the CRLB, which again allows for a comparison of the MLE performance with
the CRLB. For high SINRs, the results of the MLE match the CDFs of the CRLB very well.
When examining the medium-SINR, case, the connection between the CRLB and the MLE
performance is still evident, but not as well as for the high-SINR scenario. In the low-SINR case
it can be seen that the comparison is not proper, since the restriction of the examined area due
to the MAP estimator falsifies the statistics.
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Figure 4.11: Comparison of the MAP estimator performance with the CRLB. The influence of differ-
ent SINRs is shown. Fig. (a) shows a medium-SINR scenario, whereas (b) and (¢) show
the results for the low- and high-SINR cases, respectively. T, = 1ns, p = [3.5;4.5]T.
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Figure 4.12: CDF comparison of the MAP estimator performance. The empirical CDFs of the
estimates are shown for the low-, medium- and high-SINR scenarios. Additionally, the
CDFs as expected from the CRLB are illustrated.

4.5 Evaluation based on Measurement Data

We complete the chapter by applying the ML estimation on measurement data collected in a real
indoor environment. The purpose is to demonstrate the applicability and principal functionality

of multipath-assisted TDOA localization on measurement data.

4.5.1 Scenario Description and Signal Parameters

The used measurement data originate from a measurement campaign [27], performed in an
indoor environment with the floor plan shown in Fig. 4.13. The localization infrastructure

consisted of two anchors, located at pgl) = [0.5;7]7 and pgz) = [5.2;3.2]T.

The agent was moved along the red colored trajectory in 5cm steps, which results in L = 220
agent positions. For each of these the CIR was recorded. In addition, measurements were taken
on a 5 x5 grid around each agent position, with one centimeter spacing (this is also illustrated in
Fig. 4.13). These additional measurements are used for the estimation of the covariance matrix
of the diffuse multipath, which is described in the next section.

Postprocessing of the CIR data results in the complex-valued baseband signals for both anchors
and all L trajectory positions. The postprocessing is performed for an RC pulse, with pulse
duration T, = 0.5ns and roll-off factor 8 = 0.5. The sampling frequency is fs = 1/0.144ns ~

6.95 GHz.
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Figure 4.13: Floor plan of the indoor environment. Windows and doors are drawn light and dark
gray, respectively. Also illustrated are the two anchors (blue), the agent trajectory (red)
and the 5 X 5 measurement grid.

4.5.2 Estimation Procedure

Before we can apply the MLE as defined in Section 4.2.4, we need to perform the additional
steps of VA relocation and covariance estimation as follows:

The VA relocation is solely done to eliminate uncertainties of the floor plan information,
and yields an updated set of VAs. For this purpose the relocation process makes use of the
measurement data as well as the known agent position along the trajectory to estimate the VA
locations. More details about the algorithm can be found in [28]. We use the resulting updated
set of VAs throughout the remaining computations.

In order to achieve the maximum possible estimator performance, a sufficiently accurate es-
timation of the covariance matrix is needed. This is a challenging task on its own, and out of
scope of this work. Instead we will simply use the M = 25 measurements r,,,m = 1,..., M, on
the grid around a specific agent position, and estimate the covariance matrix C as follows,

oLy 5 5)1
_Mmzzzl(rm—s)(rm—s) .

Here S denote again the deterministic signal components (4.2), which are computed using the
knowledge of the agent position p and the relocated VAs. This approach yields for our purpose
sufficiently accurate estimates of the covariance matrix.

Thus all prerequisites are fulfilled, and the localization can be performed as described in
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Sections 4.2.4 and 4.3. Note that we again only use the main diagonal of the covariance matrix
for computational reasons.

4.5.3 Performance Results

Performing the localization with a single anchor and assuming prior knowledge on the distribu-
tion of the clock offset £ ~ U(—10ns, 10 ns) leads as expected to a rather large number of outliers
and hence a poor performance. The results are shown in Fig. 4.14 (a). Here all the estimates
of the agent positions are drawn on the floor plan, which gives us an idea of the functionality
of the MLE for the present problem. No matter whether using VA order one or two (blue and
green colored crosses, respectively), the number of outliers is unacceptably high. The estima-
tion based on only first-order VAs shows slightly better results. Much better are the results for
€& ~ U(—1ns,1ns) (b). In contrast to (a), now the number of outliers is reduced when using
VAs up to order of two.

