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Summary

The great demand for location-aware wireless sensor networks (WSNs) motivates
the research in this thesis. The unique characteristics of WSNs impose numerous
challenges on localization and communication. In this thesis, we handle some key
challenges and provide affordable solutions.

Impulse radio ultra wideband (IR-UWB) is employed as the fundamental tech-
nology for both localization and communication due to its distinctive advantages
in accurate ranging and reliable communication. The following aspects are treated
in this thesis.

e Transmitted-reference (TR) UWB communication systems: IR-UWB pro-
cessing in the digital domain usually asks for very high sampling rates.
The TR-UWB scheme allows for sub-Nyquist rate sampling by correlating
the received pulse sequence with its delayed version in the analog domain.
Thus, it avoids the daunting Nyquist sampling rate, relaxes the stringent
synchronization requirements, and only asks for aggregate channel coeffi-
cients. A data model including various kinds of interferences is employed,
and then a complete receiver is proposed including signal detection, channel
estimation, synchronization and equalization.

o Theoretical ranging bounds and practical ranging methods based on IR-UWB:
We investigate the theoretical ranging accuracy of a novel method, which
exploits the range information in both the amplitude and the time delay
of the received signal. The investigations are conducted not only for an
additive white Gaussian noise (AWGN) channel with attenuation, but also
for an AWGN channel with both attenuation and shadowing. Furthermore,
a practical ranging method based on time-of-arrival (TOA) estimation us-
ing UWB IRs is developed. Stroboscopic sampling is employed to sacrifice
transmission efficiency for a lower sampling rate. Moreover, it can maintain
the same ranging resolution as Nyquist sampling can achieve. Due to the
long preamble required by stroboscopic sampling, the clock drift, which is
an accumulative effect over time caused by the relative clock skew between
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viii Summary

different clocks, is one of the main error sources in TOA estimation. There-
fore, TOA estimation methods with clock drift calibration are explored to
dramatically mitigate the influence of the drift.

e Various localization and tracking methods:

— Extended multi-dimensional scaling (MDS): Since the classical MDS
cannot be applied to general networks with missing links, we extend
the classical MDS algorithm to deal with a special kind of network with
specific missing links. Our goal is to jointly estimate the positions of
all the nodes given partial pairwise distance measurements up to a
translation, rotation, and reflection.

— Reference-free time-based localization: Low-complexity least-squares
(LS) estimators based on time-of-arrival (TOA) or time-difference-of-
arrival (TDOA) measurements have been developed in literature to
locate a target node with the help of anchors (nodes with known po-
sitions). They require to select a reference anchor in order to cancel
nuisance parameters or relax stringent synchronization requirements,
and suffer from a poor reference selection. We propose reference-free
localization estimators based on TOA measurements to decouple the
reference dependency. Furthermore, we generalize existing reference-
based closed-form localization estimators using TOA or TDOA meas-
urements, and shed new light on their relations to clarify some confu-
sions that still persist in recent literature.

— Robust time-based localization: Time-based localization approaches at-
tract a lot of interest due to their high accuracy and potentially low
cost for WSNs. However, time-based localization is tightly coupled
with clock synchronization. Thus, the reliability of timestamps in time-
based localization becomes an important yet challenging task to deal
with. Regardless of the reliability of the timestamps from the target
node, we propose a novel ranging protocol, namely asymmetric trip
ranging (ATR), which leads to localization methods that are naturally
immune to internal attacks mounted by a compromised target node.
Robust localization strategies using the ATR protocol based on TOA
measurements are proposed to localize a target node with the help of
anchors for asynchronous networks.

— Kalman tracking: Due to the nonlinearity of the localization problem,
a Kalman filter (KF) is usually replaced by an extended KF (EKF)
for tracking a mobile target. However, the modeling errors inherently
contained in the EKF degrade the tracking performance. Therefore,
we make use of the ATR protocol again, carry out exact linearizations,
and achieve a KF based on a linear measurement model to track a
mobile target with the aid of fixed anchors.
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CHAPTER 1

Introduction

1.1 Location-aware wireless sensor networks

Earthquake in Japan: at 14:46 local time March 11th, 2011, the north-east
coast of Japan was hit by the most powerful earthquake since records, which
triggered a massive tsunami as a result. Thousands of people were dead,
and many more people were missing. Around 60 international teams from
45 countries have been placed on alert to assist Japanese teams to rescue
victims trapped beneath collapsed buildings.

Jewelry thieves in Tefaf: in March 20th, 2011, jewelry thieves struck again
during the Tefaf antiques fair, which is the world’s leading fine art fair held
in Maastricht, The Netherlands. It was not the first time that thieves struck
at the fair. In 2010, a pendant and ring with combined value of 860,000
euros were stolen. In 2008, a necklace valued at 1.2 million euros was stolen.

E. coli outbreak across Europe: in May 2011, the outbreak of a virulent strain
of E. coli infected more than 2,200 people in at least 12 countries across
Europe. Forty-two victims died in Germany, and one in Sweden according
to the report from the European Centre for Disease Prevention and Con-
trol in June 23rd 2011. Germany reported that cucumbers from Spain were
the suspicious source for the E. coli outbreak. Tens of thousands of kilos
of fresh fruit and vegetables grown in Spain were destroyed. Spanish fruit
and vegetable exporters estimated a loss of 200 million dollars a week. But
later, it was found that sprouts grown in Germany were the likely source.
Only until June 30th 2011 the German Federal Institute for Risk Assess-
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Figure 1.1: Applications of WSNs.

ment announced that seeds of fenugreek from Egypt were likely the cause
of the E. coli outbreak.

All these recent events have significantly affected people’s lives. We engineers ask
ourselves what we can do to make things better. Could we search for survivors
faster and smarter? Could we prevent the loss of assets? Could we have a better
monitoring and control of our food?

Location-aware wireless sensor networks (WSNs) may offer a promising solu-
tion to all these problems. Exciting advances in IC design have made it possible to
miniaturize sensor devices with measuring, computation, and communication cap-
abilities. Although each sensor has limited capabilities, the deployment of a large
wireless sensor network (WSN) can accomplish numerous complicated functions
in a wide range of applications, such as monitoring and control in environmental,
agricultural or industrial systems, as shown in Fig. 1.1. For instance, WSNs can
provide valuable information for search and rescue during severe disasters, such as
earthquakes and avalanches; asset tracking can be accomplished by WSNs; preci-
sion agriculture can employ WSNs to reduce costs and environmental impact by
fertilizing and watering only where necessary; WSNs can be used to detect pollu-
tion and identify the sources; product quality control in industrial processes can
be achieved by making use of wireless sensors to measure, monitor and actuate;
and traffic systems can take benefit from WSNs to monitor traffic throughput and
direct traffic flows.

The data of the sensors has to be associated with the locations where the data
was measured, and at the same time be accessible via flexible wireless communica-
tions. Therefore, localization and communication have equal primary importance
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in WSNs. Furthermore, localization itself is a challenging research topic under
investigation for many decades. It finds applications not only in WSNs [1,2], but
also in the global positioning system (GPS) [3], radar systems [4], underwater
systems [5], acoustic systems [6, 7], cellular networks [8], as well as wireless local
area networks (WLANSs) [9], etc. It is embraced everywhere at any scale. New
applications of localization are continuously emerging, which motivates further
exploration and attracts many researchers from different research areas, such as
geophysics, signal processing, aerospace engineering and computer science. To
name a few localization applications, there are geographic routing, warehousing,
logistics, etc.

Considering localization and communication for WSNs at the physical layer,
we are confronted with a number of unique challenges:

e Accurate localization and reliable communication in harsh envir-
onments

In general, WSNs will be deployed in harsh environments, such as a dis-
aster scene, inside process equipment, office buildings and green houses, etc.
These environments are normally GPS-denied and rich in multipath chan-
nels, which makes it very difficult to obtain accurate location estimates and
perform reliable communications. Moreover, the requirements for localiz-
ation accuracy also vary with the environment as shown in Fig. 1.2. For
outdoor environments, meter-level accuracy may satisfy the requirements.
On the other hand, for indoor environments, centimeter accuracy is some-
times required.

e Low cost and low complexity

The number of sensors deployed in a WSN can be huge. Therefore, there are
stringent constraints upon their cost and complexity. When we develop the
localization and communication system for WSNs, we should always bear
these constraints in mind and balance them with the obtained performance.

e Robustness

Due to the limited cost, lots of errors are caused by uncertainties of sensor
components. For example, sensors may employ poor crystals for clocking,
which will introduce severe synchronization problems in both localization
and communication. Meanwhile, WSNs are vulnerable to malicious attacks.
Robustness has to be taken into account in the system development.

1.2 UWRB technology
1.2.1 Overview of UWB

UWRB technology is not new for wireless communications. Its history starts from
the first impulse radio (IR) experiment conducted by Marconi for wireless tele-
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Figure 1.2: Outline of current wireless localization systems [10].

graphy in the late 1890s. Very narrow pulses in the time domain, which occupy
a large bandwidth in the frequency domain, are employed. However, the imple-
mentation difficulties of IR have pushed wireless communications to an opposite
direction, which now employs narrowband (NB) signals to make feasible hardware
systems. Driven by the great demand for wireless communications with multiple
access and high data rates, code division multiple access (CDMA) and ortho-
gonal frequency-division multiplexing (OFDM) technologies for NB signals are
successfully developed and deployed. Furthermore, besides time and frequency, a
third dimension, space, is explored in multi-input multi-output (MIMO) systems
to achieve a more reliable and higher capacity communication link. However,
the positive feedback between technologies and markets always push us further.
Scarce spectrum resources and nonstop market queries bring UWB technology
back to the research stage again. In 2002, the Federal Communications Commis-
sions (FCC) allocated the 3.1 — 10.6 GHz spectrum under regulations for UWB
technologies, which promoted a big boost in this area. According to the FCC,
the UWB signal is any signal whose bandwidth B > 500 MHz or whose fractional
bandwidth By > 20%, where By = 2(fu — fr)/(fu + f1), and fm and fr are
the upper and lower frequency of the —10 dB emission points, respectively. This
new definition categorizes UWB systems as IR-UWB systems, where each trans-
mitted pulse instantaneously occupies the ultra-wide bandwidth, and other UWB
systems, where an aggregation of at least 500 MHz bandwidth of narrowband
carriers is employed, e.g., multiband OFDM systems. The UWB systems promise
very high data rate and more efficient spectrum use.

UWB technology is also not new for localization. UWB radars were mainly
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used for military positioning and tracking since the 1960s. In general, localization
consists of two steps: first, metrics bearing location information are measured,
the so-called ranging or bearing, and second, the positions are estimated based
on those metrics, the so-called location information fusion. There are mainly four
metrics: time-of-arrival (TOA) or time-of-flight (TOF) [11], time-difference-of-
arrival (TDOA) [6,12], angle-of-arrival (AOA) [13], and received signal strength
(RSS) [14]. The ranging methods using RSS can be implemented by energy detect-
ors, but they can only achieve a coarse resolution. Antenna arrays are required for
AOA-based methods, which encumbers their popularity. On the other hand, high
accuracy and potentially low cost implementation make TOA or TDOA based on
IR-UWB a promising ranging method [1].

The celebrated Shannon’s law (C' = Blog,(1 + SNR), where C is the channel
capacity, B is the bandwidth of the signal, and SNR is the signal-to-noise ratio)
indicates a linear relation between the channel capacity and the signal bandwidth.
Meanwhile, for an additive white Gaussian noise (AWGN) channel, the ranging

accuracy based on TOA estimation is known as \/Var(af) > ¢/(2rB.v/2SNR) [1],
- - 1/2
where c is the signal propagation speed, and B, = (f_oo PAS(HIPdf) |7, \S(f)|2df)

is the effective signal bandwidth with S(f) the Fourier transform of the transmit-
ted signal. Hence, increasing the bandwidth of the signal is a very efficient way
to obtain a higher channel capacity and ranging accuracy. That is the first reason
why we would like to use UWB signals. Furthermore, it has a wealth of advant-
ages, such as resolvable multipath components, harmless overlay with existing
frequency allocations, low duty cycle, low probability of interception, and high
probability of penetration. All these make UWB-IRs ideal for communication
and localization in WSNs*.

1.2.2 Challenges

Huge bandwidth is a double-edged sword. UWB-IRs require a Nyquist sampling
rate of several tens of GHz, which is prohibitively high for practical implement-
ation [15,16] and conflicts with the stringent constraints of WSNs. Compressive
sampling (CS) could be a rescue for UWB-IRs [17-19], which are sparse in time.
CS is based on the concept that a sparse signal can be recovered from a relatively
small number of measurements [20,21]. However, the replacement of analog-to-
digital convertors (ADCs) with analog-to-information convertors (AICs)' is not a
clear answer to the question whether we really get rid of the Nyquist rate in such
systems. Thus, we face the first challenge: how to avoid the Nyquist rate
sampling for UWB communications and ranging?

*Different WSN applications require different data rates. For example, low-rate WSNs are
enough for personal health monitoring, but high-rate WSNs are in need for real-time processing
control loops.

TAICs conduct nonadaptive linear operations to the analog signal and result in discrete
samples.
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As we mentioned before, a TOA or TDOA metric is preferred for ranging.
Since TOA or TDOA measurements are time-based, clock synchronization is es-
sential to achieve accurate localization. Synchronization is also very important for
UWB communications, but not as rigorous as it is for localization. Note that ran-
ging is carried out between two sensor nodes, and different clock components are
employed at different sensor nodes. The relative clock skew between two clocks
will introduce a large clock drift over the whole ranging packet and cause severe
waveform mismatch, which makes it impossible to correctly detect the TOA of
the first path by averaging many frames in order to enhance the SNR. Then, we
face the second challenge: how to calibrate the clock drift for ranging?

Furthermore, even if we correctly detect the TOA of the first path and the
sensor node records a timestamp correspondingly for TOF calculation, the local
timestamp has to be translated into absolute time. Since the distance is the
product of the absolute TOF and the signal propagation speed, it only relates to
the absolute time duration, not to any local time duration. Therefore, we face the
third challenge: how to jointly consider synchronization and localization?

Due to the progress of the deployment of WSNs, security issues are put on the
table. Localization is vulnerable to many types of attacks [22-24], such as relay
attack, jamming attack and compromised node attack, etc. Since we will mainly
focus on time-based localization methods, time-related attacks which tightly con-
nect with localization and synchronization have to be considered. For example, a
deceitful target sensor sends fraudulent timestamps to spoof its processing time,
or submits inaccurate timestamps due to its asynchronous clock or other reasons.
Hence, we face the fourth challenge: how to take the misbehavior and unre-
liability of sensors into account in the development of the localization
approach?

Moreover, the low-cost and low-complexity constraints for WSNs motivate us
to focus on non-coherent UWB communication systems and look for closed-form
algorithms for localization. Although maximum likelihood estimators (MLEs)
and convex optimization are powerful tools to approach optimum performance,
high computational complexity and numerous iterations make them less attract-
ive for WSNs. Consequently, we face the fifth challenge: how to design a
non-coherent UWB communication system and closed-form localiza-
tion solutions for WSNs?

Last but not least, in practice, sensors are not static, and they can move
anywhere. We need to track their locations. Due to the nonlinear relations
between ranging measurements and the coordinates of the mobile target sensors,
the conventional Kalman filter (KF) cannot be used. The extended Kalman filter
(EKF) [25] is most widely used to linearize the non-linear model. However, the
performance of the EKF is decided by how accurate the linear approximation is.
Moreover, the unscented Kalman filter (UKF) and the particle filter [26] are also
effective tools to deal with nonlinear models and non-Gaussian noise for tracking.
However, both of them are computationally intensive. As a result, we face the
sixth challenge: how to track a moving sensor with low complexity?
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In this thesis, we try to address all these challenges in the following chapters,
which are summarized in the next section.

1.3 Thesis outline and contributions

This thesis is composed of three parts: Part I UWB communications, Part II
UWB ranging, and Part III Localization and tracking. Each part is organized as
follows.

e Part I UWB communications

In Chapter 2 [J4][C7-8]*, a complete detection, channel estimation, syn-
chronization and equalization scheme for a transmitted-reference (TR) UWB
system is proposed. The scheme is based on a data model which admits a
moderate data rate and takes both the inter-frame interference (IFI) and
the inter-symbol interference (ISI) into consideration, and replaces Nyquist
sampling with sub-Nyquist sampling. Moreover, the bias caused by the
inter-pulse interference (IPI) in one frame is also taken into account. Based
on the analysis of the stochastic properties of the received signals, several
detectors are studied and evaluated. Furthermore, a data-aided two-stage
synchronization strategy is proposed, which obtains sample-level timing in
the range of one symbol at the first stage and then pursues symbol-level
synchronization by looking for the header at the second stage. Three chan-
nel estimators are derived to achieve joint channel and timing estimates for
the first stage, namely the linear minimum mean square error (LMMSE)
estimator, the least squares (LS) estimator and the matched filter (MF).
We check the performance of different combinations of channel estimation
and equalization schemes, and try to find the best combination, that is, the
one providing a good tradeoff between complexity and performance.

e Part II UWB ranging

In Chapter 3 [C6], we derive the Cramér-Rao bound (CRB) for range estim-
ation, which does not only exploit the range information in the time delay,
but also in the amplitude of the received signal. This new bound is lower
than the conventional CRB that only makes use of the range information in
the time delay. We investigate the new bound in an additive white Gaussian
noise (AWGN) channel with attenuation by employing both narrowband
(NB) signals and UWB signals. For NB signals, the new bound can be
3dB lower than the conventional CRB under certain conditions. However,
there is not much difference between the new bound and the conventional
CRB for UWB signals. Further, shadowing effects are added into the data
model. Several CRB-like bounds for range estimation are derived to take
these shadowing effects into account.

fReferences here refer to the publication results of this thesis on pp. 14
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In Chapter 4 [C5], we propose a time-of-arrival (TOA) estimation scheme
using UWB impulse-radio (IR), which has a low sampling rate and is robust
against clock drift. Low-rate stroboscopic sampling, which can achieve an
equivalent sampling rate as high as the Nyquist sampling rate, is adopted to
achieve a high resolution TOA estimate by IR-UWB. Since a long preamble
is required to collect sufficient data samples, the clock drift is one of the
main error sources in TOA estimation with stroboscopic sampling IR-UWB
systems. The clock drift refers to the time difference between two clocks
due to the relative clock skew. Taking the drift into account in our system,
we first obtain a maximum-likelihood (ML) estimate of the drift. Then, we
investigate several kinds of TOA estimation methods, and employ the peak
selection (PS) and the jump back and search forward (JBSF) method to
estimate the TOA using the averaged data samples calibrated for the drift.
A theoretical performance limit is obtained by the CRB for joint estimation
of the clock drift ratio and the parameters of the multipath components.
Simulation results corroborate that associated drift calibration significantly
reduces the TOA estimation errors, and that stroboscopic sampling can
achieve the same estimation resolution as Nyquist sampling.

Part III Localization and tracking

Throughout a WSN, there are always a few sensors labeled as anchors, whose
positions are known (by a system administrator during startup), and the
rest are ordinary sensors, whose positions must be estimated. If the ordinary
sensors can make range measurements with enough anchors, low-complexity
closed-form localization estimators as proposed in the following chapters can
be employed to estimate each sensor position independently. Therefore, this
kind of methods is categorized as singular localization methods. However,
due to the low cost and low power constraints of the sensors, their commu-
nication range is limited. Thus, not all of them can reach enough anchors.
To deal with this problem, the localization can be accomplished sequen-
tially [27,28]. The sensors that reach enough anchors are localized first.
Then, these located sensors can be viewed as new anchors that can facil-
itate the location estimation of other sensors. Alternatively, extra range
information among sensors can be explored [2]. Sensors can cooperate with
their neighbors, and their positions are jointly estimated simultaneously.
This kind of methods is called aggregate localization methods. In this part,
we first propose a range-based aggregate localization method in Chapter 5,
and then mainly focus on time-based singular ones in the following chapters.

In Chapter 5 [J3], we consider N sensor nodes randomly distributed in an
I-dimensional space, e.g., | = 2 (a plane) or | = 3 (a space). There are no
anchors. The distance measurements between nodes (given they are connec-
ted) are available, which could be obtained by TOA or RSS estimation. Note
that we do not care about the approach to obtain distance measurements
here. We assume that the distance measurements are composed of the true
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distances corrupted by additive random noise. Our goal is to estimate the
positions of all the nodes given partial pairwise distance measurements up
to a translation, rotation, and reflection. Current solutions first complete
the missing distances and then apply the classical multidimensional scaling
(MDS) algorithm. Instead, we extend the classical MDS to a setup where
the sensor network is composed of a fully connected group of nodes that
communicate with each other (e.g., anchors), and a group of nodes that
cannot communicate with each other, but each one of them communicates
with each node in the first group. We localize the fully connected nodes
by exploiting their distance measurements to the disconnected nodes. At
the same time, the positions of the disconnected nodes are obtained up to
a translation relative to the positions of the connected nodes. Recovering
this translation, can be obtained with an additional step. Simulation results
show that the proposed algorithm outperforms current MDS-like solutions
to the problem.

From Chapter 6 to Chapter 8, we consider M anchor nodes and one target
node, and would like to estimate or track the position of the target node.
All the nodes are again distributed in an /-dimensional space. The coordin-
ates of the anchor nodes are known and defined as X, = [x1, X2, ..., X,
where the vector x; = [z14, 24, ..., x14]7 of length [ indicates the known
coordinates of the ith anchor node. We employ a vector x of length [ to de-
note the unknown coordinates of the target node. Our method can easily be
extended for multiple target nodes. Furthermore, since we employ TOA (or
TDOA) measurements, clock synchronization is essential to achieve accur-
ate localization. Therefore, we take clock parameters into account. We con-
sider three different kinds of networks with different synchronization levels
w.r.t. to the anchor clock. Note that these synchronization requirements
are related to the anchors, and no synchronization requirements are upon
the target node, which indicates that the clock of the target node can run
freely. Strictly speaking, they are all asynchronous networks. Consequently,
the timing relation between the target clock Cs(t) and the the absolute time
t can be described as [29]

Cs(t) = ast+ 0, (1'1)

where o, and 6, denote the unknown clock skew and clock offset of the
target node clock relative to the absolute clock. To be more specific, we
consider the following networks:

— Synchronous networks in Chapter 6: all the anchors are synchronized
with each other. The timing relation between the ith anchor clock
C;(t) and the absolute time ¢ can be modeled as

Ci(t) = t+6, i=1,2,...,M, (1.2)
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where 0 is the unknown common clock offset of C;(t) relative to the
absolute clock.

— Quasi-synchronous networks in Chapter 7 and Chapter 8: all the an-
chors have different clock offsets with each other. The clock model for
the ith anchor is now modeled as

Ci(t) = t+6;, i=1,2,..., M, (1.3)

where 6; is the unknown clock offset of C;(t) relative to the absolute
clock.

— Fully asynchronous networks in Chapter 7: all the anchors not only
have different clock offsets but also different clock skews w.r.t. each
other. The clock model for the ith anchor is here given by

Ci(t) = ait+6;, i=1,2..., M, (1.4)

where «; is the unknown clock skew of C;() relative to the absolute
clock.

In Chapter 6 [J1], we propose several reference-free localization estimat-
ors based on TOA measurements for a scenario, where anchor nodes are
synchronized, and the clock of the target node runs freely. The reference-
free LS estimators that are different from the reference-based ones do not
suffer from a poor reference selection. Furthermore, we generalize existing
reference-based localization estimators using TOA or TDOA measurements,
which are scattered over different research areas, and we shed new light on
their relations. We justify that the optimal weighting matrix can com-
pensate the influence of the reference selection for reference-based weighted
LS (WLS) estimators using TOA measurements, and make all those estim-
ators identical. However, the optimal weighting matrix cannot decouple the
reference dependency for reference-based WLS estimators using a nonre-
dundant set of TDOA measurements, but can make the estimators using
the same set identical as well.

In Chapter 7 [J2][C1][C3-4], we propose robust time-based localization strategies

to locate a target node with the help of anchors (nodes with known posi-
tions) in quasi-synchronous networks and fully asynchronous networks, re-
spectively. Time-based localization approaches attract a lot of interest due
to their high accuracy and potentially low cost for WSNs. However, time-
based localization is tightly coupled with clock synchronization. Thus, the
reliability of timestamps in time-based localization becomes an important
yet challenging task to deal with. A novel ranging protocol is developed,
namely asymmetric trip ranging (ATR), to reduce the communication load
and explore the broadcast property of WSNs. Regardless of the reliability of
the timestamp report from the target node, closed-form least-squares (LS)
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estimators are derived to accurately estimate the target node position. As
a result, we counter the uncertainties caused by the target node by ignoring
the timestamps from this node.

In Chapter 8 [C2], we propose a Kalman filter (KF) based tracking approach
to track a target node with the assistance of anchors in quasi-synchronous
networks w.r.t. the synchronization level of the anchors. We again employ
the asymmetric trip ranging (ATR) protocol to obtain TOA measurements
and facilitate clock offset cancellation, and further derive a linear measure-
ment model from the TOA measurements. Thus, the KF based on this linear
measurement model does not have the modeling errors inherently contained
in the extended Kalman filter (EKF). Furthermore, low computational com-
plexity makes the proposed KF a promising solution for practical use.

Besides the above contributions included in this thesis, we have also developed
a flexible platform shown in Fig. 1.3 in order to explore the hardware architecture
of the digital receiver algorithm for the TR UWB communication system. This
platform delivers a hardware experimental environment for the TR UWB scheme.
It can emulate real UWB signals as inputs of our digital UWB receiver and make
efficient use of a USB link between the hardware and PC. To be more specific, an
arbitrary waveform generator (AWG) in the platform is programmed to generate
UWRB signals. These represent the transmitted TR UWB signals, convolved with a
measured multipath channel impulse response and correlated by a delayed version
of themselves. A dualchannel, 12-bit A/D convertor (ADC) samples the signals
at 100 MHz. The data samples are transferred through a USB link from the
FPGA board to the PC and demodulated by Matlab software. The function
block diagram of the platform is depicted in Fig. 1.4. A digital receiver with a
two-step acquisition was realized on the platform and the results were published
in [C9].
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Figure 1.3: The hardware platform setup
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Figure 1.4: The block diagram of the hardware platform for a DHTR UWB system
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1.4 Smart PEAS project

The research for this thesis was supported in part by the STW project DPC. 7976
“Product Quality Control Using Smart PEAS-Based UWB Technology” (Smart
PEAS) within the Green and Smart Process Technologies program. The Smart
PEAS project aims at studying the use of smart moving process environment ac-
tuators and sensors (PEAS) based on ultra-wideband (UWB) technology inside
the process equipment for product quality control. Product quality is determined
by manufacturing processes, thus processes must be rigorously characterized, un-
derstood, and controlled. Current process controls are based on measured data at
a few fixed positions and carried out at a few fixed positions as well. Therefore, it
is insufficient and ineffective. Smart PEAS can provide an enabling infrastructure
to dramatically improve process controls in an efficient way. More measurements
can be obtained to accurately characterize the process, and more controls can be
preciously conducted in a distributed fashion as well.

This Smart PEAS project has been carried out by a team composed of two
Ph.D. candidates, two Postdocs, one engineer and two supervisors, and was a
cooperation between the Circuits & Systems (CAS) group of the Faculty of Elec-
trical Engineering, Mathematics and Computer Sciences (EEMCS) of the Delft
University of Technology and the Process & Energy (PE) group of the Faculty of
Mechanical, Maritime and Materials Engineering (3ME) of the same university.

The main research work has been split into two clusters. The first cluster is
related to CAS activities, whereas the second cluster contains PE tasks as follows.

Cluster 1 (CAS tasks)

1. Characterization of transmission properties of UWB-signals in various in-
dustrial media and temperatures, and related UWB antenna design.

2. Development of the UWB communications technology under conditions pre-
vailing in chemical processes, i.e., in liquids and inside metal vessels.

3. Development of the UWB localization technology under conditions prevail-
ing in chemical processes, i.e., in liquids and inside metal vessels.

4. Integration of the devices for communications, localization, and pro- cess
variable measurements into a mobile sensor which is robust enough to be
applied in a process environment.

Cluster 2 (PE tasks)

5. Defining the application scope of the new technology and identification of the
measurement system. This will include the definition of e.g. sensor design
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parameters/boundary conditions on geometry, chemical and temperature
resistance (current maximum temperature is 150- 200C), and process safety
issues.

6. Conceptual design of a measurement system in a process, including sensor
removal strategies.

7. Establishing and optimizing the flow behavior of sensor geometries in pro-
cess equipment. A special issue will be the interference with the normal
hydrodynamic flow.

8. Process characterization by determining dynamic process parameter- pos-
ition profiles which serve as validation data for advanced process models
and control strategy. A first emphasis will be on positioning and temper-
ature profiling. Depending on progress at the electronics department other
measurement functionalities or actuation principles will be tested.

9. Implementation of sensors within chemical processes, with a focus on the
validation of spatial distributed process models and on methods to optimize
and control the local process conditions to improve the performance of the
process and the product quality.

The outcome of this project consists of some fruitful results triggered by the
close collaboration between the two research groups. This thesis presents some
of the main research results related to the first cluster. Furthermore, together
with 3UB (a TU Delft spin-off company) and Delft Engineering Services (DES),
the CAS group has developed a prototype testing system within the Smart PEAS
project as shown in Fig. 1.5. One of the PEAS is shown in Fig. 1.6, and consists
of a ball-shaped plastic module. A bow-tie antenna is integrated on the surface,
and the sensor electronics are embedded inside the module. Online localization
using this platform is currently under test.
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Figure 1.5: The prototype testing system for the Smart PEAS project.

Figure 1.6: A close-up of one of the PEAS.
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CHAPTER 2

Transmitted-Reference Ultra-Wideband Systems

2.1 Introduction

Ultra-wideband (UWB) impulse radio (IR) techniques can provide high speed, low
cost, and low complexity wireless communications with the capability to over-
lay existing frequency allocations [33]. Since UWB systems employ ultrashort
low-duty-cycle pulses as information carriers, they suffer from stringent timing
requirements [33] [34] and complex multipath channel estimation [33]. Conven-
tional approaches require a prohibitively high sampling rate of several GHz [35]
and an intensive multi-dimensional search to estimate the parameters for each
multipath echo [36].

Detection, channel estimation and synchronization problems are always en-
tangled with each other. A typical approach to address these problems is the
detection-based signal acquisition [37]. A locally generated template is correlated
with the received signal, and the result is compared to a threshold. How to gener-
ate a good template is the task of channel estimation, whereas how to decide the
threshold is the goal of detection. Due to the multipath channel, the complexity
of channel estimation grows quickly as the number of multipath components in-
creases, and because of the fine resolution of the UWB signal, the search space is
extremely large.

Recent research works on detection, channel estimation and synchronization
methods for UWB have focused on low sampling rate methods [38] [39] [40] [41] or
non-coherent systems, such as transmitted-reference (TR) systems [37] [42], differ-
ential detectors (DDs) [43] and energy detectors (EDs) [41] [44]. In [38], a general-

The results in this chapter have been published as [30-32]
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ized likelihood ratio test (GLRT) for frame-level acquisition based on symbol rate
sampling is proposed, which works with no or small inter-frame interference (IFI)
and no inter-symbol interference (ISIT). The whole training sequence is assumed to
be included in the observation window without knowing the exact starting point.
Due to its low duty cycle, an UWB signal belongs to the class of signals that
have a finite rate of innovation [39]. Hence, it can be sampled below the Nyquist
sampling rate and the timing information can be estimated by standard methods.
The theory is developed under the simplest scenario and extensions are currently
envisioned [45]. The timing recovery algorithm of [40] makes cross correlations
of successive symbol-long received signals, in which the feedback controlled delay
lines are difficult to implement. In [41], the authors address a timing estimation
comparison among different types of transceivers, such as stored-reference (SR)
systems, ED systems and TR systems. The ED and the TR systems belong to the
class of noncoherent receivers. Although their performances are suboptimal due
to the noise contaminated templates, they attract more and more interest because
of their simplicity. They are also more tolerant to timing mismatches than SR
systems. The algorithms in [41] are based on the assumption that the frame-level
acquisition has already been achieved. Two-step strategies for acquisition are de-
scribed in [46] [47]. In [46], the authors use a different search strategy in each step
to speed up the procedure, which is the bit reversal search for the first step and
the linear search for the second step. Meanwhile, the two-step procedure in [47]
finds the block which contains the signal in the first step, and aligns with the
signal at a finer resolution in the second step. Both methods are based on the
assumption that coarse acquisition has already been achieved to limit the search
space to the range of one frame and that there are no interferences in the signal.

From a system point of view, non-coherent receivers are considered to be
more practical since they can avoid the difficulty of accurate synchronization and
complicated channel estimation. One main obstacle for TR systems and DD
systems is the implementation of the delay line [48]. The longer the delay line
is, the more difficult it is to implement. For DD systems [43], the delay line is
several frames long, whereas for TR systems, it can be only several pulses long [30],
which is much shorter and easier to implement [49]. ED systems do not need a
delay line, but suffer from multiple access interference [50], since they can only
adopt a limited number of modulation schemes, such as on-off keying (OOK) and
pulse position modulation (PPM). A two-stage acquisition scheme for TR-UWB
systems is proposed in [37], which employs two sets of direct-sequence (DS) code
sequences to facilitate coarse timing and fine aligning. The scheme assumes no IFI
and ISI. In [51], a blind synchronization method for TR-UWB systems executes
a MUSIC-kind of search in the signal subspace to achieve high resolution timing
estimation. However, the complexity of the algorithm is very high because of the
matrix decomposition.

Recently, a multi-user TR-UWB system that admits not only inter-pulse inter-
ference (IPI), but also IFI and ISI was proposed in [52]. The synchronization for
such a system is at low-rate sample-level. The analog parts can run independently
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without any feedback control from the digital parts. In this chapter, we develop a
complete detection, channel estimation, synchronization and equalization scheme
based on the data model modified from [52]. Moreover, the performance of dif-
ferent kinds of detectors is assessed. A two-stage synchronization strategy is pro-
posed to decouple the search space and speed up synchronization. The property
of the circulant matrix in the data model is exploited to reduce the computational
complexity. Different combinations of channel estimators and equalizers are evalu-
ated to find the one with the best trade-off between performance and complexity.
The results confirm that the TR-UWB system is a practical scheme that can
provide moderate data rate communications (e.g., in our simulation setup, the
data rate is 2.2Mb/s) at a low cost.

The chapter is organized as follows. In Section 2.2, the data model presented
in [52] is summarized and modified to take the unknown timing into account. Fur-
ther, the statistics of the noise are derived. The detection problem is addressed
in Section 2.3. Channel estimation, synchronization, and equalization are dis-
cussed in Section 2.4. Simulation results are shown and assessed in Section 2.5.
Conclusions are drawn in Section 2.6.

2.2 Asynchronous single user data model

The asynchronous single user data model derived in the following paragraphs
uses the data model in [52] as a starting point. We take the unknown timing into
consideration and modify the model in [52].

2.2.1 Single frame

In a TR-UWB system [42] [52], pairs of pulses (doublets) are transmitted in
sequence as shown in Fig.2.1. The first pulse in the doublet is the reference
pulse, whereas the second one is the data pulse. Since both pulses go through
the same channel, the reference pulse can be used as a “dirty template” (noise
contaminated) [40] for correlation at the receiver. One frame-period T holds
one doublet. Moreover, Ny frames constitute one symbol-period Ts = N7,
which is carrying a symbol s; € {—1,+1}, spread by a pseudo random code
¢; € {—1,+1},5 = 1,2,..., Ny, which is repeatedly used for all symbols. The
polarity of a data pulse is modulated by the product of a frame code and a
symbol. The two pulses are separated by some delay interval D,,, which can be
different for each frame. The delay intervals are in the order of nanoseconds and
D,, < Ty. The receiver employs multiple correlation branches corresponding to
different delay intervals. To simplify the system, we use a single delay and one
correlation branch, which implies D,, = D. Fig. 2.1 also presents an example
of the receiver structure for a single delay D. The integrate-and-dump (I&D)
integrates over an interval of length Ty.,. As a result, one frame results in P =
T /Tsam samples, which is assumed to be an integer.
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Figure 2.1: The transmitted UWB signal and the receiver structure

The received one-frame signal (jth frame of ith symbol) at the antenna output

r(t) = h(t — 1) + sic;h(t — D — 1) + n(t), (2.1)

where 7 is the unknown timing offset, h(t) = h,(t) x g(t) of length T}, with
hp(t) the UWB physical channel and g(¢) the pulse shape resulting from all the
filter and antenna effects, and n(t) is the bandlimited additive white Gaussian
noise (AWGN) with double sided power spectral density Ny/2 and bandwidth B.
Without loss of generality, we may assume that the unknown timing offset 7 in
(2.1) is in the range of one symbol period, T € [0,75), since we know the signal
is present by detection at the first step (see Section 2.3) and propose to find the
symbol boundary before acquiring the package header (see Section 2.4). Then, 7
can be decomposed as

T=208" Tsam + €, (2.2)

where 6 = [7/Twam| € {0,1,..., Ly—1} denotes the sample-level offset in the range
of one symbol with L, = Ny P, the symbol length in terms of number of samples,
and € € [0,Tsam) presents the fractional offset. Sample-level synchronization
consists of estimating 6. The influence of € will be absorbed in the data model
and becomes invisible as we will show later.

Based on the received signal r(¢), the correlation branch of the receiver com-
putes

nTsam+D
z[n] = / r(t)r(t — D)dt
(n—1)Tsam+D
nTsam
_ / ([h(t = 7) + sic;h(t = D — 7) + n(t)
(n—1)Tsam

[h(t+ D — 7) + sic;h(t — ) + n(t + D)) }dt

nTsam
_ sicj/ W2(t — 1) + h(t— D — T)h(t+ D — )]t
(

n— 1)Tsam

nTsam
+/ [t —T)h(t + D —7)+ h(t — D — 7)h(t — 7)]dt + n1[n],
(nfl)Tsam

(2.3)
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where
nTsam
nifn] = no[n] + sic; / [h(t — T)n(t) + h(t — D — 7)n(t + D)]dt
(nfl)TSam
NnTsam
+/ [h(t — T)n(t + D) + h(t + D — 7)n(t)]dt, (2.4)
(n—1)Tsam
with
NTsam
noln] = / n(t)n(t + D)dt. (2.5)
(nfl)Tsam

Note that ng[n] is the noise autocorrelation term, and ni[n| encompasses the
signal-noise cross correlation term and the noise autocorrelation term. Their
statistics will be analyzed later. Taking e into consideration, we can define the
channel correlation function similarly as in [52]

mTsam
R(A,m) :/ ht—Oh(t—e—A)dt, m=1,2,....  (2.6)
(

m—1)Tsam

where h(t) = 0, when ¢t > T}, or t < 0. Therefore, the first term in (2.3) can
be denoted as s;c; f(T:lei')‘}sm h2(t — T)dt = sicj f&%%‘i;{fﬁgham h2(t — e)dt =
sic;R(0,n — ¢). Other terms in z[n] can also be rewritten in a similar way,
leading z[n] to be
sicj[R(0,n — )+ R(2D,n — 6 + szm )]
z[n]=<¢ +[R(D,n—¥8)+ R(D,n—45+ T:m” +nin], n=0+1,...,0 + P,
no[n, elsewhere,

(2.7)
where Py, = [Th/Tsam| is the channel length in terms of number of samples and
R(0,m) is always non-negative. Although R(2D,m + D/Ty.m) is always very
small compared to R(0,m), we do not ignore it to make the model more accurate.
We also take the two bias terms into account, which are the cause of the IPI and
are independent of the data symbols and the code. Now, we can define the P, x 1
channel energy vector h with entries h,, as

D
), m=1,..., P, (2.8)

hm = R(0,m) + R(2D, m +
TSam

where R(0,m) > 0. Further, the P, x 1 bias vector b with entries b,, is defined
as

D
=1,..., 0. 2.
Tsam)7 m ) s Lh ( 9)

Note that these entries will change as a function of €, although € is not visible in

by, = R(D,m)+ R(D,m +
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the data model. As we stated before, sample-level synchronization is limited to
the estimation of §. Using (2.8) and (2.9), z[n] can be represented as

o[n] = $iCihp_s +byp_s+nin], n=0+1,04+2,...,0+ P, (2.10)
no[n/, elsewhere.

Now we can turn to the noise analysis. A number of papers have addressed
the noise analysis for TR systems [53-56]. The noise properties are summarized
here, and more details can be found in Appendix 2.A. We start by making the as-
sumptions that D > 1/B, Tgam > 1/B, and the time-bandwidth product 2BTyam
is large enough. Under these assumptions, the noise autocorrelation term ng[n]
can be assumed to be a zero mean white Gaussian random variable with variance
02 = NZBTsm/2. The other noise term n;[n] includes the signal-noise cross-
correlation and the noise autocorrelation, and can be interpreted as a random
disturbance of the received signal. Let us define two other P, x 1 channel energy

vectors h’ and h” with entries h/, and h!, to be used in the variance of ny[n]

D

hl, = R(O,m)—i—R(O,m—T ), m=1,..., Py, (2.11)
D

Rl = R(O,m)—i—R(O,m—i—T ), m=1,...,P. (2.12)

Using those definitions and under the earlier assumptions, n1[n| can also be as-
sumed to be a zero mean Gaussian random variable with variance

(No/2) (h],_s + hll_s + 25;¢jbn_s) +08,n = 6+1,6+2,...,5+ Py. This indicates
that all the noise samples are uncorrelated with each other and have a different
variance depending on the data symbol, the frame code, the channel correlation
coefficients, and the noise level. Note that the noise model is as complicated as
the signal model.

2.2.2 Multiple frames and symbols

Now let us extend the data model to multiple frames and symbols. We assume
the channel length Py, is not longer than the symbol length Ls. A single symbol

with timing offset 7 will then spread over at most three adjacent symbol periods.
T
Define xj, = [:r[(k —1)Ls+ 1], z[(k—1)Ls+2],..., x[kLs]} , which is an Ls-long

sample vector. By stacking M 4+ N — 1 such received sample vectors into an
ML, x N matrix

Xk Xk+1 e Xk4+N—-1

Xk4+1 Xk4+2 .- Xk+N
X = _ . , (2.13)

Xk+M—-1 Xk+M -+ Xk+M+N-2
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Figure 2.2: The data model structure of X

where N indicates the number of samples in each row of X, and M denotes the
number of sample vectors in each column of X, we obtain the following decom-
position

X =Cs(Inr42 ®@h)S + Bs 1 (an, 1on;)x v + Ni, (2.14)

where N7 is the noise matrix similarly defined as X,

Sk—1 Sk S Sk4+N-2
Sk Sk+1 S Sk+N—-1
S = ) _ , (2.15)
Sk+M  Sk+M+1 ...  Sk+M+N-1

and the structure of the other matrices is illustrated in Fig. 2.2. We first define
a code matrix C. It is a block Sylvester matrix of size (Ls + P, — P) X Py, whose
columns are shifted versions of the extended code vector: [c1,05_,¢0,05 ...,
CNy, ngl]T. The shift step is one sample. Its structure is shown in Fig. 2.3. The
matrix Cg of size MLy X (MPy, + 2P,) is composed of M + 2 block columns,
where 6 = (Ls — ¢')mod L,, ¢’ € {0,1,...,Ls — 1}. As long as there are more
than two sample vectors (M > 2) stacked in every column of X, the non-zero
parts of the block columns will contain M — 2 code matrices C. The non-zero
parts of the first and last two block columns result from splitting the code matrix
C according to ¢': C,(2Ls—i+1:2Ls,:) =C(1:4,:) and C/(1: Ly+ P,— P —1i,:
)=C(i+1: L+ P, —P,:), where A(m : n,:) refers to column m through n of A.
The overlays between frames and symbols observed in Cy indicate the existence
of IFT and ISI. Then we define a bias matrix B, which is of size (Ls+ P, — P) x Ny
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L-P+P,

Figure 2.3: The structure of the code matrix C and the bias matrix B

made up by shifted versions of the bias vector b with a shift step of P samples,
as shown in Fig. 2.3. The matrix By of size M Ls x (M Ny+2Ny) also has M +2
block columns, the non-zero parts of which are obtained from the bias matrix
B in the same way as Cs. Since the bias is independent of the data symbols
and the code, it is the same for each frame. Each column of the resulting matrix
Bs'1 (v, +2n;)x N is the same and has a period of P samples. Defining by to be
the P x 1 bias vector for one such period, we have

By 1w, ron;)xN = 1un,xn @ by. (2.16)

Note that by is also a function of §, but since it is independent of the code, we
cannot extract the timing information from it.

