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approach. Existing algorithms for an indoor environment are evalu-
ated in this project for an underwater medium. These algorithms are
based on a neural networks or maximum likelihood estimator. Fur-
ther, we also consider a classical k-nearest neighbors (KNN) approach.
In addition, by employing the concept of compressive sampling, we
propose a sparsity-based localization approach for which we define a
system model exploiting the spatial sparsity. Moreover, a recently
proposed grid mismatching algorithm is also adapted to the current
localization framework and its performance is evaluated. Finally, the
performance of the proposed methods is compared with the existing
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Abstract

In this work a new location fingerprinting-based localization algorithm is proposed for
an underwater medium by utilizing ultra-wideband (UWB) signals. In many conven-
tional underwater systems, localization is accomplished by utilizing acoustic waves. On
the other hand, electromagnetic waves haven’t been employed for underwater local-
ization due to the high attenuation of the signal in water. However, it is possible to
use UWB signals for short-range underwater localization. In this work, the feasibil-
ity of performing localization for an underwater medium is illustrated by utilizing a
location-based fingerprinting approach. Existing algorithms for an indoor environment
are evaluated in this project for an underwater medium. These algorithms are based
on a neural networks or maximum likelihood estimator. Further, we also consider a
classical k-nearest neighbors (KNN) approach. In addition, by employing the concept
of compressive sampling, we propose a sparsity-based localization approach for which
we define a system model exploiting the spatial sparsity. Moreover, a recently proposed
grid mismatching algorithm is also adapted to the current localization framework and
its performance is evaluated. Finally, the performance of the proposed methods is
compared with the existing fingerprinting-based localization approaches.
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Introduction

The establishment of new regulations regarding the propagation of ultra-wideband
(UWB) signals in 2002 by the Federal Communication Commission (FCC) and ad-
vances in digital and analogue circuitry have opened a new window to the design and
implementation of new applications. These applications employ new features that are
introduced by UWB signals such as high data rates and precise ranging. Numerous
localization algorithms are proposed as a result of these new features.

Despite of the advances in indoor and outdoor localization, in an underwater
medium, conventional acoustic waves or optical waves are still being used. However,
employing acoustic or optical waves has some drawbacks. Optical systems are gener-
ally limited to extremely short distances. On the other hand, sonar systems which use
acoustic waves for localization are suffering from the low speed of underwater wave prop-
agation, limited data rates and severe distortion by multipath propagation in shallow
waters. The main reason why UWB signals are neglected for underwater localization is
due to the high attenuation of electromagnetic waves in water. This problem spurred
many researchers to investigate the feasibility of underwater communication via electro-
magnetic waves and the design of suitable antennas to achieve this goal. In [3-12], you
can see a few examples of these attempts that show the feasibility of short range under-
water communication. However, these experiments and simulations are mostly done in
seawater. Therefore, still waters like water in a tank which are fundamentally different
from the seawater due to the small changes in the environment are not considered by
these works. Besides, the main focus of the earlier works is on the establishment of a
communication link and no effort has been made specifically for designing localization
algorithms.

In this research, localization algorithms are designed for an underwater medium. In
the following section, two different localization approaches, geometric and location-
based fingerprinting and the reason for selecting the location-based fingerprinting
method are explained. Then, an outline of the sections and the contributions are
presented.

In addition, it should be noted that this work is done in the frame of the Smart PEAS
(Smart moving Process Environment Actuators and Sensors) project. In this project,
local sensors in small units (size of a tennis ball) are used to report their observations
(temperature, local flow field) in an underwater medium, as well as their location,
to an outside control unit. The application of this project can offer process control
by enabling local measurements and three-dimensional profiling of different parameters
inside process equipment. Moreover, Smart PEAS will provide local information on the
actual condition within certain equipment that is of importance for the development
of accurate predictive process models. The main idea here is to put sensor-equipped
small microelectronic devices inside certain liquid processes. Such sensors apply ultra-
wideband technology for transmitting large amounts of data with very low power over



relatively short distances [13]. A specific UWB antenna is designed for this project
in [14] and its specifications are presented in the set-up description section.

1.1 Localization Methods

The general objective of localization systems is to estimate the unknown position of a
wireless node which is known as agent based on a set of observation from the reference
nodes which are placed in known positions and are known as anchors. In general, the
following two localization scenarios can be distinguished:

1. Self positioning: In this case the mobile node finds its location from the signals
that it receives from the anchors.

2. Remote positioning: There is a central unit which receives the signals from the
anchors sent by an agent and which performs the localization to find the position
of the agent.

In our current localization framework, the second scenario is considered. Therefore,
the location of the sensor is estimated by the central unit. The central unit has a
power supply, in contrast to our sensor which is battery-powered. Generally, there
are two techniques for localization: geometric localization and fingerprinting-based
localization. These two techniques are explained in this section and the short-comings
of both algorithms are explained.

1.1.1 Geometric localization

This method consists of two phases. In the initial phase, some metrics are extracted
from the signals that are received by the anchors. This phase is known as ranging or
bearing. The second phase is known as fusion where these metrics are used for multi-
lateration or multi-angulation to find the location of the agent. The metrics that can
be used for localization are the received signal strength (RSS), angle of arrival (AOA),
time of arrival (TOA) and time difference of arrival (TDOA). There exists a large
amount of research concerning the low-complexity estimation of these metrics. The
ranging method 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
decrease their popularity. The high accuracy and potentially low-cost implementation
make TOA and TDOA based on ultra-wideband impulse radio (UWB-IR) a promising
ranging method. If the propagation channel has a strong line of sight (LOS) component,
then geometric localization techniques show a remarkable good performance. However,
a rich multipath propagation environment and especially a non-LOS channel condition
degrades the quality of the geometric methods. Therefore, it is essential to deploy
the anchors carefully to ensure LOS conditions for all possible agent positions. If this
is not feasible, the number of anchors should be increased or cooperative localization
algorithms should be used.

The accuracy of geometric localization techniques is determined by the SNR of the
RF signal, the propagation environment and the number of anchors. There is a lower



bound on the required number of anchors such that an unambiguous location estimate
is obtained. For instance, we need at least three anchors for a TOA-based method to
have an unambiguous 2D location estimation. In this project, geometric localization has
been used for an underwater medium and the localization results are not satisfactory
due to the dense multipath environment and the difficulty to estimate the TOA of the
direct path.

1.1.2 Location-based fingerprinting

This technique has two phases. First of all, we have an off-line phase in which the
dictionary matrix is constructed. In this phase a number of signatures is gathered from
the surveillance area. These signatures are location dependent and they are recorded
in the central unit. In the on-line phase, the received new signature from the agent is
compared with the existing signatures in the database. The location can be estimated
by finding a signature in the dictionary matrix that is similar to the new received
signature in the on-line phase. In this method, there is no lower bound on the required
number of anchors. Thus, theoretically it is possible to locate agents unambiguously
based on the observed RF signal at a single anchor. However, any change in the
surveillance area will change the signature database and a new measurement campaign
should be carried out for the off-line phase.

In the on-line phase, the complexity of the localization algorithms is of minor im-
portance, since the processing can be done at the central unit. An important parameter
is the grid spacing, which determines the total number of training points and the res-
olution of our spatial samples.