Localization results using two anchors are shown in Fig. 4.14 (c) and (d). Again, in (c) prior
knowledge of & ~ U(—10ns,10ns) is assumed, while (d) is for £ ~ U(—1ns,1ns). Interest-
ingly, comparing (c¢) with (b) reveals that the two-anchor system with & ~ U(—10ns,10ns)
is more vulnerable to localization errors due to outliers than the single-anchor system with
& ~ U(—1ns,1ns), highlighting the importance of clock synchronization. Best performance is
achieved with the two-anchor system assuming £ ~ U(—1ns, 1 ns), as can be seen in (d). Note
that in neither case it was possible to localize the agent in the upper part of the trajectory. The
results in this part of the trajectory are not illustrated for better clarity.

Figure 4.15 shows the obtained results in terms of the localization error ||p — p|| along the
trajectory (the results for a single anchor with poor prior knowledge are not illustrated, due
to the high number of outliers). Here (a) was obtained assuming the single anchor system
with £ ~ U(—1ns, 1ns), while (b) and (c) are for two anchors with £ ~ U(—10ns,10ns) and
& ~ U(—1ns,1ns), respectively. Together with the CDF comparison in Fig. 4.16, these results
confirm the observations made before. They also show that, with minor exceptions, the use of
VAs up to order two results in a smaller localization error.
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Figure 4.14: Performing multipath-assisted TDOA localization along a trajectory in a real indoor
environment. The illustrations show the estimated positions for a single-anchor in (a)
and (b), and for two-anchors in (c) and (d). In (b) and (d) we assume prior knowledge
on the clock offset: & ~ U(—1ns,1ns). The green crosses denote estimates based on
the ML estimation using VA order one, while the blue crosses are for the case when
using VA order two.
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Figure 4.15: Localization error along the trajectory when using two asynchronous anchors. The
localization error ||p — D|| is shown for every trajectory position. (a) shows the results
when using a single anchor with & ~ U(—1ns,1ns), while (b) and (c) are for the
cases with two asynchronous anchors and & ~ U(—10ns, 10 ns) and § ~U(—1 ns, 1 ns),
respectively. The results are shown for VA order one and two.
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Figure 4.16: CDF comparison of the localization error along the trajectory. Best performance is
obtained when using two anchors with prior knowledge & ~ U(—1 ns, 1 ns). When having
& ~ U(—10ns, 10 ns) the additional outliers can be seen. Also good performance is
achieved when using a single anchor with & ~ U(—1ns,1ns). In general, the use of
VAs up to order two provides better localization performance than restricting to first-

order VAs.
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Conclusion and QOutlook

This thesis provides an in-depth analysis of multipath-assisted indoor localization in presence
of a clock offset. We examined the theoretical limits of localization performance, and compared
the results with the performance of an actual estimator implementation.

5.1 Conclusion

The derivation and analysis of the CRLB gives us helpful insight into the estimation problem.
Similar as for TOA, it highlights that when considering areas not affected by path overlap,
each deterministic signal component (i.e. each VA) contributes information to the estimation
problem, which increases the localization accuracy. The amount of information depends on
the effective signal bandwidth and on the SINRs of the deterministic signal components. The
former is a design parameter and is only limited by technological feasibility and legal regulations,
while the latter depends on multiple factors such as the transmit power, attenuation of signal
reflections (and hereby material properties of the indoor environment), observation noise and
diffuse multipath.

As expected, the comparison with TOA shows a performance degradation caused by the un-
known clock offset. The differences mainly depend on the geometrical conditions, and hereby on
the indoor environment. Still the results suggest that good localization performance is achiev-
able. If the performance is not sufficient, effective countermeasures are presented in order to
circumvent the performance loss:

e Increasing the signal bandwidth has the positive effect of scaling the EFIM, thus reducing
the CRLB. The shorter pulse duration also decreases the areas which are affected by path
overlap. All this comes at the high cost of additional bandwidth.