Recalling the noise analysis of the previous section, the noise matrix N7 has
zero mean and contains uncorrelated samples with different variances. The matrix
A, which collects the variances of each element in Ny, is

A

E(Nl ® Nl)
No
2

{(Hj +H5)1n,+2n,)xn + 2Cs (Ingy2 @ b)S} + 05 1arL, x N,
(2.17)

where Hf, and HY, have exactly the same structure as By, only using h’ and
h” instead of b. They all have the same periodic property, if multiplied by 1.
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Defining h} and h} to be the two P x 1 vectors for one such period, we obtain

Hy Lun,onpyxn = 1ungxn @by, (2.18)
H:;//l(MNf+2Nf)><N = 1A{N‘f><N®h‘/f/’ (2.19)

2.3 Detection

The first task of the receiver is to detect the existence of a signal. In order to
separate the detection and the synchronization problems, we assume that the
transmitted signal starts with a training sequence, and assign the first segment
of the training sequence to detection only. In this segment, we transmit all “41”
symbols and employ all “+1” codes. It is equivalent to sending only positive
pulses for some time. This kind of training sequence bypasses the code and the
symbol sequence synchronization. Therefore, we do not have to consider timing
issues when we handle the detection problem. The drawback is the presence of
spectral peaks as a result of the periodicity. It can be solved by employing a
time hopping code for the frames. We omit this in our discussion for simplicity.
It is also possible to use a signal structure other than TR signals for detection,
such as a positive pulse training with an ED. Although the ED doubles the noise
variance due to the squaring operation, the TR system wastes half of the energy
to transmit the reference pulses. Therefore, they would have a similar detection
performance for the same signal-to-noise ratio (SNR), that is, the ratio of the
symbol energy to the noise power spectrum density. We keep the TR structure
for detection in order to avoid additional hardware for the receiver.

In the detection process, we assume that the first training segment is 2M;
symbols long, and the observation window is M; symbols long (ML, = MNP
samples equivalently). We collect all the samples in the observation window,
calculate a test statistic and examine whether it exceeds a threshold. If not, we
jump into the next successive observation window of M; symbols. The 2M;-
symbol-long training segment makes sure that there will be at least one moment,
at which the M;-symbol-long observation window is full of training symbols. In
this way, we speed up our search procedure by jumping M; symbols. Once the
threshold is exceeded, we skip the next 2M; symbols in order to be out of the
first segment of the training sequence and we are ready to start the channel
estimation and synchronization at the sample-level (see Section 2.4). There will
be situations where the observation window only partially overlaps the signal.
However, for simplicity, we will not take these cases into account, when we derive
the test statistic. If these cases happen and the test statistic is larger than the
threshold, we declare the existence of a signal, which is true. Otherwise, we miss
the detection and shift to the next observation window, which is then full of
training symbols giving us a second chance to detect the signal. Therefore, we do
not have to distinguish the partially overlapped cases from the overall included
case. We will derive the test statistic using only these two hypotheses indicated
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below. But the evaluation of the detection performance will take all the cases into
account.

2.3.1 Detection problem statement

Since we only have to tell whether the whole observation window contains a signal
or not, the detection problem is simplified to a binary hypothesis test. We first
define the MNP x 1 sample vector x = [xg,xa_l, . ,x£+M1_1]T with entries
z[n],n = (k—=1)NyP+1,(k—1)N;P +2,...,(k+ My — 1)NyP, which collects

all the samples in the observation window. The hypotheses are as follows

1. Hp: there is only noise. Under Hp, according to the analysis from the
previous section, x is modeled as

= ny, (2.20)
~ N(0,031), (2.21)

where ng is the noise vector with entries ng[n],n = (k — 1)N;P + 1, (k —
NyP +2,...,(k+ M; — 1)N;P and % indicates approximately distrib-
uted according to. The Gaussian approximation for x is valid based on the
assumptions in the previous section.

2. Hj: signal with noise is occupying the whole observation window. Under
H1, the data model (2.14) and the noise model (2.17) can be easily specified
according to the all “41” training sequence. We define Hy having the
same structure as B/, only taking h instead of b. It also has a period of
P samples in each column, if multiplied by 1. Defining h; to be the P x 1
vector for one such period, we have

Hs 1N, 428 )xN = 1ungxn @hy. (2.22)

By selecting M = M; and N = 1 for (2.14), and taking (2.16), (2.18), (2.19)
and (2.22) into the model, the sample vector x can be decomposed as

X:]_Mle®(hf+bf)+l’l1, (223)

where the zero mean noise vector n; has uncorrelated entries ni[n],n =
(k—=1)N;P+1,(k—1)N;P+2,...,(k+M; —1)N;sP and the variances of
each element in n; are given by

A = E(n1 @nl)

N
= 201A{1Nf®( /f+ /f+2bf)+031M1pr. (2.24)

Due to the all “4+1” training sequence, the impact of the IFI is to fold the
aggregate channel response into one frame, so the frame energy remains
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constant. Normally, the channel correlation function is quite narrow, so
R(D,m) <« R(0,m) and R(2D,m) < R(0,m). Then, we can have the
relation

' +h7 +2bs ~ 4(hy + by). (2.25)

Defining the P x 1 frame energy vector z; = hy + by with entries zf[i],i =
1,2,..., P and the frame energy £; = 1%z, we can simplify x and A

X = 1Mle®zf+nl, (226)
A = QNolMle®Zf+O'81M1pr. (227)

Based on the analysis above and the assumptions from the previous section,
x can still be assumed as a Gaussian vector in agreement with [54]

x ~ N(lan, ®zf,diag(N)), (2.28)

where diag(a) indicates a square matrix with a on the main diagonal and
zeros elsewhere.

2.3.2 Detector derivation

The test statistic is derived using Ho and H;. It is suboptimal, since it ignores
other cases. But it is still useful as we have analyzed before. The Neyman-Pearson
(NP) detector [57] decides H; if

_ p(x;Hy)
T pxiHo) T (22

L(x)
where v is found by making the probability of false alarm Pr4 to satisfy
Prpa = Pr{L(x)>v;Ho} = a. (2.30)

The test statistic is derived by taking the stochastic properties of x under the two
hypotheses into L(x) (2.29) and eliminating constant values. It is given by

P - [Z} (k+1\41—1)Nf—1 N
T(x) = P <x[nP +il+ Y2’ P+ z}) . (2.31)
; 0-% [Z] 71_(I;)Nf 0'8

where of[i] = 2Nozf[i] + 0Z. A detailed derivation is presented in Appendix 2.B.
Then the threshold v will be found to satisfy

Pry = Pr{T(x) >v;Ho} = . (2.32)
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Hence, for each observation window, we calculate the test statistic T'(x) and
compare it with the threshold ~. If the threshold is exceeded, we announce that
a signal is detected.

The test statistic not only depends on the noise knowledge o2, but also on
the composite channel energy profile zf[i]. All data samples make a weighted
contribution to the test statistic, since they have different means and variances.
The larger z¢[i]/o3 is, the heavier the weighting coefficient is. If we would like
to employ T'(x), we have to know o and z[i] first. Note that of can be easily
estimated, when there is no signal transmitted. However, the estimation of the
composite channel energy profile z¢[i] is not as easy, since it appears in both the
mean and the variance of x under H;.

2.3.3 Detection performance evaluation

Until now, the optimal detector for the earlier binary hypothesis test has been
derived. The performance of this detector working under real circumstances has
to be evaluated by taking all the cases into account. As we have described before,
there are moments where the observation window partially overlays the signal.
They can be modeled as other hypotheses H;,j = 2,..., MiN;P. Applying the
same test statistic 7'(x) under these hypotheses including H;, the probability of
detection is defined as

PD,j :PT{T(X) >’7;Hj},j: 1,...,M1pr. (233)

We would obtain Pp 1 > Ppj,j =2,..., M1 NgP. Since the observation window
collects the maximum signal energy under H; and the test statistic is optimal to
detect H;, it should have the highest possibility to detect the signal. Furthermore,
if we miss the detection under H;,j = 1,..., M1 Ny P, we still have a second chance
to detect the signal with a probability of Pp ; in the next observation window,
recalling that the training sequence is 2M; symbols long. Therefore, the total
probability of detection for this testing procedure is Pp ; + (1 — Ppj)Pp1,j =
1,...,MiN¢P, which is larger than Pp ; and not larger than Pp 1+(1—Pp1)Pp.1.
Since all hypotheses H;,j = 1,..., M1 NP have equal probability, we can obtain
that the overall probability of detection Pp, for the detector T'(x) as

1 MiN;P
Pp, = Ppj+(1—Pp;)P i =1,....M,NP.
be M{NyP ; {Pp,j+( D) D1}, ooy M1 Ny

(2.34)

where Pp1 < Pp, < Pp1+ (1 — Pp1)Pp,. Since the analytical evaluation of
Pp, is very complicated, we just derive the theoretical performance of Pp ; under
H;. In the simulations section, we will obtain the total Pp, by Monte Carlo
simulations and compare it with Ppy and Pp 1 + (1 — Pp,1)Pp,1, which can be
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used as boundaries for Pp,.

A theoretical evaluation of Pp ; is carried out by first analyzing the stochastic
properties of T'(x). As T'(x) is composed of two parts, we can define

P i (k+M1—1)Nj—1
zrli .
Ti(x) = ZJJ;M Z x[nP +1], (2.35)
i=1 1 n=(k—1)Ny
P i (k+M;—1)Ny—1
zrli .
To(x) = Zaé[ﬂ > 2*[nP +1i]. (2.36)
i=1 1 n=(k—1)Ny
Then we have N
T(x) = Ty (x) + US Ty(x). (2.37)
0

First, we have to know the probability density function (PDF) of T'(x). However,
due to the correlation between the two parts, it can only be found in an empirical
way by generating enough samples of T(x) and making a histogram to depict
the relative frequencies of the sample ranges. Therefore, we simply assume that
T (x) and T»(x) are uncorrelated, and T'(x) is a Gaussian random variable. The
mean (variance) of T'(x) is the sum of the weighted means (variances) of the two
parts. The larger the sample number M; NP is, the better the approximation is,
but also the longer the detection time is. There is a tradeoff. In summary, 7'(x)
follows a Gaussian distribution as follows

T(x) ~ N(E(Ty(x)) + féjE(Tg(X)),var(Tl(x)) + ]:é) var(T3(x))).

(2.38)

The mean and the variance of T3 (x) can be easily obtained based on the assump-
tion that x is a Gaussian vector. The stochastic properties of Th(x) are much
more complicated. More details are discussed in Appendix 2.C. All the perform-
ance approximations are summarized in Table 2.1, where the function Q(-) is the
right-tail probability function for a Gaussian distribution.

A special case occurs when P = 1, which means that one sample is taken per
frame (Tyam = T'¢). For this case where no oversampling is used, we have constant
energy £ and constant noise variance 07 = 2NoEy + 02 for each frame. Then the
weighting parameters for each sample in the detector would be exactly the same.
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We can eliminate them and simplify the test statistic to

(k+My —1)Ny

TI(x) = > an), (2.39)
n=(k—1)N;+1
(k+1\41—1)Nf
Ty(x) = > 2P, (2.40)
n=(k—1)N;+1
and
N
T'(x) = Ti(x)+ 5T5(x). (2.41)
o)

Therefore, Th(x) /03 will follow a central Chi-squared distribution under Hq and
T}(x)/o? will follow a noncentral Chi-squared distribution under H;. We calculate
the threshold for T5(x) as

% =00"Qp  (a), (2.42)
1Ny
and the probability of detection under H; as
_ V2
Ppi1= xi,le(Mleg;/af) <U%> ) (2.43)

Table 2.1: Statistical Analysis and Performance Evaluation for Different Detectors,
P >1,Tom =Ty/P

Ty (x) T2 (x) T (%)
2 zrli] No
# HTy o =0 HTy o = MiNgoo o2i] KTy = 1Tyt o Mo
Ho 1 0
i=1
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2 2.
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Probabilities of detection under H1

Figure 2.4: Performance comparison between 7”(x) and its components T7(x) and
T3(x)

where the functions Q2 (z) and Q2 (x) () are the right-tail probability functions
for a central and noncentral Chi-squared distribution, respectively. The statistics
of T{(x) can be obtained by taking P = 1, z¢[i] = & and o%[i] = 07 into Table
2.1, and multiplying the means with 0%/€¢ and the variances with a%/&?. As
a result, the threshold v} for T{(x) is \/MiN;s3Q~*(a), which can be easily
obtained. The Pp; of T'(x) could be evaluated in the same way as T'(x) by
Table 2.1.

The theoretical contributions of T](x) and Tj(x) to T”(x) are assessed in
Fig. 2.4. The simulation parameters are set to M; = 8, Ny = 15, Ty = 30ns,
T, = 0.2ns and B ~ 2/T,. For the definition of E,/Ny we refer to Section 2.5.
The detector based on Tj(x) (dashed lines) plays a key role in the performance
of the detector based on 7”(x) (solid lines) under H;. For low SNR, they are
almost the same, since T (x) can be directly derived by ignoring the signal-noise
cross correlation term in the noise variance under H;. There is a small difference
between them for medium SNRs. T4(x) (dotted lines) has a performance loss
of about 4dB compared to T"(x). Thanks to the ultra-wide bandwidth of the
signal, the weighting parameter Ny/oo? greatly reduces the influence of T5(x) on
T'(x). It enhances the performance of 7"(x) slightly in the medium SNR range.
According to these simulation results and the impact of the weighting parameter
No/o3, we can employ T} (x) instead of 7”(x). It has a much lower calculation
cost and almost the same performance as T"(x).

Furthermore, the influence of the oversampling rate P to the Pp; of T'(x)
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can be ignored, because the oversampling only affects the performance of Th(x),
which only has a very small influence on T'(x). Therefore, the impact of the
oversampling can be neglected. In Section 2.5, we will evaluate the Pp 1 of T'(x)
using the IEEE UWB channel model by a quasi-analytical method and also by
Monte Carlo simulations. Based on the simulation results in this section, we can
predict that for small P (P > 1) the Pp; for T(x) will be more or less the same
as the Pp; for T"(x) or T7(x).

2.4 Channel estimation, synchronization and equal-
ization

After successful signal detection, we can start the channel estimation and syn-
chronization phase. The sample-level synchronization finds out the symbol bound-
ary (estimates the unknown offset J), and the result can later on be used for
symbol-level synchronization to acquire the header. This two-stage synchron-
ization strategy decomposes a two-dimensional search into two one-dimensional
searches, reducing the complexity. The channel estimates and the timing informa-
tion can be used for the equalizer construction. Finally, the demodulated symbols
can be obtained.

2.4.1 Channel estimation
Bias estimation

As we have seen in the asynchronous data model, the bias term is undesired.
It does not have any useful information, but disturbs the signal. We will show
that this bias seriously degrades the channel estimation performance later on.
The second segment of the training sequence consists of “+1,—1" symbol pairs
employing a random code. The total length of the second segment should be
My 4+ 2N, symbols, which includes the budget for jumping 2M; symbols after the
detection. The “+1,—1” symbol pairs can be used for bias estimation as well as
channel estimation. Since the bias is independent of the data symbols and the
useful signal part has zero mean, due to the “+1,—1" training symbols, we can
estimate the Lg x 1 bias vector of one symbol, by = 1n, @by, as

- 1
s = 2N [Xk Xk+1 Xk+2NS—1]12NS~ (244)

Channel estimation

To take advantage of the second segment of the training sequence, we stack the
data samples as
X — Xk Xk4+2 .- Xk42N,-2 (2.45)
Xk+1 Xk4+3 ... Xp42N—1
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which is equivalent to picking only odd columns of X in (2.14) with M = 2 and
N = 2N;—1. As a result, each column depends on the same symbols, which leads
to a great simplification of the decomposition in (2.14)

i = [( /LS+6’+ /L/s+6’) ( :S'+ :S/')}(I2®h)[—5k Sk]Tlgs
1oy, @ by + Ny, (2.46)

where N1 is the noise matrix similarly defined as X. For simplicity, we only
count the noise autocorrelation term with zero mean and variance of into Ny,
while o2 can be easily estimated in the absence of a signal. Because we jump into
this second segment of the training sequence after detecting the signal, we do not
know whether the symbol sj is “+1” or “-1”. Rewriting (2.46) in another form
leads to

X = Ciheslk +1axn, @by + Ny, (2.47)

where Cg is a known 2L, x 2L, circulant code matrix, whose first column is
[c1, 0;71, ca, 0;71, .o, CNy,s 0,}:5+P71}T7 and the vector hggs of length 2L, blends
the timing and the channel information, which contains two channel energy vectors
with different signs, syh and —sih, located according to ¢

T

reshi T oT T oT
hss§={ cireshift([sgh”, 07 _p ,—sxh”,07 _,]7,8), 6#0 (2.48)

T T T T r _n’
[—skh,0F _p, . skh”, 0] _p ], 6=0

where circshift(a,n) circularly shifts the values in the vector a by |n| elements
(down if n > 0 and up if n < 0). According to (2.47) and assuming the channel
energy has been normalized, the linear minimum mean square error (LMMSE)
estimate of hggs then is

2
99
Ny

,11 <

flss(s = Cf(CSCf + I N (X —1oxn, @ bg)ly,. (2.49)

Defining

N [Bssa(l t L) — hygs(Ls + 1 2Ls)j|
6 =

2 )
where a(m : n) refers to element m through n of a, we can obtain a symbol-long
LMMSE channel estimate as

(2.50)

hs = |hs|. (2.51)

According to a property of circulant matrices, C4 can be decomposed as Cy =
FQFH where F is the normalized DFT matrix of size 2L, x 2L, and Q is a
diagonal matrix with the frequency components of the first row of C; on the
diagonal. Hence, the matrix inversion in (2.49) can be simplified dramatically.
Observing that C(C,CH + (62 /N,)I)~! is a circulant matrix, the bias term
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The symbol long channel estimate
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Figure 2.5: The symbol-long channel estimate hs with bias removal and |ﬁ855(1 : L)
without bias removal, when SNR is 18 dB

actually does not have to be removed in (2.49), since it is implicitly removed
when we calculate (2.50). Therefore, we do not have to estimate the bias term
explicitly for channel estimation and synchronization.
When the SNR is high, || CsCH ||r >| (62/No)I ||F, (2.49) can be replaced

by

. 1 e

hss = N FQF7 (X = 1axn, @bg)1n,. (2.52)
Tt is a least squares (LS) estimator and equivalent to a deconvolution of the code

sequence in the frequency domain. On the other hand, when the SNR is low,
| CsCH ||r <|| (63/N)I ||, (2.49) becomes

. 1 ~
hews = )2 FQUFI(X — 15Ny, @ by)1y,, (2.53)
0

which is equivalent to a matched filter (MF). The MF can also be processed in the
frequency domain. The LMMSE estimator in (2.49), the LS estimator in (2.52)
and the MF in (2.53) all have a similar computational complexity. However for
the LMMSE estimator, we have to estimate o2 and the channel energy.

As an example, we show the performance of these channel estimates under high
SNR conditions (the simulation parameters can be found in Section 2.5). Fig. 2.5
indicates the symbol-long channel estimate h; with bias removal and |ﬁ555(1 : L)
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without bias removal, where hys = CH(C,CH + (02 /N,)I)~1(1/N,)X1y, for the
LMMSE and hyes = (1/02)FQH FHX1 )y for the MF. When the SNR is high,
the LMMSE estimator is expected to have a similar performance as the LS estim-
ator. Thus, we omit the LS estimator in Fig. 2.5. The MF for h; (dashed line)
has a higher noise floor than the LMMSE estimator for hs (solid line), since its
output is the correlation of the channel energy vector with the code autocorrela-
tion function. The bias term lifts the noise floor of the channel estimate resulting
from the LMMSE estimator (dotted line) and distorts the estimation, while it
does not have much influence on the MF (dashed line with + markers). The stars
in the figure present the real channel parameters as a reference. The position of
the highest peak for each curve in Fig. 2.5 indicates the timing information and
the area around this highest peak is the most interesting part, since it shows the
estimated channel energy profile. Although the LMMSE estimator without bias
suppresses the estimation errors over the whole symbol period, it has a similar
performance as all the other estimators in the interesting part.

2.4.2 Sample-level synchronization

The channel estimate hs has a duration of one symbol. But we know that the true
channel will generally be much shorter than the symbol period. We would like to
detect the part that contains most of the channel energy, and cut out the other
part in order to be robust against noise. This basically means that we have to
estimate the unknown timing 6. Define the search window length as L., in terms
of the number of samples (L,, > 1). The optimal length of the search window
depends on the channel energy profile and the SNR. We will show the impact
of different window lengths on the estimation of § in the next section. Define
ﬁu,g = [l:lz(;, —flfé(l : Ly — 1)]T7 and define 6 as the § estimate

O0+4Ly
0 =argmax| > huys(n)|. (2.54)
s n=06+1

This is motivated as follows. According to the definition of flsg, when § > Ls— Py,
fls(g will contain channel information partially from s;h and partially from —sgh,
which have opposite signs. In order to estimate §, we circularly shift the search
window to check all the possible sample positions in h,s and find the position
where the search window contains the maximum energy. If we do not adjust the
signs of the two parts, the § estimation will be incorrect when the real § is larger
than Ly — Pp,. This is because the two parts will cancel each other, when both of
them are encompassed by the search window. That is the reason why we construct
hs by inverting the sign of the first L,, — 1 samples in h,s and attaching them to
the end of hys. Moreover, the estimator (2.54) benefits from averaging the noise
before taking the absolute value.
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2.4.3 Equalization and symbol-level synchronization

Based on the channel estimate hs and the timing estimate 5, we select a part
of hy to build three different kinds of equalizers. Since the MF equalizer cannot
handle IFI and ISI, we only select the first P samples (the frame length in terms
of number of samples) of circshift(hs, —é) as h,. The code matrix C is specified
by assigning P, = P. The estimated bias b, can be used here. We skip the first
§ data samples and collect the rest data samples in a matrix X; of size Ly x N
as in the data model (2.14) but with M = 1. Therefore, the MF equalizer is
constructed as

§T = sign{(Cﬁp)T(X(g —11xn @ by)}, (2.55)

where § is the estimated symbol vector. Moreover, we also construct a zero-forcing
(ZF) equalizer and an LMMSE equalizer by replacing h with fl, which collects
the first P, samples (the channel length estimate in terms of number of samples)
of cireshift(hg, —6), and using 8’ = (L, — ) mod L, in the data model (2.14). The
channel length estimate P, could be obtained by setting a threshold (e.g., 10% of
the maximum value of flg) and counting the number of samples beyond it in hs.
These equalizers can resolve the IFI and the ISI to achieve a better performance
at the expense of a higher computational complexity. The estimated bias b, can
also be used. We collect the samples in a data matrix X of size 2L, X N similar
as the data model (2.14) with M = 2. Then the ZF equalizer gives

S = sign{(Cj, (Is ® h))T (X — 1oxny ® bs)}, (2.56)
and the LMMSE equalizer gives
S = sign{(®7® + 021,) 1 (X — 13, xy @ by)}, (2.57)

where & = Cs (L ® h). Sis a4 x N symbol matrix. We can choose either the
second or the third row of S as the demodulated symbol sequence.

Until now, the sample-level synchronization confirms the boundaries of the
symbols. However it is not able to explore the boundary of the training header,
since the second segment of the training sequence just employs pairs of “+1,-1"
symbols. After the sample-level synchronization, the demodulation is triggered.
The third segment of the training sequence is a known training symbol pattern.
Once we find the matching symbol pattern, we can distinguish the training header.
Symbol-level synchronization is then accomplished. To summarize the training
segments used in every stage, the overall structure of the training sequence is
shown in Fig. 2.6.
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Segment 1, no code Segment 2, PN code Segment 3, the header, PN code Data

—I‘H‘—l‘ =il ‘
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2M, M, +2N,

Training Sequence

Figure 2.6: The signal structure for training sequence

2.5 Simulation results

We evaluate the performance of different detectors and the performance of differ-
ent combinations of channel estimation and equalization schemes for a single user
and single delay TR-UWB system. We use a Gaussian second derivative pulse
that is 0.2 ns wide. The delay interval D between two pulses in a doublet is 4
ns. The first segment of the training sequence is 2M; = 16 symbols long, all of
which are composed of positive pulses. Hence, the observation window includes
My = 8 symbols. The second segment of the training sequence has M; +2Ng = 38
symbols, and employs a pseudonoise (PN) code sequence. The code length Ny
is 15. The frame-period T is 30 ns. The IEEE UWB channel model CM3 [58]
is employed and truncated to 90 ns, which represents a NLOS channel. The
oversampling rate P is 3, which results in Tsay = 10 ns. We define E,/Ny as
the received aggregate pulse energy to noise ratio with E, = [ |h(t)|?dt, where
h(t) represents the composite channel impulse response including pulse shaping
and antenna effects as we have explained before (see Section II.A). The system
sampling rate is 50GHz for Matlab simulations.

The test statistics 7'(x) in (2.37) and 7T7(x) in (2.39) are assessed in both
a theoretical way by using the results in Table 2.1 and an experimental way by
running Monte Carlo simulations. Fig. 2.7 shows the probability of detection Pp ;
for the test statistics. The theoretical Pp 1 of T'(x) with P = 3 is evaluated in a
quasi-analytical method. We generate 100 IEEE CM3 channel realizations, and
for each channel realization, we use Table 2.1 to evaluate its Pp ; performance and
average the obtained Pp ;1’s. In the experimental way, we still employ 100 IEEE
CM3 channel realizations. For each realization, we generate 1000 test statistics
to compare with the threshold and count the probability of detection. In order
to evaluate the detection performance, we divide the SNR into three ranges. For
example, when Pp4 = 0.1, the low SNR range is below 0dB, the medium range
is from 0dB to 6dB and the high SNR range is above 6dB. According to Fig.
2.7, the Pp of T'(x) with P = 3 (solid line with % markers) and the Pp; of
T{(x) (dash-dotted line with * markers) are similar in the low and high SNR
range. But in the medium range, T'(x) with P = 3 outperforms T} (x) for about
5% ~ 10%. For Pp4 = 1073 and Ppa = 1072, the performance differences for
these test statistics are large in the SNR range from 2dB to 8dB. T'(x) (solid lines
with o or { markers) can have a detection probability as high as 20% more than
T{(x) (dash-dotted lines with o or {) markers) under H;. However, when the test
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PD1 for T(x) with P=3 and for T;(x) : experimental vs. theoretical
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Figure 2.7: Experimental and theoretical Pp 1 performance comparison for 7'(x) with
P =3 and T{(x)

statistic T'(x) is employed, we have to estimate the channel energy profile first.
On the other hand, if we use the test statistic 77(x), we only have to sum up
the samples, which is easy to implement. But these results are only the detection
probabilities under H, which are used as boundaries for the overall performance
under real circumstances.

As we have mentioned before, Pp; and Pp1 + (1 — Pp,1)Pp,1 can be used
as a lower boundary and an upper boundary for the overall Pp_, respectively.
We run Monte Carlo simulations to evaluate the Pp_ under real circumstances.
For each run, the timing offset is randomly generated following a uniform distri-
bution in the range of M; symbols, meanwhile the channel realization remains
the same in order to exclude the channel influence in the multi-hypotheses case.
In the detection procedure, once the first detection fails, we jump into the next
observation window. When the second detection fails again, we declare a missed
detection. The simulation results are shown in Fig. 2.8. The Pp_’s of T'(x) with
P = 3 (solid lines) lie between two boundaries: the upper boundaries (dashed
lines) and the lower boundaries (dotted lines), and these boundaries are getting
tighter as the Pra’s are getting smaller. The Pp,’s of Tj(x) (dash-dotted lines)
are a bit higher than the Pp ’s of T'(x). Especially for Pp4 = 1073, around
SNR= 6dB, the Pp, of T} (x) (dash-dotted line with o markers) is 5% larger than
the Pp, of T'(x) (solid line with o markers). That is because T'(x) weights each
sample only based on two hypotheses Hy and H;. The weighting coefficients are
not optimal for other hypotheses. The noise samples may be mistakenly weighted
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Figure 2.8: Experimental Pp, for T'(x) with P = 3 and 7T} (x)

heavily under real circumstances. On the other hand, 77 (x) accumulates all the
frame samples in the observation window, which is equivalent to equally weight-
ing. According to these results, we can employ T} (x) because of its simplicity and
similar performance as T'(x).

500 Monte Carlo runs are used to evaluate the mean squared error (MSE)
of hy vs. SNR. In each run, the timing offset and the channel are randomly
generated. The results for the symbol-long estimates and the L,-long estimates
assuming perfect timing are shown in Fig. 2.9. The MF curves (dotted lines)
always have the highest noise floor, since the MF output is the convolution of the
channel energy vector with the code autocorrelation function. The performance
gap for symbol-long estimates between the LS/LMMSE (dashed lines/solid lines)
estimator and the MF is large. When we concentrate on the channel estimates
in a limited range, such as 30 ns (lines with o markers) and 90 ns (lines with <
markers), the gap between the MF and the LS/LMMSE estimator is smaller. The
normalized MSE E[|(§ — 8)/L|?] for & estimation is also assessed with different
values of L, based on different channel estimators. From Fig. 2.10, we see
that the 0 estimates based on MF (dotted lines), LS (dashed lines) and LMMSE
(solid lines) channel estimates with the same L,, have similar performance and
L, = 30 ns is the best choice among all. The MSE for § with L, =30 ns (lines
with o markers) is saturated after the SNR reaches 10dB. This is because we use
NLOS channels, where the first path may not be the strongest and there is always
remaining a fractional timing offset e. Meanwhile the differences of the MSE for
channel estimation with a 90ns range based on different methods (lines with <
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Figure 2.9: MSE Performance for channel estimation with different lengths

markers) are quite small around 10dB in Fig. 2.9, which will be employed to
construct the equalizer. As a result, we choose the MF as the channel estimator.

Furthermore, combinations of the MF channel estimator with different equal-
izers are investigated. We employ L,, = 30 ns for synchronization. Fig. 2.11
shows the BER performance. The BER performance for the MF equalizer (lines
with o markers) approaches 0 after 12dB, while the performances for the ZF (lines
with * markers) and the LMMSE equalizers (lines with O markers) approach 0
after 10dB. Hence, the MF equalizer is 2dB worse than the ZF and the LMMSE
equalizer, and all of them employ 90 ns long channel estimates. The curves of
the ZF equalizer and the LMMSE equalizer overlay each other. The bias does
not have much impact on them. They have almost the same performance. As
a result, the optimal combination considering cost and performance would be a
MF channel estimator with a ZF equalizer. According to the results above, we
can remark that the IFI after the I& D is not so serious in our simulation setup,
since the channel energy attenuates exponentially and one frame contains most of
the energy. The performance differences of different equalizers are not so obvious.
However, the LMMSE estimator has the potential to handle more serious IFI and
ISI. The effects of the bias on the BER performance can be ignored, but it has
to be taken into account for the channel estimation (done implicitly, see Section
2.4.1). When we want to shorten the frame length to achieve a higher data rate,
more interference will be generated. We then need a more accurate data model
to handle this interference.
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2.6 Conclusions

We have proposed a complete solution for signal detection, channel estimation,
synchronization and equalization in a TR-UWB system. The scheme is based on
a data model, which takes IPI, IFI and ISI into account and releases the frame
time requirements to allow for higher data rate communications. Several detect-
ors based on a specific training scheme are derived and assessed. We find that
the simple detector, which sums up all the samples in the observation window
and compares the result with a threshold, gives a good balance between perform-
ance and cost. Moreover, the joint channel and timing estimation is achieved in
three different ways. The property of the circulant matrix in the data model is
exploited to reduce the complexity of the algorithms. Then a two-stage synchron-
ization strategy is proposed to first achieve sample-level synchronization and later
symbol-level synchronization. Last but not least, three kinds of equalizers are de-
rived. We evaluate different combinations of channel estimation and equalization
schemes using the IEEE UWB channel model CM3, which shows that the TR-
UWB system can be implemented with low cost and achieve moderate data rate
communications.
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2.A Noise analysis

The noise autocorrelation term ng[n] is

nTsam
noln] = / n(t)n(t + D)dt, (2.58)
(nfl)TSam

where n(t) is band limited AWGN and its autocorrelation function is R, (1) =
E[n(t)n(t — 7)) = NoBsine(2B7). Therefore, ng[n] has approximately zero mean,
as a result of R, (D) = 0 based on the assumption D > 1/B. According to the
Gaussian joint variable theorem [59] [60], its variance can be derived as

var(no[n]) ~ E[ng[n]]

nTsam nTsam
~ / / [R2(t —u) + Ro(t —u— D)R,(t + D — u)] dtdu.
(nfl)TSam (nfl)TSam

(2.59)

The second term is the product of two sinc functions offset by 2D, which is
approximately zero by using the property of sinc function saying that
sinc(2B7)sinc(2B(1 4 A)) ~ sinc?(2B7)5(A), where §(A) is the Kronecker delta.
Recalling R, (D) ~ 0 and Tym > 1/B, and applying Parseval’s theorem, we
derive the variance of ng[n] as (also see [61])

Q

N2 [rlsam nTsam
var(ng[n]) 40/( o /( o [4B2sinc2(2B(t—u))] dtdu

N2 NTsam B
~ 0 / / 1df | dt
4 (n—1)Tsam —-B

Ng BTsam

) (2.60)

In summary, ng[n] is approximately zero mean and white with variance Ng BTsam /2.
These noise autocorrelation samples are uncorrelated with each other, due to the
assumption Tgam > 1/B.

Furthermore, the aggregate noise term nq[n] is
nTsam

nin] = no[n] + sic; /( [h(t — T)n(t) + h(t — D — 7)n(t + D)]dt

n—1)Tsam

nTsam
—|—/ [h(t — T)n(t + D) + h(t + D — 7)n(t)]dt. (2.61)
(n—1)Tsam
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Defining
nTsam
N — / (Wt — 7)n(t) + h(t — D — T)n(t + D)]dt, (2.62)
(nfl)TSam
NnTsam
V'] = / h(t — n(t+ D) + h(t + D — Pm(®)]dt,  (2.63)
(nfl)Tsam
we obtain
n1[n] = 5'[n] +~"[n] + no[n]. (2.64)

~'[n] and v"[n] are random variables, resulting from the cross-correlation between
the signal and the noise.

Now we will derive the statistical properties of these two random variables.
Both v/[n] and 4" [n] have zero mean. The variance of 7/[n] is calculated as follows

var(v'[n]) = E[[y'[n][’] (2.65)
nTsam nTsam
_ / / [h(t — 7)h(u — 7) Rt — )
(n—=1)Tsam 7 (n—1)Tsam
+h(t — D —7)h(u — D — 7)R,, (t — u)]dtdu. (2.66)

Let us insert R, (7) into the first term (also see [61])

NTsam nNTsam
/ / h(t — )R — 7) R (t — u)didu
( (

n—1)Tsam v (n—1)Tsam

nTsam nTsam
/ / h(t — 7)h(u — 7)NoBsinc(2B(t — u))dtdu
( (

nfl)TSam nfl)TSam
N nTsam nTsam B .
= / / h(t —7)h(u —7) / eI 2 F =) df dtdu
2 (nfl)Tsam (nfl)Tsam —B
N TL’TS;Lm B i
= 0 / h(t —7) / P2 =T) g at
2 (n—1)Tsam -B

NTsam—T )
X / h(u —7)e 72 (=) q(y — 1)
(n—1)Tsam—T7

N, NTsam B .
= /( h(t ) ( [ JH@e <”>df> dt, (2.67)

n— l)Tsam

where H(f) is the Fourier transform of h(u — 7),u € [(n — 1)Tsam, nTsam], which
is a segment of the aggregate channel. Since the bandwidth B of n(t) is assumed
much larger than the bandwidth of h(u — 7),u € [(n — 1)Tsam, nTsam], We obtain

ffB H(f)e??m =1 df ~ h(t —7),t € [(n — 1)Tsam, " Team]- As a result, we obtain
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similar results as in [55] [56] [61]
nTsam nTsam
/ / h(t — 7)h(u — 1) B (t — u)dtdu
( (

n—1)Tsam Y (n—1)Tsam

N nTsam
0 / h(t — T)h(t — 7)dt
(

2 nfl)Tsam
N
= 20 R(0,n — §). (2.68)

In a similar way, the other term of var(v/[n]) can be deduced. The same method
is applied to var(y”[n]) and E[y'[n]y”[n]]. All the derivations are based on the
assumption that R, (D) ~ 0 and Tg.m > 1/B. The results are summarized as
follows

Ny

, (R(o,n—5)+R(o,n—5— b )),

n=0+1,...,0 + P,
0, elsewhere,

var(y'[n]) ~

(2.69)
var(y"[n]) = E[}y"[n]|?]
No D
N ) (R(O,n—é)—i—R(O,n—(S—FTmm)),
- n=0+1,...,0+ Py,
0, elsewhere,
(2.70)
Nosicj (R(D,n —0)+ R(D,n—9d+ b )) ,
/ 1" 2 nam
0, elsewhere,
(2.71)
E[y'[nlno[n]] = E[y"[n]no[n]] =0. (2.72)
In summary, the stochastic properties of ny[n] are
E[ni[n]] =~ 0, (2.73)
N, D D
20 {2R(0,n—5) +R(0,n— 6 — )+ RO =5+ )

D
var(ni[n]) = ¢ + sicj <2R(D, n—20)+2R(D,n—4d+ T )) } +o2,  (2.74)

n=06+1,...,0 + Py,
0, elsewhere
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where 02 = NEBTsam/2. These aggregate noise samples are uncorrelated with
each other, recalling that Tyay, > 1/B. This assumption has usually been satis-
fied by UWB signals (e.g., in our case Tgam = 10ns, B ~ 2/T, = 10GHz, then
2BTam = 200). Also ng[n] and ni[n] can be assumed as Gaussian random vari-
ables by invoking the sampling theorem and the central limit theorem [59].

2.B Detector derivation

In summary, the statistics of x in (2.31) are

Ho:x
Hy:x

N(0,021), (2.75)
N(lMle ®zf,diag()\)). (276)

a
~

a
~

The Neyman-Pearson detector decides H; if

_ p(x; Hl)
p(x; Ho)

where + is found by making the probability of false alarm Pg 4 to satisfy

L(x) > 7, (2.77)
Py = Pr{L(x) > v;Ho} = a. (2.78)
L(x) can be expressed as

(k+M;—1)Ny—1

1
exp |— . z[nP +i] — z¢[i])?
p P 2(2Nozf[i] 4 03) ”_(;)Nf (=] } s1i])
) 2‘ MiNg
L(X):izl (2m(2Noz¢lt] + 03)) 2
1 (k+M1—1)Ny P
1
) MNP exXp | =, o Z 2?[n]

(2map) 0 n=(k—1)N;P+1

(2.79)

Defining o7[i] = 2Noz¢li] + 03, inserting it into InL(x) and eliminating the con-
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stants leads to

(b+My—1)N;—1 (k+M;—1)Ny—1
2 - . o 2
202 Z x[nP +1i] — 202[i Z (x[nP +1i] — zf[1])
n=(k—1)Ny n=(k—1)Ny
o (k+M;—1)N;—1 (k+M1—1)Nj—1

P ozi ) 1 1 9 .
— Z {20]1;[[2’]] Z z[nP +i| + <208 - 20%[2,]) Z x°[nP + 1]

=1 n=(k—1)Ny n=(k—1)Ny
o, i (k+My—1)N;—1 Nozsli] (k+M;—1)Ny—1
= YN0 Y ekhP+i+ ] S 2P+
-1 | 71 [ n=(k—1)N; 75071 n=(k—1)Nj
P . [Z] (k+M171)Nf71 N (k?+A{1*1)Nf71
= Z J; _ Z znP + 1]+ 3 Z 22 [nP 4+ i]
im1 1 [ =(k—1)N 90 =(k—1)N
n=(k f n= f

(2.80)

Then the test statistic is

P - [Z} (k‘—‘r]\'{l—l)Nf—l N (k?+M1—1)Nf—1
T(x):Z J;[] Z z[nP +1i] + g Z 22 [nP + 1]
= o1l n=(k—1)N; 9 N,

(2.81)

2.C Statistic of the detectors

2.C.1 DetectorT;(x)

Since x is assumed to be a Gaussian vector, T} (x) also follows a Gaussian distri-
bution.

P 2
a ’L
Mo : Ti(x) & N(0,MiNyoo? ﬁz (2.82)
=1 1
" 23] ", 23]
Hi:Ti(x) & NN J;[Z}’MleZ J;Z (2.83)
i—1 71 i=1 o1

Actually, if the condition z¢[i]/Ny < BTsam/4 is satisfied, which means the
signal-to-noise ratio (SNR) is low, the term 2Nyz¢[i] can be ignored in the variance
of x under Hy, and then Tj(x) can be derived directly.
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2.C.2 Detector Th(x)

Since the different entries of x have different weighting factors in T(x), we collect
the data samples bearing the same weighting factor into the same group. There-
fore, there are P groups of data samples and they are assumed to be uncorrelated.
Each group Zil:_(id_ll_ﬁ\),;vf g2 [nP + ] follows a chi-squared distribution. How-
ever, Th(x) is still assumed to be a Gaussian variable, as it is the sum of the
weighted groups. Then we can obtain

Ho :
(k4+Mi—=1)N;—1 2P +i] o )
o2 ™~ XMiNg
n=(k—1)N; 0
. ) - zfli] 4 < z]%[z]
Ty(x) & N(M;Nioy Z 511> 2M1Nyog Z 1)
— o7i] = oil]
Hy -
(kJerzl:)Nfl 22[nP +1i] o Xa (MleEJ%M>
91 ~ XMN 2[; ’
et o3li] v ot[i]
a P
Ty(e) & N\ MN; Yzl {14 o |
i=1 !
P 2[;
224[1
2Ny 3220 1+ 2fU :
p otli]

where x?2 is the central chi-squared pdf with v degrees of freedom which has mean
v and variance 2v. Meanwhile, x2()\) is the non-central chi-squared pdf with v
degrees of freedom and noncentrality parameter \. Hence, it has mean v+ X and
variance 2v + 4.
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CHAPTER 3

Cramér-Rao Bound for Range Estimation

3.1 Introduction

The Cramér-Rao bound (CRB) is a standard benchmark to evaluate the per-
formance of an estimator. In this chapter, we investigate the CRB for range (D)
estimation (the distance between the transmitter and the receiver), which is an
important parameter for localization. There are two elementary measurements
for range estimation: the received signal strength (RSS) and the time of arrival
(TOA-7) [1]. The existing literature mostly treats them separately to derive the
CRB(D), e.g., see [1] [63]. Some of them [64] insert the path-loss model (indicating
the relationship between the RSS and the range) into the received signal-to-noise
ratio (SNR), which is viewed as a parameter of the CRB(7)(in this case, we have
CRB(D) = c2CRB(7)). However, they do not exploit the range information in the
RSS and the TOA jointly. Previous work in [65] proposes to use both the RSS and
the TOA to improve the ranging accuracy and derives a CRB(D) by simply, yet
incorrectly, assuming that they are uncorrelated. Moreover, it does not provide a
method to combine them. Other joint methods [66] are for location estimation.
They propose to fuse the TOA measurements and the RSS measurements to get
a lower bound for localization, meanwhile they assume the estimation error of the
TOA has constant variance regardless of its distance dependency.