The performance of the location-based fingerprinting algorithms is commonly mea-
sured with accuracy and precision. Accuracy is the distance error between the estimated
and the true location and the precision presents the percentage of position location es-
timates with a certain accuracy. In general, location-based fingerprinting is a promising
alternative to position localization techniques, especially in harsh indoor environments,
where the propagation channel does not have a strong LOS component. Therefore,
due to the discussed limitations of the previous technique, in this research, the perfor-
mance of the fingerprinting-based localization algorithms for an underwater medium is
evaluated.

1.2 Thesis Outline and Contributions

In this section, the major contributions of this thesis are highlighted. We focus on
designing underwater localization algorithms with UWB signals for the first time. For
this purpose, a thorough evaluation of the existing location-based fingerprinting al-
gorithms in the literature is performed for an underwater medium. Besides, sparse
localization algorithms are proposed for fingerprinting-based localization by utilizing
channel impulse responses as the location-dependent signatures.

Next, we describe the content of the thesis chapter by chapter.



Chapter 2: Channel measurement campaign To investigate the feasibility of un-
derwater localization with UWB signals, the characteristics of the UWB channel are
provided. In addition, the influence of water on the underwater wave propagation is
discussed. Afterwards, the set-up that is employed to demonstrate the algorithms is
described. In the last section of this chapter, a cross-correlation method for extracting
the channel impulse responses and the reason for choosing this method are described.

Chapter 3: Sparse localization In this chapter, our proposed method which is based
on the concept of compressive sampling is described. The system model is defined in
the beginning for two scenarios. These two scenarios are based on either having or not
having time synchronization between the sensor and the receiving antennas. Then, the
properties the dictionary matrix should satisfy to result in a unique result are explained.
In the end, recovery algorithms to estimate the sensor location are provided.

Chapter 4: Other localization algorithms FExisting fingerprinting-based localization
algorithms for an indoor channel are described in this chapter and they are assessed for
underwater localization. More specifically, a few classical methods are described such
as the k-nearest neighbours method, localization by employing a neural network and
a statistical method which employs maximum likelihood estimator. Their advantages
and drawbacks are explained.

Chapter 5: Simulation results Simulation results are provided in this chapter. The
estimation error and the performance of the proposed methods are depicted. Besides,
as real-time localization is requested for the Smart PEAS project, our algorithms are
further optimized to achieve this goal. A strategy for this optimization and the related
results are shown in this chapter.

Chapter 6: Conclusions and future works This chapter summarizes the major
results of this work and some suggestions are provided for continuing of this work.



Channel Measurement
Campaign

A channel measurement campaign which is designed to demonstrate the feasibility of
the localization algorithms is presented in this chapter. Accordingly, some preliminary
information regarding the characteristics of UWB channels and also the propagation of
waves in an underwater environment are provided. In addition, different components
that are used in the designed set-up are pointed out. Finally, a number of methods
for the extraction of the channel impulse responses from the received signals and also
for the extraction of some required parameters from the channel impulse responses are
presented. As the design of localization algorithms for an underwater environment
is the main focus of this work, only the channel parameters and models required for
the presented methods are explained. Therefore a detailed description of the different
types of channel models and parameter extraction methods are not provided. For
further details see [1,15,16].

2.1 Preliminary Information

In this section some preliminary information regarding the UWB channel characteristics
and the effect of the water environment on electromagnetic waves is explained.

2.1.1 UWB Channel

What is an UWB system? According to the federal communication commission (FCC),
an UWB system is a system which occupies a bandwidth of more than 500 MHz (ab-
solute bandwidth) or a bandwidth of more than 20% of its carrier frequency (rela-
tive bandwidth). After the introduction of UWB systems, many conventional channel
models that were designed for narrowband systems aren’t matched to the new UWB
systems. The large bandwidth of UWB systems results in a significant difference in
channel characterization. This made researchers to propose new channel models for
these systems.

One of the main differences in the behaviour of an UWB channel compared to nar-
rowband channels is due to the interactions of the multipath components with objects
in the propagation environment. As the signals leave the transmitting antenna, they
interact with surrounding objects. These interactions cause reflection, diffraction and
scattering of the signal. Depending on the path that a signal takes it has a certain
delay, attenuation and direction of arrival. The interactions between the multipath
components and objects are frequency dependent. Therefore, the properties of the
objects under different frequencies can’t be considered constant as in the narrowband
case. UWB systems are desirable for localization due to their high time resolution.



With a higher time resolution, the received signal is more dispersed and each multi-
path component can be distinguished easier.
Some of the key parameters to model an UWB channel are listed below.

2.1.1.1 Path loss

The path loss is defined as the ratio of the transmitted signal power P; to the received
signal power P, averaged over any random variation of the signal. The path loss shows
the amount of power dissipation of the signal, as it goes through the direct path from
the transmitter to the receiver. Therefore it is possible to have an estimate of the
transmitter coverage by this value. For a conventional narrowband system, this value
can be written as

d
PL(d) = PLy + 10nlog (d—o) (2.1)

where PLj is the path loss at the reference distance dy. It should be noted that n is the
path loss exponent and it relates to the propagation environment. When we consider
an UWB system, the frequency dependency of the path loss should also be considered.
Therefore, the path loss is proportional to

PL(f) o f72¢ (2:2)

where k is the frequency decaying factor and it is also related to the geometry of the
propagation environment. As this parameter has a direct dependence to the distance
between the transmitter and the receiver, it can be used as one of the location dependent
signatures in the fingerprinting-based localization.

2.1.1.2 Shadowing

If the receiver is kept at the same distance from the transmitter and it moves around
the transmitter, it doesn’t receive a constant signal and it experiences amplitude fluc-
tuations. There is always a variation in the received signal. The source of this variation
is the presence of objects that surround the receiver and the transmitter. These fluctu-
ations happen when the transmitter (receiver) moves over distances that are multiples
of the wavelength, say, 10\. In conventional narrowband systems, it is proven that the
variation of the amplitude follows a log-normal distribution. The same result also holds
for UWB systems and it appears as an extra term in (2.1) and can be written in dB as

PL(d) = PLy + 10nlog (di) + (2.3)
0

where 1 is a Gaussian random variable with zero mean and standard deviation o?2.

However, this distribution has never been verified for an underwater environment.



2.1.1.3 Small-scale fading

A movement of the transmitter (receiver) over short distances causes another kind of
signal fluctuations. This mostly happens if the receiver moves over very short distances,
in the order of the signal wavelength. If we consider a cluster of surrounding objects
which is mostly true in a realistic situation, then after the interaction of the signal
with these objects, a cluster of multipath components reaches the receiving antenna.
If the delay between two multipath components in this cluster is more than the inverse
of the system bandwidth, then they are resolvable and two different paths can be
detected. Non-resolvable components are combined into a single multipath component
and delay, where the phase and amplitude correspondingly are determined by the sum
of the different components. Therefore a small movement of the transmitter (receiver)
causes a dramatic change in the receiving amplitude and phase. The amplitude of
this summed signal will typically undergo fast variations due to the constructive and
destructive combining of the non-resolvable components. Therefore, by dividing the
channel impulse response by the number of bins with a width equal to the inverse
of the system bandwidth, it is possible to define resolvable and non-resolvable bins.
Contributions of the multipath components in each specific bin experience small-scale
fading. Localization based on the statistical framework considers the statistics of the
small-scale fading for localization. Further details of this localization algorithm are
presented in chapter 4.