e FEuxtending the localization infrastructure by additional anchors not only leads to a re-
duced CRLB, but also reduces vulnerability against path overlap situations, enhances
room coverage, and improves localization under NLOS conditions or in case of reduced
signal reflectivity.
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The analysis of the MLE covers open issues which are ignored when examining the CRLB.
The results point out that the performance suggested by the CRLB is attainable only with the
use of additional measures. Thereby multimodality of the LHF turns out to be a major issue,
which causes the estimation procedure to fail in many cases. The evaluation of counter-measures
yields the following possibilities:

e Keeping the SINR as high as possible leads to a smoother shape of the LHF, which helps
to identify the correct agent position. Hence, an increase of the transmit power as well as
choosing a high signal bandwidth have a positive effect.

e Increasing the signal bandwidth not only leads to better performance in terms of the CRLB
and higher SINRs, but also to more distinct peaks in the LHF, which makes the recognition
of the maximum easier.

e Choosing a rather small VA-order for a coarse localization can make the estimation of the
agent position easier, due to the reduced number of distinct modes of the LHF, but in
general the use of a higher VA-order is preferable.

e The positive properties when using multiple anchors are not only evident when examining
the CRLB, but also when looking at the resulting LHF, as it has a much more distinct
local maximum.

e If prior information on the clock offset is available, e.g. from a coarse synchronization,
this greatly reduces the multimodality of the LHF.

e Finally prior information on the agent position, e.g. provided by a tracking algorithm,
restricts the search area and hereby makes position estimation not only more robust, but
also reduces the computational expenses.

In order to obtain the best possible estimator performance, a carefully selected combination of
these countermeasures seems to be most efficient. If we can assure that the global maximum of
the LHF is on average at the agent position, then the performance suggested by the CRLB is
roughly achieved, especially in high SINR scenarios.

Applying the MLE to measurement data finally verified the principle feasibility of the pre-
sented approach and suggests good performance when either using a tracking algorithm or
multiple transmitting anchors.

5.2 Qutlook

The presented approach yields a promising technology for indoor localization. For TOA the
feasibility of a real-time indoor localization system was already shown [8]. In order to realize a
functional and robust TDOA system, several issues need to be addressed in future work:

e A substantial hurdle when implementing a TDOA system will be to deal with the high
computational complexity. For the reduction of the computational expense different ap-
proaches are conceivable: A coarse clock synchronization would be beneficial, since it
reduces the range of clock offset. Efficient optimization algorithms, such as the particle
swarm filter in [9] could be used. On the other hand, relying on carefully selected signal
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metrics could reduce the computational complexity greatly, without reducing the local-
ization performance excessively. In this case an approach as for the TOA system [29] is
thinkable, where an iterative search-and-subtract implementation of an MLE is used for
estimating the arrival times.

Being able to achieve the maximum possible localization performance requires the knowl-
edge of the covariance matriz of the diffuse multipath and observation noise. In the present
work we assumed its perfect knowledge, which is not appropriate in reality. Thus the task
of determining the covariance matrix must be considered besides the actual localization
problem. Possible approaches include the computation of the covariance matrix based on a
sufficiently accurate environment model or by realizing online joint position and covariance
matrix estimation based on multiple consecutive observations.

To achieve a certain degree of robustness, the use of tracking algorithms is inevitable. E.g.
using a Kalman filter for tracking the agent position has shown to greatly improve the
TOA estimator performance in [29], and should also be applicable in a TDOA system.
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Appendix to Chapter 3

A.1 Direct Derivation of the 2 x 2 EFIM when neglecting
path-overlap

In this section we will examine (3.35) directly, without computing the 3 x 3 EFIM first. Therefore
we first evaluate all the terms of (3.35) separately, using the definitions of H,K and L in
Eq. (3.20), (3.21) and (3.22).