We investigate the relationship among the RSS, the TOA and the range D,
and use both the RSS and the TOA for the CRB(D). We do not use the RSS
explicitly as a parameter, but the amplitude of the received signal. Single path
propagation is assumed, yet the path-loss model is taken into account in the

The results in this chapter appeared in [62].
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received signal model to explore the distance dependency of the amplitude of the
received signal. The amplitude and the TOA are represented as a function of D
explicitly in the received signal model. Thus, we can derive the CRB(D) directly.

The rest of the chapter is organized as follows. In Section 3.2, we derive
the true CRB(D) in an additive white Gaussian noise (AWGN) channel with
attenuation. Some results are shown. Further, the maximum likelihood estimator
(MLE) of D is proposed. In Section 3.3, we include shadowing. Due to the
difficulty to derive the true CRB(D) directly in this case, we propose several
CRB-like bounds and suboptimal estimators for D. Numerical results are also
shown in Section 3.3. We conclude the chapter in Section 3.4.

3.2 CRB in an AWGN channel with attenuation

The received signal through an AWGN channel with an attenuation coefficient is
r(t) = as(t — 1) + n(t), (3.1)

where 7 is the unknown deterministic time delay, which is related to the range D as
7 = D/c, with ¢ the signal propagation speed. The channel attenuation coefficient
« is related to D following the distance-power law [67] as a = ko/v/ D, with
ko a constant parameter and vy also a constant depending on the environment,
e.g., in free space 79 = 2. The transmitted waveform is represented by s(t).
We use n(t) to denote AWGN with double-sided power spectral density No/2,
which is filtered by an ideal anti-aliasing filter of bandwidth B. We assume B
is larger than the signal bandwidth. The continuous signal is sampled at the
Nyquist rate 2B = 1/Ts. The received data samples are collected in a vector
r= [r(0),r(Ts),r(2Ts),...,r((N —1)T%)]T, which can be written as

r="koD” ?s,+n, (3.2)

where s, = [s(—7),8(Ts—7),...,s((N—1)Ts—7)]7 and n contains noise samples
with variance o2 = NyB. In this model, we find the range information not only
in the time delay, but also in the amplitude of the received signal. Therefore, the
CRB(D) based on the data model (3.2) is

2

CRB(D) = {E {— 6‘3)21n(p(r;p))”1. (3.3)

with p(r; D) following a Gaussian distribution [68]. Assuming the observation
window includes the whole waveform, it leads to (see Appendix 3.A for derivation
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details)

2D’Yo+2
CRB(D) = . : (3.4)
2 £ [ o€ 2 19 2
23 & ( | +DF? +50eDF" )
where T, is the length of the observation window (T, = NT%), £ = fOT“ s2(t)dt
is the transmitted signal energy, F'? = ffooo(Qﬂ'F)2|S(F)|2dF/ 2 IS(F)[*dF is
the mean square bandwidth of the signal, with S(F') the Fourier transform of
2 (To oy ds(t) Ty o _ 2|’ , o
s(t), and F'* = [[7s(t)™dt ) [, ° s*(t)dt = ° . £. Since s(t) is smooth

in [0,7,), we may assume s(0) = s(T,). As a result, F’> = 0. Therefore, the
CRB(D) in (3.4) can be simplified as

2 M)vo+2
CRB(D) = cb (3.5)

2.2 .
23 5 (7046 +D2F2)

We now compare CRB(D) in (3.5) with the results in [64]. We first apply
the method in [64] to derive the CRB(7), and then obtain the CRB(D) as a
transformation of the CRB(7). It results into

c2 Do

CRB,s(D) = .
22 ]60 P2

(3.6)

Though the method in [64] takes the path-loss model into account, it only exploits
the range information in the time delay. The CRB(D) in (3.5) has one more
positive term y2¢?/4 in the denominator, as a result of additionally investigating
the range information in the amplitude of the received signal. Setting 13c?/4 =
D?F2, we can obtain a critical distance D. = ypc/(2 \/Fz), which is determined
by the environment, the signal propagation speed and the mean square bandwidth
of the transmitted signal. When D > D., CRB(D) = CRB,f(D). On the other
hand, when D =~ D., we can gain about 3dB by taking the additional information
into account.

Now, we will give some examples. It is known that & = foT °s2(t)dt =
T, ffooo O(F)dF, where ®(F) is the power spectral density of the signal. Assuming
®(F') is uniformly distributed over the bandwidth (W = fr — f1) of the signal, we
get F'2 = 47%( V‘f + fufr). Alarger bandwidth and a higher central frequency (or

a higher carrier frequency) result in a larger F2 and a lower CRB. Using ko = 1,
Y = 2, ¢ = 3-10%m/s and the whole bandwidth (W = 10.6GHz — 3.1GHz) of
the ultra-wide band (UWB) signals, D, is approximately 6.6mm, which is quite
small. Hence, for an indoor environment, where D is in the range of a few meters,
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UWB signals op (m) NB signals, O0MHz ~ 5MHz
3.1GHz 7.316GHz 3.658GHz
Dm)  40.6GHz ~ 8.684GHz  ~ 4.342GHz 2™ op(m) IDres (m)
1 9.0786 - 1078  1.9066 - 1077  5.3924-10" 10 1.4317-1072  2.7671- 102
3 2.7236-1077  5.7199-1077  1.6178-107° 15 2.7884-1072  4.1507 - 1072
10 9.0788 - 1077  1.9066-10~%  5.3927-10° 20 4.2648 1072  5.5343-102

Table 3.1: Theoretical ranging accuracy for an AWGN channel with attenuation, op =

\/CRB(D)

it is sufficient to consider the range information in the delay only. This is due to
the large bandwidth and the high central frequency of the UWB signals. How-
ever, if we only use a narrowband (NB) signal, for example, with a bandwidth
of 5MHz and a carrier frequency of 2.5MHz, D. would be 16.5m under those cir-
cumstances. Hence, for an indoor environment, we can benefit from taking the
range information in both the amplitude and the delay into account.

The left half of Table 3.1 shows the CRB(D) (3.5) in an AWGN channel with
attenuation employing UWB signals with different bandwidths. The transmitted
power spectral density of the signal ®(F) is restricted below the FCC mask (—41.3
dBm/MHz). Further, kg = 1,7 = 2,¢ = 3-10%m/s, Ng = 2 - 1072W/Hz, and
T, = 100ns. Clearly, increasing the bandwidth and central frequency, we obtain a
more accurate range estimation. Meanwhile, the right half of Table 3.1 compares
the new CRB(D) (3.5) with the conventional CRB,.;(D) (3.6) employing NB
signals. The NB signals have a frequency range from 0 to 5MHz (a bandwidth of
5MHz and a carrier frequency of 2.5MHz). The observation time T, is 1us. Other
parameters are kept the same. We can see the new CRB(D) (3.5) is almost 3dB
lower than the conventional CRB,..f(D) (3.6).

Let us now derive the MLE of D, which can asymptotically attain the bound
n (3.5). We would like to find the D that maximizes p(r; D) or In p(r; D), leading
to

D = argmin {/4;on7°5 —2D" % 5rs(D)} . (3.7)
0<D<cT,

where £,5(D) is a function of D: &,4(D) = fOT“ r(t)s(t — D/c)dt. A grid search is
then executed to look for D. The variance of this estimator approaches (3.5) as
long as the data record is large enough.




3.3. CRBs in an AWGN channel with attenuation and shadowing 57

3.3 CRBs in an AWGN channel with attenuation
and shadowing

When we include shadowing effects, which represent a more realistic environment,
the received signal is

r(t) = aXs(t—r71)+n(t). (3.8)

where X is a random variable modeling the shadowing effects and following a
lognormal distribution 20log; o X ~ N(0,02), and a still follows a distance-power

~ ~2 . . .
law as @ = ko /v/D7. In order to get a fair comparison, we normalize the average
~2
channel energy, resulting in a?E[X?] = a?. Therefore, kg = k3/E[X?]. The
normalization excludes the influence of the shadowing coefficient to the average

received energy. The definitions for other parameters remain the same as in the
last section. The received signal vector is

r = koD % Xsp,+n. (3.9)

Since X is independent of D, it can be viewed as a nuisance parameter. The
MLE for D tries to find the D that maximizes p(r; D). It is known that p(r; D) =
[ p(r|X; D)p(X)dX. By integration, we can get rid of X leading to a closed
form of p(r; D), which is not only needed for the MLE, but also for the CRB(D).
However, the integration is very difficult to derive in closed form.

Due to the difficulties to obtain the closed form of p(r; D), we will derive
the CRB for @ = [D, X]T. Since we have prior knowledge of X, the Bayesian
information matrix (BIM) [68] for € is employed

15(6) = Egllp(6)] + 1r(0). (3.10)
10O, = ~Fup | yg g, 0010)]. (3.11)
1-(60)], = —Eg {aeiaajlnp(g)]. (3.12)

where Ip(0) represents information obtained from the data, Ip(0) indicates the
prior information and p(r|@) follows a Gaussian distribution. Hence, we obtain

2 F?2 ’YOF/2 F/2

~2 27 70 _ Yo
Loy~ & Xlp et p) Xt )
D Do Ny X Yo Fr? .
B (2D+ c)
2
1p(6) = [ 8 )g ] where X, = Ex {_a gﬁ(QX)]
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HCRB(D) = A/B (3.13)
= (2prot2?
2 & M? 22
= 2ko N {(Mz—M12+ 2, )(%40 +Y0cDE"?)
0 - 2ky &
X.Dv N
1
+MyD?*F? — M} (1 — L )DQ(F’2)2},
- 2ky &
X.Dv N

The derivation details are listed in Appendix 3.B.

We now have all the ingredients to derive several bounds. The first bound
is the Hybrid CRB (HCRB) [69], which is HCRB(D) = [Igl(g)]u as shown in
(3.13), with My = E[X?] and M; = E[X]. It covers the case where the desired
deterministic parameter and random nuisance parameters are jointly estimated,
and it is a bound for the estimators that take the prior knowledge of X into
account.

The second bound is the Modified CRB (MCRB) [70]: MCRB(D)
= 1/[15(0)]11, which is

c2Dot2

MCRB(D) = (3.14)

~92 & 2.2
E[X2]2k Wy p2p2 4 eD R
Ny \ 4
It is a loose bound to cope with nuisance parameters, when it is difficult to get the
true CRB. The MCRB(D) (3.14) depends on the average received energy. Taking

k;~02 = k%/E[X?] into (3.14), we find it is equal to the CRB(D) (3.4). Due to the
normalization, the average received energy in an AWGN channel with attenuation
and shadowing is the same as the received energy in an AWGN channel only with
attenuation.

The third bound is the Miller-Chang bound (MCB) proposed in [71]: MCB(D) =
Ex {1/[Ip(0)]11}, which is

(3.15)

2 NH)vot+2
MCB(D):EX[ ! ] «b

X2| <2 & [~22
2k (7046 L D22 ¢ fyOcDF’2>

Ny

It covers the estimator that is locally unbiased for all the values of the nuisance
parameter X. This kind of estimator may not be achieved, since for extremely low
signal strengths, the receiver can not detect the signal any more [71]. The term
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1/[Ip(0)]11 in MCB(D) is the bound for the estimator with perfect knowledge of
X.

The fourth bound is the extended MCB (EMCB) [69]: EMCB(D)
= Ex {[1,"(6)],, }, which is
1 2D

#lac (e

EMCB(D) = Ex { . (3.16)

It is the average over X of the joint estimation bound, which assumes X is an
unknown deterministic parameter in each realization.

All the above bounds are related to each other as follows

CRB(D) > HCRB(D) > MCRB(D), (3.17)
EMCB(D) > MCB(D) > MCRB(D). (3.18)

The order (3.17) has already been proved in [72] [73]. The first inequality indic-
ates that the CRB(D) (the true CRB for an AWGN channel with attenuation
and shadowing) applied directly to D using a marginal probability density func-
tion is tighter than the HCRB(D). There is no performance improvement when
estimating more parameters in the given system. However, due to calculation
difficulties as we mentioned before, there is no closed form CRB(D) available.

When we have F’> = 0, for UWB signals, in the relevant ranges, we would ob-
serve HCRB(D) ~ MCRB(D), since 73¢?/4 < D?F2. For NB signals, we expect
to see that the MCRB(D) is looser than the HCRB(D). The order (3.18) is also
verified in [69]. The inequality [I5'()]11 > 1/[Ip(8)]11 always holds, which con-
firms the inequality EMCB(D) > MCB(D). Again relying on £’ = 0, for UWB
signals, we would have MCB(D) ~ EMCB(D). For NB signals, differences will
be obvious.

Table 3.2 collects the ranging accuracy obtained by different bounds for UWB
signals and NB signals. The parameters are set the same values as in the last
section. The shadowing parameter X follows a lognormal distribution 20log; ;X ~
N(0,02). The upper part of Table 3.2 is for UWB signals, while the lower part is
for NB signals. The MCRB(D) is independent of the shadowing effects, due to the
channel energy normalization. It is equal to the CRB in an AWGN channel only
with attenuation. The order EMCB(D) ~ MCB(D) > HCRB(D) ~ MCRB(D)
is established from Table 3.2 for UWB signals in the relevant ranges similarly as
we discussed in the last paragraph. It also indicates that the prior knowledge
of X helps range estimation. As the shadowing effects increase, the estimators
perform worse regardless of the prior knowledge of shadowing. For different o,
the HCRB(D) and the MCRB(D) remain the same for UWB signals. That’s
because we normalize the average channel energy, EOE [X?] is a constant. For
NB signals, the differences between the HCRB(D) and the MCRB(D), as well
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ocrcrB(m) ovorp(m) orvep(m) ocpmcB(m)
Shadowing o, = 3dB, UWB signals, 3.1GHz ~ 10.6GHz
9.0788 -107%  9.0786-107%  1.0089-10"7  1.0090-10"7
2.7236 - 1077  2.7236-1077  3.0269-10"7  3.0269- 107
9.0788 - 1077  9.0788 -10~7  1.0090-107%  1.0090-107°
Shadowing o, = 6dB, UWB signals, 3.1GHz ~ 10.6GHz
9.0788 -107%  9.0786-107%  1.3822-1077  1.3822-107
2.7236- 1077  2.7236- 1077  4.1466- 1077  4.1466 - 1077

=
g

ol
wwggwu
o

10 9.0788 -1077  9.0788 - 1077  1.3822-107% 1.3822.107°
D(m) Shadowing o, = 3dB, NB signals, 0MHz ~ 5MHz

10 2.5908 - 1072 1.4317-10"%2  1.5910-10"2  3.0750- 102

15 4.0265-1072 2.7884-1072  3.0986-1072  4.6125-1072

20 5.4390 - 1072 4.2648 - 1072  4.7393-10"2  6.1500 - 102
D(m) Shadowing o, = 6dB, NB signals, OMHz ~ 5MHz

10 2.2456 - 1072  1.4317-107%2 2.1793-1072  4.2121 .10 2

15 3.7419-1072 278841072  4.2445-1072  6.3182- 1072

20 5.2070 - 1072 4.2648 - 1072  6.4919-10"2  8.4242 .10 2

Table 3.2: Theoretical ranging accuracy for an AWGN channel with attenuation and
shadowing o = v/CRB

as between the MCB(D) and the EMCB(D) are obvious for the relevant ranges.
The order EMCB(D) > HCRB(D) still holds. The HCRB(D) benefits from
the prior knowledge of X. When o, = 3dB, the HCRB(D) is larger than the
MCB(D) around the critical distance. However, this relationship does not retain,
when o, = 6dB. As the shadowing effects become more serious, the MCB(D)
becomes larger even if we know the exact value of X as assumed by the bound
MCB(D). This is due to the fact that it bounds the average performance of a kind
of estimator, which relies on the instantaneous received energy. Its performance
is unfavorable, when the instantaneous received energy is low. On the other hand,
the HCRB(D) is smaller when the shadowing is more severe and the MCRB(D)
remains the same the under the condition that the average channel energy is
normalized. The prior knowledge of X helps out when the instantaneous received
energy is very low. In summary, it is important to take the prior knowledge into
account to handle the shadowing effects.

Now let us investigate some estimators for X and D. There are two different
ways to estimate X and D depending on whether to employ the prior knowledge
of X in the estimation procedure. Method 1: If both X and D are assumed as
unknown deterministic parameters, then the classic MLEs are derived. Method
2: if X is assumed as a random variable and p(X) is known, D is assumed as an
unknown deterministic parameter, then the Bayesian estimator is employed.

Method 1: we would like to find the X and the D that maximize p(r|X; D),

Olnp(r|X; D)
5 = 0, (3.19)
Olnp(r|X; D) _ o (3.20)

oD
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. o DPED) e
Solving (3.19), we obtain X = e Inserting X into (3.20) says that the
0
estimation of D should satisfy the following equation
T,

° Os(t —
/ v gy 4 ke, (D) — 0, (3.21)

0 87—

Define F’ ,?(D) = fOT“ r(t) 88(5;T) dt/é’m(D) conditioned on &.4(D) # 0. Then

the MLE of D is equivalent to

D = argmin
0<D<cT,

FT/SQ(D)’ . (3.22)

In reality, we do not check the condition &,,(D) # 0, but test whether &,,(D) is
above the noise floor. If it is true, then we conclude that &,.5(D) # 0 is satisfied.
Otherwise, &.5(D) equals zero and we have to check other D candidates. The
average performance of this estimator can asymptotically approach EMCB(D).

Method 2: In this case, we have prior knowledge of X, and a Bayesian estim-
ator can be employed. The well-known minimum mean square error (MMSE) es-
timator is first employed X = F(X|r; D) = [ Xp(X|r; D)dX, where p(X|r; D) =
p(r|X;D)p(X)/fp(r|X;D)p(X)dX. The integration in the denominator pre-
vents us from finding a closed form. Hence, we resort to a maximum a posteriori
(MAP) estimator, which boils down to finding the X that maximizes p(X|r; D).
It is equivalent to maximizing p(r|X; D)p(X) or In (p(r|X; D)p(X)). Then, the
joint estimation of X and D is

[X,D] = argmax {In(p(r|X; D)p(X))}

X,0<D<cT,

argmin {J(X,D)}. (3.23)
X,0<D<cT,

where J(X, D) = g1(X, D) + g2(X),

~ 2
& (kX &.4(D) £2.(D)
X.D) = _ _ ©rs
gl( ) ) NO (D'Yzo 5 Nog’
200 o2n210\°  o2In210
X) = Inx + %* _ % .
92(X) 03111210(“ T 400 ) 800

Method 2 is much more complicated than Method 1, since it has to execute a
two-dimensional search compared to a one-dimensional search in Method 1. The
performance limitation of Method 1 and Method 2 for range estimation can be
indicated by the bound EMCB(D) and the bound HCRB(D), respectively.
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3.4 Conclusions

In this chapter, we have investigated the accuracy for range estimation by a new
method, which exploits the range information in both the amplitude and the time
delay of the received signal. Several bounds are derived not only in an AWGN
channel with attenuation, but also in an AWGN channel with attenuation and
shadowing. For UWB signals, the new method does not show obvious benefits
compared to an estimate exploring the range information in the delay only. How-
ever, it indeed improves the ranging accuracy using NB signals for ranges smaller
than a threshold. Furthermore, taking the prior knowledge of the shadowing
effects into account lowers the bounds for range estimation.

Remark that this chapter has focused on the relations among the bounds, and
not their concrete values. In practice, it is always difficult to develop an optimal
estimator to approach the bound. Many error sources besides noises, such as
sampling effects, dense multipaths and unknown channel models, can dramatically
increase gap between the theoretical bound and the achievable performance of
practical estimators. In the next chapter, we will focus on a practical method for
TOA-based range estimation using UWB signals in multipath environments.
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3.A  Derivation of CRB(D)(3.4)

Plugging (3.2) into (3.3), we derive the CRB for D as follows:

CRB(D)

9> -

— {Er {BDQ Inp(r; D)} }

= (okoD™ ¥s 2l
0_2 Z ( 0 D)

o oD
12 gt
o {Ts ; aDkoD s(t—7)) dt
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0
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2 2 or
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-1
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Using the definitions of £, F'2 and F'?, we can rewrite (3.24) as (3.4).
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3.B Derivation of Ip( )

We derive each element of Ip(0):

[ID(Q)]H

[ID(Q)]Q

[ID(Q)]zz
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0 s + is(t) 8‘;(;)) dt (3.26)

Based on the above results and recalling £, F2 and F'?, we can write Ip(0) as

(3.13).




CHAPTER 4

Time-of-Arrival Estimation by UWB Radios

4.1 Introduction

Ultra-wideband (UWB) impulse radio (IR) is a promising technology for high
resolution time-of-arrival (TOA) estimation [1,74-78]. It enables precise ranging
and facilitates accurate positioning, which has a wide range of applications such
as environment monitoring and control, target tracking, industrial quality control
and emergency services [79-81]. From an estimate of the first arriving component
of UWB IR in a dense multipath environment, we can estimate the TOA with
high accuracy. In a line-of-sight (LOS) environment, the first path component is
usually the strongest one and we can perform peak selection (PS) [77], whereas
in a non-line-of-sight (NLOS) scenario, the first path component normally is not
the strongest one, in which case we have to resort to other alternatives, such as
jump back and search forward (JBSF) [77,82].

Due to the large bandwidth of UWB IR, its multipath components are resolv-
able, which is benefit for accurate TOA estimation. However, for the same reason,
the IR-UWB system requires a Nyquist sampling rate of several GHz, which is
prohibitively high for practical implementation [15,16]. Most ranging systems are
based on Nyquist sampling in order to take full advantage of the large bandwidth
to achieve high accuracy, such as the generalized maximum likelihood (ML) TOA
estimator proposed in [74], and various TOA estimation strategies applied to the
Nyquist-rate sampled output of a matched filter (MF) in [83]. Recently, more
and more research has been devoted to sub-Nyquist TOA estimation due to its
simplicity. The energy detector (ED) [41,84,85], the transmitted-reference (TR)

The results in this chapter appeared in [32]

65
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receiver [41,86] and the stored reference correlator [41] use the received signal
itself, its delayed version and a noiseless template respectively as templates to
generate energy samples at a sub-Nyquist sampling rate. Different kinds of TOA
estimation techniques can be used to extract timing information from these energy
samples, such as maximum energy sum selection (MESS), weighted MESS [41,87],
P-Max selection [83], threshold crossing (TC) [83,84,86,88], consecutive threshold
crossing [85], serial backward search (SBS) and serial backward search for mul-
tiple clusters (SBSMC) [82]. However, in all these schemes, the accuracy of TOA
estimation is sacrificed for sub-Nyquist sampling. According to these previous re-
search work, the high accuracy and the low sampling rate are regarded as conflict
aspects. It seems impossible to achieve them in UWB systems at the same time.

In this chapter, we take the challenge to obtain a high resolution TOA estimate
using UWB IR with low sampling rate. We make use of stroboscopic sampling,
which is widely used in channel measurements [32,89]. It can obtain an effective
sampling rate as high as several GHz using a low-rate analog-to-digital converter
(ADC) running at several tens or hundreds of MHz with the penalty of repetit-
ively transmitting the same waveform. Since we have to transmit several identical
pulses in order to collect the same samples as when transmitting one pulse sampled
by an equivalent high sampling rate, the preamble for ranging is long. The longer
preamble is the cost to obtain the high accuracy and the low sampling rate at the
same time, which is still affordable for a UWB system in purpose of accurate ran-
ging. Furthermore, whenever we consider TOA estimation for ranging, the clock
always plays an essential role. Due to the randomness of the clocks in reality, the
clock drift, which refers to the phenomenon where the clock does not run at the
nominal frequency, becomes one of the main error sources [75,90]. It does not
only cause problems in ranging computation, but also in TOA estimation. The
problems are more severe in a stroboscopic sampling system, since it needs more
time to collect sufficient samples. Although a symmetric double-sided two-way
ranging (SDS-TWR) protocol as presented in [75,76] can reduce the ranging er-
ror due to clock drift significantly by relating the drift to the difference of the
processing times at the two devices instead of the processing time at one device,
it cannot calibrate for the TOA estimation error caused by the clock drift. The
protocol works under the assumption that the TOA is estimated correctly. A
delay-locked-loop (DLL) circuit is used in [90] to lock the clock frequency of the
ranging responder to the estimated clock of the ranging initiator. However, a DLL
may not be appropriate for a stroboscopic sampling scheme, since the responder
and the initiator employ different clock frequencies. A trellis-based ML crystal
drift estimator is introduced in [91,92] to solve this problem. However, the system
sampling rate is still as high as several GHz. Furthermore, it does not consider
the code mismatch due to the drift and the unknown TOA. Therefore, we design
a ranging preamble, solve the code mismatch problem and apply an ML estim-
ator (MLE) to determine the clock drift in our stroboscopic sampling IR-UWB
system. After the drift calibration, various TOA estimation methods are invest-
igated to choose proper ones considering performance and cost. Consequently, we
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calibrate for the timing error caused by the clock drift and achieve an accurate
TOA estimate with low sampling rate. Moreover, the Cramer-Rao bound (CRB)
is derived to indicate a theoretical performance limit for joint estimation of the
clock drift ratio and the parameters of the multipath components, which is dif-
ferent from the conventional CRBs only taking the multipath components into
account [1,77,93,94].

The rest of this chapter is organized as follows. In Section 4.2, we will first
introduce the stroboscopic sampling principle. The clock drift is taken into ac-
count in the system model and the preamble is designed to facilitate the drift
calibration. In Section 4.3, we propose a method to accurately estimate the TOA
with drift calibration. In Section 4.4, we derive the Cramer-Rao bound (CRB)
for joint estimation of the clock drift ratio and the parameters of the multipath
components. Simulation results are shown in Section 4.5. Conclusions are drawn
at the end of the chapter.

4.2 System model

The preamble for ranging is composed of many frames. FEach frame period T’
holds one pulse. We design T to be larger than the delay spread of the chan-
nel in order to avoid inter-frame interference (IFI) and reserves some margin to
accommodate noise only to facilitate the TOA estimation later. The receiver em-
ploys a front-end filter to select the band of interest as shown in Fig. 4.1. The
impulse response of the front-end filter does not have to be the received pulse
shape, which is unknown due to the distortions caused by the channel and the
antennas. For instance, it can be the transmitted pulse. In general, we specify
the filter in the frequency domain in order to capture most of the signal energy
in the band of interest. The bandwidth B of the front-end filter is quite large
because of the bandwidth of the UWB signal. Hence, the Nyquist sampling rate
becomes prohibitively high. Therefore, we resort to stroboscopic sampling [89]
to sample the output of the front-end filter at rate 1/Tgam, which is much smal-
ler than its Nyquist sampling rate 2B, i.e., Tsam > 1/(2B). Consequently, each
frame produces |T/Tsam] or [Tf/Tsam| samples. Since we apply stroboscopic
sampling, several identical frames have to be transmitted in order to collect a
sufficient number of samples that are equivalent to those obtained by sampling
one frame at a higher rate. We define the equivalent high sampling rate as 1/Ty,
which satisfies the condition T}, < 1/(2B) in order to prevent frequency aliasing.
The resolution of TOA estimation, which is the smallest resolvable time differ-
ence, is determined by the equivalent sampling period T} (< Tyam). The sample
vector x in Fig. 4.1 is the input of a digital signal processing (DSP) block. The
DSP block would accomplish TOA estimation with clock drift calibration. We
remark that the analog-to-digital convertor (ADC) used in stroboscopic sampling
is comparable to one subconvertor of a time-interleaved ADC [95], which employs
multiple subconvertors running at low rate in parallel to achieve an overall high
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Figure 4.1: The receiver’s analog front-end. The output of the front-end filter is
sampled at rate 1/Tsam, which is smaller than its Nyquist sampling rate 2B.

sampling rate. Ideally, the resolution of TOA estimation using time-interleaved
ADC and using stroboscopic sampling should be the same. They make different
trade-offs between the time and the hardware cost. In general, the ADC starts
with a sample-and-hold (S/H) operation followed by digital quantization. In the
case of stroboscopic sampling, the S/H circuit has to be fast enough to follow
the change of the UWB signal [96]. The aperture jitter or aperture uncertainty
of the ADC [97], which refers to the random variation of the sampling instant,
should be negligible compared to the equivalent sampling period T} [98]. For
example, if the targeted equivalent sampling period T3 is 1 ns, the aperture jit-
ter should be limited to a few picoseconds, which is feasible as reported in [15].
Moreover, since the stroboscopic sampling only employs one ADC, it would not
suffer from the subconvertor mismatch problem, which imposes a big challenge to
the time-interleaved ADC [99].

The relationships among Tyam, 1y, and T3 are given as follows

nam = me, (41)
Ty = (mP+q)Th, (4.2)
Ty Ty

= 4.3
Tb Tnilﬂsam%7 ( )

where m > 1 is the sampling-rate gain, P = |Tt/Tsam ] is the minimum number of
samples collected from one frame through stroboscopic sampling and m > ¢ > 0.
These parameters are all integers. Moreover, m and mP + ¢ should be relatively
prime. Under the condition that m = 1 and ¢ = 0, the system becomes a Nyquist
sampling system. When designing the sampling-rate gain m, we would like it to
be as large as possible to lower the sampling rate. On the other hand, it has to
be small to shorten the preamble to save transmission energy. So there clearly
is a design trade-off. Using m frames to collect mP + ¢ samples is equivalent to
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sampling one frame at rate 1/7Tp. Fig. 4.2(a) shows an example. The waveform
x(t) represents the output of the front-end filter. In the example, m =3, P =3
and ¢ = 2, which leads to Ty = (mP+q)T, = 11T3,. We collect 11 samples in a time
duration of 37f. These samples are equivalent to those obtained by sampling one
frame at the output of the front-end filter at rate 1/7}, and permuting as shown
at the right side of Fig. 4.2(a).

The relative clock drift between the transmitter and the receiver violates the
relation in (4.2). That is because Ty is with respect to the transmitter, while
Tsam 1s with respect to the receiver. When we apply stroboscopic sampling at
the receiver, we require a long preamble in order to obtain a sufficient number of
samples. But since the relative clock drift ratio can be as large as 80 ppm [75], the
drift of the preamble can lead to serious problems in TOA estimation. Therefore,
we have to calibrate for the clock drift at the receiver for accurate ranging. Figs.
4.2(b) and 4.2(c) indicate examples without and with clock drift, respectively,
where A is the relative clock drift ratio and 7 is the TOA. In Fig. 4.2(b), the
timing information can be retrieved after permuting the sample sequence, whereas
in Fig. 4.2(c) the original waveform can not be regained due to the clock drift,
and the timing information is lost.

Assuming the clock drift ratio remains constant, the clock drift linearly in-
creases with time. In order to suppress the noise, we define a group of frames
as a cluster according to the prior knowledge of the maximum drift ratio. The
duration of a cluster is assumed smaller than the minimum time period required
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to observe a drift of Tj,. Therefore, relation (4.2) is roughly maintained within the
cluster. Recalling that 1/T} is larger than 2B, a maximum drift of 7, within a
cluster is much smaller than the width of the pulse, which is one of the paramet-
ers to decide the bandwidth of the UWB system. Hence, frame samples can be
averaged within the cluster without severe pulse mismatch. The cluster period is
defined as N;Ty, where Ny = mM and M > 0 is the processing gain. It has to
satisfy the following condition [91,92]

NfoAmaX = mMTfAmax S Tb, (44)

where Apax 1s the maximum clock drift ratio at the transmitter relative to the
receiver. For instance, if the targeted T3 is 1 ns, Ty = 150 ns, and Apax is 80
ppm, then Ny < 83, which means mAM < 83. A proper choice of m could be 7,
which indicates a sampling rate of 1/Tgam = 142.9 MHz or a sampling period of
Tsam = 7 1ns. As a result, the largest processing gain M can be 12. The outcome
of the cluster averaging are mP + ¢ samples of one frame.

In order to achieve TOA estimation, we could design the preamble to be
composed of several segments, each of which is dedicated to serve a different
purpose, such as signal detection, coarse synchronization and fine synchronization.
Each segment could have a different structure to facilitate its task. The structural
design of the whole preamble is out of the scope of this chapter. We assume coarse
synchronization has already been carried out. More specifically, we assume that
the TOA 7 is in the range of one frame period with respect to the receiver, i.e.,
7 € [0, (14 A)Ty), where (1 + A)Ty =~ T}, since Ty is only several hundreds of
ns and A < 80 ppm. Therefore, we only concentrate on designing the preamble
for the fine synchronization stage where 7 is estimated. We assign a code to
each cluster instead of each frame in order to avoid code mismatch during the
averaging due to the unknown 7 and the clock drift, which is not considered
in [91,92]. We remark that the purpose of the code here is for spectrum smoothing
and multiuser accessing, not for drift calibration, which can still work without
any code assignment. Therefore, we have not considered the code design in this
chapter. Based on the analysis above, the structure of the transmitted preamble
is shown in Fig. 4.3(a). The preamble is composed of N, clusters, where every
cluster is made up of Ny frames, each one containing one pulse. The transmitted
signal can thus be written as

N.—1

s(t) =Y bt —iNgTy), (4.5)
=0

where b(t) = Zé\f:fo_lp(t — jTy), ¢; is the cluster code and p(t) is the transmitted
pulse shape of a very narrow width. Figs. 4.3(b) and 4.3(c) show the noiseless
received preamble through an additive white Gaussian noise (AWGN) channel
with unknown 7 and different clock drifts. As we can observe from the figures,
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Figure 4.3: The structure of (a) the preamble, (b) the received preamble with negative
drift, and (c) the received preamble with positive drift.

there is a code mismatch due to the unknown 7 and the clock drift. The last
several frames of the clusters in Fig. 4.3(b) are mismatched due to the unknown
7 and the negative drift, while the first several frames of the clusters in Fig. 4.3(c)
are mismatched as a result of the unknown 7 and the positive drift. We cut off
the first and last m frames of each cluster to get rid of the code mismatch in
the averaging process at the price of reducing the processing gain from M to
M — 2. As illustrated in the previous example, an 80 ppm drift ratio may cause
an 80 ns clock drift for a 1 ms preamble. Due to this drift and the unknown
7 € [0,150 ns), the timing offset at the last frame of the preamble will be in
the range of [T — 80 ns, 7 + 80 ns), which leads to a timing offset range of [—80
ns, 230 ns]. The m frames we omit provide a guard time, which is larger than
the timing offset range. Hence, it can prevent code mismatch. When m = 1,
which indicates Nyquist sampling, however, the timing offset range is larger than
the guard time, and the first/last frame still suffers from a code mismatch even
after frame removal. Nevertheless, since we average lots of frames over the cluster
in case of Nyquist sampling (m = 1), a code mismatch in one frame does not
introduce a big influence. The received preamble is

L—1
r(t) = > aus(t—m0-7,0)+n(t), (4.6)
=0

where n(t) is the zero-mean AWGN with double sided power spectral density
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N0/27
N.—1
s(bA) = D et —iNgTr(1+ A),A), (4.7)
o
b(tv A) = p(t - JTf(]- + A))v (48)
j=0

A is the clock drift ratio, L indicates the number of multipath components, and
oy and 7y represent the amplitude and the relative time delay of the Ith path
with respect to the first path, respectively. Note that 7,9 = 7, — 79, where 7; is the
multipath delay and 79 = 7. We remark here the frame period at the transmitter
is Ty, and the one at the receiver is Ty (14 A). With the received signal r(t), the
output of the front-end filter sampled using stroboscopic sampling is

+oo
x(NTsam) = / r(t)g(nTsam — t)dt, n=0,1,...,MN.Ly, (4.9)

— 00

where ¢(t) is the impulse response of the front-end filter, whose bandwidth is
large enough to include the band of interest, and Ly = Ty/Ty, = mP + ¢ is
the frame length in terms of the number of samples at rate 1/T}. Let us intro-
duce xj = [z((kLf)Tsam) ®((kLs + 1)Tsam) ... x((kLy+ Ly — l)Tsam)]T k=
0,1,...,Nc.M —1, which is an L -long sample vector for the kth equivalent frame.
Notice that xj, is the result of sampling m frames at rate 1/Ty,m at the receiver.
Every M sample vectors are grouped as a cluster. We exclude the first and last
sample vectors in each cluster to get rid of the code mismatch in the averaging
process. The results are collected in a data matrix X of size Ly x NN, which is
given by

1 M-2 M—2 M—2
X = M—2 Zl X; Zl XM+i .- Zl X(Nc—l)M+i , (410)

where each column of X contains its own specific code.

4.3 TOA estimation with clock drift calibration

4.3.1 Recovery from stroboscopic sampling

Due to the stroboscopic effects, we have to permute all the averaged frame samples
in each column of X before we calibrate for the drift and estimate the TOA 7.
The adjacent Ts.m-spaced samples obtained by stroboscopic sampling are not the
adjacent Tp-spaced samples in the equivalent high sampling rate scheme as shown
in Fig. 4.2(a). The maximum drift observed in a cluster is T}, which is much
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smaller than the sample spacing Tya in the stroboscopic sampling scheme, and
exactly equal to the sample spacing in the equivalent high sampling rate scheme.
Therefore, we have to recover the equivalent high sampling rate sequence before
drift calibration to appropriately represent the drift between the adjacent clusters.
Recall that m is the sampling-rate gain. According to (4.2), we define a permuta-
tion matrix W of size Ly x Ly with first column [W].; = [0Z _; 1 O€f7m]T and
every other column a circulant shift of the previous column. This means that

[W]. ;41 = circshift([W]. ;,m),i=1,...,Ly — 1, (4.11)

where circshift(a,n) circularly shifts the values in the vector a by |n| elements
(down if n > 0 and up if n < 0). The rearrangement is accomplished by

X, = WX, (4.12)

where each column of X, collects the permuted averages for each cluster. Now,
the equivalent sample spacing in X, is Tp.

4.3.2 An estimator of clock drift

In order to estimate the TOA, we would like to use all the data samples in X,.
This allows us to obtain an averaged sample vector over all the clusters and
thereby reduces the noise. However, due to the clock drift, the equivalent frame
waveforms do not align with each other. We have to calibrate for the drift before
TOA estimation. Let us define the row index of the data matrix X, as the
frame phase, similar to the pulse repetition period (PRP) phase in [91,92] (see
an example in Fig. 4.4). We recall that the maximum drift accumulated over a
cluster duration is T}, and the difference between two adjacent phase is also at
most Tp. We have assumed that the accumulated drift, which is the total drift
observed over the duration from the beginning of the preamble to the interested
time point, is zero at the start of the preamble. The frame phase of a cluster
may correspond to the same or an adjacent phase in the next cluster due to the
accumulated drift. This kind of correspondence is called the transition between
frame phases. The drift estimation traces the correct transition path of the frame
phase within the duration of the preamble. A transition takes place between two
contiguous clusters, when the accumulated drift increases by T3. The transition
path pattern is generated by quantizing the accumulated drift over clusters. The
quantization step size is Tp, and a ceiling quantization is employed. Every frame
phase has the same set of transition paths. We remark that the exact value of
the drift ratio is not the main concern, but the transition path is the target of
the drift estimation. Based on this path, we can calibrate for the drift, obtain
an averaged sample vector for the whole preamble, and then estimate the TOA.
The resolution of the drift estimation is T, /((N. — 1)N¢T¢). The total number of
transition paths for each frame phase is 2N, — 1, where N, — 1 is the path number
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for positive drift (or negative drift), and one path is for the case without any
drift. Therefore, the longer the preamble, the more accurate the drift estimation.
Nevertheless, the complexity of the estimation would also increase as the number
of transition paths increases.

Fig. 4.4 shows some examples of transition paths. In the example, N, = 5
and Ly = 13. The dots represent the elements of the matrix X,. The spacing
between contiguous samples is Tj. Based on Fig. 4.4, we reconfirm that the data
matrix X can not be used directly. Some of the transition paths for frame phase
7 are shown. As mentioned before, we have assumed that the accumulate drift
at the beginning of cluster 1 is zero. Path 1 indicates that we can observe a
phase transition for every cluster, and the kth phase of the ith cluster transfers
to the (k — 1)th phase of the (i + 1)th cluster. It reaches the negative maximum
drift. In path 5, no clock drift is observed. Path 6 shows T} drift over five
clusters, which corresponds to a resolution of the drift ratio estimation given by
Amax/4. We remark that path 6 is the only transition path for which we observe
a positive drift of T}, over five clusters, according to the quantization rules and
the assumption of the zero accumulated drift at the start of the preamble. The
number of all possible transition paths for each frame phase is 2N.—1 = 9. There
are special cases we have to be careful with. For example, in path a for phase 2,
there is a negative shift of one phase every cluster. Therefore, phase 1 of cluster 2
transfers to phase 13 of cluster 3 as shown by the dashed line with solid arrow in
the figure. Meanwhile, path b for phase 10 describes a positive shift of one phase
every cluster propagates in a similar way. The transition takes place circularly.
Since we have excluded the code mismatch during the cluster averaging process
by cutting off the first and last sample vectors, each column of X, corresponds
to its own specific code. However, the phase mismatch due to the clock drift still
causes serious problems for TOA estimation.

All the transition paths for any phase are modeled in a matrix A of size (2N, —
1) X N.. For instance, A for N, = 5 is shown at the right side of Fig. 4.4. The path
number in Fig. 4.4 corresponds to the row index of A. Making use of the transition
matrix and recalling the cluster code, we can estimate the transition path and
calibrate for the clock drift. Since all the phases have the same set of transition
paths, in order to be more robust to noise we perform an exhaustive search of
the transition path that leads to an averaged frame waveform with the maximum
energy, which can be regarded as the maximum likelihood (ML) estimator for
the clock drift. We remark that instead of jointly considering drift calibration
with other TOA estimation techniques, we decouple these two problems and solve
them sequentially in order to obtain lower computation complexity. A simple joint
approach is to estimate the clock drift and the strongest multipath component at
the same time [32]. However, it requires a two-dimensional search. Moreover, in a
NLOS scenario, the first multipath component is in general not the strongest one,
so looking for the strongest path is not always the best option for TOA estimation.
We define jmax as the row index of the selected path in A. The problem we then
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Figure 4.4: The diagram of the transition paths and the corresponding matrix A for
N, =5 and Ly =13.

would like to solve is

Ly | N. 2

e = arg et Xolpeniym| (413
j argje{lf_l%c_l}; ;c 1[Xolp(k.m.g). (4.13)

plk,n.j) = mod((k—1+Y A(ji),Ls)+1, (4.14)
i=1

where the function mod(a, b) computes a modulo b. It is equivalent to searching for
the transition path, which results an averaged frame waveform with the maximum
energy. The clock drift ratio corresponding to the selected transition path can be
estimated as
A j — N)T;
A = (]max c) b 7 (415)
(Ne —1)N Ty
which is the ratio between the accumulated clock drift and the total observation
duration. We remark that the complexity of the drift estimator depends on the
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total searching space. In the scope of the thesis, we have not considered the
complexity to decide the maximum value and the optimal searching strategy. For
the clock drift estimator, in the worst case scenario, we carry out an exhaustive
search over all the possible paths. According to (4.13) and (4.14), the number of
operations required by the clock drift estimator is in the order of O(L N (2N, —

1)).