2.1.1.4 Power delay profile

The power delay profile demonstrates the received power with respect to the reference
time-line. This reference time-line is mostly considered with respect to the arriving
time of the first path. Due to the wide bandwidth, received signals become widely
dispersed in time with respect to the transmitted signal. The power delay profile is an
indicator of the degree of this dispersion. If we denote the channel impulse response as
h(t), the power delay profile is defined as

P(t) = E{ ()| }. (2.4)

Objects in the propagation area are considered in clusters. Therefore, multipath
components arrive in multiple clusters with different attenuations and delays. As a
result, the model that is proposed for the power delay profile is a double exponential
model based on clustering :

L K

h(t) = Z Z Qg1 (5<t — T’l — T]f,l) (25)
1=0 k=0

where ay; is the tap weight of the k-th component in the [-th cluster, 7; is the delay
of the [-th cluster, 73, is the delay of the k-th multipath component relative to the
[-th cluster arrival time 7; and K is the number of multipath components within the
cluster and finally L is the number of clusters. Figure 2.1 shows the form of the power
delay profile. For further details regarding the taps arrival time statistics, see [1]. If
the channel impulse response is taken in a dense multipath environment, the delays
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Figure 2.1: Tllustration of the double exponential model for the power delay profile (the figure
is taken from [1])

between the clusters are really small and the power delay profile has the form of a
decaying exponential. In that case, separate clusters are not detectable when we look
at the power delay profile of the dense multipath environment.

A number of parameters can be extracted from the power delay profile which more
properly describe the time dispersion of the signal. As these parameters are necessary
for the localization method based on the neural networks framework, each parameter
is defined. In a later stage of this section, possible ways to extract these parameters
from the power delay profile are also explained.

1. Mean excess delay (7): The first moment of the power delay profile is defined
as the mean excess delay. This value can be defined as

> P(m)T
7= —’“Z e (2.6)

where P(t) is the power delay profile.

2. RMS delay spread (7,.,s): The square root of the second moment of the
power delay profile is known as the RMS delay spread. The RMS delay spread is
a measure of the multipath spread within a given channel and it is an important
parameter for characterizing time dispersion. This parameter can be defined as

Trms = 7:2 — 72 (27)

where
S Pm



3. Maximum delay spread (7,,.;) : The time difference between the arrival of
the first path and the arrival of the last path is considered as the maximum delay
spread. In other words, it is the longest path that a multipath component takes
to reach the receiver. To define the first and last arrival path, a threshold which
defines the noise level should be defined. The delay is calculated between the
arrival of the first path and the last path above the defined threshold.

Other parameters that are extracted from the power delay profile and are used in
the localization based on the neural networks framework are:

1. Power of the first path (P;): This is the power of the first multipath com-
ponent that reaches the receiver. Together with its corresponding delay it can be
used to distinguish between a line of sight (LOS) and non-line of sight (NLOS)
situation, as in a NLOS situation the magnitude of the first path is not necessarily
the strongest.

2. Total power of the received signal (P) : This value shows the total received
power above the defined threshold.

3. Number of multipath components (M P) : This number shows the number
of received multipath signals that are above the defined threshold.

In a later stage of this section, the derivation of the power delay profile and the
extraction of the required parameters from the power delay profile are explained.

2.1.2 Underwater EM wave propagation

The propagation speed of electromagnetic (EM) waves in an underwater environment
in comparison with acoustic waves makes it a better option for real-time localization.
The propagation speed of EM waves in an underwater medium can be defined by the
Maxwell equations as

1

where ¢, is the relative dielectric permittivity, €y is the permittivity of the vacuum
(0 = 8.85 x 10712) and p (in water 1.256 x 107%) is the permeability. The high
dielectric permittivity of water is the source of the difference in the propagation speed
of EM waves between air and water. The permittivity depends on the temperature of
the water and also on the frequency of the signals that propagate through it. In this
work, a normal room temperature of 20°C is considered and the frequency goes upto 1
GHz. For these values, the relative dielectric permittivity is constant and it is equal to
81. Thus the speed of EM waves in water is 9 times slower than the speed of EM waves
in air. However in comparison with the speed of acoustic waves which is equal to 1440
m/s, EM waves propagate more than 23 x 10? faster in water which makes them a good
candidate for real-time localization especially for fast moving sensors. However EM
waves deal with a higher signal attenuation in water, and this attenuation increases

(2.9)

v =



rapidly with frequency. Therefore, only for short-range localization and short-range
communication EM UWB signals can be used.

The conductivity of water is also related to the dissolved salt and also to other
chemicals in the water. Therefore, the conductivity is lower for pure water. For tap
water, as used in our set-up, the conductivity is between 0.005 S/m to 0.5 S/m.

As the speed of the waves in an underwater environment is 9 times slower than in
air, by considering the same wavelength, we can conclude that the frequency for an
underwater environment is 9 times smaller.

f air

fwater ~ 9

2.2 Description of Experimental Set-Up

In this section, the specific set-up that is used to perform the channel measurements and
to demonstrate the localization is defined. Moreover different measurement equipments
that are used in this set-up and their specific settings are also described.

There are many different methods for measuring and modelling a channel. One
of these methods is channel sounding. The basic idea behind channel sounding is to
probe a channel with a UWB signal and extract the channel impulse response from the
received signal. Two techniques are introduced to perform the sounding, time-domain
and frequency-domain measurements. The selection of a specific method for measuring
the channel impulse response depends on the requirement of the application and the
available equipment. The two above techniques are explained below and the reason for
choosing the time-domain technique is explained.

In the time domain, a channel is excited by a short pulse and the received sig-
nal sampled by an oscilloscope. There are some hardware limitations in making the
desired pulse very short but otherwise this technique is very simple. Thus the time-
domain technique is a good candidate for real-time applications. Measurements in the
frequency domain are carried out by means of a vector network analyser (VNA). A
desired bandwidth, carrier frequency and spacing between two adjacent frequencies are
defined by the user. According to the inputs that are entered by the user the VNA
sweeps over the desired bandwidth. The sweeping is done by dividing the entered band-
width into discrete frequencies with the spacing that is defined by the user and sending
a narrowband pulse through each frequency. The output of the VNA is a complex
transfer function. By applying the inverse Fourier transform (IFFT) the channel im-
pulse response can be obtained. As the VNA sends narrowband pulses, this technique
is less susceptible to noise, since there are many noise reduction algorithms available
for narrowband pulses. Due to the inherent noise averaging in the frequency-domain
measurements, better SNRs can be achieved. However due to the sweeping, frequency
measurements take a longer time to finish. Therefore, for the considered real-time ap-
plications, this technique is not desirable. Moreover, a careful calibration and highly
accurate synchronization are also needed for the frequency-domain measurements.

Selecting the best sounding technique is based on the desired requirements of our
application. Real-time localization of the sensors in the underwater environment is one
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Figure 2.2: Model of the considered measurement set-up

Table 2.1: The specification of the pulse generator

Parameter Name Value
Waveform Approximately Delta-function
Amplitude 40V
Polarity Negative
Pulse Width 30 ps
Impedance 50 Q
Additional Output : Amplitude / Rise time 1V / 30ps

of the features and requirements of the Smart PEAS project. In addition, the designed
sensors are not capable of sweeping the desired bandwidth. Therefore, the time-domain
technique is better matched to our needs. Thus the set-up is designed based on the
time-domain measurements and its model is depicted in Fig. 2.2.