HTA L H =
A 1 1.
_ | gcos(¢r) - gcos(¢k) Al ‘ CCO§(¢1) CSln'(gf)l)
Line) - Lsin(on)

[Aalk,x] | Lcos(dr) %sin‘(@{)

1 S cos?(¢x) cos(ox) sin(gbk)]
=2 ;[AA]k,k [cos(¢k)sin(¢k) sin(¢y) ; (A.1)

M (6) ! cos( [Aalia 1
= COS = COS
H'ALK = [ ' i " i Orxok
P sin(¢q = sin(¢x
i [Aalr ] [1
_ |l [A Ak kL cos(gr) 0 0]
S [Aalkstsin(gr) 0 0
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) [Aali1 1
KTAK = | ! ! : -
AT Oaknk - - Ok

[Aalrr] 1

I ARk 1ok

| 02k O2x 2K
(1) .0 - 0 i

LTACL: AC’ . — 1~><2K 7
: O2xx1 Ac
1 0

1
X = == 0
(KTAAK + LTACL)_l = [ZkK_l[AA]k,k 1><21K
025 %1 Ag

Evaluating the subtractive term of (3.35) shows that A¢ vanishes,
(HTALK)(KTAAK + LTACL) Y (KTAH) =

1
_[SE At cos(én) 0 - 0 [sz "]
0

S [Aalk it sin(¢r) 0 0 AG!
S [Aalkgt cos(dr) Yo i[Aalkl sin(ér)
0 0
0 0
1
S [Aalkg ¢
K TA cos
!g%j[mj]]ii sin((z:;] [ZkK:l[AA]k,k cos(¢r) it [Aalkk Sin(¢k)] : (A.2)

Finally (3.39) is obtained by subtracting (A.2) from (A.1), and using (3.33).
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Appendix to Chapter 4

B.1 Approximation of the Likelihood Function

We first rewrite the covariance matrix,

C=NofsI+T,®S, &7
- ® [Nofs«rl@T’l +T,8,| @7 (B.1)
As already mentioned, ® is an orthogonal matrix when assuming perfect autocorrelation prop-
erties of the transmit pulse s(¢) and Nyquist sampling. We obtain an orthonormal matrix

®’' by normalizing the columns of ®, which is achieved by utilizing a diagonal matrix Lg =
diag (||sol|, IIs1ll, ---, [lsn—1]]), i.e. ® =@ -L;!. With ® = &' - Lg we can rewrite (B.1) as

C = &L, [NO fLie et LI 4T s, | L@

We can now make use of the orthogonality of ®’, i.e. 1 = &7 and with Lg = L we finally
arrive at

C=® [NofI+TsEsS,] @7, (B.2)
where Eg is a diagonal matrix with the energies of the shifted pulses €5, = ||s;||? on its diagonal,
Es = LiLg = diag (850, Esyy + o 5SN71) .

The advantage from the formulation (B.2) is obvious, since inverting C can now be done by
simply inverting a diagonal matrix,

Q:=C'=& [NofI+T, ES,] "' &7.
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Expansion of the log-LHF leads to

In f(r;0) =1n (det(Q)) —In () — (r — S; ) Q(r — S, )
x 2Re{rHQSTa} — aHSZQSTa.

We can further simplify the following term g := QS;a. We therefore assume equal energies for
the shifted pulses, e, = €5, = -+ = €5y, = €5 and express the elements of Q as

Y1 essip((n — 1)) sip((u — )T
[Q]n,u = ; fsNO T Ts€sSy(iTs — 5) .

With this we can write the elements of g as

gln = Inu Zakslp (uTs — 73,)

T
Lo

1/essip((n — i) Ty)sip((u — )Ty)
Z fj\fo - TsesSy(iTs 5 . ; agsip(uls — )

5
Il
)
-
Il
—

3 1/essip((n — i) Ts)a St sip((w — i) Ts) s, (uTs — 73,)
fsNO + ngssu(iTs - 5) )

I
.MZ

s
I
—
>
I
—

Note that the inner sum Z{LV:_Ol() equals zero if 7, # iTs, which leads to

1/essip(nTy — 1) v ny 01 s%p(uTS — Tk)
JsNo + T8€SSV(7-]€ - 5)

= 1 [M]=

[g]n —
k=1

B Z 1/essip(nTs — i) s
fsNO + TsesSy (Tk - 6)

With the definition of the weights w? = 3.12) and &5 ~ 1/T follows

No (
NO“FTSSU(Tk _5)

1
[g]n = Z aszslp(nTs - Tk)7
fsNO =1

or in matrix notation with W = diag (w%, w%, . ,w%(),

g = S, Wa.

fsNO

With this approximation the log-LHF reduces to (4.11)

In f(r;0) x 2Re{rHSTWa} —af's’'s, Wa.
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