4.3.3 TOA estimation

Until now, we have estimated the transition path for the clock drift using (4.13).
Before we continue to discuss the TOA estimation strategies, we first average the
related phases of X, over the whole preamble according to the transition path
A(Jmax, :) to calibrate for the drift and further mitigate the noise, and collect the
outcomes in a sample vector y, which is actually a circularly shifted version of
the channel estimate. Its elements are computed as

Ne

Y
W= D ealXolpkmumns k= 1,20 Ly (4.16)
1

(& n=
The vector y is used for TOA estimation. As a result, the total processing gain
for TOA estimation is N.(M — 2).

We define kpax as the index of the strongest multipath component, which is
found by

k arg ke{f,g?.}.(,pf} [[y]%| (4.17)

Thus, the TOA estimation according to the PS method [41,83] is given by 7, =
Tokmax — 7;”. In a NLOS scenario, the problem to detect the leading edge arises,
since the first path may not be the strongest one. Therefore, we have to resort to
other alternatives. The challenge in TOA estimation is imposed by the unknown
statistical properties of the channel.

There are various kinds of TOA estimation strategies as we mentioned in
the introduction [77,83,88]. They are summarized in Table 4.1. An example
of how these TOA strategies can be applied to |y| is shown in Fig. 4.5. The
TOA estimation based on P-Max selection chooses the index of the first sample
among the P largest samples |[y]i|. Its performance is sensitive to P and it may
lock to the strongest cluster as shown in Fig. 4.5, in which we choose P = 5.
The threshold crossing (T'C) method [83, 84, 86, 88] selects the index of the first
sample, whose absolute value exceeds the threshold. It is not appropriate to be
applied in our case: as y is a circularly shifted version of the channel estimate,
the TC method may regard the channel tail as the leading edge. An incorrect
choice by the TC method is indicated in Fig. 4.5. The TOA estimation based
on the serial backward search (SBS) method [77] first finds out the index of the
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Figure 4.5: An example of applying different TOA strategies to a noiseless |y|.

strongest path component, and then starts from the strongest path to search
backward in a predefined window to look for the first threshold crossing. It has
the problem that it may choose the index from a later arriving cluster instead
of the first cluster. An example of the SBS method that has this problem is

Table 4.1: TOA Estimation Strategies

Parameters Algorithms
PS 7= T, argmax |[[y|x|—Tp/2
ke{1,...,.Ls}
7= Tbmin{k € {kl,...,kp}} —Ty/2,
: ky = argmax |[y]|
P-Max P ke{l,...Ly}
ki = argmax ¥kl
ke{l,.... Ly }AkE{k1,....k;—1}
i=2,...,P
TC g #= Tymin{ke{l,....,Ls} | |lylel >~}
JBSF Lw,’y T = Tbmin{ke {kmax_Lwa-nvkmaX} ‘ |[y]k‘ >’Y}
SBS Luw,~ 7= Ty max {k S {kma)u vy kmax — Lw}
| (]l > A (yle-1l <7}
=T max{k € {kmasx, - - -, kmax — Luw}

SBSMC  Luw,7, D FUy]el > A lyle-1l <) A
AMyle-pl <)}
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shown in Fig. 4.5. The serial backward search for multiple clusters (SBSMC) [82]
works following the same principle as the SBS, but it additionally checks whether
D consecutive samples before the candidate sample are all below the threshold
or not. We can see the advantage of SBSMC over SBS in Fig. 4.5. Although
it can partially solve the problem of the SBS method, it is still not favorable,
because it needs more parameters related to the channel properties compared to
other methods. Therefore, we employ the jump back and search forward (JBSF)
method [77], which relies on two parameters, the threshold « and the search back
window length L,,. It first aligns with the strongest component, and jumps back
to start from the index of (kmax — L) to find out the first |y| exceeding the
threshold 7. In the example, the TOA estimate obtained by the JBSF method is
the closest to the true TOA.

The optimal way to detect the leading edge would be a likelihood ratio test
(LRT) [100] for multiple hypotheses. However, this requires full statistical know-
ledge of the channel, which is impractical. In the absence of channel information
or lack of sufficient channel information, we could follow a heuristic approach
and set the threshold to v1 = n¢|[¥]kn.. |, Where 0 < n < 1 is the threshold ra-
tio [101]. However, the optimal 7; would depend on the SNR in this scheme and
there is no unique 7; that works well under all SNRs. On the other hand, we
could set the threshold based on the stochastic properties of |y|, when there is
only noise. A threshold can be derived for a fixed probability of early false alarm
P.tq , which indicates the event where we incorrectly select a noise sample before
the true TOA as the first multipath component. If there is no absolute sample
value exceeding the threshold in the predefined window, we use the result of the
PS method 7 = Typkmae — Tp/2 as the estimated TOA. When there is only noise,
[y]x is an averaged AWGN sample with variance 02 = N 1\14—2) NyB. This means
[[y]k| follows a one-degree chi distribution (half-normal distribution).

y ~ N(0,0%), (4.18)
1 a
Lo, 4.19
i 3 (4.19)
Pefa = P(ly| > yzinoise only) = 2Q( ), (4.20)
— Pea
n o= oYY, (4.21)

where the function Q(-) is the right-tail probability function for a Gaussian dis-
tribution.

The length L, of the backward search window should be large enough to
recover the first path instead of deadlocking to the strongest one and depends
on the delay between the strongest path and the first path, which could be as
large as 60 ns for IEEE 802.15.4a CM1 [102] as shown in [88]. Due to the lack of
channel knowledge, we choose L,, to be 7;T, where 0 < n; < 1 is the length ratio.
We remark that 7'y should also be long enough, not only to avoid IFI but also to
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accommodate enough margin for the backward search window in order to prevent
the window from including the channel tail. Therefore, Ty should be decided by
the delay spread of the channel and the maximum delay between the strongest
path and the first path together. For example, if we assume the channel length
is 90 ns and the maximum delay between the first path and the strongest path is
60 ns, Ty should be at least 150 ns.

The complexity of the TOA estimator is negligible compared to the clock drift
estimator. The peak selection finds the maximum value in |y|. On the other hand,
the JBSF method finds the maximum of |y|, aligns the search back window with
the maximum of |y|, and then looks for the first |[y]x| exceeding the threshold.
The number of their operations is linear with L.

4.4 Theoretical performance limits

The main purpose of the CRB analysis here is to indicate the influence of the
clock drift on the TOA estimation. In a multipath environment, TOA estima-
tion consists of estimating the delay of the first multipath component. It can be
regarded as part of the channel estimation. Although the parameters of other
multipath components are nuisance parameters, we cannot get rid of them. Fur-
thermore, we assume that the multipath components are independent and do not
overlap with each other. Therefore, based on the received multipath signal, we
would like to derive the CRB for @ = [A 79 71 ...7—1 Qg ... aL_l}T, which de-
notes the theoretical performance limits to jointly estimate the clock drift ratio
and the multipath channel parameters. This CRB is different from the conven-
tional CRBs [1,77,93,94], which only consider the multipath channel parameters.
For instance, [93] and [94] calculate the CRBs for data-aided and non-data-aided
ML channel estimation, respectively. We remark that the CRB derived here is not
a favorable benchmark to compare with our practical TOA estimates, since our
TOA estimation employs heuristic methods with low complexity. It is suboptimal,
and its performance can never be beyond the resolution of the system. One the
other hand, the CRB is derived based on the continuous waveform. Although the
Ziv-Zakai bound (ZZB) is proposed in [103] to provide a tighter bound in the low
SNR region, it has a similar behavior as the CRBs at the high SNR region. New
bounds should be investigated to obtain useful benchmarks. It is left to future
work.

Recall that 7; and «; are the delay and the amplitude of the [th received
multipath component as we defined for (4.6) before. 79 = 7 is the TOA of interest.
We assume that the multipath components do not overlap with each other. @ is
treated as deterministic unknown. The received signal r(t) goes through the
front-end filter to obtain

+oo
x(t) = [ r(2)g(t — z)dz, (4.22)
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where g(t) is assumed to be the ideal bandpass filter, which includes the band of
interest B as we defined before and x(nTgam) defined in (4.9) is the nth sample
of z(t) using stroboscopic sampling. The output of the front-end filter z(¢) can
be decomposed of a signal part and a noise part

z(t) = z(t)+ny(t), (4.23)

where ng4(t) is the bandlimited AWGN with double sided power spectral density
Np/2 and bandwidth B, and

L—-1
2t) = > ausg(t—m,A), (4.24)
=0

N.—1
sg(t,A) = Y cibg(t —iN;T(14A), A), (4.25)
vy
D bt —jTr(1+4)), (4.26)

=0

by(t, A)

where ¢(t) = fj;f p(7)g(t—7)dr is the one-pulse signal resulting from the channel,
antenna and filter effects. We assume that ¢(¢) is known. Recalling Ny = mM
and Ty = (mP + q)Ty, we collect mM (mP + q)N. samples at rate 1/T}, while
M (mP+q)N, samples at rate 1/Tgam, from the above waveform. Since we exclude
the first and last sample vector in each cluster to get rid of the code mismatch
in the averaging process, we actually only use (M — 2)(mP + q) N, samples. We
remark that if we use these stroboscopic samples instead of Nyquist rate samples

M
to derive the CRBs, the new CRBs would be ]\;n 9 times the ones using Nyquist

rate samples. The SNR penalty for the stroboscopic sampling compared to the
Nyquist sampling is indicated by the reduced number of samples achieved from
the same preamble.

The Fisher information matrix (FIM) I(0) is employed, with entries defined

: )
o), = —E.1.0 [80¢80j Inp(z(t); 0) | , (4.27)

where . T
Inp(a(1):0) = — /0 (@(t) — 2(0)2dt (4.28)

is the log-likelihood function without constant terms and T, is the observation
time. The derivation of the FIM and its inverse can be found in Appendix 4.A.
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We can obtain the CRBs for A and 7 based on the inverse of the FIM:

CRB(A) = [I71(0)]i1 (4.29)
6 1

- : 4.30

& F2NyN.T? (N3N2 — 1) S0 a? (4.30)

CRB(r) = [I"(0)]2 (4.31)
1 1 1
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where &, = fo ° $2(t)dt is the pulse energy,

T, 2 T,
2o /0 (d‘fg)) af [ (4.34)

/0o (27 F)?|®(F)|?dF/ /0o |®(F)|*dF, (4.35)

— 00

which is the mean square bandwidth of the pulse signal with ®(F) the Fourier
transform of ¢(t). Note that F2 does not only depend on the bandwidth of the
pulse signal ¢(t), but also on its shape. A larger N.Ny, which is the total number
of pulses employed by the preamble, helps all of the estimates, because more
frames and clusters enhance the SNR. A longer T facilitates the A estimation,
since we can observe more drift with longer duration. CRB(A) is independent
of 7. Each multipath component contributes a part in the drift estimation. The
more multipath energy we collect, the more accurate the drift estimate. CRB(7)
is independent of A. The first approximation in the derivation of CRB( ) is bases
on NN, > 1. Comparing the two factors 1/a3 and 1/(} Zz B al) in CRB(7),
the former one is usually much larger than the later one. Therefore the accuracy
of the TOA estimation is mainly decided by the factor 1/a2, which is the strength
of the first path. The factor 1/( 5 Zl 0 a?) introduced by the drift does not have
much influence on the TOA estimation, since the drift is taken into account in
the estimation approach.

If we assume that A or 7 is known, we only have to estimate 7 or A, respect-
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ively. CRB/(A) or CRB/(7) can be derived as

1
/ —
CRB'(A) = [1(0)]2.5 (4.36)
1
. 3 Lo .. (437)
N FQNJcNCTf2 (QNJ%N(? —3NsN.+1)>,, a?
1
! —
1
= ) 4.39)
&, (
2N0 F2N¢N. o2

where CRB’(7) is equal to the conventional CRB of 7 in [1,77]. Because the
estimation performance degrades when more parameters in a given system have
to be estimated, we would have the relations as follows

CRB'(A) <
CRB/'(r) <
We will show examples of the CRBs in the next section.

4.5 Simulation results

The performance of TOA estimation is evaluated by simulations using the IEEE
802.15.4a channel model CM1 - indoor residential LOS [102]. The channel impulse
responses are truncated to 90 ns to avoid IFI in order to simplify the simulation.
In practice, we can increase the frame period to avoid IFI. One hundred channel
realizations are generated, and we randomly choose one for each Monte Carlo
run. To speed up the simulations, we generate the output of the cluster averaging
process directly, since the maximum drift of T; within a cluster is smaller than the
pulse width. The averaging process would not suffer from severe pulse mismatch
as we mentioned before. F./N, defines the cluster energy to noise variance ratio.
The number of clusters N, is 68. Further, we randomly select the drift ratio A
among {—67.2 ppm, —50.4 ppm, —33.6 ppm, —16.8 ppm, 0 ppm, 16.8 ppm, 33.6
ppm, 50.4 ppm, 67.2 ppm} in each run. The frame period T is 150 ns, which
not only depends on the channel length, but also on the maximum delay between
the first path and the strongest path. Since the maximum delay between the first
path and the strongest path is 60 ns for CM1 [88], the frame period is set as the
sum of the channel length and the maximum delay. The stroboscopic sampling
period Tgam is chosen to be 7 ns. The targeted resolution 73 is 1 ns. Based on
(4.2), we obtain P = 21, m = 7 and n = 3. The maximum M is 12 according
to (4.4). The number of frames in one cluster Ny = mM = 84. Therefore, the
processing gain of the cluster averaging process is M — 2 = 10, or approximately
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Figure 4.6: CRBs for TOA and drift estimation

10 dB. The total processing gain is N.(M — 2) = 680, or approximately 28 dB.
The second derivative of a Gaussian pulse is employed as the transmitted pulse,
and the pulse width is truncated to 4 ns, which includes the main lobe and two
side lobes. Its bandwidth is approximately 500 MHz. The pulse is also used
as the impulse response of the front-end filter at the receiver. Moreover, the
timing offset 7 € [0,7%) is randomly generated in each run. The threshold ratio
is € {0.1,0.2,...,0.8}. The length ratio of the backward search window is
n € {0.1,0.2,...,0.7}, which leads to L,, € {10 ns,20 ns, ..., 70 ns}.

We first show the CRBs under above simulation conditions. The CRBs are
much lower than the performance of the PS method or the JBSF method shown
later. It is because that for the CRB derivation, we use the assumption that
the multipath components are independent and do not overlap with each other.
We also have the prior knowledge of the number of the multipaths. But in the
simulations, we only use a signal with a bandwidth of 500 MHz, the multipaths
may not be resolvable. Therefore, the suboptimal TOA estimation methods have
performance gaps compared to the CRBs. As we can see in Fig. 4.6, CRB(71)
is inferior to CRB’(7). The difference is very small, which indicates that the
influence of the drift is very small in the TOA estimation, when it is taken into
consideration. CRB’(A) is lower than CRB(A) since we assume that 7 is known
to derive the former one.

Secondly, we evaluate the performance of TOA estimation using the PS method,
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RMSE for TOA estimation using peak selection
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Figure 4.7: RMSE of TOA estimation using peak selection.

which consists of choosing the strongest component. The root mean square error
(RMSE) of 7, vs. E./N, is illustrated in Fig. 4.7. There are large performance
gaps between the cases with drift calibration (solid lines) and the cases without
drift calibration (dashed lines with o or A markers). The drift causes serious
problems to TOA estimation as indicated by the high error floor for the curves
without calibration. The Nyquist sampling system, where m = 1 and n = 0, is
used as a reference. The same preamble is used for the Nyquist sampling system,
the stroboscopic sampling system and the CRB derivation. No matter how large
m, the RMSE of TOA estimation with drift calibration always converges to the
same error floor (solid lines). Nyquist sampling gains about 8 dB over strobo-
scopic sampling (m = 7) due to the sampling-rate gain m. For both systems, we
also show the performance of the ideal case without any drift. They show similar
error floors as the ones with drift calibration, which proves that the drift is not the
reason for the error floor. However, due to the fact that we employ a signal with
a bandwidth of 500 MHz, we may not be able to resolve fine multipaths. Because
of inter-pulse interference (IPI), the suboptimal PS method always chooses the
strongest resolvable signal component instead of the strongest single path, which
causes a high error floor. We may improve the performance of the PS method by
employing a signal with a larger bandwidth. Furthermore, the first path is not
always the strongest one in CM1, which is also indicated by the error floor.

We also investigate the performance of TOA estimation using the JBSF method,
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RMSE for TOA estimation using the JBSF method
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Figure 4.8: RMSE of TOA estimation using the JBSF method for a fixed window
length L., = 60 ns and different thresholds v1 = n¢|[y]kmas |, (M = 7).

which achieves much better accuracies than the PS method. Fig. 4.8 shows
the RMSE of 7 for a fixed window length L,, = 60 ns and different thresholds
Y1 = 1n¢l[¥]k,... |- There is no single threshold which could outperform the oth-
ers over the whole SNR range. A smaller threshold can achieve a better ac-
curacy at high SNR, but also performs worse at low SNR, which is consistent
with the conclusions in [101]. The error floor of peak selection is higher than
any error floor encountered by the JBSF method. According to Fig. 4.8, the
performance of 7, = 0.4 yields a good tradeoff over the whole SNR range. It
only has a 2dB performance loss in the SNR range of 0 — 25dB compared to
larger thresholds, and its error floor is still close to the low error floors obtained
by smaller thresholds. Furthermore, the performance of the JBSF method with
a fixed threshold v; = 0.4|[y]k,...| under different backward search windows is
shown in Fig. 4.9. The larger the window length, the smaller the error floor. The
performance differences in the low SNR range are smaller than the ones with a
fixed window length and various thresholds ;. There is no more performance
improvement, when the window length is larger than 60 ns. Since we know that
60 ns is the best window length according to the maximum delay between the first
path and the strongest path, a window length larger than 60ns may introduce the
problem of regarding the channel tail as the leading edge.

When we observe the performance of the JBSF method using different thresholds
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RMSE for TOA estimation using the JBSF method
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Figure 4.9: RMSE of TOA estimation using the JBSF method for a fixed threshold
Y1 = 1| [¥]kmas |, 7t = 0.4 and different window lengths, (m = 7).

Yo = 0Q 1 (Peq/2) for a fixed window length L,, = 60 ns in Fig. 4.10, they all
have the same performance in the SNR range of 0 —25dB as the PS method. This
is because in the low SNR range, the received signal is overwhelmed by noise.
The chance of a sample value exceeding the threshold is low. As we use the res-
ult of peak selection when there is no threshold crossing, the performance of the
JBSF method using v, in the low SNR range is the same as the PS method. In
the high SNR range, the larger the FPef4, the better the TOA estimate. The PS
method still has the highest error floor. Further, we use a fixed threshold related
to Petq = 0.1 to test the estimation performance under different window lengths
as shown in Fig. 4.11. The larger the window length, the lower the error floor.
The exception happens when L,, = 70 ns. Then the search window is too long,
and includes the channel tail, which causes an estimation error. This observation
is consistent with Fig. 4.9.

In Fig. 4.12, we finally compare the performance of the JBSF method for
71 = Wt\[Y]knm\»ﬁt = 04 and 72 = UQ_l(Pefa/Q)v-Pefa = 0.1 using a fixed
window length L,, = 60 ns. There are still large performance gaps between the
methods with drift calibration and the ones without. In general, the PS method
has a higher error floor than the JBSF method. The JBSF method using ~ys could
converge to a lower error floor than the JBSF method using 1, but it has a worse
performance in the middle SNR range of 20 — 30 dB for m = 7 (11 — 28dB for
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Figure 4.10: RMSE of TOA estimation using the JBSF method for a fixed window
length L., = 60 ns and different threshold y2 = 0Q ™' (Pera/2), (m = 7).

m = 1). Based on the above observations, we could employ v in the low and
middle SNR range and ~; at high SNR.

4.6 Conclusions

In this chapter, we have applied stroboscopic sampling for an IR-UWB system to
achieve accurate TOA estimation with a low sampling rate. Due to the long pre-
amble required by stroboscopic sampling, the clock drift is one of the main error
sources in TOA estimation. Hence, we include the drift into our system model and
obtain an drift estimate by an exhaustive search. Further, we apply peak selec-
tion and the JBSF method to estimate the TOA using the averaged data samples
corrected for the drift. Simulation results confirm that the drift calibration dra-
matically reduces the TOA estimation errors due to the drift, and stroboscopic
sampling can achieve the same estimation resolution as Nyquist sampling. We
have proposed a practical low sampling rate solution for TOA estimation using
UWRB signals.
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Figure 4.11: RMSE of TOA estimation using the JBSF method for a fixed threshold
2 = 0Q ' (Pefa/2), Peo = 0.1 and different window lengths, (m = 7).

4.A CRB derivation

We assume that the multipath components do not overlap with each other. Then
the derivatives of z(¢) w.r.t. A, 7, and «; are given respectively by

L—-1

0z(t) O0sg(t — 11, A)

N ; o OA , (4.42)
9z(t) _ Osg(t—m,A)

o a i 8(t — Tl) ’ (4’43)
0z(t

80(41) = s4(t —m,A). (4.44)

Next, we calculate each entry of the FIM. We assume that there is no IFI than
Ty and the observation window 75, includes the whole received waveform, it leads
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Figure 4.12: RMSE of TOA estimation using the JBSF method, L,, = 60 ns, 71 =
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2 T,
where ['° ¢ t) dt = [ ¢ ¢2(t) - We assume ¢(0) = ¢(T,) = 0.
It leads us to fo d? dt = 0. The above equation equals to zero.
0?lnp(z(t); 0) / 0z(t
E. .0 =
z(t); 00T, No Oay 37’1;
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Filling in all the entries, we calculate the inverse of the FIM based on the
block matrix inversion as

1 1
1 _ bTA71
-1 d d
2N FPNgNe | = ATTb (A~ bbT)7!
where
b = Tf(NN —Dag o? 2 . ofT (4.52)
g Ui @ op ... Qpn ULl .
T2 L—-1
c = 6f (2NFNZ = 3NN +1) > of, (4.53)
=0
: 1
A = diag([a? o} ... ai_, 2 17)), (4.54)
d = c—b"A™'b
T2 L—1
112“ (N?N2-1)> " at. (4.55)

=0

According to the Woodbury identity [104], the bottom right entry can be rewritten
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as

-1
1 A~ 'bbTA!
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Localization and Tracking
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In this part, we focus on localization and tracking for WSNs, which have
a wide range of applications, such as target tracking, surveillance, environment
monitoring, geographical routing and smart home, and also impose a number
of particular challenges on accuracy, complexity, and robustness for localization
and tracking. We remark that the approaches proposed in this part can not
only be applied to WSNs, but also be adopted to other localization systems,
such as the global positioning system (GPS) [3], acoustic systems [6, 7], cellular
networks [8], etc. In general, the range-based methods follow two steps [1,2,9]:
firstly measure the metrics bearing location information, the so-called ranging or
bearing, and secondly estimate the positions based on those metrics, the so-called
location information fusion. There are mainly four metrics: time-of-arrival (TOA)
or time-of-flight (TOF) [11], time-difference-of-arrival (TDOA) [6,12], angle-of-
arrival (AOA) [13], and received signal strength (RSS) [14]. The ranging methods
using RSS can be implemented by energy detectors, but they can only achieve a
coarse resolution. Antenna arrays are required for AOA-based methods, which
encumbers their popularity. On the other hand, the high accuracy and potentially
low cost implementation make TOA or TDOA based on ultra-wideband impulse
radios (UWB-IRs) a promising ranging method [1].

This part consists of four chapters: Chapter 5-8. As we mentioned in Chapter 1,
localization methods can be categorized as singular or aggregate approaches based
on whether there are enough anchors (nodes with known positions) to assist the
localization for each target sensor node. In Chapter 5, we assume there are no an-
chors, and propose an extension of the classical multidimensional scaling (MDS)
algorithm to estimate the positions of all the nodes given partial pairwise distance
measurements up to a translation, rotation, and reflection, as the classical MDS
can only deal with fully connected networks. Moreover, the proposed algorithm
can be categorized as an aggregate localization method.

Note that in Chapter 5 we do not care about how to obtain the distance
measurements. Hence, we intentionally isolate the ranging from the ranging fu-
sion in order to simplify the localization problem. However, this strict separation
between the ranging and the ranging fusion burdens the first one and relieves the
second one. It is difficult to obtain accurate range measurements independently.
Therefore, we try to balance these two steps. The cross-layer philosophy inspires
us to explicitly model ranging errors and handle them in the ranging fusion step.
It provides a totally new look at the localization problem. From Chapter 6 to
Chapter 8, we employ TOA (or TDOA) as range measurements, and thus clock
synchronization becomes essential for ranging to achieve accurate localization.
Based on the cross-layer philosophy, we take clock parameters into account to de-
velop the localization algorithms. In these chapters, we consider M anchor nodes
and one target node, and would like to estimate or track the position of the target
node. All the nodes are again distributed in an /-dimensional space. The coordin-
ates of the anchor nodes are known and defined as X, = [x1, X2, ..., X, where
the vector x; = [£1,4, 24 ---, xl,i]T of length [ indicates the known coordinates
of the 7th anchor node. We employ a vector x of length [ to denote the unknown
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Synchronization level

w.r.t. anchors Clock model
and Chapters
Synchronous Cit)y=t+0, i=1,2,....M,
Chapter 6 where 6 is the unknown common clock offset.
Quasi-synchronous Ci(t)=t+0;, i=1,2,..., M,
Chapter 7 and 8 where 0; is the unknown clock offset.
Fully asynchronous Ci(t) =a;t+6;, i=1,2,.... M,
Chapter 7 where «; is the unknown clock skew.

Table 4.2: Clock models for anchor nodes.

coordinates of the target node. The localization and tracking approaches proposed
in these chapters are singular methods. We remark that these methods can easily
be extended for multiple target nodes. Therefore, we can locate the target nodes
in a sequential way for a large scale WSN [27]. The target nodes that have enough
anchors are localized first. Then, the located target nodes can be viewed as new
anchors that can facilitate the localization of other target nodes. As a result,
the multiple-anchors-one-target scenario discussed from Chapter 6 to Chapter 8
is of practical interest. Furthermore, we consider three different kinds of networks
with different synchronization levels w.r.t. to the anchor clock. Note that these
synchronization requirements are related to the anchors, and no synchronization
requirements are upon the target node, which indicates that the clock of the tar-
get node can run freely. Strictly speaking, they are all asynchronous networks.
Consequently, the target clock Cs(t) can be modeled as [29]

Cs(t) = ast+06,, (4.57)

where o and 0, denote the unknown clock skew and clock offset of the target node
clock. We summarize all the anchor clock models for Chapter 6 - 8 in Table 4.2.

Based on the same cross-layer philosophy, different chapters focus on differ-
ent aspects. Chapter 6 investigates reference-free localization estimators based
on TOA measurements with the help of synchronous anchors. Instead of using
TDOAs to allow an asynchronous target, we model the range error due to the
asynchronous effect as a common bias, and propose various reference-free local-
ization estimators. The reference-free LS estimators that are different from the
reference-based ones do not suffer from a poor reference selection. Furthermore,
we expose the relations among existing reference-based localization estimators and
the proposed ones in order to clarify some confusions that still persist in recent
literature. In Chapter 7, we propose robust TOA-based localization strategies to
locate a target node in quasi-synchronous and fully asynchronous networks, re-
spectively. Time-based localization is tightly coupled with clock synchronization.
Thus, we explicitly take the clock parameters into account in our data model,
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and further we consider the reliability of timestamps. A novel ranging protocol is
developed, namely asymmetric trip ranging (ATR), to reduce the communication
load and explore the broadcast property of WSNs. Regardless of the reliability
of the timestamp report from the target node, several closed-form least-squares
(LS) estimators are derived. As a result, we counter the uncertainties caused
by the target node by ignoring the timestamps from this node. Since we have
already developed approaches to linearize the measurement models in the pre-
vious chapters, a Kalman filter (KF) based tracking approach follows naturally
in Chapter 8 to track a target node in quasi-synchronous networks. We again
employ the ATR protocol, and inherit the linearization methods from the previ-
ous chapters to derive a linear measurement model from the TOA measurements.
Thus, the proposed KF has the advantages of a zero modeling error and a low
computational complexity compared to the extended KF.
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CHAPTER 5

Extending the Classical MDS

5.1 Introduction

Node localization from pairwise Euclidean distance measurements has become a
fundamental research topic with the growing interest in wireless sensor networks
[2]. The classical MDS algorithm [106] transforms the problem into an eigenvalue
problem of a so-called projected distance matrix which solely depends on the
distances. This matrix has rank two (for a planar geometry) and its first two
eigenvectors provide the coordinates of all nodes up to a translation, rotation,
and reflection [107-111]. Applying the MDS algorithm requires a fully connected
sensor network, i.e., given a sensor network with N nodes, we need N(N — 1)/2
distance measurements.

However, in practice, only a limited number of distance measurements are
given due to communication limits imposed on the nodes (e.g., battery con-
straints). For simplicity, assume we have an ad-hoc sensor network with N nodes
where the positions of all the nodes are unknown. Only M nodes (in practice,
M < N) in the network can communicate with all the other nodes. Such nodes
can be anchor nodes which usually have less stringent communication constraints.
We assume that the other nodes N — M cannot communicate with each other
due to communication limits, but communicate with the first nodes. One pos-
sible solution to this setup is the “scaling by majorizing a complicated function”
(SMACOF) algorithm, which is based on iteratively minimizing a global stress

The results in this chapter appeared in [105]. This is a joint work with Dr. A. Amar. My

main contribution is to develop Projection Type B and its corresponding localization approach,
and further to accomplish all the simulations.
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cost function [107,112] composed of a weighted least squares (LS) part and pos-
sibly a penalty term that includes prior information about node positions. This
approach involves a highly nonlinear cost function which requires many initial
guesses of the node positions to ensure convergence to the global minimum. As a
result, suboptimal solutions have been investigated, which can possibly be used
as an initial point of this algorithm. Examples are MDS-MAP [110], and SVD-
Reconstruct [113], which both are based on first completing the missing entries
in the distance matrix and then applying the classical MDS, or Nystrom’s al-
gorithm [114] which is used to reduce the complexity of the singular value decom-
position step involved in the classical MDS algorithm. With Nystrém’s algorithm
the positions of the first group are estimated using the classical MDS method,
while the positions of the second group are estimated using the LS method based
on the former results and the mutual measurements between the two groups [10,
egs. (8)-(9)].

Herein, we develop a localization approach which extends the classical MDS
to the current setup. We localize the nodes of the first group by exploiting their
distance measurements to the disconnected nodes. At the same time, the second
group’s positions are obtained up to a translation relative to the former nodes.
If recovering this translation is also of interest, then a possible additional step
can be implemented. We examine our results with Monte-Carlo simulations by
evaluating the normalized root mean square error (RMSE) between the true inter-
node distances and their estimates. We compare our two-step approach with the
MDS-MAP [110], the SVD-Reconstruct [113], and Nystrom’s algorithm [114].
Simulation results show that our proposed approach outperforms these previous
solutions.

5.2 Problem formulation

Consider N sensor nodes randomly distributed in a two-dimensional plane. Let
X = [x1,X2,...,%xx] € R¥*N consist of all the node positions, where x,, € R?*!,
n = 1,2,..., N, is the position of the nth node. We assume that we have two
groups of nodes: 1) M nodes which are fully connected; 2) N — M nodes which
are fully disconnected (i.e., each of the nodes in the second group does not com-
municate with the other nodes in this group, but communicates with each node in
the first group.) Let X; = [x1,%2, -+ ,xp] € RPM and Xy = [xpr41,...,Xn] €
R2*¥(N=M) represent the set of node positions of the first group and the second
group, respectively. The distance measurement between the i¢th and jth nodes
(given they are connected) is r;; = d;; + e;j, where d;; = ||x; —x,||, and
eij ~ N(0,0%) is the uncorrelated additive noise, where o2 is a known noise
variance. The problem discussed herein is briefly stated as follows: Given the
available pairwise measurements {r; ;}, determine the positions of the nodes (up
to rotation, reflection and translation). In other words, our goal is to reconstruct
the constellation of the sensor network given partial pairwise node measurements.
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5.3 Review of the classical MDS

Let us first review the classical MDS [112] in the noiseless case. For a fully
connected network, we collect all the true distances in D, where [D]; ; = [D];,; =

d; j. By expanding d?ﬁj = |lx; — x;]1% = [|x:]|® + ||x;]|* — 2xT'x;, we can model D
as

DoD = o114 —2XTX + 1597, (5.1)
where ¢ = [||Ix1]]%,...,[xn|?], and 1, € R™*! is a vector with all elements

equal to one. Based on (5.1), we would like to estimate X. We employ an
orthogonal projection P onto the orthogonal complement of 1, which is given by
P=1Iy—- 11,11\/1%. Since P1y = Op, P can be used to eliminate the terms 1#1%
and 1y97 at the right hand side of (5.1). Therefore, pre- and post- multiplying
P to both sides of (5.1), we obtain

PMDeoDP = —2PX'XP, (5.2)

where PX is a shifted version of X, and the gravity of PX is in the origin. Note
that PX is a NV x 2 “tall” matrix, which can be recovered up to a rotation and
reflection. Then, we can recover X up to a translation, rotation and reflection by
the eigenvalue decomposition of —}P(D ® D)P, and we achieve

X = diag\/* AU, (5.3)

where —P(D ® D)P = Udiag(A1,...,Ax)U” is the eigenvalue decomposition
of — %P(D © D)P with U collecting the eigenvectors and A; the ith eigenvalue.

5.4 Possible position projections

As the classical MDS requires a fully connected network, it cannot be directly
applied to our partially connected network in Section 5.2. Thus, we tailor it for
our problem. Let us again consider the noiseless case (r;; = d; ;). The available
squared distance measurements can then be modeled in a matrix form as

ROR)OW = (p1f-2X"X+1yp") oW
= Wdiag(v) — 2XTX © W + diag(y))W (5.4)

with [R];; = [R]j; = rij, and W € R¥*¥Y is the symmetric communication
connectivity matrix of the network, where its (7, j)th element equal to one if the
ith node and the jth node communicate with each other, and equal to zero if
they do not communicate with each other. The elements on the diagonal of this
matrix are arbitrary. The positions of the nodes directly appear in the second
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term of (5.4). The idea is therefore to omit the first and the last terms in (5.4)
while keeping the second term. We omit these two terms by pre- and post-
multiplying (5.4) by an orthogonal projection matrix P,, € RV*Y such that
P,W = WP,, = 0. This operation can be considered as an extension of the
classical MDS. We assume that the structure of W is

_ 1M1%14 1M1,11\}—M
W = { o (5.5)

where A = diag(A1, A1, ..., Av—n). Given {/\j};v:_lM we determine P,. Let
W be the matrix containing a basis for the column span of W. Then P, =
~ ~ ~\N—1 - ~

Iy — W (WTW) W7, We discuss two possible types of W, and present
the effect of each projection on the node positions. We emphasize that in the
proposed localization approach these projections are not directly applied to the
positions. Still, the purpose is to give an intuition for choosing these projections
by presenting their effect on the positions of the nodes.

5.4.1 Projection type A

Assume A = ON,MOTA}_M, where 0,, € R™*! is a vector with all elements equal

to zero. Then W) and its associated orthogonal projection matrix PSDA) are

WA — 1y 1 c RNx2 (5.6)
In-m On—m
1 T T
pi _ | Tv—yluly OMON—n (5.7)
w On_nm0y, Inonm — yopIn-mly oy
The projected node positions are PLYXT = | X7 XTI ]T where
X, = X;-x917, (5.8)
X, = X,-x\P1% (5.9)

with x| = o Zﬁl x; and x) = N Z;V:MH x; the centers of gravity of
the first and second node group, respectively. The advantage of this projection
is that it decouples the two groups, but the disadvantage is that both groups are
translated to the origin. To obtain the relative distance between the centers of
gravity of the two groups we need the following projection.
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5.4.2 Projection type B

Assume A = (N—M)Iy_pr. Then W B) and its associated orthogonal projection

. B
matrix P,(,, ) are

T
w®B) — { 1AJ]XV7M ] € RNX(N=M) (5.10)
I — n 117 — v 1a1%
PA  — N M N N—M 11
b _JblN*Mlﬂ (N—AJ4\4)N1N*1W]'%—JM (5-11)

The projected node positions are

I X7
BT _ M qd1 1
pX [ oy Mor B } [ x| ] (5.12)

where the relative distance vector between the centers of gravity of the two groups

is defined as
u= ch) - ch) (5.13)

and q; = NJ_VM 1y, Q2 = % 1x_as. The advantage of using this projection is that
it retains the relative translation between the centers of gravity of the two groups,
while the disadvantage is that all the nodes of the second group are translated to
the same position.

5.5 The proposed localization approach

The idea of reconstructing the configuration of the sensor network is as follows: use

P,(,§4) to estimate Xl, and Xg. If one is also interested in the relative translation

vector u, then first use PEUB) to estimate u (given the estimate of Xl), and then
update the estimate of Xy by X, = X5 + u. We now discuss each of these steps

in detail.

5.5.1 The result of using projection P!

By post- and pre- multiplying the left hand side of (5.4) by \}2 PY we achieve a

measurement matrix B, which is defined as

B B 1
Bé{Bi Bﬂ = L PO(ROROWIPY.  (514)
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Meanwhile, by post- and pre- multiplying the right hand side of (5.4) by \}2 PEUA),
and making use of PSDA)W = WPEUA) = 0, we arrive at

XTX XTX
PWXTX o WP { oyt 1 } 5.15
As a result, in the noiseless case, we can model B as
Bii B2 _ ):({):(1 XTX, (5.16)
B, B XIX; Oy_mO0%_,, '

Due to the noise, we recover Xh X, (up to rotation, reflection and translation)

as [):(1,):(2] = argminig, x J(X1,X5) where

J(X)

2
HB —PW(XTX & W)PW HF

~ o ~ 2 S 2
HB11 —X1T><1HF+2HB12 —XlTXQHF (5.17)

It is clear that Xy which minimizes (5.17) is
2 ~ o~ -1 _
Xy = (Xlx{) X,B1» (5.18)

Substituting (5.18) into (5.17) yields

2

~ o ~ 2 - - . -1
J(X,) = HB11 . XlTX1HF 42 HB12 _XT (X1X1T) X.B|  (5.19)

F
= tr (B{an + 2B{2B12 - 2B11X?X1

e~ ~ -~ -1 _
+XTX, XTX, - 2BT,XT (Xlx{) X1B12>

By taking the derivative with respect to (w.r.t.) X{ we obtain that

2J(X - e~ - RPN B - N1
6;;) - B,XT +XTX,XT + XTI (X1X1T) X,B1,BL X7 (Xlx{)
1

U
~B1BL,XT <X1X{) (5.20)

Since no closed-form expression for X1 that zeros (5.20) exmtb we estimate 1t as
detailed in Algorithm . The final estimate is denoted by X1 After obtaining Xl,
we substitute the result in (5.18) and obtain X2.
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Algorithm Estimating the positions of the fully connected nodes
e Initial stepl: Construct B according to (5.14).
e Initial step2: XgMDS) = ®'/2CT, where ® € R2%2, C € RM*2 contain
the two largest eigenvalues of B1j, and their two associated orthonormal
eigenvectors, respectively.

e Updating step: Given XSMDS) determine X as follows:

1. Let ):Cgk) be the value of ):(1 at the kth iteration step.

2. Calculate the gradient G*) = 62@;)

1

according to (5.20).

X, =x{"

3. Update the step size, p(®), as p®) = argmin, .J ():(gk) — MG(’“)) using
(5.19).

4. Update the estimate, )Qigkﬂ) = )Qigk) —u®GH),

5. if [J (ﬁgkﬂ)) —J (ng)) ’ < € where € is a predefined tolerance, then

X, = ngﬂ) , else perform steps 1-4.

(B)
w

5.5.2 The result of using projection P

Given the estimated positions of the previous step, we are interested in estimat-
ing the relative distance vector between the two groups in order to reconstruct
the complete network configuration. Similarly as in the previous subsection, by
post- and pre- multiplying the left hand side of (5.4) by \}2P£UB), we obtain a
measurement matrix F, which is defined as

1

F=| b Fuzp PP (ROR)oW)PP) (5.21)
F12 F22 2

At the same time, by post- and pre- multiplying the right hand side of (5.4) by

B .
L Pq(,} ), we arrive at

V2
P(B)(XTXGW)P(B) — { XX, +Q1UT§1+X{uq{ —X{ujgg
b b —qeu’ X, ON—MON_
+yaq” (5.22)
T 2 N 2
where g = [ qf —ai |, v = ul"+7% and n* = 1}, S 1507 —

2
Hxéc) . Note that n? describes the scattering radius around the center of gravity
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of the positions of the nodes in the second group. Then in the noiseless case, F
can be modeled as

{ Fi1 Fio } _ { XTX, + Q111TX1 +X{uqf  —X{uq] +vqq”
Fl, Fo —quu’X; On_nO0%_ 4,
(5.23)

We are interested in estimating the relative distance u given the translated posi-
tions of the first group X, and consider v as a nuisance parameter. Due to the
noise, we estimate u by minimizing

. - . 2
H(u,vy) = HFII - <X1TX1 +qu’X; + X{uqf + W’Q1Q1T) HF
- 2 2
+2 HF12 — (Xfqu — 7q1q2T> HF + HFzz - ququHF (5.24)

By taking the derivative w.r.t. u and equating the result to zero, and using the
fact that N&M 17, X% = 0 (since the center of gravity of X; is in the origin), we
get that the estimated relative distance vector is

Nl /1 1
- XXT) X Fily — Fioly_ 5.25
o = (X)) % (a0 Palew)  G29)

Note that a does not depend on the estimate of the nuisance parameter v, and
we therefore do not proceed in estimating it. We now substitute )2(1 (obtained
in the first step) instead of X; in (5.25). We then update X (obtained in the
first step) by ):(’ = ):(2 +al% _,,. Finally, X = { ):(1 ):(’2 ] € R2%N contains

the estimated node positions up to rotation, reflection, and translation w.r.t. the
original configuration (which can be corrected using anchors in the network).

5.6 Simulation results

We compare our proposed algorithm with the MDS-MAP method [110], the SVD-
Reconstruct method [113] (where each missing entry is replaced by zero since it
is the optimal choice as indicated in [113]), and with Nystrom’s method [114].
We also show some results for the SMACOF algorithm [112, pp. 150-157], one
for a random initial point and one for an improved initial point (our proposed
method). We consider a square area of 100 x 100 [m x m], and N = 100 nodes
randomly positioned. The tolerance of the iterative search in the first estimation
step is e = 0.005.