The underwater environment is simulated by a glass tank with a size of Imx1mXx1m
as depicted in Fig 2.3 filled with tap water. There is also a frame inside the tank which
is made out of PVC pipes and the receiving antennas are placed in the corners of this
inner cubic frame. Therefore, eight receiving antennas are available. In the following,
different types of equipment that are used in the set-up and their settings are explained.

2.2.1 Pulse Generator

The specifications of the pulse generator [17] that is used in this set-up are written in
Table 2.1. The output of the pulse generator is shown in Fig. 2.4. The reference pulse
is also taken from an additional output of the pulse generator.
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Figure 2.3: Water tank with a white inner frame containing the receiving antennas in its
corners.

In addition, the pulse repetition frequency (PRF) should be chosen in a way to assure
that all the multipath components are received before another pulse is transmitted by
the pulse generator. Therefore, the pulse repetition frequency should be more than
the maximum excess delay of the channel. For an indoor environment, the highest
reported excess delay is equal to 900 ns [16]. However, the maximum excess delay for
an underwater environment has never been reported in the literature. Therefore, a low
pulse repetition frequency is chosen and it is set to 667 kHz. This results in a time
window of 1.5 ps. The unambiguous range in this case is equal to

C
R_9PRF

= 50m (2.10)

where the 9 in the denominator appears because of the different propagation speed of
EM waves in water. The unambiguous range is long enough to capture all the multipath
components.

2.2.2 Antenna

An UWB antenna is designed in [14] for this project. The antenna that is used in this
set-up is the first shape that is suggested for a folded bow-tie antenna. In both phases
of the fingerprinting-based localization, the measurements are done with an antenna
without internal isolation. The size of the antenna was also another limitation in the
design. The antenna is designed with a 5 cm radius. In addition, an isolated feeding is
considered by placing a free space region. The size of the feeding gap is 0.8 cm x 1.6
cm X 0.4 cm. In this design, the conductors directly touch the water because of the
required small size of the antenna. The bandwidth of the antenna is 1665 MHz. The
lower and the higher frequencies are 135 MHz and 1.8 GHz. It is easy to show that the
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(a)

Figure 2.4: Signal from the additional output of the pulse generator which is used as a
reference signal

Figure 2.5: The considered antenna(a)perspective view (b)top view (c)feeding gap

antenna is an UWB antenna. According to the UWB definition, it can be shown that

BW 1665
- —1.73> 0.2, (2.11)

fe <1800 — 135)
2

where BW is the bandwidth and f, represents the central frequency. For further
details about the design and other proposed shapes, see [14]. Moreover, the designers
wrongly assumed that the antenna rotates constantly in the water and this results in
an omnidirectional antenna. However, tested results show another performance and
the antenna is not omnidirectional. Therefore to simplify the set-up, the orientation of
the antenna is fixed and all the measurements are done according to that orientation.
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2.2.3 Oscilloscope

For the sampling unit, a real-time Agilent oscilloscope (infiniium, 6Ghz, 40 G sa/s) [18]
is used. This oscilloscope has an analog bandwidth from 0 to 6 GHz. According to the
Nyquist theorem the sampling frequency should be

fs>2BW. (2.12)

In our set-up, the bandwidth of the system is defined by the bandwidth of the antenna
and it is equal to 1665 MHz. Therefore the sampling rate should be more than 3330
MHz. In our measurements, the sampling rate is chosen approximately 6 times this
value and it is set to 20 GHz which results in a high resolution. Thus in each time
window with a length of 1.5 us, the number of sampling points are

20 GHz x 1.5 us = 30 K. (2.13)

2.2.4 Triggering

Two types of errors can happen in the channel measurements: short-term errors which
are mostly due to thermal noise and long-term errors such as pulse drifting. If the
pulse generator works for a couple of hours, the pulse might be displaced from its
initial position. The variation in the pulse position is known as drifting. To avoid
pulse drifting, triggering is done on the reference pulse. Therefore, as we perform
the triggering on the reference pulse, the movement of the reference pulse causes a
movement in the position of the received signal correspondingly. Thus pulse drifting
doesn’t cause any long-term errors in our set-up.

2.3 Data Extraction

After designing the set-up and gathering the received signals, it is possible to extract
the channel impulse responses (CIRs). In this section a method to extract the CIRs
is explained. In addition, a threshold level is defined to separate the signal from the
noise.

2.3.1 Deriving the CIR

Before describing the method to extract the CIRs, it is better to mention the different
components of the received signal. The impulse response of the channel is the combi-
nation of the impulse response of the true propagation channel, the impulse response
of the measurement devices and the impulse response of the transmit and received
antennas. Therefore, the received signal can be written as

T(t) = S(t) % hyy(t) % hyg(t) % hgys(t) * h(t) (2.14)

where * is the convolution operation, s(t) is the signal sent by the transmitter, h,..(t)
and hy,(t) are the antenna impulse responses, hgys(t) is the impulse response of the
measurement system and h(t) is the propagation channel impulse response. In this
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Figure 2.6: Autocorrelation of the transmitted signal

work, as the measurements are performed with the same set-up for the on-line and the
off-line phases, calibration of the measurement equipment is not needed. Besides, as the
antennas are not omnidirectional and removing the impulse response of the antenna is a
time consuming task, the impulse responses of the channel is considered in combination
with the antenna impulse response and antenna calibration is not performed.

Different methods are proposed to extract the channel impulse responses from the
received signals. One of these methods is a time-domain method which is based on the
high resolution CLEAN algorithm [19]. Another method is the frequency-domain ap-
proach which is known as inverse filtering. By applying the FFT function to (2.14), the
convolution changes to multiplication. Therefore, the transfer function of the channel
which is the division of the FFT of the received signal to the FF'T of the transmitted
signal is derived. By applying the inverse Fourier transform (IFFT) to the resulting
transfer function, the channel impulse response is extracted. Another method extracts
the CIR, by cross-correlating the received signal with the transmitted signal. In [20],
it is proved that if the autocorrelation of the transmitted signal approximates a delta
function, the cross-correlation of the received signal with the transmit signal results in
a good approximation at the impulse response of the channel.

As the speed and simplicity of the CIR extraction method are of our interest, the
cross-correlation method is chosen in this work. The autocorrelation of the transmit
signal is depicted in Fig 2.6. As the autocorrelation of the transmitted signal is close
to a delta function, the cross-correlation of the received and the transmitted signal
approximates the channel impulse response. In Fig. 2.7, the absolute CIR value that
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Figure 2.7: Absolute value of the CIR for comparison of the inverse filtering with the cross-
correlation method for extracting the channel impulse response

results from the cross-correlation method is compared with the inverse filtering method.
Almost similar results are obtained for both methods.

To find the number of multipath components, the maximum detection (MD) method
is employed as it is mentioned in [20]. In this method, the power delay profile is divided
into a number of bins with length equal to the inverse of the system bandwidth. For
each bin, a path is present if the local maximum in that bin is above a specific threshold.
In the following section, a method to select an appropriate threshold level is explained.