In the first simulation, we consider the cases of M = 10, M = 50 and M = 90.
For each case we varied the noise variance from o? = 0.2 to ¢?> = 5. For
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each noise variance we consider K = 50 configuration realizations, and for each
configuration we perform N, = 50 Monte-Carlo (MC) trials. Since all posi-

tions are unknown, we define the RMSE as &€ = \/KA} Zfﬁ”’ £2[m], where

2
Ep = \/A}d Zi}l Z;V:Hl (I (af,j - d@j) [m], with ci” the estimated distance
between the connected nodes ¢ and j at one configuration and one MC trial, and
Ny is the number of connections (in this case Ny = 3 M (N — 1)). The results are
shown in Fig. 5.1. As can be seen, our proposed algorithm has the smallest RMSE,
compared to other MDS-like solutions. Both MDS-MAP and SVD-Reconstruct
have worse performance when the number of connections is small (M = 10), how-
ever, when the number of the connections is large (M = 90), MDS-MAP has a sim-
ilar performance as the proposed algorithm and the Nystrom’s method. From the
results, we observe that a good initial point for the SMACOF algorithm is crucial
and it is clear that the better the initial point, the faster the convergence of SMA-
COF. That is why our method is preferred over other MDS-like solutions if an ini-
tial point for SMACOF is sought for. In Fig. 5.2 (left plot) we compare the RMSE

of X; with that of the initial estimate )ZCSMDS) (in this case Ny = M (M —1)/2),

and in Fig. 5.2 (right plot) we compare the RMSE of X}, of the proposed method
with that of Nystrém’s method (in this case Ng = M (N — M)). For both cases
we assume that M = 10. As can be seen, when the noise variance increases, the

gap between the RMSEs of X; and XEMDS) increases, and thus the iterative solu-

tion improves the RMSE of the initial estimate. The RMSE of X/Q is also improved
w.r.t. the Nystrom’s method. So, our algorithm outperforms this algorithm for
all values of o2.

In the second simulation, we compare the RMSE versus M /N of our proposed
algorithm with the other methods. We varied M from 10 to 90 with a step of 5.
We assume that 02 = 0.2[m?] . The results are shown in Fig. 5.3. As can be seen,
our algorithm outperforms the other MDS-like methods for all values of M/N.

5.7 Conclusions

We consider the problem of reconstructing the configuration of a sensor network
(up to rotation, reflection, and translation) from pairwise distance measurements
assuming the network is composed of two groups: one group contains nodes that
communicate with each other, and the second group contains nodes that do not
communicate with each other, and only communicate with each of the nodes in
the first group. The classical MDS algorithm cannot be applied in this case. Our
approach is based on performing two projections on the available set of distance
measurements. Simulations show that the proposed algorithm outperforms other
methods based on matrix completion techniques. Future work will focus on: 1)
examining other projections and their effect on the node positions; 2) analyzing
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Figure 5.1: RMSEs versus the noise variance for M = 10 (left), M = 50 (center), and
M = 90 (right).

the performance of the first step; 3) evaluating the complexity of the proposed
approach.
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Figure 5.2: RMSEs of the initial solution and the iterative solution of the first group
(left), and the RMSE of the second group using the proposed method and Nystrom’s

method (right).
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Figure 5.3: RMSEs versus the ratio M/N for o = 0.2.
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CHAPTER 6

Reference-free Time-based Localization

6.1 Introduction

Closed-form localization solutions based on TOAs or TDOAs are used to locate
a target node with the help of anchors (nodes with known positions). They are
appreciated for real-time localization applications, initiating iterative localization
algorithms, and facilitating Kalman tracking [116]. They have much lower com-
plexity compared to the optimal maximum likelihood estimator (MLE), and also
do not require prior knowledge of noise statistics. However, a common feature of
existing closed-form localization solutions is reference dependency. The reference
here indicates the time associated with the reference anchor. For instance, in
order to measure TDOAs, a reference anchor has to be chosen first [9]. The refer-
ence anchor is also needed to cancel nuisance parameters in closed-form solutions
based on TOAs or TDOAs [117]. Thus, the localization performance depends
heavily on the reference selection. There are some efforts to improve the ref-
erence selection [87,118,119], but they mainly rely on heuristics. Furthermore,
when TOAs are measured using the one-way ranging protocol for calculating
the distance between the target and the anchor, stringent synchronization is re-
quired between these two nodes in the conventional methods [9,11]. However,
it is difficult to maintain synchronization due to the clock inaccuracy and other
error sources. Therefore, various closed-form localization methods resort to us-
ing TDOA measurements to relax this synchronization constraint between the
target and the anchor. These methods only require synchronization among the
anchors, e.g., the source localization methods based on TDOAs using a passive

The results in this chapter appeared in [115]
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sensor array® [6,120-123].

In this chapter, we also relax the above synchronization requirement, and con-
sider a scenario, where anchor nodes are synchronized, and the clock of the target
node runs freely. However, instead of using TDOAs, we model the asynchronous
effect as a common bias, and propose reference-free least-squares (LS), weighted
LS (WLS), and constrained WLS (CWLS) localization estimators based on TOA
measurements. Furthermore, we generalize existing reference-based localization
solutions using TOA or TDOA measurements, which are scattered over different
research areas, and provide new insights into their relations, which have been
overlooked. We clarify that the reference dependency for reference-based WLS
estimators using TOA measurements can be decoupled by the optimal weighting
matrix, which also makes all those estimators identical. However, the influence
of the reference selection for reference-based WLS estimators using a nonredund-
ant set of TDOA measurements cannot be compensated by the optimal weighting
matrix. But the optimal weighting matrix can make the estimators using the same
set equivalent as well. Moreover, the Cramér-Rao bounds (CRBs) are derived as
benchmarks for comparison.

The rest of this chapter is organized as follows. In Section 6.2, different kinds
of reference-free TOA-based estimators are proposed, as well as existing reference-
based estimators using TOA measurements. Their relations are thoroughly in-
vestigated. In Section 6.3, we generalize existing reference-based localization al-
gorithms using TDOA measurements, and shed light on their relations as well.
Simulation results and performance bounds are shown in Section 6.4. Conclusions
are drawn at the end of the chapter.

6.2 Localization based on TOA measurements

Considering M anchor nodes and one target node, we would like to estimate the
position of the target node. We recall X, and x defined in Chapter III, which
indicate the known coordinates of the anchor nodes and the unknown coordinates
of the target node, respectively. Our method can also be extended for multiple
target nodes. We remark that in a large scale WSN; it is common to localize target
nodes in a sequential way [27]. Therefore, the multiple-anchors-one-target scenario
here is of practical interest. We can even consider a case with a moving anchor,
in which a ranging signal is periodically transmitted by the target node, and all
the positions where the moving anchor receives the ranging signal are viewed as
the fixed positions of some virtual anchors. We assume that all the anchors are
synchronized, and their clock skews are equal to 1, whereas the clock of the target
node runs freely. Furthermore, we assume that the target node transmits a ranging
signal, and all the anchors act as receivers. We remark that other systems may
share the same data model such as a passive sensor array for source localization
or a GPS system, where a GPS receiver locates itself by exploring the received

*The sensor elements of a passive sensor array are equivalent to the anchor nodes here.
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ranging signals from several satellites [3]. All the satellites are synchronized to
an atomic clock, but the GPS receiver has a clock offset relative to the satellite
clock. Note that this is a stricter synchronization requirement than ours, as we
allow the clock of the target node to run freely. Every satellite sends a ranging
signal and a corresponding transmission time. The GPS receiver measures the
TOAs, and calculates the time-of-flight (TOF) plus an unknown offset. In this
section, TOA measurements are used, and TDOA measurements are employed in
the next section.

6.2.1 System model

In this section, all localization algorithms are based on TOA measurements. When
the target node transmits a ranging signal, all the anchors receive it and record
a timestamp upon the arrival of the ranging signal independently. We define a
vector u of length M to collect all the distances corresponding to the timestamps,
which is given by u = [uy, ug, ..., uy]”. We employ b to denote the distance
corresponding to the true target node transmission instant, which is unknown.
We remark that if we consider a GPS system, then u collects the distances cor-
responding to the biased TOFs calculated by the GPS receiver, and b indicates
the distance bias corresponding to the unknown clock offset of the GPS receiver
relative to the satellite. Consequently, the TOA measurements can be modeled
as

u—>btly = d+n, (61)
where d = [dy, da, ..., dy]T, with d; = ||x; — x| the true distance between
the ith anchor node and the target node, and n = [ny, na, ..., ny)? with n;

the distance error term corresponding to the TOA measurement error at the ith
anchor, which can be modeled as a random variable with zero mean and variance
o?, and which is independent of the other terms (E[n;n;] = 0,i # j). We remark
that instead of using TDOAs to directly get rid of the distance bias, we use TOAs
and take the bias into account in the system model.

6.2.2 Localization Based on Squared TOA Measurements
Proposed localization algorithms

Note that (6.1) is a nonlinear equation with respect to (w.r.t.) x. To solve
it, a maximum likelihood estimator (MLE) can be derived, which is optimal in
the sense that for a large number of data it is unbiased and approaches the
CRB. However, the MLE has a high computational complexity, and also requires
the unknown noise statistics. Therefore, low-complexity solutions are of great
interest for localization. From ||x; — x||? = [x;||* — 2xTx + ||x|?, we derive
that d ©d = 9, — 2XIx + ||x||*1as, where 9, = [||x1], [|x2]|?, ..., [xa]?)%.
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Element-wise multiplication at both sides of (6.1) is carried out, which leads to
uou—2u+b’1y = ¢, —2XTx+ x[*1y +2dOn+nen. (6.2)

Moving knowns to one side and unknowns to the other side, we achieve

P,—ucu = 2XTx—2bu+ (b? — ||x/|*)1s + m, (6.3)
where m = —(2d ©® n + n ® n). The stochastic properties of m are as follows
E[m];] = -0} =0, (6.4)
%];;, = Elm]m];] - E[m];]Em];]

= E[(2din; +n})(2d;n; + nf)] - O’,?O’?
= 4dzdjE[nmj] + E[nfn?] — O’?O'JZ
_ { 4d?0? + 20} ~ 4d3o?

0, iAj (6:5)

where we ignore the higher order noise terms to obtain (6.5) and assume that
the noise mean E[[m];] ~ 0 under the condition of sufficiently small measurement
errors. Note that the noise covariance matrix ¥ depends on the unknown d.

Defining ¢ = 9, —ucu,y =[x, b, b*>—|x||?]T, and A = [2XT| —2u, 1],
we can finally rewrite (6.3) as

¢ = Ay+m. (6.6)

Ignoring the parameter relations in y, an unconstrained LS and WLS estimate of
y can be computed respectively given by

y = (ATA)'AT g, (6.7)
and
y = (ATWA) 'ATWo, (6.8)

where W is a weighting matrix of size M x M. Note that M > [ + 2 is required
in (6.7) and (6.8), which indicates that we need at least four anchors to estimate
the target position on a plane. The optimal W is W* = 7! which depends on
the unknown d as we mentioned before. Thus, we can update it iteratively, and
the resulting iterative WLS can be summarized as follows:

1. Initialize W using the estimate of d based on the LS estimate of x;

2. Estimate y using (6.8);

~—1 ~
3. Update W =3 | where X is computed using y;
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4. Repeat Steps 2) and 3) until a stopping criterion is satisfied.

The typical stopping criteria are discussed in [124]. We stop the iterations when
[0 —3*) || < ¢, where §(¥) is the estimate of the kth iteration and e is a given
threshold [125]. An estimate of x is finally given by

x = [ 02y (6.9)

To accurately estimate y, we can further explore the relations among the
parameters in y. A constrained weighted LS (CWLS) estimator is obtained as

y = argmin(¢— Ay)"W(¢ — Ay) (6.10)

subject to
y'Iy+p'y = 0, (6.11)

where p = [0/, 1]7 and

I, 0 0
J = of -1 0 |. (6.12)
of 0 0

Solving the CWLS problem is equivalent to minimizing the Lagrangian [6,11]
Ly,N) = (¢—Ay)"W(p—Ay) + Ay Iy +p"y), (6.13)

where A is a Lagrangian multiplier. A minimum point for (6.13) is given by
A
y = (ATWA + ) 1(ATWo — 5 P): (6.14)
where A is determined by plugging (6.14) into the following equation

yIIy +p'y = 0. (6.15)

We could find all the seven roots of (6.15) as in [6,11], or employ a bisection
algorithm as in [126] to look for A instead of finding all the roots. If we obtain
seven roots as in [6,11], we discard the complex roots, and plug the real roots
into (6.14). Finally, we choose the estimate y, which fulfills (6.10). The details
of solving (6.15) are mentioned in Appendix 6.A. Note that the proposed CWLS
estimator (6.14) is different from the estimators in [6,11]. The CLS estimator in [6]
is based on TDOA measurements, and the CWLS estimator in [11] is based on
TOA measurements for a synchronous target (b = 0). Furthermore, we remark
that the WLS estimator proposed in [127] based on the same data model as
(6.1), is labeled as an extension of Bancroft’s algorithm [128], which is actually
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similar to the spherical-intersection (SX) method proposed in [129] for TDOA
measurements. It first solves a quadratic equation in b?—||x||?, and then estimates
x and b via a WLS estimator. However, it fails to provide a solution for the
quadratic equation under certain circumstances, and performs unsatisfactorily
when the target node is far away from the anchors [129].

Many research works have focused on LS solutions ignoring the constraint
(6.11) in order to obtain low-complexity closed-form estimates [9]. As squared
range (SR) measurements are employed, we call them unconstrained squared-
range-based LS (USR-LS) approaches, to be consistent with [126]. Because only
x is of interest, b and b? — ||x||? are nuisance parameters. Different methods have
been proposed to get rid of them instead of estimating them. A common charac-
teristic of all these methods is that they have to choose a reference anchor first,
and thus we label them reference-based USR-LS (REFB-USR-LS) approaches. As
a result, the performance of these REFB-USR-LS methods depends on the refer-
ence selection [9]. However, note that the unconstrained LS estimate of y in (6.7)
does not depend on the reference selection. Thus, we call (6.7) the reference-free
USR-LS (REFF-USR-LS) estimate, (6.8) the REFF-USR-WLS, and (6.14) the
REFF-SR-CWLS estimate.

Moreover, we propose the subspace minimization (SM) method [123] to achieve
a REFF-USR-LS estimate of x alone, which is identical to x in (6.7), but shows
more insight into the links among different estimators. Treating b and b* — ||x||? as
nuisance parameters, we try to get rid of them by orthogonal projections instead
of random reference selection. We first use an orthogonal projection P = I, —
1\141 Mlqj\;[ of size M x M onto the orthogonal complement of 1,; to eliminate
(b% — ||Ix||*)1as. Sequentially, we employ a second orthogonal projection P, of
size M x M onto the orthogonal complement of Pu to cancel —2bPu, which is
given by

Puu’P
P, = I,- . 6.16
M WPy ( )
Thus, premultiplying (6.3) with P, P, we obtain
P,P¢ = 2P,PX'x+P,Pm, (6.17)

which is linear w.r.t. x. The price paid for applying these two projections is
the loss of information. The rank of P,P is M — 2, which means that M >
[ + 2 still has to be fulfilled as before to obtain an unconstrained LS or WLS
estimate of x based on (6.17). In a different way, P, P can be achieved directly by
calculating an orthogonal projection onto the orthogonal complement of [17, u].
Let us define the nullspace N (UT) = span(1,,u), and R(U) @ N (UT) = RM|
where R(U) is the column space of U, @ denotes the direct sum of two linearly
independent subspaces and R is the M-dimensional vector space. Therefore,
P,P is the projection onto R(U). Note that the rank of P,PXZ has to be
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equal to [, which indicates that the anchors should not be co-linear for both 2-D
and 3-D or co-planar for 3-D. A special case occurs when u = k1, where k is
any positive real number. In this case, P can cancel out both (b — ||x/*)1s
and —2bu, and one projection is enough, leading to the condition M > [ + 1.
The drawback though is that we can then only estimate x and b* — ||x||* — 2bk
due to the dependence between u and 1), according to (6.3). The SM method
indicates all the insights mentioned above, which cannot be easily observed by
the unconstrained estimators.
Based on (6.17), the LS and WLS estimate of x is respectively given by,

x = ;(XGPPMPXE)*lxaPPqua, (6.18)
and
1
x =, (X.QX7)'X.Qo, (6.19)

where Q is an aggregate weighting matrix of size M x M. The optimal Q is given
by

Q* = PP,(P,PXPP,)'P,P (6.20)
= (P,PXPP,)T, (6.21)

where the pseudo-inverse (T) is employed, because the argument is rank deficient.
Note that P, P is the projection onto R(U), and is applied to both sides of X.
Thus, (P,PXPP,)" is still in R(U), and would not change with applying the
projection again. As a result, we can simplify (6.20) as (6.21). Consequently, Q*
is the pseudo-inverse of the matrix obtained by projecting the columns and rows
of ¥ onto R(U), which is of rank M —2. We remark that x in (6.18) (or (6.19)) is
identical to the one in (6.7) (or (6.8)) according to [123]. The SM method and the
unconstrained LS (or WLS) method lead to the same result. Therefore, X in (6.18)
and (6.7) (or in (6.19) and (6.8)) are all REFF-USR-LS (or REFF-USR-WLS)

estimates.

Revisiting existing localization algorithms

As we mentioned before, all the REFB-USR-LS methods suffer from a poor
reference selection. There are some efforts to improve the reference selection
[87,118,119]. In [118], the operation employed to cancel ||x||%*1, is equivalent to
the orthogonal projection P. All anchors are chosen as a reference once in [119]
in order to obtain M (M — 1)/2 equations in total. A reference anchor is chosen
based on the criterion of the shortest anchor-target distance measurement in [87].
However, reference-free methods are better than these heuristic reference-based
methods in the sense that they cancel nuisance parameters in a systematic way.
To clarify the relations between the REFB-USR and the REFF-USR approaches,




118 Reference-free Time-based Localization

we generalize the reference selection of all the reference-based methods as a lin-
ear transformation, which is used to cancel nuisance parameters, similarly as an
orthogonal projection. To eliminate (b? — ||x||?)1,s, the ith anchor is chosen as a
reference to make differences. As a result, the corresponding linear transformation
T; of size (M —1)x M can be obtained by inserting the column vector —1 ;1 after
the (i — 1)th column of Ip;_1, which fulfills T;15 = Opr—1,7 € {1,...,M}. For
example, if the first anchor is chosen as a reference, then Ty = [—1a/—1, Inr—1].
Furthermore, we can write T;d = T;1d — d;13;—1, where T;; is achieved by re-
placing the ith column of T; with the column vector 0;;_1. Applying T; to both
sides of (6.3), we arrive at

T,¢ = 2T; X x—2bT;u+ T;m. (6.22)

Sequentially, we investigate the second linear transformation M of size (M —2) x
(M — 1), which fulfills M;T;u = Op—2,j € {1,..., M} and j #i. As a result,
the nullspace N'(M;T;) = span(1;7,u) = N (UT), and R(T] M]) = R(U). Note
that b =0 in [9,87,118,119,123,126], which means that there is no need to apply
M; in these works. But the double differencing method in [117] is equivalent to
employing M, and thus the results of [117] can be used to design M. Let us first
define a matrix T;; of size (M — 2) x (M — 1) similarly as T;; using the column
vector 079 instead of 0p7_1. When the jth anchor is chosen as a reference and
J < i, M; can be obtained by inserting the column vector —(1/(u; — u;))1ar—2
after the (j — 1)th column of the matrix diag(T;1(1y—1 @ (T;u))), where ©
is element-wise division. If j > ¢, then M; can be obtained by inserting the
column vector —(1/(u; — u;))1a—2 after the (j — 2)th column of the matrix
diag(T(j_1)1(1a—1 @ (T;u))). For example, if the first anchor is chosen to cancel
out (b — ||x[|?)1as (T; is used), and the second anchor is chosen to eliminate
Tiu, then My is given by

—1/(uz —u1) 1/(uz —u1)

M, — —1/(u:2—u1) 1/(ug — uq)
1z~ ) (e - w)
(6.23)
Premultiplying M;T; to both sides of (6.3), we achieve
M,;Ti¢ = 2M,;T;XIx+M,;T;m. (6.24)

Consequently, the general form of the REFB-USR-LS and the REFB-USR-WLS
estimates are derived in the same way as (6.18) and (6.19) by replacing PP, P and
Q with T?M?MjTi and Q; j, respectively. We do not repeat these equations
for the sake of brevity. Note that Q; ; is an aggregate weighting matrix of size
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M x M. The optimal Q; ; is given by
Q;, = T/M](M,T,ZT;M]) "M,T, (6.25)
T
= [(M;T)'M; T, 2T M (T M), (6.26)

where (M; T;)TM;T; = T MT(TTMT)" = TTMT (M, T, T/ M)~ "M, T;, which
is also the projection onto R(U), and thus is equivalent to P,P. The equality
between (6.25) and (6.26) can be verified using a property of the pseudo-inverse!.
Hence, Q; ; is of rank M — 2, and Q;; = Q*,4,j € {1,..., M} with i # j. As
a result, the REFB-USR-WLS estimate and the REFF-USR-WLS estimate are
identical if the optimal weighting matrix is used. Hence, the optimal weighting
matrix can compensate the impact of random reference selection. However, since
3’ depends on the unknown d, the optimal weighting matrix can only be approx-
imated iteratively. Also note that the REFB-USR-LS estimate suffers from the
ad-hoc reference selection, while the REFF-USR-LS estimate is independent of
the reference selection.

6.2.3 Localization Based on Squared Differences of TOA
measurements

Proposed localization algorithms

Let us recall (6.1) here, i.e.,
u—>oly = d+n (627)

In general, b is regarded as a nuisance parameter. Instead of first carrying out
element-wise multiplication at both sides of (6.27), we can also try to get rid of
b before element-wise multiplication. By choosing a reference anchor, and then
subtracting the TOAs of other anchors from the TOA of the reference anchor [9],
M — 1 TDOASs are obtained and b is canceled out. Note that these TDOAs are
achieved differently from the TDOAs obtained directly by cross-correlating the
received signals from different anchors. The obvious drawback of this conventional
scheme is again the reference dependency. On the other hand, since b is a common
term in (6.1), we can again apply P to eliminate —blj; instead of randomly
choosing a reference anchor. Then we arrive at

Pu = Pd+Pn. (6.28)

Note that Pu = u — aly, where @ is the average TOA. Thus, Pu represents
the differences between the anchor TOAs and the average TOA. Moreover, Pd =
d — d1,;, where d = 1\14 Zﬁl d; is the unknown average of the distances between

TGiven the matrix C of size n x r and the matrix D of size 7 X m both of rank r, then if
A = CD, it holds that AT = DTCT [130].
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the target node and the anchors, and Pn = n — nly,, where n = 1\14 Zi\il n;.
Thus, (6.28) can be rewritten as

Pu+(d+n)lyy = d+n, (6.29)

By making element-wise multiplication of (6.29) and re-arranging all the terms,
we achieve

Y, — (Pu) © (Pu)
= 2XTx 4 2dPu+ (d® — ||x[|*)1a + m + 7?1y + 20(d1y + Pu)(6.30)

where 1, = [[|[x1|%, [x2]?, .-, [|[xam|2]T and m = —(2d ® n + n ® n) as before.
Using the SM method to obtain an unconstrained LS estimate of x alone, we
employ again two projections P and P,, and arrive at

P,P(¢, — (Pu) ® (Pu)) = 2P,PXx+P,Pm, (6.31)

the right hand side of which is exactly the same as the one in (6.17), and thus we
can state P, P(¢,— (Pu)®(Pu)) = P,P¢. Note that although (6.30) is different
from (6.3), we find that (6.31) and (6.17) become equivalent after premultiplying
P,P. Furthermore, (Pu) ® (Pu) can be labeled as a squared range difference
(SRD) term. As a result, the unconstrained LS and WLS estimate of x based on
(6.31), which are named the reference-free USRD-LS (REFF-USRD-LS) estimate
and the REFF-USRD-WLS estimate, are exactly the same as the REFF-USR-LS
estimate (6.18) and the REFF-USR-WLS estimate (6.19), respectively. We do
not repeat them here in the interest of brevity. Moreover, the constrained LS and
WLS based on (6.30), namely the REFF-SRD-CLS estimate and the REFF-SRD-
CWLS estimate, are identical to the REFF-SR-CLS and the REFF-SR-CWLS
estimate (6.14) as well.

Revisiting existing localization algorithms

Existing methods choose a reference anchor to obtain range differences, and fur-
ther investigate low-complexity closed-form LS or WLS solutions. Thus, we call
them reference-based USRD-LS (REFB-USRD-LS) and REFB-USRD-WLS ap-
proaches. To expose interesting links among the different reference-based or
reference-free squared-range-based or squared-range-difference-based approaches,
we generalize the conventional REFB-USRD-LS and REFB-USRD-WLS approaches
[9] in the same way as in Section 6.2.2. The reference selection can be general-
ized by a linear transformation similarly as in Section 6.2.2. In order to elim-
inate —blys in (6.27), the ith anchor is chosen as a reference, thus T; defined
in Section 6.2.2 is employed, which fulfills T;15; = 0p/—1. Applying T; instead
of P to (6.27), following the same operations to obtain (6.30), and noting that
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(Ti;1(d+n)) ©(Ti(d+n)) =T ((d+n)®©(d+n)), we arrive at
T, — (Tiu) © (Tiu) = 2T, X! x4 2d;Tyu+ Tym + 2n;T;u, (6.32)

which is different from (6.30), and has only one nuisance parameter d; at the right
hand side. Ignoring the relation between x and d;, we still have two ways to deal
with d;. The first one is to estimate x and d; together [123], which means we
only use a reference once for calculating the TDOAs. The second one is again to
apply M, which fulfills M; T;u = 03/—». It employs two different references, one
for calculating the TDOAs, and the other for eliminating the nuisance parameter.
In order to distinguish these two, we call them the REFB-USRD-LS(1) and the
REFB-USRD-LS(2) estimate, respectively, where the number between brackets
indicates the number of references used in the approach. In the same way as
we clarified the equivalence between the REFF-USRD-LS and the REFF-USR-
LS estimate in the previous subsection, we can easily confirm the equivalence
between the REFB-USRD-LS(2) (or the REFB-USRD-WLS(2)) and the REFB-
USR-LS (or the REFB-USR-WLS) estimate of Section 6.2.2. We omit the details
for the sake of brevity. Furthermore, we recall that similarly as above we could
have dealt with —2bT;u in (6.22) in two different ways. But since b = 0 in
[9,87,118,119,123,126], there are no discussions about these two different ways in
literature, and we do not distinguish between them in the REFB-USR-LS method.

Since there is no counterpart of the REFB-USRD-LS(1) estimate in Section
6.2.2 for the squared-range-based methods, we briefly discuss the REFB-USRD-
LS(1) estimate to complete the investigation of the links among all the estimat-
ors based on TOA measurements. Employing the SM method, we again use an
orthogonal projection P; of size (M — 1) x (M — 1) onto the orthogonal com-
plement of T;u to fulfill P;T,u = 03;_1, which can be derived in the same way
as (6.16) by replacing In; and Pu with Ip,_1 and T;u, respectively. As a res-
ult, N(P;T;) = span(1y,u) = N(UT) and R(TIP;) = R(U). Premultiplying
(6.32) with P;, we obtain

P, Ty, — P;((T;u) ® (Tyu)) = 2P, T;X x+P,T;m. (6.33)

Note that P;((T;u) ® (T;u)) = P;T;(u ® u) (see Appendix 6.B for a proof),
and thus we can state P;T;v, — P;((T;u) ® (T;u))=P;T;¢. Consequently, the
REFB-USRD-LS(1) and the REFB-USRD-WLS(1) estimates can also be written
as (6.18) and (6.19) by replacing PP, P and Q with T7 P, T; and Q;, respectively.
We do not repeat the equations in the interest of brevity. We remark that Q; is
again an aggregate weighting matrix of size M x M, and the optimal Q; of rank
(M — 2) is given by

(V.vIzv,vhHi, (6.35)
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where V; is of size M x (M — 2), and collects the right singular vectors cor-
responding to the M — 2 nonzero singular values of P, T;. We derive (6.35) in
Appendix 6.C, and prove that V; V7 is the projection onto R(U). As a result,
Q= Zj:Q*vivje{lw“vM}andi#f

Based on the above discussions, we achieve the important conclusion that
the REFF-USRD-WLS, the REFB-USRD-WLS(1), the REFB-USRD-WLS(2),
the REFF-USR-WLS, and the REFB-USR-WLS estimate are all identical if the
optimal weighting matrix is adopted. The optimal weighting matrix releases
the reference-based methods from the influence of a random reference selection.
Moreover, the REFF-USR-LS and the REFF-USRD-LS estimate are identical,
and free from a reference selection, whereas the REFB-USR-LS and the REFB-
USRD-LS(2) estimate are equivalent, but still suffer from a poor reference selec-
tion.

To further improve the localization accuracy, a constrained WLS estimate
based on (6.32) can be pursued considering the relation between x and d; similarly
as in [126]. We call it the reference-based SRD CWLS (REFB-SRD-CWLS)
estimate. Denoting z = [x7, &;]T, B; = 2T;[XZ, u] and o; = T;9p, — (Tiu) ®
(Tiu), it is given by,

z = argmin(g, — B,;z)TW,;(gi —B;z) (6.36)

subject to
(z—2;)"L(z—2)=0 and [z);41 >0, (6.37)

where W, is a weighting matrix of size (M — 1) x (M — 1), z; = [x} 0]7 and

K3

L = {OI;T Ell ] (6.38)

The method to solve this CWLS problem is proposed in [126]. We do not review
it for the sake of brevity. Note that there are two constraints for (6.36) compared
to one for (6.10), thus the method to solve (6.36) is different from the one to solve
(6.10).

All the estimators based on TOA measurements are summarized in Tables 6.1 -
6.3. They are characterized by the number of references, the reference dependency,
the minimum number of anchors, and the optimal weighting matrices. We also
shed light on their relations and categorize the existing methods from literature.
We remark that the authors in [131] claim that the error covariance of the optimal
position estimate using TOAs with a distance bias is equivalent to the one using
TDOAs regardless of the reference selection, where the error covariance is defined
as the product of the position dilution of precision (PDOP) and a composite
user-equivalent range error (UERE). However, a more appropriate indication of
the localization performance is the Cramér-Rao bound (CRB), which is a bound
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REFF REFB REFF REFB REFB
-USR-LS -USR-LS  -USRD-LS -USRD-LS(1) -USRD-LS(2)
The REFF-USR-LS and the REFF-USRD-LS estimate are identical.

Relations The REFB-USR-LS and the REFB-USRD-LS(2) estimate are identical.
no. of references 0 2 0 1 2
reference dependency No Yes No Yes Yes
literature Proposed  [7,87,119]  Proposed (9,123] [117]

min. no. of anchors,
x of length [ +2

Table 6.1: LS estimators based on TOAs for locating an asynchronous target.

REFF REFB REFF REFB REFB
-USR-WLS -USR-WLS -USRD-WLS  -USRD-WLS(1) -USRD-WLS(2)
The REFB-USR-WLS and the REFB-USRD-WLS(2) estimate are identical.

Relations They are all identical with optimal weighting matrices Q" = Q] ; = Q] .
no. of references 0 2 0 1 2
Yes, with Q; ; Yes, with Q; Yes, with Q; ;
reference dependency No No, with Q:] No No, with Q No, with Q:]
literature Proposed Proposed
min. no. of anchors,
x of length [ b+2

Table 6.2: WLS estimators based on TOAs for locating an asynchronous target.

REFF-SR-CWLS REFF-SRD-CWLS REFB-SRD-CWLS

Equations (6.14) (6.36)
no. of references 0 0 1
Yes, with W;
reference dependency No No No, with W*
literature Proposed Proposed [126]

min. no. of anchors,

x of length [ i+2

Table 6.3: CLS estimators based on TOAs for locating an asynchronous target.

for unbiased estimators. Therefore, the CRB based on (6.1) for TOAs with a
distance bias is derived in Appendix 6.D. Since the TDOAs in Section 6.2.3 are
calculated by making differences of the TOAs in (6.1), the CRB based on these
TDOAs is the same as the one based on (6.1).

6.3 Localization based on TDOA measurements

6.3.1 System Model

Let us now focus on TDOA measurements. In passive sensor array or microphone
array localization, TDOA measurements are obtained directly by cross-correlating
a pair of received signals. Thus, no correlation template is needed, and the clock-
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offset can be canceled out immediately. We reemphasize that these TDOA meas-
urements are different from the TDOAs calculated by subtracting the TOAs. The
data model for these TDOA measurements is given by [132]

ri7j=dj—di+ni7j, i,j€{1,2,...,M}, 275], (639)

where 7; ; is the TDOA measurement, which is obtained by cross-correlating the
received signal from the jth anchor with the one from the ith anchor. Note
that the stochastic properties of the noise terms n;; are totally different from
the ones of the noise terms n; of (6.1). We approximate n;; as zero-mean
random variables, where cov(n; j,nyq) = E[(n:; — E[ni;])(npq — Elnpql)] =
Enijnpql, 4,.7,0,¢,€ {1,2,...,M}, i # j, and p # ¢. Defining r; as the
collection of the corresponding distances to the M — 1 TDOA measurements
using the ¢th anchor as a reference, r; = [ri1,..., i i—1, ii+1,--- ,r,;,M}T, and
n; = [ni1,...,Mii—1,Mii+1,---,Mim| "’ as the related noise vector, we write (6.39)
in vector form as

r;, = Tipd-—d;1y-1+n,;. (640)

Moving —d;1as—1 to the other side, making an element-wise multiplication and
re-arranging, we achieve

¢, = 2T;XTx+2d;r; +m,, (6.41)

where ¢, = T;%, —r; ©r; and m; = —(2(T;1d) ©® n; + n; © n;). The stochastic
properties of m; are as follows

Elmils] = —Elndp©mis] =0, (6.42)
[Eilk, El[m;]p[m;];] — Ef[my]] E[[m]]
4dkd;E[ni,kni,l], k<iand [ <i
4dk+1dl+1E[ni,k+1ni,l+1], k>iand [ >
4dkdl+1E[ni7kni7l+1}, k<iand [ > ’
4dk+1dlE[ni7k+1ni7l}, k>7¢and [ <1

Q

(6.43)

where we ignore the higher order noise terms to obtain (6.43) and assume that the
noise mean E[[my;];] ~ 0 under the condition of sufficiently small measurement
errors. Note that the noise covariance matrix 33; of size (M —1) x (M —1) depends
on the unknown d as well.

6.3.2 Localization Based on Squared TDOA measurements

We do not propose any new algorithms in this section, but summarize existing
localization algorithms spread over different research areas and shed light on their
relations. All these algorithms are categorized as reference-based SRD approaches.
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Note that (6.41) looks similar to (6.32). Only the available data and the noise
characteristics are different, which leads to totally different relations among the es-
timators as we will show in the following paragraphs. The approach to achieve the
REFB-USRD-LS(1) estimate, the REFB-USRD-LS(2) estimate and the REFB-
SRD-CWLS estimate (6.36) based on TOA measurements in Section 6.2.3 can be
adopted here as well. The orthogonal projection P; of size (M — 1) x (M — 1)
onto the complement of r; is employed, which is given by (6.16), where we replace
I,/ and Pu with I);,_; and r;. Let us define the nullspace N(ﬁ?) = span(r;),
and R(U;) ® N (UT) = RM~1. Therefore, P; is the projection onto R(U;). As
a result, the REFB-USRD-LS(1) and REFB-USRD-WLS(1) estimate based on
TDOA measurements is respectively given by,

1 ~ ~
x = —Q(XanPiTin)’IXanPi¢i, (6.44)
and
1 ~ ~
x = —2(XaTiTQiTiX§)‘1XaTiTQi<pi, (6.45)

where Q; is an aggregate weighting matrix of size (M — 1) x (M — 1) as well.
Note that (6.44) (or (6.45)) differs from (6.18) (or (6.19)) since M — 1 TDOA
measurements are used instead of M TOA measurements. The optimal Ql is
given by

Q; = P;(P;ZP)'P, (6.46)
= (P;%iPy)f, (6.47)

where Q;‘ ,i €{1,..., M} is the pseudo-inverse of the matrix achieved by project-

ing the columns and rows of 33; onto R(U;), which is of rank M — 2. We remark
that the REFB-USRD-LS(1) estimate (6.44) is equivalent to the ones in [123,133].

Let us also revisit the REFB-USRD-LS(2) estimate and the REFB-USRD-
WLS(2) estimate based on TDOA measurements. A linear transformation Mj of
size (M —2) x (M — 1), which fulfills Mjri = 0p7—2, can be devised in the same
way as M, by replacing T;u and 1/(u; — u;) with r; and 1/r; ;, respectively.
Thus, R(M?) = R(U;). Note that another heuristic method to obtain Mj is
proposed in [121]. As a result, the general form of the REFB-USRD-LS(2) and
the REFB-USRD-WLS(2) estimates can be derived in the same way as (6.44) and
(6.45) by replacing P; and Q, with 1\7[?1\&1 and Qm, respectively. Note that Q,j
is also an aggregate weighting matrix of size (M — 1) x (M —1). The optimal (3;*]
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is given by
Q;; = MI(M;EZM!))'M; (6.48)

= [,z vy ] (6.49)

where (M,)TM; = Mgﬂ(Mgﬂ)T = M?(MjMf)_le is also the projection onto
R(U;), which means that Qj‘j = Q;‘,i,j € {1,...,M} and i # j. The REFB-
USRD-LS(2) estimate and the REFB-USRD-WLS(2) estimate based on TDOA
measurements are generalizations of the estimators proposed in [121]. However,
the noise covariance matrix in [121] is a diagonal matrix, and the noise covariance
matrix X3; here is a full matrix.

We remark here that with the optimal weighting matrix, the REFB-USRD-
WLS(1) estimate (6.45) and the REFB-USRD-WLS(2) estimate based on the
same set of TDOA measurements are identical. However, the optimal weighting
matrix cannot decouple the reference dependency. The performance of all the
estimates still depends on the reference selection, since the reference dependency
is an inherent property of the available measurement data. To further improve the
localization performance, the REFB-SRD-CWLS estimate based on (6.41) can be
derived in the same way as the estimate (6.36) by replacing g, and B; with ¢, and
2[T;XI, r;], respectively. A solution to this CLS problem is presented in [126].

Note that all the above estimators are based on a so-called nonredundant set
of TDOA measurements [132], resulting in reference dependency. Recently, a SM
method based on the full set of TDOA measurements has been proposed in [105],
labeled “reference-free TDOA source localization”. It is reference-free in the sense
that every anchor plays the role of reference, as in [119], thus there is no need to
specifically choose one. We revisit the proposed method in [105] here to clarify
its relation to our framework. Let us define D, = [ry, T1, ..., Tpr], where T; can
be achieved by inserting a 0 in r; between r; ;1 and 7;;11. Using our notations,
we can rewrite (22) of [105] as

1 1 1

D,®D,)1y — D,d = _Py¢,-PXIx 6.50
sy (D ODILy — J P, — PXTx (6.50)
Then, a matrix G of size (M — 2) x M, which fulfills GD,. = 03;_2, can be
obtained by exploring the nullspace of D,. using the singular value decomposition
(SVD). Consequently, an LS estimator of x is given by

1

1
x = 2(XaPGTGPXaT)*1XaPGTG(P¢a—M

(D, ® D,)1). (6.51)

T
Note that D, = [d, 1] _13/IT without noise, and GD,. = 0;;_5. Thus, 1,/

is in the nullspace of G. As P is the projection onto the orthogonal complement
of 157, GP is still of rank M — 2 with probability 1. In a different way, we can
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REFB REFB REFB REFB REFB
_USRD-LS(1) -USRD-WLS(1) -USRD-LS(2) -USRD-WLS(2) -SRD-CWLS
The REFB-USRD-WLS(1) and the REFB-USRD-WLS(2) estimate are identical

Relations
with the optimal weighting matrices Q] = Q:‘]
no. of references 1 1 2 2 1
reference dependency Yes Yes Yes Yes Yes
. [120,134]
literature (105, 123,133] [122] [121] [121] [6,126]
min. no. of anchors, 142

x of length [

Table 6.4: LS, WLS and CWLS estimators based on TDOAs for locating an asyn-
chronous target.

make use of the full set of TDOA measurements similarly as the second extension
of the approach proposed in [133]. We collect (6.41) in vector form as

P1 T1 r m;q

Po T2 T o mo
= 2| | X'x+2 _ d+

P TM nr my,

(6.52)

As a result, a LS estimator of x and d can be derived based on (6.52). We do not
detail it in the interest of brevity.

Furthermore, as indicated in [132], an optimal nonredundant set can be achieved
by the optimum conversion of the full TDOA set in order to approach the same
localization performance, and the use of this optimal nonredundant set is recom-
mended to reduce the complexity. Because [132] relies on the assumption that
the received signals at the anchors are corrupted by noise with equal variances,
the optimal nonredundant set can be estimated by a LS estimator. This is not
the case here however, where it should be estimated by a WLS estimator, which
requires the knowledge of the stochastic properties of the noise.

We summarize the characteristics of all the estimators based on TDOA meas-
urements in Table 6.4. With the nonredundant TDOA measurement set of length
M — 1, the estimator performance suffers from a poor reference selection. Al-
though the performance improves with the full set or the optimal nonredundant
set, it first has to measure the full set of TDOAs of length M (M — 1)/2.

6.4 Numerical Results

6.4.1 Noise statistics

In order to make a fair comparison between the localization performance of the
different estimators using TOA measurements and TDOA measurements, we de-
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rive the statistics of n; and n; ; based on the same received signal models. The
received signal is modeled by [105]
K
zi(n) = d s(n—m)+ei(n), n=0,1,...,N—1, (6.53)
i
where N is the number of samples, x is a constant parameter, s(n) is the source
signal, and ¢;(n) and 7; are respectively the additive noise and the delay at the
ith node. We assume that s(n) is a zero-mean white sequence with variance o2,
and e;(n) is also a zero-mean white sequence with variance o2, independent from
the other noise sequences and s(n).