2.3.2 Defining the Threshold

The threshold level has a significant influence on the value of the received power,
number of multipath components and the noise level. The value of the threshold is
defined as a level in decibel below the strongest path in the power delay profile. To
find an appropriate threshold level, the percentage of the received power above the
threshold to the total received power and the number of multipath components are
defined for different threshold levels. This result is averaged over 4096 CIRs from
different antennas and different positions in the water tank and the results are shown
in Fig 2.8. By evaluating the results, for a threshold level of 25 dB, the considered
received power is 97% of the total received power. Besides the number of multipath
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Figure 2.8: (a) The percentage of the received power above the threshold to the total received
power (b) Number of multipath components versus different threshold levels

components received for this threshold is 157. If we select a higher threshold level as 40
dB, the difference in the number of multipath components is 214 and the difference in
the power value is 2% of the total received power. By evaluating the difference in the
power values of the two selected thresholds, it can be concluded that the excess number
of multipath components in the 40 dB case does not contain a significant amount of
power and these paths can be ignored. Thus, 25 dB is selected as a threshold level in
this work.
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Sparse Localization

Sparse localization is a new approach for fingerprinting-based localization. The idea
starts by introducing a new concept in sampling theory which is based on the assump-
tion that our signal can be represented as a sparse vector. A sparse vector is a vector
with a few non-zero elements. Therefore, instead of uniformly sampling the signal at
the Nyquist rate and then compressing the samples based on their content, we are look-
ing for an algorithm which randomly compresses the signal independent of the content
and then extracts the non-zero coefficients from the compressed measurements. As a
result, compressing and sampling are done simultaneously for a sparse signal. Under
the sparsity assumption, many sparse recovery algorithms have been proposed. For ex-
ample, many works by Candes, Romberg, Tao [21-25] and Donoho [26] have shown the
feasibility of recovering a sparse signal from a small set of linear, non-adaptive measure-
ments. In addition, some conditions are defined for the sampling matrix to guarantee
the correct recovery of the sparse signal. Now the question that may come to mind is
how we can assume sparsity in our present localization framework. This chapter starts
with defining the system model to answer this question. Then the necessary properties
of the dictionary matrix are explained. Next, some of the sparse recovery algorithms
are introduced. At the end, the sparse total least-squares algorithm is explained for
grid matching to improve the localization performance.

3.1 System Model

The system model is introduced in this section to define how sparsity can be intro-
duced in our localization framework. For a simpler description of the system model,
this section is split into two parts. The off-line phase where the dictionary matrix is
constructed and an on-line phase where the sparse recovery algorithms are applied.

3.1.1 Off-line phase

In this phase, location-dependent signatures are gathered for constructing the dictio-
nary matrix. In our approach, the gathered signatures are channel impulse responses
(CIRs). The dictionary matrix A can be defined as

A =Jaj,a9,...,ay] MJxN (3.1)

where N shows the number of regions and the i-th signature vector a; is derived as
follows

S
1
a = ;a MJ x 1 (3.2)
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where S represents the total number of signature samples extracted from the i-th region.
The signature vector can be defined as

a;; = [ CIR,

1517

CIR},,...,CIR] ;" MJ x 1 (3.3)

where J shows the number of receiving antennas. The CIR;;; vector contains the
channel taps of the j-th receiving antenna and it can be written as

CIRiS]‘ = [hisj(0>7 hisj(]-)a ceeny hisj(M — ]_) ]T M x1. (34)

where M is the number of channel taps. The location coordinates of the grid points
are put in a location matrix L as

L= [11, 12, ceny lN] 3X N
li = [ai,bi,ci}T (35)

where 1; is the location of the ¢-th grid point corresponding to the ¢-th column of the
A matrix and a;,b; and ¢; refers to the 3D location coordinates. One of the things
that should be noted is that in contrast with compressive sampling, in this work,
an overdetermined set of linear equations is considered. This means that for A, we
generally have MJ > N. The water tank that is described in the previous section
is divided to 128 regions therefore N is equal to 128. In addition, we gathered 30 K
channel taps for each CIR and we have 8 receiving antennas therefore the number of
rows in the dictionary matrix is 240 K.

3.1.2 On-line Phase

In this phase, the sensor location can be estimated by matching a new signature vector
that is extracted from the received signal of the sensor to one of the recorded signature
vectors of the dictionary matrix. The received signature vector can be defined as

[CIR'],CIR'],...,CIR" " MJx1
[RL(0), A)(1),...., K)(M —1)]" M x 1. (3.6)

y
CIR/;

where CIR’ is used to show that the extracted CIRs are not exactly similar to the
dictionary matrix signature vectors. In this phase, the received signature can be ap-
proximated by a linear combination of the signature vectors of the dictionary matrix.
Therefore, the system model can be written as

N
y:Zaimi—l—n:Ax—i—n (3.7)

i=1
where in this equation a; defines the ¢-th column of the dictionary matrix, x; is the ¢-th
element of the x vector and n is an additive noise vector. The x vector which is also
known as the coefficient vector can be considered as an approximately k-sparse vector.
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An approximately k-sparse vector is a vector with at most k large elements and N — k
small or zero values where k < N. We can conclude that only £ non-zero elements of
the x vector in (3.7) are taking part in the construction of the new signature vector.
The set of all k-sparse vectors can be defined as

Ve = {x: I xllo <k} (3-8)

where || x||o is the lp-norm which refers to the number of non-zero elements in the x
vector. If the sensor is exactly on the grid point, then k is equal to 1 and we have a
1-sparse vector. Otherwise, k is more than 1 due to leakage. Therefore the idea behind
sparse recovery is to find the k£ non-zero elements of x based on the received signature
vector. The k non-zero coefficients and their corresponding grid point locations can be
employed to estimate the sensor location. If an index set A is defined as

A:{A17A27“'7AK} (39)

where the i-th member of this set is

A; = argmax x;,
i

the location of the sensor can be estimated by a weighted average as

K
E 1A¢ X

7 =1

> T

i=1
where 15, denotes the column of the location matrix in (3.5) which is selected by the i-th
member of the index set. In (3.10), the coefficient values of the & non-zero elements in
x are used as weights. This is due to the fact that the coefficient value depicts how close
the sensor is to the corresponding grid point. As the performance of the algorithm is
important for us, for simplicity, localization is performed for one sensor only. However,
the algorithms proposed in this section also work for localizing multiple sensors.

In addition, as far as time synchronization between the receiving antennas and the

sensor is concerned, it is possible to consider two cases :

1. Time synchronization : In this case, it is assumed that the receiving antennas
and the transmitter are time synchronized in both phases. Therefore, the location
of the sensors can be defined by applying a sparse recovery algorithm to (3.7) and
then perform the above procedure to estimate the sensor location. However, some-
times there are some hardware limitations in synchronizing the receive antennas
and the sensor.

2. No time synchronization : Assume we have no time synchronization between
the receiving antennas and the transmitter. Without any temporal information,
the objective is to identify a reference channel tap in (3.4), estimate it for each
measured CIR and shift the time axis accordingly such that all measured CIRs
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have a common time reference. Such a reference tap could be, for instance, the
tap with the maximum absolute value of the CIR or a sophisticated temporal
alignment strategy could be considered by identifying the TOA of the CIRs. The
interested reader is referred to [27-29] for a detailed discussion of various meth-
ods with different complexities for TOA estimation. However, due to the dense
multipath environment and the drawbacks of the TOA estimation this alignment
strategy is not used in our work.