For the TOA-based approaches, we assume knowledge of the template s(n),
and estimate 7; by cross-correlating the received signal with the clean template:

N—-1
7 = argmax { > zi(n)s(n - Ti)} : (6.54)

T
K n=0

Since there is an unknown bias due to asynchronous nodes, the distance wu; cor-
responding to the timestamp is modeled as u; = ¢7; = d; + b + n;, where ¢ is
the signal propagation speed. The statistical properties of n; can be derived in a
similar way as in [132], and are given by

cov(ni,nj) = Eln;n;]
o2 — 3¢t d? iz
= " N72k2 SNR ; (6.56)
0 i# ]

where SNR = 02/02. We remark that in reality, it is very difficult to obtain a
clean template, since there are various kinds of error sources, such as multipath
fading, antenna mismatch, pulse distortion, etc. Plugging (6.55) and (6.56) into
(6.5), the entries of the covariance matrix ¥ are given by

=], = 4d;d; E[nin;] + E[nin?] — o707
12¢2 ¢
2 2 4 7 -
Adior T200% N gNr P (6.57)
0, i

On the other hand, the TDOA estimates can be achieved by cross-correlating
two received signals as follows

N-1
7i; = argmax { Z zi(n)zj(n — Ti,j)} . (6.58)

Ti,j n=0
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Thus, the estimate of the distance difference is r; ; = ¢7; j = dj — d; +n; j, where
the bias is canceled out naturally. The statistical properties of n;; can also be
derived in a similar way as in [105,132], and are given by

E[TL@]‘} = O, (659)
s (a4 i)
Nr2k2 (SNR T onr Tgng2 ) (TP AT =4
3t d? _ )
N2 SN i=padize
302 dj . .
cov(ni j, Np,q) Nr2p2 SNR2 j=qandi#p .
3¢t d? . .
_N7r2/<281\£R i=gqgandj#p
362 dj . .
~ Na2x2 SNR j=pandizg
0 else

(6.60)

Note that similarly as in [105] the signal attenuation is taken into account in order
to obtain more general noise statistics than in [132], but we correct the derivation
errors in [105]. We remark that in reality, the TDOA estimates may face similar
problems as the TOA estimates, since the received signals at different anchors
may be totally different. Plugging (6.59) and (6.60) into (6.43), the entries of the
covariance matrix 3; are given by

4dkdlE[n,;,kni7l], k<iand [ <1

[E‘] 4dk+1dl+1E[ni,k+1ni,l+1], k>4 and [ >1
Ykl 4dkdl+1E[ni,kni,l+1], k<iand [ >

4dk+1d1E[ni,k+1ni,l], k>iand [ <i

1202di d? di d?di
_|_

N#n2k2 \SNR ' SNR ' SNR?/’

1232, (2 di,,  didi,,

Nm2k2 \SNR SNR = SNR?

1202dkdl d?

Co k410141 a3 ) _
22 SNR’ k#1l k>iandl>1
12c¢°dydiy1  d;

Nn2k2  SNR’
1202dk+1dl di

N72k2 SNR’

Q

k=land k<1
), k=1 and k>1

E#l k<iandl <1

k<iandl>1

k>idiandl <i

(6.61)

In the simulations, we generate n; and n; ; as zero-mean Gaussian random vari-
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ables with covariance matrices specified as above.

6.4.2 Performance evaluation

As a well-adopted lower bound, the Cramer-Rao bound (CRB) is derived for
localization estimators based on TOA measurements and TDOA measurements,
respectively. Note that the estimators derived in this chapter are biased. We
remark that although the CRB is a bound for unbiased estimators, it still is
interesting to compare it with the proposed biased estimators. Here, we exemplify
the CRBs for location estimation on a plane, e.g., we take [ = 2. We assume that
n,; and n; ; are Gaussian distributed. The Fisher information matrix (FIM) I,(8)
based on model (6.1) in Section 6.2 for TOA measurements is derived in Appendix
6.D, where 8 =[x, b]T, and x = [z1, z2]T. Consequently, we obtain CRB(z;) =
[I,'(0)]1.1. We observe that b is not part of I; ' (). Therefore, no matter how
large b is, it has the same influence on the CRB for TOA measurements. The FIM
I>(x) and I3(x) based on model (6.39) in Section 6.3 are derived in Appendix 6.E
for the nonredundant set and the full set of TDOA measurements, respectively.
We consider three simulation setups. In Setup 1 and Setup 2, eight anchors are
evenly located on the edges of a 100 m x 100 m rectangular. Meanwhile the target
node is located at [200 m, 30 m] and [10m, 20 m] for Setup 1 and Setup 2, respect-
ively. Thus, the target node is far away from the anchors in Setup 1, but close to
them in Setup 2. In Setup 3, all anchors and the target node are randomly distrib-
uted on a grid with cells of size 1 m x 1 m inside the rectangular. The performance
criterion is the root mean squared error (RMSE) of x vs. a reference range SNR

(SNR, = Nr*s? SNR), which can be expressed as \/1/Nezp Z;V:;” XG0 — x]|2,

3c?

where %) is the estimate obtained in the jth trial. Each simulation result is
averaged over Nz, = 1000 Monte Carlo trials. The bias b corresponding to the
clock offset is randomly generated in the range of [0 m, 100 m] in each Monte Carlo
run. We would like to compare all the REFF and REFB estimators, as well as
the estimator proposed in [127] (first iteration) using TOA measurements, labeled
the LS1 estimator, and the estimator proposed in [105] using the full TDOA set,
namely the REFF-LS2 estimator.

Estimators using TOA measurements

Fig. 6.1 shows the localization performance of the REFF estimators using TOA
measurements under the three considered setups. The CRB I;*(8) (the dotted
line with “x” markers) is used as a benchmark. The REFF-USR-WLS estimator
(6.8) with the optimal weighting matrix (the solid line with “+” markers) achieves
the best performance, while the iterative approach to update the weighting matrix
(the solid line with “{” markers) also helps the REFF-USR-WLS estimator to
converge to the best performance. The REFF-SR-CLS estimator (6.14) (the solid
line with “o” markers) benefits from the constraints, and thus outperforms the
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(b) Setup 3

Figure 6.1: RMSE of x for the REFF estimators using TOAs for locating an asyn-
chronous target.

REFF-USR-LS estimator (6.7) (the solid line with “«” markers). The concrete
value of the bias b does not influence the localization performance. The curve of
the REFF-USR-LS estimator with fixed b (the solid line with “57” markers) and
the one with random b overlap. Furthermore, the LS1 estimator [127] (the solid
line with “0” markers) is sensitive to the geometry. It performs better than the
REFF-USR-LS estimator in Setup 2, but worse in Setup 1. This observation is
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Figure 6.2: RMSE of x for the REFF and the REFB estimators using TOAs for
locating an asynchronous target.

consistent with the one in [120]. In Setup 3 (random geometry), it fails under
some cases due to its inherent instability, and performs unsatisfactorily.

Fig. 6.2 compares the localization performance of the REFF with the one of
the REFB estimators using TOA measurements under Setup 1 and Setup 2. Since
there are no fixed anchors in Setup 3, we skip it in the comparison. We show both
the performance of the best and the worst reference selection, which indicates the
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Figure 6.3: The CRBs using TOAs I;!(8), the nonredundant TDOA set I *(8), and
the full TDOA set I3_1(0) for locating an asynchronous target.

performance limits of the REFB estimators. The dashed lines with “+” and
“y” markers denote the performance bounds for the REFB-USRD-LS(1) and
the REFB-USRD-LS(2), respectively. The best reference choice for the REFB-
USRD-LS(1) estimator is the reference anchor with the shortest distance to the
target node. Meanwhile, we do not observe the best reference pair selection for
the REFB-USRD-LS(2) estimator following any rules. The curves for the REFF-
USR-LS estimator (6.7) (the solid line with “+” markers) and the REFF-SR-CLS
estimator (6.14) (the solid line with “o” markers) lie inside these limits. Their
performances are neither too bad nor too good, but they do not suffer from a
poor reference selection. As we have already proved that the optimal weighting
matrix can compensate the impact of the reference selection, the curves of all
the WLS estimators with optimal weights will overlap. Thus, we do not show the
performance of the REFF-USR-WLS estimator again, which is already illustrated
in Fig. 6.1.

Estimators using TDOA measurements

Let us first compare the CRBs employing different measurements in Fig. 6.3. We
observe the same tendency for both Setup 1 and Setup 2. All the CRBs overlap
above a specific SNR, threshold, which is 55 dB for Setup 1, and 50 dB for Setup 2.
Below the threshold, the CRB using TOA measurements (the solid line with “x”
markers) is lower than the other CRBs. Meanwhile, the CRB using the full
TDOA set (the dotted line with “x” markers) is lower than the ones using a
nonredundant TDOA set (the dotted lines). The observations are consistent with
the ones in [132]. On the other hand, the SNR, ranges of interest corresponding
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Figure 6.4: RMSE of x for the REFF estimators using the full set of TDOAs for
locating an asynchronous target.

to a RMSE smaller than 10° = 1m, are SNR, > 60dB and SNR, > 30dB for
Setup 1 and Setup 2, respectively. Within this range of interest, there are no
differences among the CRBs in Setup 1, and only small differences in Setup 2.
Therefore, using different measurements would not cause obvious differences in

the CRB at high SNR.

Fig. 6.4 shows the localization performance of the REFF estimators using
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the full TDOA set under three setups. The CRB I;'(0) (the dotted line with
“x” markers) is still used as a benchmark. We observe similar tendencies as in
Fig. 6.1. The REFF-WLS estimator based on (6.52) with the optimal weighting
matrix (the solid line with “+” markers) achieves the best performance, while
the iterative approach to update the weighting matrix (the solid line with “<{”
markers) also facilitates the REFF-WLS estimator based on (6.52) to converge
to the best performance. Moreover, the performance of the REFF-LS2 estimator
(6.51) [105] (the solid line with “0” markers) is slightly worse than the REFF-LS
estimator based on (6.52) (the solid line with “#” markers) in Setup 1. In general,
their performances are very close. In Setup 3 (random geometry), they almost
overlap with each other.

Fig. 6.5 compares the localization performance of the REFF estimator using
the full TDOA set with the one of the REFB estimators using the nonredundant
TDOA set under Setup 1 and Setup 2. Since there are no fixed anchors in Setup 3,
we again skip it in the comparison. We show both the performance of the best and
the worst reference selection, which indicates the performance limits of the REFB
estimators. The dashed lines with “4” and “57” markers denote the performance
limits for the REFB-USRD-LS(1) (6.44) and the REFB-USRD-LS(2) estimator,
respectively. The best reference choice for the REFB-USRD-LS(1) estimator is
again the reference anchor with the shortest distance to the target node, which
means we cross-correlate the received signal at the reference anchor with the ones
at other anchors in order to achieve a nonredundant set of TDOA measurements.
Meanwhile, we do not observe the best reference pair selection for the REFB-
USRD-LS(2) estimator following any rules either. The curves for the REFF-LS
estimator based on (6.52) (the solid line with “x” markers) and the REFF-LS2 es-
timator (6.51) [105] (the solid line with “O” markers) lie inside these limits. They
are very close to the lower limits in Setup 1, and in the middle of the performance
band in Setup 2. The performance band of the REFB-USRD-LS(1) estimator is
quite narrow in Setup 2. On the other hand, the performance variation is very
obvious for the REFB-USRD-LS(2) estimator.

Finally, we verify the equivalence of the REFB-USRD-WLS estimators with
the same optimal weighting matrix in Fig. 6.6. As we have discussed before,
the optimal weighting matrix can only release the impact of the second reference
selection. The first reference selection decides the obtained data set. Therefore,
using the same nonredundant set of TDOAs, the curves of the REFB-USRD-
WLS(1) (6.45) (the solid lines with “<” markers) and the REFB-USRD-WLS(2)
estimators (the solid lines with “4” markers) overlap. A different performance can
be obtained by employing different nonredundant TDOA sets. However, similarly
as the CRB, the performance converges after some SNR, threshold. Finally, in
Fig. 6.7, we compare the localization performance of the REFF estimators using
TOAs and the full TDOA set, respectively. They are very close at high SNR,,
but diverge at low SNR,.
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Figure 6.5: RMSE of x for the REFF estimator using the full set of TDOAs and the
REFB estimators using the nonredundant set of TDOAs for locating an asynchronous

target.
6.5 Conclusions

In this chapter, we have proposed reference-free localization estimators based on
TOA measurements for a scenario, where anchors are synchronized, and the clock
of the target node runs freely. The reference-free estimators do not suffer from a
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Figure 6.7: RMSE of x for the REFF estimator using TOAs and the full set of TDOAs

for locating an asynchronous target.

poor reference selection, which can seriously degrade the localization performance
of reference-based LS estimators. Furthermore, we generalized existing reference-
based localization estimators using TOA or TDOA measurements, and expose
their relations. Based on analysis and simulations, we have obtained the following

important conclusions:

1. Applying a projection is always preferred over making differences with a
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reference to get rid of nuisance parameters.

. The optimal weighting matrix can compensate for the impact of the ref-

erence selection for reference-based WLS estimators using TOA measure-
ments, and make all those estimators equivalent. However, the optimal
weighting matrix cannot release the reference influence for reference-based
WLS estimators using a nonredundant set of TDOA measurements, but can
make the estimators using the same set identical as well.

. There are corresponding equivalences between the squared-range-based and

the squared-range-difference-based methods, which are all using TOA meas-
urements.

. Beyond some SNR threshold, there are no obvious differences among the

CRBs using TOA measurements, the nonredundant set and the full set of
TDOA measurements, respectively.

. The performance of the reference-free LS estimators is neither too bad nor

too good, but they do not suffer from a poor reference selection.

. The concrete value of the distance bias caused by the inaccurate clock does

not affect the localization performance of the LS or WLS estimators.
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6.A Derivation of )\ for CLS

Substituting (6.14) into the constraint (6.11), we obtain
A A
(pTWTA — ) PIATWA + \I) ' JATWA + \I) " HATWe — 5P
A
+p ' (ATWA +2T) " H(ATW¢ — o, P) =0, (6.62)

which has to be solved for \, leading to the estimate . We exemplify how to
solve (6.62) for localization on a plane, i.e., [ = 2. Since J is of rank 3, there are
only three non-zero eigenvalues of (AT”WA)~1J. Therefore, the square matrix
(ATWA)~1J of size 4 x 4 can be diagonalized as (ATWA)~'J = VAV !, where
V is of size 4 x 3, collecting the singular vectors corresponding to the three nonzero
singular values, and A is a diagonal matrix with the three nonzero singular values
(vi,i = 1,2,3) on its diagonal. According to the Kailath variant [104] and plugging
the eigenvalue decomposition of (ATWA)~1J into (ATWA + A\J)~!, we obtain

(ATWA +2\J)™!
(ATWA) ™ — AMATWA) L JI + AMATWA) 1 T) 1 ATWA) !
= VI+I) 'V I ATWA) ! (6.63)

Substituting (6.63) into the constraint (6.62), we achieve

2
0 = elI+M)TAT+)A ‘1f+/\ hT (I +AA)TAT+ M) g
4

—;\hT(I +HAA)TTAT M) T - /Q\eT(I +A)TTAT+AA) g

+h? (I 4+ AA) 7 — /Q\hT(I+ M) g (6.64)
where

el = ¢"WTAV =[e; er e3 ed), (6.65)

f = VIATWA)'ATWo =i fo f3 fi7, (6.66)

W = p"V=1[h1 hy hs ha, (6.67)

g = VY ATWA) 'p=[g1 g2 g3 g (6.68)
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Now, (6.64) can be simplified as a seven-order equation as follows

e fivi 22 higivi A €igi7i A hi fivi
0 = n - -
3 3
hi firvi A higivi A
+; (1+M\y) 2 ; (14 \yy) T Tafa = ghaga. (6.69)

After obtaining the seven roots of (6.69), we discard the complex roots, and plug
the real roots into (6.14). Finally, we choose the estimate y, which fulfills (6.10).
Note that (6.14) is a CLS estimate of y with W = I. Since the optimal W*
depends on the unknown d, the CWLS problem can be solved in a similar way by
iteratively updating the weights and the estimates, thus we do not repeat it here.

6.B Proof of P;((T;u) ® (Tyu)) = P,;T;(u®u)

Recalling that T;u = T;;u — u;lp 1, T;1p = 01, and P;T;u = 0371, we
prove that P;((T;u) ® (T;u)) in (6.33) is equivalent to P;T;(u ® u) as follows

P;((Tju) ® (Tyu)) = P;((Tihu—wly—1)® (Tiu—uily_1))
= P;(Tiu) o (Tﬂu) —2u; Tyu + w1y q)
= P;((Tiu) © (Tiu) — 2ui(Tou — uily 1) —uilyr_ o)
= P;((Tjsu) o (Tﬂu) —2u; Tyu — u; 1M_1)
= P;((Tsu) © (Tau) —uily 1)
= P,T;(u®u)

6.C Derivation of (6.35)

The singular value decomposition (SVD) of P;T; is given by P,T; = U;A,; V],
where U; is of size (M —1) x (M —2) and V; is of size M x (M —2), which collect the
left and right singular vectors corresponding to the M — 2 nonzero singular values,
and A; is a diagonal matrix with the M —2 nonzero singular values on its diagonal.
Note that U?UZ = I o, VzTV7 = I o, VZT]-M = 0p/—o and VZTU = 0p/—o.
As a result, the nullspace N'(V7) = span(1,s,u), and R(V;) = R(U). Using the
SVD and the property of the pseudo-inverse, we can write (PZ»TZE]TZ“Pi)T

P, T,E2TTP) = (UAVIZV,AUT
= (AUDI(VIEV)HUA)
= UA N (VIZV) A TUT. (6.70)
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Plugging (6.70) and the SVD of P;T; into (6.34), and making use of the property
of the pseudo-inverse again, we arrive at

TP, (P, T,2TIP) P, T, = V,AUTUATN VISV IATTUTUA VT
= Vy(VIzv,) v’
(V;vIzv,vI)i (6.71)

where V; V7 is the projection onto R(U).

6.D CRB derivation for localization based on TOA
measurements

We analyze the CRB for jointly estimating x and b based on (6.1), and assume
n; is Gaussian distributed. The FIM I;(0) is employed, where 8 = [xT, b7, with
entries defined as:

821np(u0)]
I 0 = _E 9
@) [ 0006"
aV T _1 ay
- {89} © L‘)a}’ (6.72)
where
v = d—|—b1]u, (673)
C = diag([a%, gg, o U%HT)»
3c? )
= Nreesyp s &, A, (6.74)
ov
op — (6.75)
(91/} T — 31
- N 6.76
L‘?xz j Ix — x| (6.76)

6.E CRB derivation for localization based on TDOA
measurements

We analyze the CRB for estimating x based on (6.40), and assume n; ; is Gaussian
distributed. The FIM I(x) for the nonredundant set of TDOA measurements is
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employed, with entries defined as:

0?Inp(r;; x)
I = -F
2(x) { oxoxT
T ox Pl ox |’ ‘
where
H;, = Tﬂd - di]-Mfl) (678)
3c? d? dz d?d?
¢ ' k=1land k<1
Nr2x? (SNR SNR SNR2> and <t
3c? d? d3 d2d;
C; = i Rl TR k= and k> (6.79
(il Nr2g? (SNR SNR T SNR? ) and k 2 i (8.79)
3¢? df else
Nm2k2 SNR
Tj—Tjk  Tj— Ty < i
o | _ % =%l llx =i , (6.80)
833_7 k Lj — Tjk+1 _ Ty — xjai7 k Z i
[x = xpsall lx— x|
Furthermore, let us define pu = [uf, [ud]ons, -, [N%ﬂ{fﬁM—l}Ta where p, =
(i 1y ooy i1y fhiit1s- - pin] L, and C as the covariance matrix of this full set

of TDOA measurements. Then the FIM I3(x) for the full set can also be derived
based on (6.77) by replacing p;, and C; with g and C, respectively. We can obtain
(e = pij, where k = (i —1)M —i*/2—i/2+j, k€ {1,2,...,M(M —1)/2}, i €
{1,2,...,M —1}, j€{2,3,..., M} and j > i. Consequently, we achieve

{aﬂ} _ W — Ty W T (6.81)
Oy |, [x = %[ llx — x|

In the same way, [C]k’l = cov(n; j,npq), where l = (p—1)M —p?/2—p/2+4q, | €
{1,2,...,M(M —-1)/2}, pe{1,2,...,.M — 1}, ¢ € {2,3,...,M} and ¢ > p.




CHAPTER 7

Robust Time-Based Localization

7.1 Introduction

In this chapter, we employ TOA measurements for our localization methods be-
cause of their high accuracy and potentially low cost implementation based on
ultra-wideband impulse radios (UWB-IRs). Since TOA measurements are time-
based, clock synchronization is essential to achieve accurate localization. Clock
synchronization alone plays a critical role to guarantee general operations of
WSNs. It is under intensive investigation [29,139-141] and results in various pro-
tocols, such as the Reference Broadcast Synchronization (RBS) protocol [142], the
Timing-sync Protocol for Sensor Networks (TPSN) [27], and the Flooding Time
Synchronization Protocol (FTSP) [143]. On the other hand, clock synchronization
can also be handled by signal processing tools: a maximum likelihood estimator
(MLE) for the clock offset is designed in [144], whereas theoretical performance
limits for clock synchronization and MLEs for the clock offset and skew under
different delay models, are developed in [145] and [146].

Because of the stringent cost and power constraints of WSNs, low-cost clocks
are normally employed. This makes time-based localization and synchronization
tightly coupled and challenging [141]. However, only recently the two entangled
problems are jointly considered. A time-based positioning scheme (TPS) is de-
veloped in [147], where only the clock offset is considered. In [148], location in
time and space is proposed, but only at the MAC and application layers. The
two-way ranging (TWR) protocol proposed in the IEEE 802.15.4a standard [75]
is employed in [149] for asynchronous networks. The relative clock skews are first

The results in this chapter appeared in [135-138].
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calibrated, and then the node positions are estimated by a distributed maximum
log-likelihood estimator (MLLE). Furthermore, a localization approach based on
triple-differences, which are the differences of two differential TDOAs, is proposed
in [150], where the corrupted one-way TOA measurements due to the relative clock
offset and clock skew are corrected by several steps. The TWR protocol is also
employed in [151], which considers TOA-based localization using practical clocks
with internal delays and clock skews. Only recently, the joint estimation of the
clock skew, the clock offset, and the position of the target node is proposed in [28]
for networks with synchronous anchors. A total least-squares (TLS) estimator is
further proposed in [28] to take the uncertainties of the anchor positions and clock
parameters into account. Moreover, the target node position and clock offset are
estimated by a weighted least-squares (WLS) estimator in [127]. An asynchronous
position measurement system is developed in [152] for indoor localization.

Due to the burgeoning of WSNs, localization is vulnerable to many types of
attacks (see e.g., [22-24]). Lazos and Poovendran [153] propose Secure Range-
independent Localization (SeRLoc) methods by taking advantage of antenna sec-
tors in the presence of malicious adversaries. Capkun et al. [154] design Secure
Positioning In sensor NEtworks (SPINE), which deal with distance modification
attacks. Moreover, Chen et al. [155] design several attack detection schemes for
wireless localization systems. Li et al. [118] propose to use least median squares
(LMS) as the metric to develop localization algorithms, which tolerate outliers.
Liu et al. [156] use the minimum mean square error (MMSE) as an indicator to
filter out outliers, and further propose another method to bear with outliers by
adopting an iteratively refined voting scheme.

In this chapter, we consider time-related attacks which tightly connect with
localization and synchronization. UWB-IRs are employed for high resolution TOA
ranging [1,76]. Low duty cycle, low probability of detection and speed of light
transmission make UWB-IRs ideal for secure communication and localization.
The TWR protocol in the IEEE 802.15.4a standard [75] promotes UWB ranging.
However, this TWR protocol is vulnerable to an internal ranging attack by deceit-
ful target nodes, which means that target nodes can send fraudulent timestamps
to spoof their processing time. Furthermore, target nodes may submit inaccurate
timestamps due to their asynchronous clocks or other reasons. Thus, the current
protocol is not efficient and can even fail under the above circumstances.

We adopt UWB transmissions and propose robust TOA-based localization
methods for asynchronous networks with possible internal attacks. We deal with
two kinds of networks w.r.t. the synchronization level of anchors: one with only
clock offsets among the anchors, referred to as quasi-synchronous networks, and
the other with not only clock offsets but also clock skews among the anchors,
referred to as fully asynchronous networks. Note that there is no synchronization
requirement for the target node, whose clock can run freely. A novel ranging
protocol, namely the asymmetric trip ranging (ATR) protocol is proposed in this
chapter by taking advantage of the broadcast property of WSNs. All the anchors
can obtain ranging information in one ranging procedure. The ATR protocol
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reduces the communication load dramatically compared to the TWR protocol.
In addition, by ignoring the processing time report from the target node, we es-
timate the target node position based only on the reliable timestamps from the
anchors. As a result, the fact that the target node is not synchronized to the an-
chors, or an internal attack is mounted by a compromised target node, does not
have any influence on the performance of our method. Furthermore, closed-form
least-squares (LS) (and WLS) estimators using the ATR protocol are proposed
for quasi-synchronous and fully asynchronous networks, respectively. In the case
of fully asynchronous networks using the ATR protocol, we develop two different
methods. One aims to achieve a small communication load, and practical issues
are taken into account to simplify the estimators. To further simplify these es-
timators, synchronization and localization can be decoupled with almost no cost
in performance. The other method relaxes the communication load constraint in
order to cancel the error floor at high SNR due to approximations in the first
method. But it still has a smaller communication load compared to the TWR
protocol. To the best of our knowledge, this is the first study that combines all
three aspects: localization, synchronization and security. Moreover, we also pro-
pose closed-form LS estimators for fully asynchronous networks using the TWR
protocol, which overcome some drawbacks of previous work in literatures.

The rest of the chapter is organized as follows. In Section 7.2, we review the
TWR protocol, analyze its error sources and explain its vulnerability. The robust
time-based localization algorithms for quasi-synchronous and fully asynchronous
networks are proposed in Section 7.3 and Section 7.4, respectively. In Section 7.5,
we propose a joint synchronization and localization method using the TWR pro-
tocol for fully asynchronous networks. Performance bounds and simulation results
are shown in Section 7.6. The conclusions are drawn at the end of this chapter.

7.2 The TWR protocol

The TWR protocol used in the IEEE 802.15.4a standard [75] facilitates ranging
between two nodes. The packet structure proposed by the standard is composed
of a synchronization header (SHR) preamble, a physical layer header (PHR) and
a data field (see Fig. 7.3). The first pulse of the PHR is called the ranging marker
(RMARKER). The moment when the RMARKER leaves or arrives at the antenna
of a node is critical to ranging. An example of the TWR protocol is shown in
Fig. 7.1. Node A (or Node B) records Tar (or Tpr) and Tagr (or Trr) upon
the departure and the arrival of the RMARKER, respectively. Thus, the time of
flight (TOF) tg, which is linear to the distance d (the ranging target) between
node A and node B (d = ctg, where c is the speed of light), is given by

1 [(Tar—T
ty = < AR =LA T ) +n, (7.1)
2 QA ap
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where 79 = Tpr — TR is the processing time at node B, a4 and ap are the clock
skews of node A and node B, respectively, and n is the aggregate error term. In
general, 7 is several hundreds of milliseconds and ¢ is several tens of nanoseconds
for an indoor environment. As a result, 7y is heavily influenced by clock drift due
to the relative clock skew between node A and node B.

As the differences of the timestamps are employed in (7.1), the clock offsets
are canceled. The aggregate error term n in (7.1) accounts for different kinds
of errors, such as the leading edge detection (LED) errors [75] [157], and the
uncertainties of the internal delays [75,151], which we explain next. The LED
errors are due to the detection of the first multipath component of the received
RMARKER. It is not a trivial task to detect the first multipath component, or in
other words, the leading edge of the first cluster of the arriving RMARKER. It
depends on the multipath channel, the signal bandwidth, the signal-to-noise ratio
(SNR) and the detection strategy [1] (see our investigations in Part IT). Even if
we can detect the leading edge accurately, there may still be a ranging bias due
to different kinds of environments. The LED could lead to accurate ranging for
line-of-sight (LOS). However, the TOF of the first arriving multipath component
in non-line-of-sight (NLOS) environments may not indicate the correct distance
information due to the obstacles between two ranging nodes. In that case, the
TOF estimates are biased, and calibration is indispensable to remove the bias. A
ranging model that can distinguish between different environments is proposed
in [157]. A more sophisticated ranging model as an enhancement of [157] is
presented in [149], which takes the detection noise and the drift compensation
into account. Next to LED errors, internal delays are caused by the difficulty
to measure events at the antenna exactly. Since the ranging counter is typically
somewhere in the digital section, the signal has to go through some transmitting
(or receiving) chain after (or before) the ranging counter records the timestamp
to reach the antenna (or the ranging counter). There is a difference between the
real time the RMARKER leaves or arrives at the antenna and the recorded time
by the ranging counter. This time-varying internal delay can be a few hundreds of
nanoseconds depending on the transceiver structure [151]. The standard proposes
a calibration mechanism to compensate for the internal propagation time but
some uncertainties still remain. Note that n can also contain communication and
quantization errors as discussed next. Since the timestamps are distributed over
the two nodes, they have to be brought together, which cannot be accomplished
perfectly due to the limited communication resources. Furthermore, the abstract
ranging counter, which assigns values to the timestamps, runs at a nominal 64
GHz in the standard, which causes some quantization effects.

We remark that the timestamps employed for ranging are different from the
timestamps used in traditional clock synchronization protocols. Since the timestamps
used here are recorded at the physical layer when the RMARKER, leaves or arrives
at the antenna, it excludes most of the conventional sources of uncertainty of mes-
sage delivery delays in clock synchronization [27] [143] [158], including send time,
access time, reception time and receive time, which are the main error sources in
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Figure 7.1: An example of the TWR protocol

clock synchronization. The TOF for ranging, called the propagation time in clock
synchronization, is one of the sources of uncertainty of message delivery delays,
but it only contributes a little compared to other sources in traditional clock syn-
chronization. Therefore, if these timestamps are used not only for ranging, but
also for clock synchronization, a much better accuracy could be achieved than the
existing clock synchronization protocols (see [27,29,143] and references therein).
This kind of physical layer synchronization is also referred to as the pulse coupling
method in [139].

Let us now focus on the security issues of the TWR protocol. The standard
provides optional private ranging as a secure mode. The dynamic preamble selec-
tion and the encryption of the timestamp reports are used to facilitate the private
ranging [75,76]. However, the TWR protocol is vulnerable to an internal attack,
which cannot be addressed by conventional cryptographic countermeasures. Ac-
cording to (7.1), the TOF ¢y depends not only on the timestamps Tar and Tar
at node A, but also on the processing time 7y at node B. The dependence on
the reliability and synchronization of two different nodes is a weak point of the
TWR protocol. For example, assume node B is compromised and tries to cheat
node A about its distance by tampering its processing time as 74. Then, t¢ will
be miscalculated, since node A is not aware of the attack. In the following, we
adopt the same signal structure as in Fig. 7.3 and propose a new protocol which
is immune to internal attacks.

7.3 Localization for quasi-synchronous networks

We again consider M anchor nodes and one target node, and would like to estimate
the position of the target node. We recall that X, indicates the known coordinates
of the anchor nodes, and x denotes the unknown coordinates of the target node.
In this section, we tackle quasi-synchronous networks, and we leave the fully
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Figure 7.2: An illustration of the ATR protocol

asynchronous case to the next section.

7.3.1 System model

In quasi-synchronous networks, the target node clock runs freely, and the clock
skews of all the anchors are equal to 1 or treated as 1. There are only clock offsets
among all the anchors. The timing relation between the ith anchor clock C;(t)
and the absolute time ¢ can be described as [29]

Ci(t) = t+06;, i=1,2,..., M, (7.2)

where 6; is the unknown clock offset of C;(t) relative to the absolute clock.
Moreover, the model for the target clock is given by

Cs(t) = ast+0,, (7.3)

where o and 65 denote the unknown clock skew and clock offset of the target
node clock relative to the absolute clock.

A novel asymmetric trip ranging (ATR) protocol is shown in Fig. 7.2, which
subsumes the protocol used in [135] as a special case. The ATR protocol makes
all the other anchors listen to the ranging packets and record timestamps locally,
when one anchor and the target node exchange their ranging packets. It can
obtain more information than the TWR protocol, where all the other nodes are
idle, when two nodes exchange their ranging packets. The ATR protocol starts
with one of the anchors initiating the ranging request and recording a timestamp
when its RMARKER departs, which can also be interpreted as the time when that
anchor receives its own RMARKER without any delay. Without loss of generality,
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we assume the Mth anchor initiates the ranging request, and we denote the time
recorded at the Mth anchor as Thsps. Consequently, all the other anchors and the
target node receive the ranging request and record their own timestamps T;pr, @ =
1,2,..., M —1and Tgy, respectively, as soon as they detect the RMARKER from
the Mth anchor. The target node processes the ranging request and broadcasts a
response. The departure time of the target RMARKER is recorded as Rgps, and
we define 7 = Rgpyr — T'sas as the true processing time of the target node. Each
anchor in the network detects the broadcasted ranging response from the target
node, and records its own timestamp for the arrival of the target RMARKER as
Rin, 1 =1,2,..., M. If a compromised target node tampers its processing time
as 7/, or a target node reports 7' due to the clock skew or the internal delay, all
the distance measurements would be decreased or enlarged by c|r — 7’| (where ¢ is
the speed of light), which would lead to a meaningless position estimate. Hence,
this problem will be addressed later.

For the ith anchor node, the difference between R;p; and T;js relates to the
distance as

c(Rive —Tinvg) = di+dy +An — ding +1ipr — manr, 1=1,2,..., M,
(7.4)

where d; = [|x; — x|| = v/||xi]|2 — 2xTx + ||x|2 is the unknown distance between
the ith anchor and the target node, Ap; = e¢r is the unknown distance cor-
responding to the target node processing time in response to the Mth anchor,
and d;n = ||x; — xaz|| is the known distance between the ith and the Mth an-
chors. Furthermore, n;p; and m;ys denote the distance errors translated from
the measurement errors of R;j; and T;ps, respectively, which are aggregate error
terms, as we have discussed in Section 7.2. Note that the recordings of R;y; and
Tiv, i=1,2,..., M —1 are triggered by the received RMARKERs, and thus the
same internal delays are involved, which are canceled out by making differences
of timestamps recorded at the same node as indicated in (7.4). By making these
differences, the clock offsets at the anchors are also canceled*. The situation is
different for the Mth anchor, since it records Thsp; and Rjsps upon transmit-
ting and receiving the RMARKERS, respectively. As a result, the internal delays
of the transmission path and the receiving path are added up when computing
Ry — Thrne. Thus, we assume that the main part of the Mth anchor’s in-
ternal delay is compensated beforehand as accomplished in [151]. But different
from [151], compensation is not required for the other anchors in our scheme. Con-
sequentially, n;p; and m;p; can be modeled as zero-mean random variables with
variance o2 and o2, respectively [157]. Note that the timestamps employed here
are recorded at the physical layer, which are totally different from the conventional
timestamps recorded at the MAC or other upper layers in clock synchronization,

*Note that this is different from the traditional TDOA approach, which requires synchron-
ization among anchor nodes [9].
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which have different error sources. A NLOS environment would introduce a biased
LED error, and in that case n;y; or m;ys will have a non-zero mean. However, since
this bias is not known, the only safe assumption is to view it as zero mean, or we
assume that a calibration is carried out to remove it beforehand. More sophist-
icated error models such as the one in [149] can be considered in future work.

Defining uy = c[Rim, Romty --oy Rund)®, ve = c[Tine, Tonts - -y Taana)?,
d=l[d, do, ..., du]|", gm = [ding, donss -, deyr—1yar, 07,
ny = [n1M7 NoM, -+ - nMM]T and my; = [mlM, mapgy, -« -y m]WM]Tv we can
write (7.4) in vector form as

uy — vy = d+(dM+AM)1M—gM+nM—mM. (75)

In order to be immune to an internal attack by the compromised target node
or to incorrect timestamps due to the randomness of the target node clock, we do
not employ the timestamp report from the target node, but only use it as a trigger
at each anchor. We estimate the target position only based on the timestamps
Tipm and Ripg,i = 1,2,..., M, recorded locally at the M anchors. Because we
do not use the timestamps of the target node, its clock parameters, such as clock
skew, clock offset and internal delay, do not have any impact on our scheme. This
distinguishes our algorithm from others that use the timestamps of the target
node, such as [28,149,151]. It is easy for the target node to cheat one anchor,
but it is almost impossible to cheat all the anchors simultaneously. We remark
that the cooperative positioning protocol proposed in [159] is similar to our ATR
protocol. However, our method differs from [159] in several aspects: (i) we do not
use the timestamps from the target node, and thus our method is more robust
to unreliable timestamps; (ii) the target node processing time is unknown; and
(iii) we propose low-complexity closed-form solutions for localization, instead of
complex MLEs.

7.3.2 Localization algorithm

Since we do not use the timestamps from the target node, the clock parameters
of the target node do not impact its position estimate. More specifically, we treat
Ay (the distance corresponding to the target node processing time) in (7.5) as
an unknown parameter. Note that (7.5) is a linear equation w.r.t. Ajps, but
it is a complicated nonlinear equation w.r.t. x due to dj; and d. We are not
interested in methods with a high computational complexity, such as the MLE
which also requires the unknown noise pdf. Because of the low-cost and low-
power constraints of a WSN, we explore low-complexity closed-form solutions for
localization.

Since Aps > d;, Aps is a dominant term at the right hand side of (7.5). In
order to extract useful distance information, we have to preprocess (7.5). Instead
of choosing a reference anchor node as proposed in [135], we employ an orthogonal
projection P onto the orthogonal complement of 1,;, which is given by P = I;; —
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]34 1M1§4. Since P1; = 0y, P can be used to eliminate the term (das + Ap)1 s

n (7.5). As a result, premultiplying both sides of (7.5) with P, we obtain
P(UM—V]w) = Pd—Pg]w—FP(l’lM—mM). (76)

Note that Pd = d — d1,;, where d = 1\14 Zgl d; is the unknown average of the
distances between the target node and the anchors. Thus, (7.6) can be rewritten
as

P(ll]w — ij) = d- Jljw - ngw + Pny; — Pmy,. (77)

Keeping d on one side, moving the other terms to the other side, and making an
element-wise multiplication, we achieve

Y, = 2XIx+ %P1y = (P(uy — v +gum)) © (P(uy — v + gm))
+d1y +2dP(uy — v + gm) + 0y, (7.8)
where 1, = [[|x1]]%, [Ix2?, ..., [[xn]]*]", and
n’l"s
(P(mpy —np)) © (P(2(up — vy +8a) + mpy —npg)) + QJP(IIIM —nyy)
= —(P(nM — IIlM)) ©) (P(Il]w — mM)) —2d©® P(nM — IIlM) (79)
Defining Pmjy; = my; — mpy 1y and Pny = npyy — nipglyy, where my, =

M _ M . .
]34 Yoy min and iy = 1\14 > -1 Mim, we can write the entries of n, as

n,s]; =2d;(minr — moar — nipg + fing) — (Ming — Moar — nipr + FLIW)2»
i=1,2,...,M. (7.10)

Recall that E[n;n] = 0, E[n?,] = o and E[niunim] = 0,i # j, leading to
Elnm] =0, B[R] = Zf\il o? and E[nymiv] = 4,02, The stochastic prop-
erties of m;y; can be obtained in a similar way. Moreover, n;y; and mgp,i =
1,2,..., M are uncorrelated. As a result, the stochastic properties of n,s are
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given by
M
2—M 1
Eln.]i] = M (0irs +07) Y 1; Thnr + %) =0, (7.11)
[Ers}i,j = E[ns]i[n.;]
= E[(2di(mins — mar — ning + fiar) — (mang — mar — ning + aag)?)

x (2d;(mjnr — mar — njn + Ang) — (myar — mar — njar + nar)?)],
~  Adid;E[(mip — mar — nin + iag) (myjve — moar — g + far)],
4d; (MJ\Z (0% +02) + ap Zk 1(UkM+Uk))
=7,

M
4d;d; ( et (0% + 0fpg) — 2 (07 + 07+ oty +ag2'A4))
i # 7,

Q

(7.12)

where we ignore the higher order noise terms to obtain (7.12) and assume E[[n,];] ~
0 under the condition of sufficiently small measurement errors. Note that the noise
covariance matrix 3, depends on the unknown d.

As (7.8) is still a nonlinear equation w.r.t. x, we make again use of the ortho-
gonal projection P to eliminate the terms ||x||? and d? in (7.8). By premultiplying
both sides of (7.8) with P and rearranging the terms, we arrive at

Py, —P(P(upr — v +8um)) © (P(unyr — var +8um)))
= 2PX!x+2dP(uy — var +gum) + Py
(7.13)

As a result, (7.13) becomes a linear equation w.r.t. both x and d. Defining P, =

Y, —((P(up —var+8gm))O(P(uy —va+gn))), Hy = 2 [XT, Puy — v +gum)],
and s, = [xT, d|T, we can finally rewrite (7.13) as

P¢, = PHgs,+Pn,;. (7.14)
We can find the LS and WLS solutions for (7.14) as
§, = (H]PH,) 'H!P¢, (7.15)
and
s, = (HIPWPH,) 'HIPWP¢,, (7.16)

respectively, where W is a weighting matrix. The optimal weighting matrix W,
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is given by
w, = (P%,,P), (7.17)

where we use the pseudo inverse because the M x M projection matrix P has rank
M — 1. Furthermore, PH, should be a full rank tall matrix. Thus, the number
of anchors M should be no less than [ + 3 to facilitate two projection operations,
which indicates that we need at least five anchors to estimate the target position
on a plane. Since W, depends on the unknown d, we can update it iteratively.
Consequently, the iterative WLS is summarized as follows

1. Initialize W using the estimate of d based on the LS estimate of x;
2. Estimate §, using (7.16);
3. Construct W using (7.17), where X, is computed using Sg;

4. Repeat Steps 2) and 3) until no obvious improvement of the cost function
(¢, — Hysg) "PWP(¢p, — Hys,) is observed.

An estimate of x is finally given by
x = [I, 0]8,. (7.18)

We remark that the estimator (7.15) (or (7.16)) is equivalent to the unconstrained
LS (or WLS) estimator to obtain x,d and d? — ||x||? all together as discussed
in [123]. We may even improve the estimation performance by exploring the
relations among x, d and d* — ||x||?> as constraints. Constrained LS (CLS) and
weighted CLS estimators can be derived as in [6,11]. However, it is extremely
difficult to take the relation between x and d into account, since it is highly
non-linear.

The distance Ay corresponding to the target node processing time in response
to the Mth anchor can be estimated as

Ay = 1% (upr — var —d +gur) — dur, (7.19)

where d; = ||Xx — x;||, i = 1,2,..., M are the distance estimates between the
target node and the anchors based on Xx. We remark that there are mathematical
similarities between our data model (7.5) and the data model in [151], if we regard
dy + Apg in (7.5) as an unknown internal delay. However, we employ a novel
ATR protocol and estimate the parameters in a different way.

7.4 Localization for fully asynchronous networks

In this section, we relax all the synchronization constraints on the anchors and
the target node. There are not only clock offsets, but also clock skews among all
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the anchors and the target node. We use the same clock model (7.3) here for the
target node to indicate its clock skew a and clock offset 5. The anchor clock
model C;(t) is now given by

Ci(t) = ait+6;, i=1,2,.... M, (7.20)

where «; denotes the unknown clock skew of C;(t) relative to the absolute clock,
and 0; again is the unknown clock offset. Thus, the relations between the clocks
C;(t) and Cj(t) are given by,

Applying the same ATR protocol as in Section 7.3.1, we obtain T;p and
Ryt = 1,2,..., M, which are in total 2M timestamps. Fig. 7.3 shows an
example of a transmitted ranging packet and a received ranging packet. The time
intervals in Fig. 7.3 are measured by the local clocks of the nodes. The length of
the preamble is defined as T},. Since the ranging packet is generated by the Mth
anchor, it generates the preamble of length T}, relative to its own clock. The ith
anchor regards the length of the received preamble as o; T}, /aps due to the relative
clock skew. Therefore, the difference between T;5; and T is not only related
to the TOF between the anchors (measured by the ith anchor as a;d;n/c), but
also to the relative clock drift over the whole preamble. However, the relations
between R;ps and 15 the timestamps recorded at the same anchor are relatively
simple. By making differences of the timestamps from the same anchor, the clock
offsets are again canceled out. As a result, the difference between R;y; and Tjr
can be described as

¢ (RzM —TiM) = d; +dy +Apy —dipg + T sz, 1=1,2,..., M.
6% &7 6%

(7.22)

There is no impact of the relative clock drift over the whole preamble in (7.22).
Note that the error terms m;p; and m;y; are also influenced by the clock skew
of the ith anchor. We remark that the target clock does not have any impact
on (7.22), but the influence of the asynchronous anchors remains. This again
confirms that ignoring the timestamps from the target node can thwart internal
attacks.

7.4.1 Localization approach I

In (7.22), there are M equations and M + [ + 1 unknown parameters in total.
It is clear that there are not enough observation data (timestamps) to estimate
all the parameters, if the ranging procedure is only executed once. To solve that
problem, we propose two different approaches. In a power-hungry WSN, data
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Figure 7.3: An example of a transmitted ranging packet and a received ranging packet

communications could consume much more power than data processing [160], and
the communication load should be reduced as much as possible. Therefore, we
propose localization approach I in order to achieve the minimum communication
load. On the other hand, if we can afford a bit more communication load, the
ranging procedure can be repeated several times in order to obtain sufficient
observations for accurate estimation, which is referred as localization approach II.
We will first introduce localization approach I in this subsection, and explain
localization approach II in the next subsection.

System model

As we mentioned before, in a power-hungry WSN, the communication load should
be reduced as much as possible. Therefore, we propose localization approach I to
add another RMARKER in the ranging packet to facilitate the clock synchron-
ization in order to achieve a small communication load. The new ranging packet
not only includes RMARKERI in the PHY header (PHR), but also has another
RMARKER2 as the first pulse in the last symbol of the data field as shown in
Fig. 7.3. Although in the standard, there is only one RMARKER, we can liter-
ally define the second one without changing anything in the ranging packet. We
further make use of the prior knowledge about the length of the ranging packet,
and thus the time interval 77 between RMARKER1 and RMARKER?2 is known
to all the anchors. The length of the received ranging packet can be extended
or reduced due to the relative clock skew of the receiver clock, and thus yields
the parameter bearing the information of the relative clock skew. This parameter
is different from the ones used in [151,157], where ranging packets have to be
consecutively or periodically transmitted. By making use of the known length of
the ranging packet [157] or the known transmission period [151], they also obtain
parameters bearing the relative clock skew information. However, our scheme has
a smaller communication load than theirs. In Fig. 7.3, we show an example of
an extended ranging packet, where the clock skew difference between the receiver
and the transmitter is positive. We remark that 77 should be long enough to
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observe sufficient clock drift, which means that after 77 the clock drift should be
larger than the resolution of the TOA estimation. According to the standard, the
time interval T could be several milliseconds, e.g. 5 ms. With a typical value of
the relative clock skew of 40 ppm, we will observe 200 ns clock difference after
5 ms, whereas the resolution of TOA estimation using an UWB signal with a 1
GHz bandwidth can reach several nanoseconds [1]. Therefore, using a standard
ranging packet, it is sufficient to estimate the drift between RMARKERI1 and
RMARKER2. Consequently, each anchor records two timestamps, when it re-
ceives a ranging packet during the procedure. The first set of timestamps is still
represented by T;y; and R;ps, while the second one is denoted by T;p; and Rpy.
Their relations are summarized as

= Ty | my iMoo
T —Tiy) = T4 ™M M 9 M, (7.23)
Q; (29,7} Q; Qg

= Tr | n iMoo
“(Ripg — Ring) = 1M M G190 M, (7.24)

6% Qs 0% 0%

where m;ns and 1, are the corresponding distance errors due to the measure-
ment errors of T;y and Ry, respectively. We assume that the variances of the
measurement errors for RMARKER1 and RMARKER?2 in the same packet are
the same, and thus m;y; and n;; are also modeled as zero-mean random vari-
ables with variances 02, and o2, respectively. Note that the clock skew of the
target as in (7.24) influences the time difference 77 between RMARKERI1 and
RMARKER2 of the ranging response, which is generated by the target node. We
remark that the other clock parameters of the target node, i.e. the clock offset
and the internal delay, do not influence our scheme, since we still do not use the
timestamps from the target node.

We can now write (7.22), (7.23) and (7.24) in vector form as

T’ . ~
Fl’)/ = Oé]\; 1]W + dlag('y)(mM — IIlM), (725)
T . -
Fpy = allM + diag(y) (A — n), (7.26)
Fsv = d+ (dy +Ax)ly — gu + diag(y) (ny — mayy), (7.27)
where v = [1/a; 1/ag ... 1/onlT, F, = diag(viy — vr), F2 = diag(unm —
uy ), Fs = diag(uy —vu), v = [T, Tom, -, Tt
i\iM = C[RlMa R2M7 R RMM]Ta 1jflM = [ﬁllMa ﬁlQMa ety mMﬂf]T and ﬁM =
[ﬁlM, oM, +--» ﬁMM]T Recall that upy, = C[RlM, Rongy oy RMM}T and
var = c[Tiar, Torry -5 Tarr]t. Our goal is to estimate x, v and Ajs based

on (7.25) - (7.27). Note that the last equation in (7.25) does not offer any useful
information, since 1/ajy is at both sides of the equation. Thus, we collect the
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3M — 1 equations related to v and write them in vector form as

O Zeliag() (s — my)
Py = o Trlu + | diag(y)Ga —nar) |
d+ (dy +An)ly — gm diag(y)(nar —myy)

(7.28)

where F = [FTZT - ET, FI FI1T E, = [0ar—1)x(nm—1), ¢Trlp—1] and Z =
Mar—1, Onr—q].

Localization algorithm

From now on, we ignore the error terms in the analysis for simplicity. The localiza-
tion algorithms based on (7.25)-(7.27) are also naturally immune to the unreliable
timestamps from the target node, and robust to the randomness of the target node
clock, since we do not use the timestamps from the target node. We would like to
investigate low-complexity localization methods. Although the data model (7.28)
is a complicated nonlinear equation w.r.t. x, it is linear w.r.t. to ~v. We can
first estimate v as a function of x and 1/a; based on (7.28), and then estimate x
based on (7.27) by plugging in the estimate of 4. From (7.28), the LS estimate
of ~ is given by

=R (!

g

Ty (Uas — upr) + FL(d + (das + Anr)las — gM)). (7.29)
Plugging (7.29) into (7.27), and rearranging the terms, we achieve
1 ~
Kl(d + (d]w + AM)]-M — g]w)z o CT1F3(FTF)71(11]\4 — uM), (730)

where Ky = Iy —F3(FTF)"'FZ which is full rank, and whose inverse is explored
in Appendix 7.A. Premultiplying both sides of (7.30) with K;*, we arrive at

1
d+(dy+Ayx)ly —gu = h, (7.31)

Qg

where h = cTIKleg(FTF)_l(ﬁM — uys). We remark that at this point an
MLE can be derived to jointly estimate x, Ay and 1/a, based on (7.31) via
exhaustive search. It needs at least four anchors to locate a target node on a
plane in this case. However, it has a high computational complexity. Thus, we
continue to investigate low-complexity closed-form solutions. Applying P to get
rid of (das + Apr)1ys, recalling that Pd = d — d1,7, and moving d to one side
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and the other terms to the other side, we obtain

1 _
d = Ph +dl,y +Pgu. (7.32)
Qg
Executing element-wise multiplication and rearranging the equation, we obtain
the linear equation

¢ = Hs, (7.33)

where ¢ = 4, — (Pgar) © (Pgar), 5= [x", &, | (@~ [xI?), 1,217, and
H = [2XT, 2Pg);, 2(Ph) ® (Pgu), 1, (Ph) © (Ph), Ph]. However, as in-
vestigated in Appendix 7.B, H is always rank-deficient in the noiseless case or
with sufficiently small noise. Hence, it is impossible to have a unique estimate of
s based on (7.33). We can also interpret this problem from another point of view.
Our method is equivalent to first jointly estimating ~, d, 1/as, and dps + Aps (in
total 2M + 2 parameters) based on (7.25)-(7.27), then plugging the estimate of ~
into (7.27), linearizing the equations w.r.t. x, and finally estimating x. But (7.25)
and (7.26) are linearly dependent in the noiseless case or with sufficiently small
noise, and there are only 2M independent equations in (7.25)-(7.27). Therefore,
we cannot estimate vy without ambiguities, and that is why (7.33) does not have
a unique solution.

However, let us take some practical issues into account to solve this problem.
The clock skew of the ith anchor relative to the absolute time is «; — 1, which is
in the order of several tens of ppm (107%). The typical range of o;; — 1 is from 2
ppm to 80 ppm according to the standard, which means that «; is in the range
of 0.99992 to 1.00008, and also «; is in the same range. Thus, we can make a
first-order Taylor expansion of 1/a? as a function of 1/ay around 1 by ignoring
the higher order terms as 1/a2 ~ 2/a; — 1. We can plug it into (7.33), rearrange
the terms, and then obtain an equation w.r.t. x, d, d/as, 1/as and d? — ||x||? (in
total [ + 4 unknowns). However, if we make further use of the prior knowledge
that «y is very close to 1, we can obtain an equation with even fewer unknowns,
leading to a better estimation performance. Thus, we can further assume that
d/as ~ d, and plug this together with 1/a? a~ 2/a, — 1 into (7.33), which leads
to

¢q = Hasa, (7.34)

where ¢, = ¢ + (Ph) © (Ph), sy = [xT, d, |, (@ — |x|?)]” and Hy =
«

[2XT 2P(gy +h), 2Ph © (Pgy + Ph), 1] Note that there are only [ + 3
unknowns in (7.34). The LS estimate of sy is then given by

$¢ = (HjH,) 'Hj¢. (7.35)
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Note that the rank of Hy should be [ + 3 in order to estimate all the parameters,
which indicates M — 1 > [ + 3. It needs at least six anchors to estimate all the
parameters in a plane.

Now that we can simplify the problem by considering practical issues, let
us revisit the data model (7.32). Since ay is very close to 1, we may assume

1
Ph ~ Ph by ignoring the effect of 1/a,, which means we treat ay as 1,

«@
alzhough it may not be exactly equal to 1. Note that this approximation can be
improved by first applying conventional synchronization methods to the target
node. We can then rewrite (7.32) as

d =~ Ph+dly+Pgu. (7.36)
Sequentially, after element-wise multiplication and moving terms, we arrive at
d)a = Hasm (737)

where ¢, = 1, — (P(gx +h)) © (P(gar +h)), sa = [x", d, d® — [|x|]*]", and
H, = [2XT, 2P(gy +h), 15]). The LS estimate of s, is then given by

S, = (HIH,) 'H]¢,. (7.38)

The rank of H, should be [ + 2 in order to estimate all the parameters, which
indicates M —1 > [+2. It needs at least five anchors to estimate all the parameters
in a plane. As a result, taking such practical issues into account can dramatically
simplify the problem. Moreover, we remark that the data model (7.36) is similar
to the data model (7.7) in Section 7.3.2. Thus, the localization algorithms in
Section 7.3.2 for quasi-synchronous networks can also be applied here to estimate
X.

Since it is always complicated to estimate « and x jointly, we can also resort
to simple solutions to decouple the synchronization and the localization. Defining
By = an[l/a1, 1/as, ..., 1/an_1]T of length M—1,and B,,; = [B8”, an/as]”
of length M, we can first estimate 8,,; based on (7.25) and (7.26), which means
that we first make use of Tt between the two RMARKERs to Calibrate the
Clock Skews, and then Estimate the Node Position (CCS-ENP). As ay is tightly
coupled with the other clock skews, we can only estimate their ratios. We combine
(7.25) and (7.26) ignoring the noise terms as

where bg = [chlTMfl, 0%},1, Uy — up)?, and

ZF\Z7 0y
Fs = ZF.ZT Tl | . (7.40)
of, | —cTy
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Consequently, the LS estimates of ﬁ o and B, are given by

By = (FTFs) 'Flby, (7.41)
BM = Zng (7~42)

respectively. Since only (7.27) is related to x, we rewrite it as an equation in 3,,
and x without noise terms

F38, = au(d—gum+ (dv +Aux)lu), (7.43)

where 3, = [82,, 1]7. Due to the fact that s ~ 1, we can write ayd ~ d and
angym ~ gy. Thus, we can rewrite (7.43) as

F:8, ~ d+ (dv+amAn)ly —8u, (7.44)

where )y is tightly coupled with Ajps. Again, we can improve this approxima-
tion by first synchronizing the Mth anchor in order to improve the localization
performance. Plugging 3 A into (7.44), we observe that it is equivalent to the pos-
ition estimation based on (7.5). Therefore, the time-based localization algorithms
in Section 7.3.2 for quasi-synchronous networks can again be applied here to es-
timate x. For brevity, we do not repeat the algorithms here. We remark that
employing this separate method, we also need five anchors to calibrate the clock
skews and estimate the target position in a plane. As an extension, even if some of
the anchors are manipulated by attackers to report misinformation, we could still
combine our approach with the methods in [118] or [156] to mitigate the influence
of outliers. This is left for future work.

7.4.2 Localization approach II
System Model

If we may relax the communication load constraint, we can repeat the ATR pro-
tocol using different anchors as initiators to obtain additional information. Note
that if an additional anchor plays the role of initiator, we obtain M new equations
and one extra unknown distance corresponding to the processing time. Thus, we
generalize (7.27), which is based on the Mth anchor to the following equation,
where the jth anchor is used as initiator:

diag(u; — vj)vy=d+ (d; + A;)1y — g; + diag(y)(n; — m;), (7.45)

where Aj is the unknown distance corresponding to the processing time of the
target node formulating a response to the jth anchor. Moreover,

llj = C[le, jo, ey RMj]T, Vj = C[le, ng, ceey TMj}T, gj = [dlj, dgj, ey de}T,
n; = [’nh‘, 25, -y nMj]T, and m; = [mlj, mag, .., mMj]
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Assuming that n anchors play the role of initiator, we have to fulfill the con-
dition nM > M 4+ [ 4+ n in order to obtain enough equations to estimate all
the parameters, where M > n > 0. It is possible that only a subset of an-
chors plays the role of initiator. However, since we are interested in the min-
imum number of anchors required for this approach, we take n = M, which
means that all anchors participate. The minimum value of M is then given by
Moo = min{M € {1,2,...}|M? — 2M > I}, for instance, when | = 2, M, = 3.
From now on, we ignore the error terms for simplicity, and assume n = M. We
then obtain in total M? equations and can write them in vector form as follows

Avy=B+C)d+CA —g, (7.46)
where A = [diag(u; —v1), diag(ug —va), ..., diag(uy —var)]T, B = 1y @Iy,
C = IM ® 1M7 A = [Alv A2a ey AM]Ta g = [g,{v gga DRI} g?;{]Tv and X

denotes Kronecker product. We remark that the target node is required to use
different processing times in response to different anchors. If A; = A, we obtain
the relation (R;; — T3;)/(Rji — Tji) = o, /o without error terms, and it is only
possible to estimate the relative clock skew. In that case, the equations (7.46) are
not independent. Therefore, we assume that A; # Aj, 4,5 € {1,2,..., M}.

Localization Algorithm

We would like to estimate x, v and A, in total 2M + [ unknown parameters
based on (7.46), which is a complicated nonlinear equation w.r.t. x. When we
ignore the relations among the distances in d and regard them as independent
unknowns, (7.46) is linear w.r.t. v, d and A. Therefore, we propose a two-step
approach. We first jointly estimate v, d and A, obtaining a unique estimate for
~ but ambiguous estimates of d and A. Secondly, we plug the estimate of « into
(7.46), linearize the equation w.r.t x via mathematical manipulations and then
estimate x. We remark that although our approach is accomplished in two steps,
the first step is still a joint approach to estimate 7, d and A, and in the second
step the estimate of + is used and the relation between d and x is explored.
Furthermore, we use the same set of measurements to obtain all the estimates,
and thus our method yields a joint synchronization and localization approach.

In the first step, there are 3M unknowns (v, d and A) and M? equations.
Thus, Mmin = 3 is still valid. However, we note that [B + C, C] is rank
deficient because of the common basis of B and C. Therefore, we can only
jointly estimate d and A with ambiguities. Since we are only interested in
the result for v based on (7.46), the subspace minimization method [123] is
employed due to its computational efficiency, which is equivalent to the joint
estimation of all the unknowns. Let us define D = [[B].1.p-1, C] of size
M? x (2M — 1), and obtain an orthogonal projection matrix onto the orthogonal
complement of D as Py = I, —D(DTD)~!D?, which fullfills the condition that
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P;B =P, C = 0,72, 7. Premultiplying Py to both sides of (7.46), we arrive at
P,Ay = —Pyg. (7.47)
Consequently, the LS estimate of -+ is given by
4=-(ATP4A)'ATPyg. (7.48)

We remark that in order to obtain the LS estimate of 4, the condition M? + 1 —
2M > M has to be fullfilled taking the penalty of the projection into account,
which means M, = 3 is still valid.

In the second step, plugging 4 into (7.46), we achieve
A9Y=(B+C)d+CA —g, (7.49)

where we would like to get rid of the nuisance parameter A, and investigate the
nonlinear relation between d and x in order to obtain a unique estimate of x.
Thus, the orthogonal projection matrix P, onto the orthogonal complement of C
is used, which is given by P, = Iy — !, (Iny ® (13/1%))). Moreover, we find that
P.Bd = Bd — d1,,2, where d = ]34 Zf\il d;. Consequently, premultiplying P, to
both sides of (7.49), we obtain

P.A% =Bd — dl,; — P.g. (7.50)

Due to the special structure of B, we have AldBTB = I,;. Therefore, premul-
tiplying A14BT to both sides of (7.50), moving d to one side, the other terms to
the other side, and simplifying the equations, we arrive at

1 - 1
d= _ BTP.AY+d1 B'P.g. 51
Y Y+ dly + Y g (7.51)

After element-wise multiplication on both sides of the equation, moving unknown
parameters to one side, known terms to the other side, we achieve

¢S = HSS87 (7.52)

where ¢, =1, — 1&}2 (B"P.(AY +g)) © (B"P.(AY +g)),
H, = 2X7, 1y, ;;B"P.(AY+g)] and s, = [x, d* —[|x||?, d]”. Thus, the LS
estimate of s is given by

s, = (H{H,) 'H]¢,. (7.53)

We remark that the rank of Hy should be [ 4+ 2, and thus M > 1+ 2, e.g., M > 4
for | = 2. One more anchor is required due to the linearization compared to
M min = 3 mentioned before.
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Figure 7.4: An illustration of the TWR protocol

7.5 Localization using the TWR protocol

7.5.1 System Model

Since the TWR protocol is proposed in the standard [75], we also develop an ap-
proach based on this protocol to jointly synchronize and localize fully asynchron-
ous networks thereby overcoming some of the drawbacks in [149,151]. In [149,151],
the consecutive [149] or periodic [151] transmission of ranging packets is required
in order to make use of the prior knowledge of the packet length for relative
clock skew estimation. Moreover, due to the fact that the relative clock skew
is expressed in ppm (107%), [149,151] ignores the clock drift during the time of
flight, which is in the order of tens of nanoseconds for an indoor environment, and
thus [149,151] introduces an approximation. In our proposed scheme, we do not
require a consecutive or periodic packet transmission, and do not ignore any clock
drift. Furthermore, closed-form LS estimators are developed with computational
efficiency.

Each anchor carries out multiple iterations of the TWR, protocol to measure
its distance to the target node as shown in Fig. 7.4. As a result, the ith anchor
measures its round trip time at the jth iteration of the TWR protocol as Vjj,
which is obtained by making the difference of its two timestamps recorded upon
the departure and the arrival of the RMARKERs of the ranging request and
the ranging response, respectively. The target node correspondingly measures its
processing time D;; in the same way. The clock offset of the node is eliminated in
the same way as for the ATR protocol by making the difference of its timestamps.
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However, the clock skews of the nodes still remain. Thus the relation between V;;
and D;; for the jth iteration can be modeled as

Vij Dy
C( J ]) — di 4

2" oy Qg o Qg

Tij Mg

Li=1,2,..., M, (7.54)

where 71;; and 1m;; are the distance error terms translated from the measurement
errors in Vj; and D;;, which can be modeled as zero-mean Gaussian random
variables. Once all the anchors execute the TWR protocol for one time, we
obtain M equations, but M + [+ 1 unknowns in total. Hence, the TWR protocol
is executed N times by each anchor to obtain extra information. Defining p; =
S[V;l, V;‘g, ey V; }T and q; = S[Dil, Dig, ey DiN]T obtained by the ith
anchor-target pair, we arrive at

1 1 1 1
Pi — q; = d;1n + n; — m;, i=1,2,..., M. (755)
a Qg (67 s
Note that for quasi-synchronous networks, where o; = 1,7 = 1,2,..., M, if we

have ag = 1, (7.55) boils down to the following equation after averaging

1

1
N 1L (m; —my), i=1,2,..., M. (7.56)

13 (pi — i) = d;
NP —a) =di+

We can write (7.56) in vector form collecting all the timestamps for each anchor-
target pair. Consequently, the target position can then be estimated based on
the vector form of (7.56) using the same LS estimator as in Section 7.3. We
do not repeat it here for the interest of brevity. We remark that we first have
to calibrate the clock skew of the target clock in a quasi-synchronous network
in order to employ the TWR protocol. Otherwise, the target clock skew will
influence its processing time record and corrupt the location estimate.

7.5.2 Localization algorithm

Now let us explore closed-form localization methods for fully asynchronous net-
works using the TWR protocol. For simplicity, we ignore the noise terms from
now on. The equations (7.55) for different anchor-target pairs are coupled through
as and x. They are nonlinear w.r.t. x due to the nonlinear relation d ©® d =
P, —2XTx +]x/|21 5, but each of them is linear w.r.t. 1/a;, 1/a, and d;. There-
fore, we can first estimate the relative clock skew (g = a/a; based on a set of
equations modified from (7.55):

BsiPi — di = asdiln. (7.57)

Note that «y and d; are coupled together. According to (7.57), N > 2 in order
to estimate both (35; and asd;. Since we are only interested in [3;, an orthogonal
projection matrix Py = Iy — ]1, 1N1% onto the complement of 1 is constructed.
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Applying Py to both sides of (7.57), we can estimate (¢ as

pzTPNqi

B = :
* pIPyp;

(7.58)

We remark that a different processing time is again required in each iteration of the
TWR protocol. Otherwise, p; and q; would be canceled out by the projection in
the noiseless case. Sequentially, we plug (i into (7.57) and average it to mitigate
the noise, which leads to

1

Na 15 (Beipi —qi) = di, i =1,2,..., M. (7.59)

After element-wise multiplication of (7.59), moving knowns to one side and un-
knowns to the other side, we achieve

wa = HtSt, (760)

where s; = [xT, ||x]|?, (jg]T, H; = 2XT, —1,, f] and the ith element of f is

defined as [f]; = 4. (1% (Bsipi — ai)) © (1% (Beipi — qi)). Consequently, the LS
estimate of s; is given by

(H{H) " Hf . (7.61)

St

We remark that the rank of H; should be [ + 2, thus M > 1+ 2, e.g., M > 4 for
l=2.

Let us now compare the communication load of this approach with localization
approach II using the ATR protocol in Section 7.4.2. Note that localization
approach I using the ATR protocol has an even lower communication load than
localization approach II. Thus, we just compare this approach with localization
approach II. In the worst case, the ATR protocol is executed by every anchor
in the network (in total M anchors) in localization approach II. Therefore, 2M
ranging packets are transmitted, and 2M? timestamps are recorded. On the other
hand, if we run the minimum number of iterations for each anchor-target pair in
the TWR protocol, which is Npin = 2, 2NminM ranging packets are transmitted,
and 4Ny, M timestamps are recorded. Obviously, using localization approach II
based on the ATR protocol, we obtain more information and have a smaller
communication load. Moreover, the estimate of < is based on the whole set of
measurements, but the estimate of 3s; only depends on a subset of measurements.
Furthermore, the computational complexities of the estimator (7.53) for s; and
(7.61) for s; are similar, while the one of the estimator (7.58) for 5, is smaller
than the one of (7.48) for ~.
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7.6 Performance bounds and simulation results

As a well-adopted lower bound, the Cramer-Rao bound (CRB) is derived for
quasi-synchronous and fully asynchronous networks, respectively. Although the
CRB is a bound for unbiased estimators, the estimators derived in this chapter are
biased. It is still interesting to compare them. Here, we exemplify the CRBs for
location estimation on a plane, e.g., we take [ = 2. The Fisher information matrix
(FIM) I,(0:) based on the model (7.5) in Section 7.3.1 for quasi-synchronous
networks is derived in Appendix 7.C, where 681 = [Ays, x7]7, and x = [z, x2]7.
Consequently, we obtain CRB(z;) = [I;(61)]2.2 and CRB(x2) = [I;1(01)]3.3.
We observe that Ay is not part of 1;1(01). Therefore, no matter how large Ay,
is, it has the same influence on the CRB for quasi-synchronous networks. On
the other hand, the FIM I5(62) based on the model (7.25)-(7.27) in Section 7.4.1
for fully asynchronous networks employing localization approach I is derived in
Appendix 7.D, where 8 = [xT, Ay, @) 1/a4]7, and a = [a1, a9, ..., ay]T.
As a result, we achieve CRB(z1) = [I;'(82)]1.1 and CRB(22) = [I;(82)]2.2. All
the parameters of @2 appear in I5(02), and thus they all influence the CRB for
fully asynchronous networks.

Let us now evaluate the performance of the proposed robust localization al-
gorithms by Monte Carlo simulations, and compare it with the CRB. We consider
two simulation setups: Setup 1 and Setup 2. In Setup 1, the anchors are evenly
located on the edges of a 40m x 40 m rectangular to mimic an indoor geometry
scale. Meanwhile the target node is randomly located on a grid with cells of size
1m x 1m inside the rectangular. In Setup 2, all anchors and the target node
are randomly distributed on the grid inside the rectangular. Furthermore, m;,

mj; and m,j,i,j € {1,2,..., M} have the same variance O',L«zj = sz.i, while n;;, 1,5,
ng and my,l € {1,2,..., N} have the same variance 02»2. Due to the broadcast

property of the ranging protocol, we assume that o? and afj are related to the

distances according to the path loss law. Thus we define the average noise power
as 02 =1/M Zf\il o?, where a?j and o? are chosen to fulfill the condition that all
O',L«zj / dfj and ¢?/d? are equal as in [11]. Note that since d;; = 0, we simply assume
0% = 0and m;; = my; = 0. The clock skews of the anchors and the target are ran-
domly generated in the range of [1 — 100 ppm, 1 4 100 ppm], and the clock offsets
are randomly generated in the range of [Ins, 10ns]. For localization approach I,
the processing time of the target node in response to the Mth anchor is 5 ms,
and as a result the corresponding distance Aj; is 3 x 10® x 5 x 1073 = 1.5 x 10°
m. The time interval 77 between RMARKER]1 and RMARKER2 is 1 ms. For
localization approach II, the processing time at the target node is randomly gen-
erated, uniformly distributed in the range of 2.5 ms to 7.5 ms. As a result, the
corresponding distance A; is in the range of 7.5 x 10° m (3 x 108 x 2.5 x 1072) to
2.25 x 105 m. The performance criterion is the root mean square error (RMSE)

of X vs. SNR, which can be expressed as \/1/Ne$p Z;V:{P %) — x||2, where

%) is the estimate obtained in the jth trial. Each simulation result is averaged
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over Negyp = 1000 Monte Carlo trials. We would like to compare our localiza-
tion algorithms with the localization algorithm using the TWR protocol, which
is clarified in Section 7.5, and the algorithm LS-I in [28]. We assume that the
algorithm LS-T in [28] is employed with accurate knowledge of the anchor clock
parameters and positions. The number of rounds of two-way message exchanges
for LS-I in [28] is four, as with more than four rounds, the estimation performance
improvement is only marginal [28].

7.6.1 Localization for quasi-synchronous networks

Fig. 7.5(a) and Fig. 7.5(b) show the localization performance of respectively Setup
1 and Setup 2 with eight anchors that do not suffer from clock skews. In each
Monte Carlo run, we generate a new geometry. In both figures, the dashed lines
with no and “{” markers represent the conventional localization algorithm with
the TWR protocol using the fraudulent timestamp report from the target node
with 3 m and 15 m errors, respectively. According to the figures, they cannot
estimate the target position correctly even with sufficiently small noise terms.
A larger timestamp error introduces a higher error floor. The dashed line with
“7” markers illuminates the conventional localization algorithm with the TWR
protocol using the correct timestamp report. It is slightly better than the CRB of
our method for Setup 1 (the dotted line with “x” markers), but much better than
the one for Setup 2. This is reasonable, since the conventional method estimates
less parameters than the proposed method. The performance of the algorithm LS-
I (the dashed line with “A” markers) in Setup 1 and Setup 2 is quite different. It is
worse than our method (the solid lines with different markers) in Setup 1, whereas
it is better than our method in Setup 2. As a result, the algorithm LS-I seems to
be sensitive to the geometry, when the target node is inside the region restricted
by the anchors. Moreover, 8M ranging packets are transmitted in the algorithm
LS-T compared to only 2 ranging packets in our scheme, so our communication
load is much smaller. Furthermore, the method in Section 7.3.2 is immune to
a fraudulent timestamp report and robust to the randomness of the target node
clock. Moreover, its localization performance is accurate with sufficiently small
noise terms. The solid line with “0” markers shows the performance of the LS
estimator using the eighth anchor as the reference node [135], whereas the solid
line with “+” markers indicates the performance of our proposed LS estimator
using the projection P. Note that they almost overlap. The solid lines with
“o” and “x” markers denote the performance of our proposed WLS method with
an optimal weighting and an iterative weighting matrix, respectively. The fact
that they almost overlap indicates that if we use the LS estimate as an initial
point, the iterative WLS can converge to the WLS with optimal weighting. The
performance of the WLS with optimal weighting is slightly better than the LS and
the iterative WLS estimators. Considering the computational complexity and the
performance, the LS estimator would be the best option.
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Figure 7.5: RMSE of target node position x for quasi-synchronous networks
7.6.2 Localization for fully asynchronous networks
Localization approach I

Fig. 7.6(a) and Fig. 7.6(b) illustrate the localization performance of respectively
Setup 1 and Setup 2 with eight anchors in fully asynchronous networks using
localization approach I. The dotted lines with “{” markers depict the performance
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of the conventional TWR algorithm without clock skew calibration. The high
error floors indicate that it cannot estimate the correct position of the target
even with sufficiently small noise. The dotted line with “57” markers indicates
the performance of the conventional TWR algorithm using a correct timestamp
report and with clock skew calibration. It is lower than the dotted line with
“x” markers, which represents the CRB and serves as a benchmark for fully
asynchronous networks. There are performance gaps between the CRB and the
proposed methods in both figures. However, the gap is smaller in Setup 2. The
proposed methods make a tradeoff between performance and complexity. The
performance of the algorithm LS-T (the dashed line with “A” markers) in Setup 1
and Setup 2 is again quite different. It is slightly worse than our method (the solid
lines with different markers) in Setup 1, whereas it is better than the CRB in Setup
2. Note that it estimates much fewer parameters than ours, since it assumes the
exact knowledge of the anchor clock parameters. On the other hand, we estimate
the anchor clock skews and the target node position together. The algorithm LS-I
still seems to be sensitive to the geometry, and has much more communication
load than ours. The estimator §, (7.38) (the lines with “+” markers) and the
CCS-ENP method (the lines with “0” markers) achieve the same performance.
The performance of the estimator §4 (7.35) (the lines with “o” markers ) is worse
than them in general, as it estimates more parameters. Note that §, treats a; as
1, and 8,4 treats 1/a2 as 2/as — 1 and d/ay as d. Therefore, there are error floors
when g # 1 (the solid lines with “+” and “o” markers), but these floors only
appear at high SNR. The performance degradation at high SNR caused by the
approximation error in §, is more important than the benefit of less unknowns.
Thus, 8, has a slightly higher error floor than §; when as # 1 at high SNR.
However, as long as the condition «s = 1 is fulfilled, both §, and §; (the dashed
lines with “4” and “o” markers) can achieve accurate estimates, even for high
SNR. The CCS-ENP method is developed by treating ap; as 1. Thus, it has a
similar error floor at high SNR when aj; # 1, which is indicated by the solid
line with “0” markers. Based on the above analysis, both the estimator s, and
the CCS-ENP method are good choices considering the implementation cost and
performance.

Localization approach II

We now compare localization approach II with the localization method using the
TWR protocol proposed in Section 7.5. We only consider Setup II, where all
the anchors and the target node are randomly distributed inside a 40m x 40 m
rectangular. Fig. 7.7(a) and Fig. 7.7(b) show the RMSE of x vs. 1/5? for both
protocols, respectively. We have tested different numbers of anchors. As M =5 is
just one more than the minimum number of anchors required by the approaches,
the curves with M = 5 (the lines with circle markers) are not as smooth as the
ones with more anchors. More anchors improve the accuracy of the estimates.
In Fig. 7.7(a), the performance gap between M = 5 and M = 7 (the line with
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Figure 7.6: RMSE of target node position x for fully asynchronous networks

+ markers) is larger than the one between M = 7 and M = 9 (the line with
rectangular markers). Thus the improvement reduces as the number of anchors
increases. In Fig. 7.7(b), we choose N = 3. We observe that the improvement
first increases and then reduces along with the number of anchors. Although the
approach based on the TWR protocol transmits N — 1 times more packets than
the one based on the ATR protocol, we observe in general better performance
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achieved by the latter one.

7.7 Conclusions

In this chapter, we have proposed robust localization strategies based on TOA
measurements to localize a target node with the help of anchors for asynchronous
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ATR TWR
Broadcast property Yes No
Internal attack by the target node  Immune  Vulnerable
Processing Time of the target node Unknown  Measured
Communication load Low High

Table 7.1: Comparison between the ATR and the TWR protocol

networks. We have dealt with two kinds of asynchronous networks: one only with
clock offsets referred to as quasi-synchronous networks, and the other not only
with clock offsets but also with clock skews referred to as fully asynchronous net-
works. Regardless of the reliability of the timestamps from the target node, we
have proposed a novel ranging protocol, namely asymmetric trip ranging (ATR),
which leads to localization methods that are naturally immune to internal at-
tacks mounted by a compromised target node. The comparison between the ATR
and the TWR protocol is listed in Table 7.1. Furthermore, closed-form LS and
iterative WLS estimators have been proposed to localize the target node for quasi-
synchronous networks. For fully asynchronous networks, we have developed two
different approaches to jointly estimate the position and clock parameters. Local-
ization approach I with the minimum communication load takes practical issues
into account to simplify the estimators by appropriate approximations. The price
paid by localization approach I is the error floor at high SNR due to approxim-
ations. Localization approach II relaxes the communication load constraint in
order to obtain accurate estimates and avoid the error floor at high SNR. The
appropriate estimators can be chosen according to system specifications. We have
further designed closed-form LS estimators for joint synchronization and localiz-
ation using the TWR protocol. Moreover, the CRBs for both quasi-synchronous
and fully asynchronous networks have been derived, respectively. Simulation res-
ults have corroborated the efficiency of our localization methods.
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7.A Computation of K!

Since Ky = I, — F3(FTF)~'F1, Kl_1 can be written as

K;' = (Iy-F3FTF)"'FH!

Ly — (F3)""(FTF)F3") )"

F3)  (FTR)F; (F5) "(FTF)F; ' —Ty) !

Fi)~ 1(FTF)(( 5) HFTF) —F3)~!

(FI~ 1(FTF)(FTF FIF;)~'FT. (7.62)

(
(
(
(

Recalling that F = [FTZT — ET, FI, FI17, we arrive at

F'F-FIF; = F1Z"ZF, +F!F, +E'E, - F/Z"E, - E]ZF,
A p
— , 7.63

where p = ¢T1Z(Var — V), f= (M —1)T? + [ra]p, A = Z(diag(r1 +I‘2)>ZT,
which is a diagonal matrix of size (3M — 1) x (3M — 1) withry = (Vy —vy) ©
(Vi — vr) and ro = (U — up) © (Upr — upr). The inverse of FTF — FIF3 is
given by

1
(FTF - FIF;)"! = w

where w = f — pT A~ p. We further have

-1
Al = Z(diag(m +r2)) VAN
-1
Ailp = cT1Z<diag(r1 -‘1-1‘2)) ZTZ(GA[ - V]M),
-1
A lppTA~t = 02T12Z<diag(r1 -|-I‘2)) ZTZ(Vy —var)

—1
X (?M — VM)TZTZ<diag(r1 + 1‘2)) ZT,
—1
pTA_lp = C2TI2(GA{ — VM)TZTZ(diag(r1 + 1‘2)) ZTZ(GM — VM).

Kfl can be obtained by plugging the expression of (FTF — F1F3)~! into (7.62).




174 Robust Time-Based Localization

7.B Computation of H

In the noiseless case or with sufficiently small noise, Ph = «a4(Pd — Pguy).
Recalling that H = [2XI, 2Pg),, 2(Ph) ® (Pgu), 1y, (Ph) ® (Ph), Ph],
we explore the properties of H. With Pd = d — dly;, Pgy = gar — dolyg
(where do = & Y diny), d©d = v, — 2XTx + ||x]|*1ar, and gy © gur =
o, — 2XTxp + [|xar]|*1as, we obtain

PdoPgy = gy od—ded—dgy + dedlyy, (7.65)
(Ph) ® (Pgun) as(Pd —Pgy) © (Pgu) (7.66)
as(gn ©d —gu © gy — dod — (d + 2da)g s
+(dad — d2) 1),
PhoPh = of((Pd)o (Pd)-2(Pd)© (Pgu) + (Pgn) © (Pgar))
= ol(dod+gyOgy —28u ©d
+(d2 + d® = 2d,d) 1y + 2(d — do)gar + 2(de — d)d).
(7.67)

Based on (7.66) and (7.67), we have

Ph ® Ph + 2a,(Ph) ® (Pgu)
= a2(2X7 (xar —x) + (Ix)* =[x )|* + d* = d2)1as — 6dagns — 2dd).
(7.68)

Consequently, the independent columns of H are XT' 1,/,d, gy, Ph©Pgys. The
rank of H is [ + 4, but its size is M x (I +5). Thus, H is rank-deficient.

7.C CRB derivation for quasi-synchronous net-
works
We analyze the CRB for jointly estimating Aj; and x based on (7.5). The FIM
I,(6,) is employed, with entries defined as:
2

L(61)],, = —-E [a[elfa[el]jIHP(UM,VM;Ol)] ; (7.69)

where

2(07 + ofy)

oy — . — L 2
exp <_ Zi\il (U’L Vi dz dM + d’LM A]W) >
(7.70)
VDM I (07 +02)

p(unr, var; 01)=
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In the case of localization on a plane (I = 2), I;(61) can be specified as

G r
1,(6,) = [rT k] (7.71)
M
where k =327, 1/(c7 + 02,), and
M 2
Z 1 (xl—xu +$1—I1,M>
“o? + oy \x =il x— x|
G=| "
1 T2 —¥24 | T2 —T2M | (T1 =T | T1 = TLM
PR G B oy | (N )
s o? oty \x =il x—=xarll ) \lx =il flx = x]
M
1 Ty =i | T1—TiM\ (L2 = T2q | Lo ToM
2 ety (e ) (e i+ )
o2+ o2, \lx—xill  x—xurll ) \lx ==l llx = xu]
= ) (7.72)
Z 1 <x2—1'2,i xz—xz,M>
z‘:1‘7i2+‘7i2M Ix =il lx =%l
T
<x1—x1,i :r1—:r1,M> (ivz—xzi 552_5”2,1\4)
M +
v [0 Ml el s el el
i=1 o + o i=1 o7+ o
(7.73)

7.D CRB derivation for fully asynchronous net-
works

We rewrite (7.25) - (7.27) as

- T -
Z(VM—VM) = Z IZa—|—Z(mM—mM), (774)
M
- T -
uy —uy = ¢ Ia—|—Il]u—Il]M, (775)

S

uy — vy = aOd+ (dy+Aw)ly —gum)+ny —my. (7.76)
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We analyze the CRB for jointly estimating x, Aps, e and 1/cs based on (7.74) -
(7.76). The FIM I5(02) is employed, with entries defined as:

O*Inp(unr, var, Var, Uar; 0
L,(0,) = —E[ p(an, v éw M 2)]
on(02)]" -1 [On(62)
= C 7.77
{ 004 905 |’ (7.77)
where
[ (cTr/am)Za
wl2) = (cTr/as)a ; (7.78)
| a© (d+ (dy +Am)ly —gum)
[ 2diag(Zo,) Om—1yxnm  Zdiag(o,)
CcC = OMX(M_% 2diag(o ) diag(os) , (7.79)
| diag(e,)Z diag(os) diag(o, + o)
where . = 07y, 050,00y _1yar 01" and o = [0f,03,...,0%,]". Further-
more, we achieve
8“(02)/8A1\4 = [OL—D 0?\}’ aT]Tv (780)
1
ou(:)/0 " = [0y, ~cTra, OF]", (7.81)
Tr /o, j=iandi# M
. _ T/ as, j=i+M -1
On(62)/00il; = N 4 Fdy+ Ay —ding, G=it2M -1
0 else
for i=1,...,M, j=1,...,3M —1, (7.82)
Tj — Lj,j+1-2M T — Ti,M
ouefonl, = | (S o)
pE2)7 0%l = M < j<3M—1,
0, else
fori=1,...,0, j=1,...,3M — 1. (7.83)

We obtain du(02)/002 by plugging in the above results. Then we can derive
I5(62) based on (7.77).




CHAPTER 8

Tracking a Mobile Node

8.1 Introduction

Tracking a mobile target node is an important issue in many wireless sensor
network (WSN) applications [161-163]. In general, tracking systems follow two
steps. In the first step, metrics bearing location information are measured, such
as time-of-arrival (TOA) or time-difference-of-arrival (TDOA), angle-of-arrival
(AOA), and received signal strength (RSS) [1]. High accuracy and potentially low
cost implementation make TOA or TDOA based on ultra-wideband impulse radios
(UWB-IRs) a promising ranging method [1]. Consequently, clock synchronization
has to be taken into account for a localization or a tracking system using TOA
or TDOA measurements [136, 137,162, 163]. In the second step, the ranging
measurements are used to track the target position. Due to the nonlinear relations
between these ranging measurements and the coordinates of the mobile target
node, the conventional Kalman filter (KF) cannot be used. The extended Kalman
filter (EKF) [25] is most widely used to linearize the non-linear model. However,
the performance of the EKF is decided by how well the linear approximation is.
Furthermore, the unscented Kalman filter (UKF) [164] is proposed to overcome
the drawbacks of the EKF. The UKF follows the principle that it is easier to
approximate a probability distribution than a random nonlinear model, and it
calculates the stochastic properties of a random variable undergoing a nonlinear
transformation. Moreover, the particle filter [26] is also a powerful tool to deal
with nonlinear models and non-Gaussian noise for tracking. However, both the
UKF and the particle filter are computationally intensive. An EKF and a UKF

The results in this chapter appeared in [116].
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are proposed in [162] to track a target node with fixed anchors (nodes with known
positions) in asynchronous networks with clock skews and clock offsets. The target
node periodically transmits a pulse. The TDOAs of these pulses received by the
same anchor are calculated in order to cancel the anchor clock offset. Then the
impact of the clock skews on the TDOAs is approximated as a zero mean Gaussian
noise term. However, in practice the variation of the clock skew is observed by
hours [165], and should thus be viewed as a random variable with an unknown
mean rather than a zero mean random variable. A sequential Monte Carlo (SMC)
method is proposed in [163] to jointly estimate the clock offsets and the target
trajectory for asynchronous WSNs, which is also computationally intensive.