The alignment method that is introduced by [30,31] is employed in our localization
framework. In this method, for the off-line phase before stacking the CIRs that
are received by the antennas for each region in the columns of the dictionary
matrix in (3.1), we find the index of a tap with the maximum absolute CIR value
for all the CIRs. Therefore, we define an index set as follows

I'={T11, 12y oo, ivus} (3.11)

with
['jjs = argmax |hig;(n)], 1< <J, 1<s <S8, 1<4 <N (3.12)

where Iy, is the ijk-th member of the index set and it refers to the index of a tap
where the maximum absolute CIR value of the k-th signature sample of the j-th
antenna in the i-th region occurs. In addition, two other values are also recorded
in the off-line phase. These values are the minimum and maximum tap indexes
in the index set. These values can be obtained as

Fmaa} = max Fijs (313)
1,3,8
and
1,7,8

After finding the reference tap, the CIR vectors are shifted as follows

o i (Tisg)s oo Biss (Tiss + L2 ) 7. (3.15)

CIRiSj - [hisj(rijs a [len Fmam

where |z | denotes the largest integer not greater than x, [x| denotes the smallest
integer not less than x. I',,;, and I',,,, are recorded to define the number of taps
that should be remained before and after the index defined by the index set. With
the above method, all the CIRs are aligned to a similar tap and these aligned CIRs
are used to build the dictionary matrix similar to (3.1).

In the on-line phase the received signature is similar to (3.6). To align the CIRs
of the new signature vector, the index of the tap where the maximum value of the
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CIR occurs is stacked into a new index set I'y similar to (3.12). This set can be
defined as

Ly =A{Ty1, Ty, ... Ty} (3.16)

and
Iy, = argmax |hy;(n)|, 1< 5 <J (3.17)

where I'y; denotes the index of the sample where the maximum absolute value
of the CIR received by the j-th antenna occurs. The CIRs are shifted similar
to (3.15) by employing T',,;, and [',., that are recorded in the off-line phase.
Therefore, (3.6) changes to

), BTy BTy L )]

Fmin max

CIR'; = [hj(T'y; —

After this alignment, the system model defined in (3.7) is valid for the aligned
signature vectors and by applying sparse recovery algorithms, we can estimate the
sensor location similar to (3.10).

The idea of using spatial sparsity for fingerprinting-based localization is utilized for
the first time in [32] and it is followed by [33-35]. In these approaches, the received
signal strengths are gathered by a number of WiFi access points. These values yield the
dictionary matrix for the off-line phase. In the on-line phase, sparse recovery algorithms
are applied to detect the location of the users.

3.2 Dictionary Matrix Properties

Different conditions have been proposed for the dictionary matrix to ensure the unique-
ness of the recovered sparse vector. These conditions are spark, null space property
and restricted isometry property (RIP). As the RIP condition is a tighter condition for
the dictionary matrix, in this section, this condition is explained and it is shown that
the dictionary matrix in (3.1) satisfies this property.

To explain the RIP, let us define a set ¥ as in (3.8) which contains all the possible
k-sparse vectors. Further note that a linear combination of two k-sparse vectors is not
necessarily a k-sparse vector. This is due to the different positions of the non-zero
elements in these vectors. However, the resulting vector is definitely a member of >g.
Assume now that the recovery algorithm recovered two different k-sparse vectors x and
x’ from the same received signal vector y. As a result, we obtain

y=Ax=Ax - A(x-x)=0.

The meaning of this equation is that there exists some set of columns of the A matrix
that are linearly dependent. Therefore for having a unique output, no 2k-sparse vector
should exist in the null space of A. This condition can be realized by defining the spark
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of a matrix. Although the spark condition assures the uniqueness of the result, this
condition doesn’t consider the effect of noisy received signals on the sparse recovery
performance. This noise can be considered as an additive noise and can be written as

y=Ax+n (3.18)

where this additive noise may effect the recovery of the sparse vector. The important
thing is that the distances between the sparse vectors in the null space of A are preserved
after the transformation by the A matrix. This guarantees that with additive noise,
sparse vectors that are far away don’t end up in the same noisy received signal after
transformation by A. Therefore Candes and Tao introduced the restricted isometry
property (RIP) in [24]. A matrix A satisfies the RIP of order k if

(L= o)z < | Ax [ < (1 =)l x]l2 (3.19)

where 6 € (0,1) and x € ¥j. This property ensures (for a small enough ¢) that all
the sub-matrices of A consisting of £ columns are close to an isometry and therefore
norm-preserving. This means that if A supports the RIP of order 2k, the A matrix
preserves the distance between k-sparse vectors which results in robustness to noise
and the uniqueness of the recovered sparse vectors.

It is computationally complex to define that the dictionary matrix satisfies the
RIP. Therefore, coherence which is a simpler and a computable definition is defined by
Donoho and Elad in [36].

Coherence can be defined as a largest absolute inner product between any two
columns of the dictionary matrix. It can be written as

w(A)= max |a;7a (3.20)

1<i,j<N ij

where a; is the i-th column of the A matrix. Therefore, for a unique result, k should
be :

k< % (1 + ﬁ) . (3.21)

The coherence of the dictionary matrix that is built in this work is 0.0381. Therefore,
by considering the above definition k should be less than 13 for having a unique result.
The number of non-zero elements of the coefficient vector that is considered in this work
is always less than this value. Therefore, the dictionary matrix assures the uniqueness
of the result.

3.3 Recovery Algorithms

As the dictionary matrix ensures the property we want for the uniqueness of the recov-
ered sparse vector, in this section we explain three algorithms which make this recovery
possible. This section starts with an explanation of the general sparse recovery prob-
lem. Based on that, three known recovery algorithms are presented. As we are having
an overdetermined set of linear equations and a full column rank dictionary matrix,
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the trivial solution to recover the sparse vector is to use the least-squares (LS) ap-
proximation. However, LS doesn’t result in a sparse solution. First, the least-squares
approximation is explained. Then the orthogonal matching pursuit (OMP) is presented
which is a greedy algorithm but its simplicity and speed in finding the sparse coefficient
vector is more of our interest. The last algorithm is LASSO which replaces the sparse
approximation problem with a linear programming problem.

3.3.1 General Sparse Recovery Problem

The idea behind sparse recovery algorithms is to find the best approximation of the
received signal by finding the best set of k linear combinations from the columns of
the dictionary matrix. Therefore, by looking at (3.7), we would like to find the best
approximation of y by knowing that the coefficient vector x is a k-sparse vector. For an
overdetermined set of linear equations, a common solution is to use the least-squares
approximation which is also known as lo-norm minimization. However, the resulting
vector is almost never sparse. Now, if we consider that the [p-norm ( || .||o) shows the
number of the non-zero elements in the coefficient vector, the following optimization
problem can be defined

x = argmin || x||o subject to y = Ax (3.22)

where it tries to find the sparsest coefficient vector which approximates the received
signal. Since this optimization problem should check all the subsets with size k of the
dictionary matrix for the optimum solution, it is computationally complex. In addition,
due to the presence of the zero norm, this problem is a non-convex problem and can’t
be solved in polynomial time (NP hard). Therefore, the goal is to find an alternative
to this optimization problem which can be solved in polynomial time.