In this chapter, a KF based tracking method is developed to track the tar-
get node position with the help of anchors in asynchronous networks with clock
offsets. Our work is inspired by [166], where pseudomeasurements linear to the
state are constructed based on conventional ranging measurements, and a KF is
proposed based on the linear model. But [166] only discusses a scenario, which
is composed of three anchor nodes and one target. We consider asynchronous
networks with clock offsets among the anchors, and no synchronization require-
ment for the target node. The asymmetric trip ranging (ATR) protocol proposed
in [136,137] is employed here to obtain TOA measurements and facilitate clock
offset cancellation. Since all the TOA measurements are obtained at the anchors,
our KF tracker can avoid any influence of the asynchronous target clock. Con-
sequently, a linear measurement model is derived from the TOA measurements via
projection and element-wise multiplication. This exact linearization is different
from the first order approximation of the EKF. Thus, the KF based on this linear
measurement model does not have the modeling errors inherently contained in
the EKF. Furthermore, low computational complexity makes the proposed KF a
promising solution for practical use. We compare the proposed KF with the EKF
by simulations. In future work, we would like to propose low complexity trackers
for asynchronous WSNs not only with clock offsets but also with clock skews.

8.2 Linearization of the measurement model

We assume a multiple-anchors-one-target scenario here. We recall that X, indic-
ates the known and fixed coordinates of the anchor nodes similarly as the previous
chapters. Moreover, a vector x(k) of length ! denotes the unknown coordinates
of the target node at time k. In an asynchronous network with clock offsets, the
target node clock runs freely, and the clock skews of all the anchors are equal to
1 or treated as 1. There are only clock offsets among all the anchors. Thus, the
model for the anchor clock [29] is given by C;(t) =t +6;, i=1,..., M, where
0; denotes the unknown clock offset of the ith anchor clock C;(t) relative to the
absolute clock.

To make full use of the broadcast property of wireless signals, we employ
the ATR protocol proposed in [136,137] to make all the other anchors listen to
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Figure 8.1: An example of the ATR protocol for mobile asynchronous networks

the ranging packets and record their timestamps locally, when one anchor and
the target node exchange their ranging packets. This way, anchors obtain more
information than for the two-way ranging (TWR) protocol proposed in the IEEE
802.15.4a standard [75] without increasing the communication load. The same
packet structure as used in the standard is employed here, which is composed of
a synchronization header (SHR) preamble, a physical layer header (PHR) and a
data field. The first pulse of the PHR is called the ranging marker (RMARKER).
The moment when the RMARKER leaves or arrives at the antenna of a node is
critical to ranging. Without loss of generality, we assume that the Mth anchor
initiates the ATR protocol as illustrated in Fig. 8.1. The ith anchor records the
timestamps T;r (k) and T;s (k) upon the arrival of the RMARKERS of the ranging
request from the Mth anchor and of the ranging response from the target node,
respectively, where k is a label to indicate that the timestamp measurements
correspond to x(k). Note that Thsr(k) can be interpreted as the time upon which
the Mth anchor receives its own ranging request without any delay, and it is
recorded when the Mth anchor transmits a ranging packet. Because we do not
use any timestamps from the target node, the clock parameters of the target node
do not have any influence on our scheme. This is an important advantage of the
ATR protocol compared to the TWR protocol. For the ith anchor, the difference
between T;r (k) and T;s(k) relates to the distance as

c(Tis(k) = Tir(k)) =di(k) + da (k') + A(k) — dins +nis(k) — nir(k),
i=1,.... M, (8.1)
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where k' = k — A(k)/c, c is the signal propagation speed, A(k) is the un-
known distance corresponding to the processing time of the target node, d;(k)=
x; — x(k)|| = /|Ix:|2 — 2xTx(k) + ||x(k)||2 is unknown, and d;; = ||x; — x| is
known. Since the target node is moving continuously, the position where it re-
ceives the RMARKER from the Mth anchor is different from the position where
it sends out its RMARKER, and the time interval is the processing time A(k)/c.
Thus, the distance between the target node and the Mth anchor is dys(k’), when
the target node receives the RMARKER from the Mth anchor. As a result,
there are two unknown target positions x(k) and x(k’) in (8.1). Furthermore,
n;s(k) and n;r(k) are the distance error terms translated from the measurement
errors in T;s(k) and T;g(k), which can be modeled as zero mean random vari-
ables with variance o2 (k) and o2, (k), respectively. By making differences of the
timestamps from the same anchor, the clock offsets are canceled out. Moreover,
the internal delays of all the anchors except the Mth anchor are also eliminated,
since both T;r (k) and T;s(k) are recorded upon the arrival of the RMARKERS
at the same node. The internal delay of the Mth anchor can be compensated
beforehand [151]. Consequently, defining q(k)=c[T1s(k)—T1r(k), ..., Tms(k)—
Tur (k)T d(k) =[di(k), ..., dy—1(k), da (k)T da = [din, - -, diar—1ynrs 07,
ng = [n15(k), ..., naps(k)]T, and n,.=[n1r(k), ..., nyr(k)]T, we can now write
(8.1) in vector form as

(k) = d(k) + (das (K") + A(k))Las — da + ny(k) — n, (k). (8.2)

As (8.2) is a nonlinear model w.r.t. x(k) and x(k’), it is impossible to de-
rive the conventional KF for (8.2). Inspired by [166], we would like to linearize
(8.2) without any approximation by projection and element-wise multiplication.
We employ an orthogonal projection P onto the orthogonal complement of 1,
similarly as in [137], which is defined as P =1y, — 1\141M1£4' Since Pl =0y,
P can be used to eliminate the term (das (k') + A(k))1a in (8.2). As a result,
premultiplying both sides of (8.2) with P, we obtain

Pq(k) = d(k) — d(k)1y — Pd, + Pn,(k) — Pn,(k), (8.3)

where Pd(k) = d(k) — d(k)1a with d(k) = Zi\il d;(k) being the unknown
average of the distances between the target node and the anchors. Note that
(8.3) is now only related to x(k) with the penalty of losing some information due
to the projection. Keeping d(k) on one side, moving the other terms to the other
side, and making an element-wise multiplication, we can write

W, — 2XTx(k) + ()P Ly = (P(a(k) + o)) © (Pa(k) + da)
+d? (k) 1y + 2d(k)P(q(k) + da) + n(k),
(8.4)

where 9, =[|lx1 [, ..., xar[*]", and n(k) =—(P(n,(k) — n,(k))) © (P(ns(k) —
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n,(k))) —2d(k) © P(ns(k) — n,(k)) with ® denoting element-wise product. Since
the unconstrained least squares (LS) estimation method is equivalent to the sub-
space minimization (SM) method [123], we employ the latter one in order to es-
timate x(k) alone. We first apply P again to eliminate ||x(k)||?15; and d?(k)1ays,
leading to

Py, — P((P(q(k) + da)) © (P(a(k) +da)))
= 2PXTx(k) + 2d(k)P(q(k) + d,) + Pn(k). (8.5)

We then apply an orthogonal projection P4(k) onto the orthogonal complement
of P(q(k) + d,) to both sides of (8.5), which is given by

P(q(k) + da)(q(k) +da)"P

Palk) =T = (k) + do)TP(q(k) + d,)

(8.6)

As a result, we arrive at
b(k) = F(k)x(k) + P4(k)Pn(k), (8.7)

where b(k) =P (k)P, — Pa(k)P((P(q(k) + da)) © (P(q(k) + da))) and F(k)=
2P, (k)PXT. Note that P4(k), b(k) and F(k) all depend on time-varying meas-
urements. We remark that in order to facilitate all the linearizations, the condition
M > [+ 3 has to be fulfilled, which indicates that we need at least five anchors
on a plane or six anchors in space to accomplish the linearization.

Let us now explore the statistical properties of the noise. Defining Pn, (k)=
n, (k) — n,(k)1y and Png(k) =ny(k) — ns(k)1ar, where 7 (k) = Zf\il nir (k)
and (k)= J, Zf\il n;s(k), we can write the entries of n(k) as

m(k)]; = 2di(nir(k) — ne(k) — nis(k) + ns(k)
—(nir(k) = np(k) — nis(k) + ns(k))%,i=1,2,..., M. (8.8)

Recall that E[n;s(k)] =0, E[n?s(k)]=0%(k) and E[n;s(k)njs(k)]=0,i # j, which
leads to E[fis (k)| =0, E[a2(k)]= L M, 0% (k) and Elfis(k)nis (k)] = L o2 (k).
The statistical properties of n;z(k) can be obtained in a similar way. Moreover,
n;s(k) and n;p(k),i = 1,..., M are uncorrelated. As a result, the statistical
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properties of n(k) are given by

E[n(k)li]
M
=? LM (o7r (k) + 075 (k) — J\/}? Z;(agR(k) +025(k)) ~ 0, (8.9)
[[ (F)]im(k)];]

4di (k) (M2 (03 (k) + 0% (K) + b2 Spl (020(k) + 025(k)) ) i = 5,
) Adi(k)d; () (s ol (025 (k) + 02 k)
— 2 (075 (k) + 035 (k) + ol (k) + 3R (k) i # 4,
(8.10)

where we ignore the higher order noise terms to obtain (8.10) and assume E[[n(k)];]
0 under the condition of sufficiently small measurement errors. Thus, we still treat
n(k) as a zero mean Gaussian random vector. We remark that the noise covari-
ance matrix depends on the unknown d(k). To solve this problem, we can plug
in the predicted d(k|k — 1), which makes use of the prediction %(k|k — 1) (these
notations will be defined later on). Note that n(k) is not a stationary process but
it is independent, leading to

Pu(kPEn(nG) PR~ { 0 12T (s.11)

where A(k) is rank-deficient due to the projections.

8.3 Dynamic state model and Kalman filter

Let us define the state at time k as s(k) = [x(k)T, x(k)T, %(k)T]T, where x(k),
Xx(k) and %(k) are the coordinate, the velocity and the acceleration vectors of
the target node at time k, respectively. We assume a general linear state model,
which is given by (see also [25])

s(k+1) = A(k)s(k) + B(k)u(k) + w(k), (8.12)

where A (k) is a 31 x 3l state transition matrix, B(k) is a 3] x [ input matrix, u(k)
is an acceleration input vector of length [, and w(k) is a driving noise vector of
length | with zero mean and a covariance matrix R(k), which is given by

E[w(k)w(j)T]={ g{(k) Z;g . (8.13)

We assume that A(k), B(k) and u(k) are all known exactly. Moreover, the
driving noise and the measurement noise are assumed independent. In practice,
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u(k) has to be estimated first. In [167] for instance, u(k) is modeled as a semi-
Markov process with a finite number of possible acceleration inputs, which are
selected based on the transition probabilities of a Markov process. As a result,
u(k) can be estimated by a minimum mean square error (MMSE) estimator. On
the other hand, [168] does not require a statistical model for u(k), and derives a
LS estimator of u(k).

Let us now rewrite the measurement model (8.7) using s(k) as
b(k) = C(k)s(k) + Py(k)Pn(k), (8.14)

where C(k) = [F(k), Oarx2]. Based on (8.12) and (8.14), we can easily develop
the corresponding KF tracker. The prediction equations are given by

$(klk—1)=A(k—1)8(k—1k—1)+B(k—1)u(k—1), (8.15)
P (klk—1)=A(k—1)P.(k—1]k—1)A(k—1)T+R(k-1). (8.16)

The update equations are given by

K (k) =P (klk — 1)C(k)" (C(k)P,(k[k — 1)C(k)" + A(k)T,  (8.17)
é(k|k>=é<k\k—1)+K(k>(b<> C(k)s(klk — 1)), (8.18)
P, (k|k) = Ty — K(k)C(k)) Py (k[k — 1), (8.19)

Note that since C(k)P,(k|k — 1)C(k)" + A(k) may be rank-deficient, we use the
pseudo-inverse instead of the inverse, which is denoted here by (-)T.

8.4 Extended Kalman filter

In this section, we derive the EKF as a benchmark for our KF tracker. In order
to apply the EKF, we first have to use a Taylor expansion to linearize the non-
linear measurement model. Recall the data model (8.3) here, which is the result
of applying the projection P to (8.2) in order to get rid of the dominant term
(dar (k') + A(K))1ps, where A(k) is the unknown distance corresponding to the
processing time, and ds (k') is the distance between x(k’) and the Mth anchor.
As a result of the projection, (8.3) is only related to x(k):

Pa(k) = d(k) — d(k) 1 — Pd, + P(ny (k) — n,(k)), (8.20)

where we recall that d(k) = Zﬂil di(k). Let us define the function f(x(k)) as
f(x(k)) =d(k) —d(k)1y — Pd,(k), where we recall that d;(k) = ||x(k) — x; (k)]
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The Jacobian H(k) of f(x(k)) w.r.t. s(k) can be expressed as

oL (x(k)]; i
H0) = "] oy’ with
OLF (x(k)]; (x(k) — xi (k)"
OX(K) |y —sce <|x<k>—xi<k>| (8.21)

1 i (x(k) = x; (k)T (8.22)
= x(k)=%(k|k—1)
(8.23)

=0/. 8.24
(k) =5%(k|k—1) O%(k)  lg(k)=&(klk—1) : (8:24)

Recall that n, (k) and n,.(k) are zero mean independent Gaussian random vari-
ables with variance o2 (k) and o2;(k), respectively. Defining A(k) as the noise
covariance matrix of the noise term P (ns(k) —n,(k)), which is a zero mean Gaus-
sian random vector, we can write A (k) =Pdiag([o2g(k)+o2p(k), ..., 02.g(k)+
031 (K)])P.

Consequently, the EKF is developed as follows. The prediction equations are
the same as (8.15) and (8.16). The update equations are

K(k) =P, (k|k—1)H(k) (H(k)P,(k|k—1)H(k) "+ Ak)T,  (8.25)
S(kk) =3S(k|k—1)+K (k) (Pa(k) - f (%(k|k—1))), (8.26)
P (k|k) = (Lny — K(k)H (k)P (k[k — 1). (8.27)

8.5 Simulation results

Let us now evaluate the performance of the proposed KF tracker by Monte Carlo
simulations, and compare it with the EKF. We consider a simulation setup, where
the first anchor is located at the origin, and the other four anchors are located
at the corners of a 100 m x 100 m rectangular centered around the origin. Due to
the broadcast nature of the ATR protocol, we assume that o2 (k) and o2, (k) are
related to the distances according to the path loss law. Thus we define the average
noise power as 62 = 1/M Z?il 025(k), where 025 (k) and oZ(k) are chosen to
fulfill the condition that all 025 (k)/d?,, and o2 (k)/d?(k) are equal. Note that
since dprp; = 0, we simply assume UJZWR(k) = 0 and nprr = 0. The processing time
of the target node is 5 ms, and the signal propagation speed c¢ is the speed of the
light. As a result the corresponding distance A(k) is 3x 108 x5x 1073 = 1.5 x 10°
m, which is much larger than the scale of the considered set-up. We employ a
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Figure 8.2: An example of the trajectories estimated by the proposed KF and the
EKF

random walk state model as in [57], where (8.12) is reduced to

I T, 05 0;
S(k‘—|— l)z 0% I; 0;x; S(k) + Wx(k) , (8.28)
01 Oixi 0pxg 0;

where wy (k) is a zero mean white random process with covariance matrix 021,
and T} is the sampling interval. For a true initial state s(—1) = [x(—1)7, v(-=1)T, o],
the initial state estimate §(—1|—1) is randomly generated in each Monte Carlo run
according to N (s(—1), Ps(—1|—1)), with P4(—1| —1) = 100diag([1], 17, of]T).
The same initial state estimate is also used for the EKF. In each run, we generate
a trajectory of 100 points based on the state model. The performance criterion is
the root mean square error (RMSE) of % (or x) vs. the time index k, which can

be expressed as \/1/Nemp Z;V:“l”p %) — x||2, where %19) is the estimate obtained
in the jth trial. Each simulation result is averaged over Nz, = 500 Monte Carlo
trials. The rest of the parameters are given by x(—1) = [13m, 4m]? v(-1) =
[0.05m/s, —0.05m/s|]T, Ty =15, 02 = 0% = 02 = 0.01, 1/5% = 20 dBm.

Fig. 8.2 shows an example of the trajectories estimated by the proposed KF
(the line with “+” markers) and the EKF (the line with “x” markers), respect-
ively. The true trajectory is the line with “o” markers. Fig. 8.3(a) illustrates
the performance of the position estimate X by the proposed KF and the EKF,
respectively. The proposed KF achieves better accuracy than the EKF. Both
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Figure 8.3: RMSE of the proposed KF and the EKF

RMSEs increase with time, since the covariance matrix of the state also increases
with time. Furthermore, the true RMSE (the solid line) of the proposed KF
closely follows its estimated RMSE (the dashed line), which is calculated by
\/1/Nemp Z;V:{”([P(j)(k\k)]m + [PU)(E|k)]2,2) with PU)(K|k) the covariance es-
timate obtained in the jth trial. On the other hand, the true RMSE (the solid line
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with “o” markers) of the EKF is below its estimated RMSE (the solid line with
“4+” markers), which shows that the estimated RMSE of the EKF is pessimistic.
We observe the same tendency in Fig. 8.3(b), which illustrates the performance
of the velocity estimate X by the proposed KF and the EKF, respectively.

8.6 Conclusions

In this chapter, a KF based tracking method is developed to track the target
node with the help of anchors in asynchronous networks with clock offsets. Since
we make difference of the TOA measurements obtained by the same anchor, the
clock offsets are canceled out, and the influence of the asynchronous target clock
is avoided. Moreover, a linear measurement model is derived. Thus, the proposed
KF based on this exact linear measurement model does not have the modeling
errors inherently contained in the EKF. Furthermore, low computational com-
plexity makes the proposed KF a promising solution for practical use. According
to the simulation results, the proposed KF outperforms the EKF. In future work,
we would like to propose low complexity trackers for asynchronous WSNs not only
with clock offsets but also with clock skews.
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CHAPTER 9

Conclusions and Future Work

9.1 Conclusions

The research presented in this thesis is simulated by the great demand for location-
aware wireless sensor networks (WSNs). The unique characteristics of WSNs im-
pose numerous challenges on localization and communication. In this thesis, we
tackle some key challenges and provide affordable solutions. Impulse radio ultra
wideband (IR-UWB) is employed as the backbone technology for both localiza-
tion and communication due to its distinctive advantages in ranging and reliable
communication. Moreover, synchronization is the red thread running through the
whole thesis. We review the main results of the thesis in this section, and discuss
possible future work in the next section.

We started with a transmitted-reference (TR) UWB communication system.
The TR-UWB scheme obtains sub-Nyquist rate samples by correlating the re-
ceived pulse sequence with its delayed version in the analog domain. Thus, it
avoids the daunting Nyquist sampling rate, relaxes the stringent synchroniza-
tion requirements, and only asks for aggregate channel coefficients. We aimed
at a moderate data rate for WSNs, then adopted a data model taking various
kinds of interferences into account, and proposed a complete solution for sig-
nal detection, channel estimation, synchronization and equalization. We found
that the simple detector, which sums up all the samples in the observation win-
dow and compares the result with a threshold, gives a good balance between the
detection performance and the implementation cost. Moreover, a two-stage syn-
chronization strategy was proposed to first achieve sample-level synchronization
and later symbol-level synchronization. Different combinations of channel estim-
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ation and equalization schemes were investigated using the IEEE UWB channel
model (IEEE 802.15.3a, CM3, none-line-of-sight (NLOS, 4-10 m) channels). In
our simulation setup (with a data rate of 2.2 Mb/s), the optimal combination
considering cost and performance would be a matched filter (MF) channel estim-
ator with a zero-forcing (ZF) equalizer. All the above results indicate that the
TR-UWB system can be implemented with low cost and obtain moderate data
rate communications.

Next, we investigated the theoretical ranging accuracy of a novel method,
which exploits the range information in both the amplitude and the time delay
of the received signal. Several bounds were derived not only in an additive white
Gaussian noise (AWGN) channel with attenuation, but also in an AWGN channel
with both attenuation and shadowing. For UWB signals, the proposed novel
method does not show obvious benefits. However, it indeed improves the ranging
accuracy using narrow band (NB) signals. Moreover, taking the prior knowledge
of the shadowing effects into account can further lower the bounds for range
estimation.

As we have already explored the theoretical bounds for ranging, we continued
to develop a practical ranging method. We employed the stroboscopic sampling
for an IR-UWB system to achieve accurate time-of-arrival (TOA) estimation for
ranging. Hence, we avoided Nyquist sampling at the cost of transmission ef-
ficiency, but maintained the same ranging resolution as Nyquist sampling can
achieve. Due to the long preamble required by stroboscopic sampling, the clock
drift, which is an accumulative effect over time caused by the relative clock skew
between different clocks, is one of the main error sources in TOA estimation.
Therefore, we proposed TOA estimation methods with clock drift calibration,
which dramatically reduces the TOA estimation errors due to the drift. As a
result, we have proposed a practical low sampling rate solution for accurate TOA
estimation using IR-UWB.

Since we developed all ingredients for ranging fusion, we further investigated
low-complexity methods to fuse all range measurements for location estimation
in WSNs. We first considered a scenario, where no anchors (sensors with known
positions) are available, and our goal is to jointly estimate the positions of all the
nodes given partial pairwise distance measurements up to a translation, rotation,
and reflection. We extended the classical multi-dimensional scaling (MDS) al-
gorithm by two projections to handle networks composed of two groups: the first
group contains nodes that communicate with each other, and the second group
contains nodes that do not communicate with each other, but only communicate
with each of the nodes in the first group. As there are missing links in this kind of
networks, the classical MDS cannot be applied. Our approach outperforms other
methods based on matrix completion techniques.

Note that in Chapter 5 we have assumed that the distance measurements are
available, and do not care about how to obtain them. The ignorance imposes
great challenges on the ranging step. Therefore, inspired by the cross-layer philo-
sophy, we relax the strict separation between the ranging and the ranging fusion,
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explicitly model ranging errors and handle them in the ranging fusion step. It
leads us to a new way to deal with the localization problem. In the rest part
of the thesis, we considered a scenario, where a target sensor node is connec-
ted with many anchors. We proposed reference-free localization estimators based
on TOA measurements for networks, where anchors are synchronized, and the
clock of the target node runs freely. The ranging bias due to the asynchronous
target clock was explicitly taken into account in the data model. For such kind
of networks, a reference anchor is conventionally selected to get rid of this bias,
or time-difference-of-arrival (TDOA) measurements are directly obtained, where
this bias is canceled out inherently. However, a poor reference selection can ser-
iously degrade the localization performance of reference-based least-squares (LS)
estimators. On the other hand, the reference-free estimators do not suffer from it.
In this thesis, we also generalized existing reference-based closed-form localiza-
tion estimators using TOA or TDOA measurements, and exposed their relations.
We obtained several important conclusions based on analysis and simulations:
(i) applying a projection is always preferred over making differences with a ref-
erence to get rid of nuisance parameters; (ii) the optimal weighting matrix can
compensate for the influence of the reference selection for reference-based WLS
estimators using TOA measurements, however it cannot decouple the reference de-
pendency for WLS estimators using a nonredundant set of TDOA measurements;
(iii) there are corresponding equivalences between the squared-range-based and
the squared-range-difference-based methods, which are all using TOA measure-
ments; (iv) beyond some SNR threshold, there are no obvious differences among
the CRBs using TOA measurements, the nonredundant set and the full set of
TDOA measurements, respectively; (v) the performance of the reference-free LS
estimators is neither too bad nor too good, but they do not suffer from a poor
reference selection; and (vi) the concrete value of the distance bias caused by the
inaccurate clock does not affect the localization performance of the LS or WLS
estimators.

Sequentially, we proposed robust localization strategies based on TOA meas-
urements to localize a target node with the help of anchors for asynchronous
networks. We dealt with two kinds of asynchronous networks with respect to
(w.r.t) anchor clocks: one only with clock offsets referred to as quasi-synchronous
networks, and the other not only with clock offsets but also with clock skews
referred to as fully asynchronous networks. Note that the target clock can always
run freely in both networks. We take the clock parameters into our data model to
jointly estimate clock parameters and target position. Furthermore, regardless of
the reliability of the timestamps from the target node, we proposed a novel ran-
ging protocol, namely asymmetric trip ranging (ATR), which leads to localization
methods that are naturally immune to internal attacks mounted by a compromised
target node. Compared to the conventional two-way ranging (TWR) protocol, the
ATR protocol makes use of the broadcast property of wireless networks, and has a
smaller communication load. Closed-form LS and iterative WLS estimators were
proposed to localize the target node for quasi-synchronous networks. For fully
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asynchronous networks, we developed two different approaches with low com-
plexity to jointly estimate the position and clock parameters. The one with the
minimum communication load takes practical issues into account to simplify the
estimators by appropriate approximation. The other relaxes the communication
load constraint in order to obtain accurate estimates. We can choose between
them according to system specifications. Furthermore, we designed closed-form
LS estimators for joint synchronization and localization using the TWR, protocol,
and compared them with the proposed closed-form estimators employing the ATR
protocol.

Last but not least, a Kalman filter (KF) based tracking method was developed
to track the target node with the help of anchors in quasi-synchronous networks
defined in the previous paragraph. The ATR protocol was employed again to
facilitate clock offset cancelation. A linear measurement model based on TOA
measurements was derived by projection and element-wise multiplication. Hence,
the proposed KF based on this exact linear measurement model does not have
the modeling errors inherently contained in the extended KF (EKF). Moreover,
the low computational complexity makes the proposed KF a promising solution
for practical use.

The Smart PEAS project is a good application for the above results. We have
developed a prototype system (see Fig. 1.5 in Chapter 1) together with 3UB (a
TU Delft spin-off company) and Delft Engineering Services (DES) for the Smart
PEAS project, which aims at investigating the use of smart moving process en-
vironment actuators and sensors (PEAS) based on UWB technology inside the
process equipment for product quality control. An aquarium (I m x 1 m x 1 m)
full of water is used in the prototype system to mimic a process environment. A
mechanical system precisely controls the target sensor position. The ball-shaped
PEAS (see Fig. 1.6 in Chapter 1) are designed with a bow-tie antenna on the
surface and the sensor electronics embedded inside. Several anchors are employed
and directly connected to high speed scopes to capture the signals. Online local-
ization using this platform is currently under test.

9.2 Future work

The adventure of pursuing a PhD trains our skills, strengthens our capabilities,
and matures our thoughts. Then, the completion of a PhD study opens the door
to a more fascinating research world. In this section, we discuss a few possible
directions for future work.

e Distributed localization

The conventional localization methods for WSNs are centralized, where all
the anchors and target sensors transmit their local measurements to a fu-
sion center (FC). Location estimates for WSNs are computed at the FC.
However, the centralized scheme has inherent limits: i) to transmit local in-
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formation to a FC requires lots of resources, such as energy and bandwidth;
and ii) the dependency on a single FC makes it the most powerful, but also
the most vulnerable point in the whole network. Hence, the centralized
scheme might not be well suitable for large scale WSNs. On the other hand,
a distributed scheme gets rid of these limits, and provides a more robust
solution. A distributed localization scheme for WSNs aims at obtaining
globally optimal location estimates based on local information exchange.
It iteratively refines local estimates maintained by each sensor node. The
localization problem is difficult enough due to the nonlinear and nonconvex
properties. Thus, it is even more challenging to solve it in a distributed
fashion. To make full use of the convex optimization toolbox, the non-
convex localization problem was relaxed to a convex problem in [169,170].
Moreover, quite a few distributed schemes were proposed for linear systems,
such as consensus-based distribution methods [171-173], and distributed
approaches via dual decomposition techniques [174]. Some research work
formulates the localization problem in a distributed way, and optimizes the
nonlinear and nonconvex cost function in each iteration. For example, the
majorization method was employed in each iteration in [107], and second-
order cone programming (SOCP) relaxation was applied in [175]. However,
the computational complexity for each iteration is still quite high. As we
have explored methods to linearize the localization problem in this thesis,
there could be possibilities to obtain low-complexity linear localization es-
timators in a distributed fashion.

e Robust localization

As we have mentioned in Chapter 1, the localization for WSNs can be
accomplished sequentially. The sensors that reach enough anchors are loc-
alized first. Then, these located sensors can be viewed as new anchors that
can facilitate the localization of other sensors. But the position estimates
of these new anchors include estimation errors, which will propagate and
eventually corrupt other estimates, if they are not taken into account. Fur-
thermore, due to various kinds of error sources (e.g., NLOS, asynchronous
clocks, uncertainty of the signal propagation speed or sensor failure), the
range measurements may be contaminated by outliers. Even one outlier can
break down all the estimates. Therefore, robust localization methods are in
need to deal with these errors to obtain accurate estimates. Some pioneer
work considers robust linear regression against outliers. The M-estimator
exploiting the Huber cost function was proposed in [176]. Least median
squares (LMS) was used as the criterion to counter outliers in [118,177].
Furthermore, in [178,179], outliers were explicitly modeled and an ¢; norm
regularization term was added to the standard LS criterion. Since the ori-
ginal localization problem is nonlinear, existing robust linear regression can-
not be directly applied. Hence, we have to tailer our localization problem
to take benefits from it.
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Conclusions and Future Work

e Tracking

Sensor nodes in WSNs are often not static. They could be moving around.
Tracking mobile sensors is definitely not trivial for the successful deploy-
ment of WSNs. Due to the nonlinear relation between the ranging (or
bearing) measurements and the sensor positions, the conventional Kalman
filter (KF) cannot be directly applied. Restricted by the cost and the power
constraints of WSNs, computationally intensive methods, which deal with
nonlinear models, such as the particle filter and the unscented KF (UKF),
are not appropriate for WSNs. By linearizing the measurement model, we
have revived the conventional KF. However, as long as the KF-like meth-
ods are employed, the measurement model and the state model have to be
available. In practice, it is difficult to have an accurate state model, since
there are always model mismatches [180-182]. Furthermore, inspired by the
same reasons as for distributed localization, we would also like to imple-
ment tracking in a distributed fashion [183,184]. Hence, robust distributed
tracking approaches are of great interest for future work.
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Samenvatting

De grote vraag naar plaatsbewuste draadloze sensornetwerken motiveert het on-
derzoek in dit proefschrift. De unieke eigenschappen van draadloze sensornetwerken
geven tal van uitdagingen op het gebied van plaatsbepaling en communicatie.
In dit proefschrift behandelen we een aantal belangrijke uitdagingen en bieden
betaalbare oplossingen.

Impuls-radio ultra breedband (IR-UWB) wordt gebruikt als de onderliggende
technologie voor zowel plaatsbepaling als communicatie vanwege de specifieke
voordelen die het biedt voor nauwkeurige afstandsbepaling en betrouwbare com-
municatie. De volgende aspecten worden behandeld in dit proefschrift.

o Meegestuurde-referentie (TR) UWB communicatiesystemen: TR-UWB de-
modulatie in het digitale domein vraagt meestal om zeer hoge bemonster-
ingfrequenties. Het TR-UWB systeem zorgt voor sub-Nyquist bemonstering
door middel van het correleren van de ontvangen pulsreeks met een ver-
traagde versie in het analoge tijddomein. Zodanig wordt de vrijwel onmo-
gelijke Nyquist bemonstering vermeden, worden de strenge eisen aan de syn-
chronisatie verlaagd, en zijn enkel de uiteindelijke kanaalcoéficiénten nodig.
Het gebruikte datamodel wordt uitgebreid om ook de verschillende vormen
van interferentie te omvatten, en vervolgens wordt een complete ontvanger
voorgesteld, waaronder signaaldetectie, kanaalschatting, synchronisatie en
egalisatie.

o Theoretische grenzen aan de afstandsbepaling en praktische afstandsbepaling-
stechnieken gebaseerd op IR-UWDB: We onderzoeken de theoretische nauwkeur-
igheid van de afstandsbepaling met een nieuwe methode, die de lokatie-
informatie benut die aanwezig is in zowel de amplitude als de tijdsvertraging
van het ontvangen signaal. Dit wordt niet enkel onderzocht voor gedempte
kanalen met toegevoegde witte Gaussische ruis (AWGN), maar ook voor
een AWGN kanaal met zowel demping als schaduweffecten. Verder is een
praktische afstandsbepalingsmethode gebaseerd op een schatting van de tijd
van aankomst (TOA) van het UWB-IR signaal ontwikkeld. Stroboscopis-
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che bemonstering wordt gebruikt om transmissie-efficiéntie uit te wisselen
voor een lagere bemonsterfrequentie, terwijl dezelfde afstandsresolutie als
bij Nyquist bemonstering wordt bereikt. Doordat een lange uitbreiding
voorafgaand aan het signaal vereist is voor stroboscopisch bemonsteren,
is de klok drift (een cumulatief effect dat na verloop van tijd veroorzaakt
wordt door de relatieve klokverschuivingen tussen twee klokken) een van de
belangrijkste foutbronnen in de TOA schattingstechniek. Daarom worden
schattingsmethoden voor de TOA inclusief klokdrift-kalibratie onderzocht
om de invloed van de drift drastisch te verminderen.

e Diverse plaatsbepalings- en volgmethoden:

— Uitgebreide multi-dimensionale schaling (MDS): Omdat het klassieke
MDS algoritme niet kan worden toegepast op algemene netwerken met
ontbrekende verbindingen, breiden we het MDS-algoritme uit om om te
kunnen gaan met een speciaal soort netwerk met specifieke ontbrekende
verbindingen. Ons doel is om, gegeven paarsgewijze afstandsmetingen,
een gemeenschappelijke schatting te bepalen van de posities van alle
knooppunten, afgezien van een een translatie, rotatie en reflectie.

— Referentie-vrije tijdgebaseerde plaatsbepaling: Uit de literatuur zijn di-

verse kleinste kwadraten (LS) schatters met lage complexiteit bekend,
gebaseerd op metingen van de aankomsttijd (TOA) of verschillen in
aankomsttijd (TDOA), met het doel een object te lokaliseren met de
hulp van ankers (knooppunten met bekende posities). Hierbij moet een
anker aangewezen worden als referentiepunt, om hierdoor additionele
parameters te verwijderen en de sterke eisen aan synchronisatie af te
zwakken. Fr is een probleem als hierbij een slechte keuze gemaakt
wordt.
We ontwikkelen een algoritme voor referentie-vrije lokatie-schatting,
gebaseerd op TOA metingen, om de athankelijkheid van de referen-
tiekeuze te ontlopen. Verder generaliseren we bestaande referentie-
gebaseerde gesloten-vorm oplossingen die gebruik maken van TOA of
TDOA metingen, en werpen een nieuw licht op hun relaties om hier-
mee een aantal verwarringen die nog bestaan in de recente literatuur
te verduidelijken.

— Robuuste tijd-gebaseerde plaatsbepaling: Tijd-gebaseerde plaatsbepal-
ingsalgoritmes staan in de belangstelling vanwege hun hoge nauwkeur-
igheid en potentieel lage kosten voor WSNs. Echter, deze vorm van
lokalisatie is nauw verbonden met kloksynchronisatie. Zo is de be-
trouwbaarheid van de tijdmetingen een belangrijk maar moeilijk as-
pect om rekening mee te houden. Zonder gebruikmaking van de tijd-
metingen door het doelobject, stellen wij een nieuw afstandsbepaling-
sprotocol voor, genaamd asymmetrische trip afstandsbepaling (ATR),
welke leidt tot lokalisatiemethoden die van nature immuun zijn voor




213

aanvallen opgezet door een gecompromitteerd doelobject. Robuuste
lokalisatiestrategieén op basis van TOA metingen met behulp van het
ATR-protocol worden voorgesteld, om hiermee een doelobject te lokalis-
eren met de hulp van ankers voor asynchrone netwerken.

Kalman volgers: Vanwege de niet-lineariteit van het plaatsbepalings-
probleem wordt een Kalman filter (KF) meestal vervangen door een
uitgebreid KF (EKF) voor het volgen van een mobiel doel. Echter,
de modelfouten die inherent vervat zijn in het EKF degraderen de
prestatie hiervan. Daarom maken we opnieuw gebruik van het ATR-
protocol, ontwikkelen we exacte lineariseringen, en bereiken we een KF
gebaseerd op een lineair model voor de metingen, om een mobiel opject
te volgen met de hulp van vaste ankers.




214

Samenvatting




Acknowledgements

Let me first thank you all who inspired, encouraged and helped me during the past
years, and thank my committee members for their time and valuable comments.

I offer my sincere gratitude to my promotor Prof. Alle-Jan van der Veen, who
shows me the beauty and elegance of signal processing, encourages me to pursue
my PhD, and has stimulating discussions with me.

Many thanks to my supervisor Dr. Geert Leus. When I come up with new
ideas and questions, his instantaneous feedback always hits the hardcore. When
I feel no way to go further, he sheds light on possible directions. When I just
look from a single angle, he reminds me with other perspectives. I cannot accom-
plish this thesis without his smart guidance, stimulating discussions, abundant
patience, generous kindness and also must-needed criticism.

Special thanks go to Prof. Xiaoli Ma. I am very lucky to come across with
her. The half-year visit in Xiaoli’s group not only resulted in a very fruitful
research, but also opened a new door for me. She always encourages me to face
new challenges. I have learned a lot from her technically and non-technically. She
also shows me an example how to maintain a great balance between work and
family.

I also want to thank Dr. Rene van Leuken, who is my master supervisor. He
first introduced me to Alle-Jan, and motivated me to change the field from digital
circuits design to signal processing.

During my stay in the CAS group, I am grateful for insights, inspirations,
discussions and suggestions from our visiting members: Profs. Hakan Delic, Zhi
Tian, Amir Leshem and Urbashi Mitra, Dr. Alon Amar, Dr. Luca Rugini, An-
dreas Schranzhofer, and Christoph Krall. The fruitful collaboration results are
collected in this thesis. I also enjoyed a lot to work in 3UB with Dr. Zoubir Irah-
hauten, Koen Ruskamp and Alexandro Mancusi. Our team work turns a concept
design into a real prototype system.

It has been a great pleasure working with so many nice colleagues: Minaksie,
Laura, Rosario, Antoon, Wim, Huib, Yu, Claude, Tang, Kun, Hieu, Bas, Tao
Wang, Vijay, Seyran, Millad, Sina, Sharzard, Dony, Sundeep, Hadi, Hamid, Raj,

215




216 Acknowledgements

Toon, Mu, Tao Xu, Amir, Qin, Yuki, Matthew,... Especially, to Yu and Claude,
thanks for always bringing positive energy and lots of fun. I also want to thank
Lei and Jinghuan for helping me design the beautiful cover. Many thanks go to Qi
Zhou and other friends in Gatech. Staying in the Netherlands, I really appreciate
those cherished moments with all my friends.

Last but not least, I am in great indebted to my family. Without their support
and love, I cannot go so far. Especially, to my husband Xi, I never feel so close
to someone who is thousands of kilometers away.




About the Author

Yiyin Wang was born in Chengdu, China, in 1980. She received the B.S. de-
gree in electrical engineering from Fudan University, Shanghai, China, in 2002,
and the M.S. degree (cum laude) in microelectronics from the Delft University of
Technology, The Netherlands, and Fudan University, Shanghai, China, in 2005,
respectively. From 2005 to 2006, she was a Research Assistant in ASIC & Sys-
tem State Key Lab, Fudan University. From 2006 to 2007, she was a Research
Assistant in the Circuits and Systems group (CAS) at the Faculty of Electrical
Engineering, Mathematics and Computer Science (EEMCS) of the Delft Univer-
sity of Technology, The Netherlands. Since Nov. 2007, she has been working
towards the Ph.D. degree in the same group. From February 2010 till July 2010,
she was a Visiting Student at Georgia Institute of Technology, Atlanta, USA. Her
research interests lie in the area of signal processing for localization and wire-
less communications employing tools from linear algebra and statistical signal
processing.

Publications
Journal Papers:

[1] Y. Wang and G. Leus, “Reference-free Time-based Localization for an Asyn-
chronous Target”, FURASIP Journal on Advances in Signal Processing, ac-
cepted, Sept. 2011.

[2] Y. Wang, X. Ma and G. Leus, “Robust Time-based Localization for Asyn-
chronous Networks”, IEEE Transactions on Signal Processing, vol. 59, no. 9,
pp-4397-4410, Sept. 2011.

[3] A. Amar, Y. Wang and G. Leus, “Extending the Classical Multidimensional

Scaling Algorithm Given Partial Pairwise Distance Measurements”, IEEFE Sig-
nal Processing Letters, vol. 17, no. 5, pp. 473-476, May 2010.

217




218 About the Author

[4] Y. Wang, G. Leus and A.-J. van der Veen, “Digital Receiver Design for
Transmitted-Reference Ultra-Wideband Systems”, FURASIP Journal on Wire-
less Communications and Networking, vol. 2009, pp. 1-17, Feb. 2009, art-
icleID 315264, doi:10.1155/2009/315264.

Conference Papers:

[5] Y. Wang, X. Ma and G. Leus, “Robust Time-Based Localization for Asyn-
chronous Networks with Clock Offsets”, in Proc. Asilomar Conf. on Signals,
Systems, and Computers, Pacific Grove, CA, USA, accepted, Nov. 2011.

[6] Y. Wang, G. Leus and X. Ma, “Tracking a Mobile Node by Asynchronous
Networks”, in Proc. IEEE SPAWC, San Francisco, CA, USA, Jun. 2011.

[7] Y. Wang, G. Leus and X. Ma, “Time-based Localization for Asynchronous
Wireless Sensor Networks”, in Proc. IEEE ICASSP, Prague, Czech Republic,
pp- 3284-3287, May 2011.

[8] Y. Wang, X. Ma and G. Leus, “A UWB Ranging-based Localization Strategy
with Internal Attack Immunity”, in Proc. IEEE ICUWB, Nanjing, China, pp.
1-4, Sept. 2010.

[9] Y. Wang, G. Leus and H. Delic, “TOA Estimation Using UWB with Low
Sampling Rate and Clock Drift Calibration”, in Proc. IEEE ICUWB, Van-
couver, Canada, pp. 612-617, Sept. 2009.

[10] Y. Wang, G. Leus and A.J. van der Veen, “Cramer-Rao Bound for Range
Estimation”, in Proc. IEEE ICASSP, Taipei, Taiwan, pp. 3301-3304, Apr.
20009.

[11] Y. Wang, G. Leus and A.J. van der Veen, “On Digital Receiver Design for
Transmitted Reference Ultra Wideband”, in Proc. IEEE ICUWB, Hannover,
Germany, pp. 35-38, Sept. 2008.

[12] A. Schranzhofer, Y. Wang and A.J. van der Veen, ” Acquisition for a Transmit-
ted Reference UWB Receiver”, in Proc. IEEE ICUWB, Hannover, Germany,
pp. 149-152, Sept. 2008.

[13] Y. Wang, A. Schranzhofer, R. van Leuken and A.J. van der Veen, "Hard-
ware Platform for Delay Hopped Transmitted Reference UWB Communica-
tion System Prototype Development”, in Proc. IEEE ProRISC, Veldhoven,
The Netherlands, pp. 272-275, Nov. 2007.

[14] Y. Wang, A.J. van der Veen and R. van Leuken, “Design of a Practical Scheme
for Ultra Wideband Communication”, in Proc. IEEE ISCAS, Kos, Greek, pp.
2585-2588, May 2006.