A convex relaxation for (3.22) can be found by replacing the lp-norm with the [;-
norm. Since the /;-norm is convex, problem (3.22) changes to a convex problem which
can be implemented as a linear program. The new optimization problem based on the
[1-norm is known as basis pursuit (BP) and it can be defined as

X = argmin || x ||; subject to y = Ax. (3.23)

It is also possible to take noisy received signals into account, similar to the system
model (3.18), by replacing the above problem with

x = argmin || x||; subject to ||y — Ax|; <e. (3.24)

where the noise power is assumed bounded € > || n||2. This problem is known as basis
pursuit de-noising (BPDN).

3.3.2 Least-squares approximation

Least-squares is a standard approach to find the approximate solution of an overdeter-
mined set of linear equations. This algorithm finds a vector in the translated null space
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of A with the smallest lo-norm. The closed-form solution is given by

%= AT(AAT) 'y = Aly. (3.25)

However, LS almost never finds a k-sparse solution and it returns instead a non-sparse
solution. Besides, the results of the ls-norm minimization are not satisfactory mainly
due to two main reasons. The first one is the prediction accuracy of the LS method.
The LS method often has a low bias but a large variance. The second problem is the
interpretation. Sometimes, by having a large number of signatures in the A matrix, we
only want to know the subset which has a significant effect on the output values.
These two problems are addressed in the statistical community by introducing two
linear regression methods: the subset selection method and the shrinkage method.
The prediction accuracy can sometimes be improved by shrinking or setting some
coefficients to zero. By doing so we sacrifice a little bit of bias to reduce the variance
of the predicted values, and hence this may improve the overall prediction. The
orthogonal matching pursuit can be seen as the counterpart of the subset selection
method in the signal processing community. The LASSO algorithm can be realized as
a hybrid solution that combines the subset selection method with the shrinkage method.

3.3.3 Orthogonal Matching Pursuit (OMP)

Orthogonal matching pursuit is one of the iterative greedy algorithms which is a mod-
ification of matching pursuit. Orthogonal matching pursuit is introduced for the first
time to the signal processing community by [37,38]. The counterpart of this algorithm
in the statistical community is known as forward-stagewise regression which is a regres-
sion method with a subset selection [2]. This algorithm tries to select at each step the
column of the dictionary matrix which has the highest correlation with the residual of
the received signal. Then a new approximation of the received signal by the selected
columns of the dictionary matrix is made and it is subtracted from the residual of the

previous step.
The OMP algorithm can be described as follows:

1. It starts by assigning a zero to the approximation vector x and the residual is
equal to the received signal vector.

=0 =y A°=9
where A° shows an initial state of an index set.

2. At the i-th step, it finds the column of the dictionary matrix with the highest
correlation with the residual of the received signal. Then it adds the index of
that column to the active index set A. This can be implemented by finding the
estimate of the coefficient vector and adding the index of the element with the
highest value to the index set. This can be written as

ez — ATrz—l
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Then ‘ ‘ ‘
A=A U support (H(e'"))

where H is a thresholding operator which only keeps the largest entry of the e’
vector and sets all the other entries to zero.

3. In this step, the coefficient vector is estimated again by the new active set. The
algorithm uses the least-squares approximation to estimate the approximation of
the coefficient vector. This can be done by setting all the columns of the A matrix
to zero except for the columns that are members of the active set. This is shown
as

%' =Aly

where A, is a matrix with non-zero columns for the indexes defined by the active
set. This step is the difference between the matching pursuit algorithm and the
orthogonal matching pursuit. The least-squares estimation improves significantly
the rate of convergence of the algorithm [39].

4. The last step is to find the new residual by subtracting the estimated received
signal which resulted from the estimated coefficient vector from the initial received
signal vector:

P =y — A%

The stopping point for this algorithm can be set by the number of iterations or
by setting a limit on the error between the estimated received signal with the initial
received signal. Different conditions to ensure the convergence of the OMP algorithm
and the required number of iterations are investigated by Tropp in [39]. Moreover the
performance of this algorithm under the RIP condition is investigated in [40].

A similar approach but with a different implementation is proposed in [41]. In this
paper, a region of Imx1m is divided into 10000 grid points and the localization is
done by using one receiving antenna. A resolution of 2 cm is achieved with a 7.5 GHz
bandwidth and 18.8 cm with 500 MHz bandwidth.

3.3.4 Least Absolute Shrinkage and Selection Operator (LASSO)

LASSO sets a limit on the coefficient vector sparsity and it is an optimization principle
more than an algorithm . This method is explained next.

LASSO is introduced for the first time by Tibshirani in [42] to the statistical com-
munity for solving a regression problem. As OMP (Forward-Stagewise Regression in
the statistical community) is a discrete process which either selects or rejects dictio-
nary columns, it causes a high variance. To solve this problem, a shrinkage method is
introduced by imposing a penalty on the coefficient vector size. Therefore the effect
of the selected column at each step is not fully taken into account and each column
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participates by its significance in the regression problem. Therefore, based on this idea,
the ridge regression principle is introduced. In ridge regression, the penalty is on the
total power of the coefficient vector (l;-norm). LASSO chooses another penalty based
on the [;-norm and it defines the problem as follows

argmin ||y — Ax |3 subject to | x|; <t. (3.26)

where t is a tuning parameter and it defines the amount of shrinkage. There is a direct
relation between the e parameter in the BPDN problem as explained in (3.24) and the ¢
parameter in the LASSO problem. Therefore, it is possible to demonstrate that solving
one problem is equivalent to solving the other problem (for further details see [43]).
By choosing small ¢ values, some of the elements in the coefficient vector are set to
zero. With this penalty, sparse solutions can be achieved. The Lagrangian form of this
problem changes (3.26) to an unconstrained form as follows

1
X = argmin §Hy—AX||§+)\||XH1 (3.27)

where A has a direct connection with the ¢ parameter in (3.26) and it defines the amount
of shrinkage.

By considering the geometry of the LASSO problem, the objective function in (3.26)
is a quadratic function and it can be interpreted as an elliptical contour centred around
the full least-squares estimate. This can be written as

(y — Ax) (y — Ax) = (x — x*)TATA(x — x%) (3.28)

where x° is the full least-squares estimate. If we consider that the coefficient vector has
only two elements, the constrained part of the problem defines a diamond as in Fig.
3.1. The solution to this problem is the point where the smallest contour touches the
diamond. Due to the cornered shape of a diamond, the first touch most likely occurs
at the corner of the diamond and the result is a sparse result.

For finding the LASSO solution the Least Angle Regression (LARS) is described
in [2]. On the other hand, many convex optimization algorithms are available to solve
this optimization problem.

3.4 Grid Matching

In this section, the performance of the localization algorithm is further improved by
considering the grid matching method proposed in [44]. If our sensor is positioned ex-
actly at one of the grid points, the estimated coefficient vector has one non-zero element
exactly at the index related to the grid point and the rest of the coefficients would be
significantly small. Now consider the situation where our sensor is not positioned at
one of the defined grid points. This grid mismatch causes the x vector to have also
significant values for some of the neighbouring grid points around the sensor location.
We can use the information of these indexes to improve our localization performance.
In this section, sparse total least squares algorithm [44] is utilized for grid matching.
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Figure 3.1: This figure illustrates the geometry of the LASSO problem. The blue diamond
is the area that is defined by the constraint and the contours are centred around the full
least-squares estimate (this figure is taken from [2])

The total least-squares (TLS) framework presents a solution for a non-sparse overde-
termined set of linear equations. In addition, it has many applications in system iden-
tification based on the errors-in-variables (EIV) model and many other areas. For the
grid matching, we are trying to add the sparsity assumption to the TLS framework.
The EIV model models the perturbation in the dictionary matrix as an additive error
matrix as follows

y=Ax+n, A=A+E (3.29)

where E is the additive error matrix. The TLS problem can then be stated as

argmin || [E n]||% subject to y=(A+E)x+n. (3.30)

En

The above problem can be solved by TLS. However, we put a constraint on the sparsity
of the coefficient vector. Similar to LASSO, this constraint appears as an extra [;-norm
term with \. Here again, \ represents the amount of shrinkage. The new problem can
be written as

argmin || [E n] |3 + M| x||; subject to y=(A+E)x+n (3.31)
Ea

n

which it is known as sparse total least-squares (S-TLS). As the structure of the E matrix
and the variance of the noise is unknown, in this work, the weighted sparse structured
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total least squares (WSS-TLS) is not considered. Our problem has two unknowns.
These parameters are the additive error E and the coefficient vector x. To solve the
problem, we initialize the E matrix with zero and by solving the LASSO problem, we
find the x vector. Based on the estimated x, we update our initial assumption on E.
This algorithm stops when the estimated x in the i-th iteration exceeds the (i + 1)-th
estimation by a predefined boundary value. The detailed description of the algorithm
goes as follows :

1. The algorithm starts with E® = 0 . At the i-th iteration E? is assumed known,
the algorithm tries to solve the optimization problem

x' = argmin ||y — Ax — E'x |3 + \| x| (3.32)

which is a total least-squares problem equipped with a term A||x ||; to force a

penalty on the sparsity of the coefficient vector. The above problem can be solved
with LASSO.

2. Then we have an estimation of our coefficient vector. Now it is possible to update
our initial assumption on E by solving the following problem

Et! = argmin ||y — Ax' —ExX' |3+ | E |3 (3.33)
E

However the above problem has a quadratic form and can be solved by taking the
derivative regarding the E matrix to find the optimum solution. After setting the
derivative to zero the solution is

EF = (14| [2) 7 (y — Ax)x"" (3.34)

3. This algorithm stops when the estimated x in the i-th iteration exceeds the (i+1)-
th estimation by a predefined error value

The S-TLS algorithm can be applied to our fingerprinting-based localization frame-
work in two different ways. These two methods are presented below.

1. The first method is to use the dictionary matrix defined in (3.1) and solve (3.7)
with the S-TLS algorithm. After deriving the coefficient vector and the E matrix,
the location of the sensor can be estimated by finding the index of the coefficient
vector where the maximum value occurs. This step is similar to (?7) and it can
be written as

A = argmax z; .
i
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The E matrix that is derived from this algorithm has one non-zero column and
the other columns of the matrix are zero or close to zero. Therefore, the new
signature is

y' =ey +an. (3.35)

By replacing y in (3.7) with y’, we can apply one of the sparse recovery algorithms.
The sensor location can be estimated by applying (3.10) to the resulting coefficient
vector and a better estimate of the sensor location can be achieved.

. For the second method, in the off-line phase, a same dictionary matrix as (3.1)
is constructed. However, for the on-line phase, instead of looking through all
the grid points. First, we find a rough estimate of the sensor location and then
we search more thoroughly through the region where the sensor is found with the
previous estimation. Therefore, instead of applying the dictionary matrix in (3.1),
we reduce the number of grid points and then the S-TLS algorithm is applied. By
selecting some of the columns of the dictionary matrix, we can define the following
dictionary matrix

A =[ay,...,an] (MJ)x N’ where N’ < N. (3.36)

Now, by applying the S-TLS algorithm to

y = A'x' +n, (3.37)

the coefficient vector and the E matrix are derived. After deriving the new signa-
ture vector similar to (3.35), instead of using the A matrix similar to the previous
method in (3.7), we only select the grid points that are in the vicinity of the
estimated location. In this method, the computational complexity is reduced by
decreasing the number of grid points.
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Other Localization Algorithms

In this chapter, existing algorithms for indoor fingerprinting-based localization are eval-
uated for an underwater medium. This section starts with a description of the classical
k-nearest neighbours localization algorithm. Then a statistical localization method is
explained which employs the maximum likelihood estimator for localization. Finally, a
localization algorithm which utilizes neural networks is explained.

4.1 K-nearest neighbours

The k-nearest neighbors (KNN) algorithm is a classical method for fingerprinting-based
localization. Some preliminary information regarding the KNN algorithm and how it
can be adapted to our current localization framework are provided in this section.

In the statistical and machine learning communities, the k-nearest neighbors al-
gorithm is known as a method for solving a regression problem or is a method for
classification. To employ this algorithm for our fingerprinting-based localization frame-
work, the initial step is to define the dictionary matrix. The dictionary matrix that is
used in this work is similar to (3.1). For the on-line phase, the same vector as (3.6) is
constructed. Therefore, the dictionary matrix is restated below as

A =[a;,ay,...,ay] MJx N

S
1
aiZEZais MJ x1 (41)
s=1
a;s = [CIR],,,CIR.,,...,CIR. ;] MJx1

and in the on-line phase, the received new signature is
y = [CIR/, CIR), ...,CIR |* MJ x 1.
The description of the KNN algorithm is provided below.

1. The new signature is compared with the signatures of the dictionary matrix and
k similar signatures are selected. Different metrics can be used to find a similarity
between the signatures. Some of the known metrics that are used in the KNN
algorithm are

Euclidean Distance = ||y — a; ||z,
Cityblock Distance = ||y — a; [|1,
Chebyshev Distance = ||y — a; ||co-
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In this work, the Fuclidean distance is used as a similarity metric. The distance
of the new signature from each column of the the dictionary matrix is put in a
vector d and it can be written as

d=[dy,dy,...dy]" Nx1 (4.2)

where

di = ||y — a2, (4.3)

The indexes of the k£ minimum distance values in the d vector are selected and
these values are put in an index set

A={A1, Ao, ALY

where A; shows the index of the ¢-th minimum in the d vector.

2. The next step is to find the location of the sensor. The location can be estimated
by averaging over the relative locations of the k nearest neighbours. If we consider
the location matrix L in (3.5), the estimated location of the sensor can be defined
as

-1
1= EZ 15, (4.4)

where 15, denotes the column of the location matrix which is selected by the i-th
member of the A set. There is another version of this algorithm which is known
as the weighted k-nearest neighbours (WKNN) algorithm. In this approach, a
discrimination is made between the grid point that has a closer distance with
our new signature and the other £ — 1 grid points. This can be formulated as a
weighted average where the influence of the grid point with a closer distance to
our sensor location is more significant to the final estimated location. The WKNN
can be written as

j=i (4.5)
> (=)

where € is put to avoid the division by zero.

The adaptation of this algorithm to the fingerprinting-based localization is done by Bahl
and Padmanabhan for the first time in [45]. In this work, location dependent signatures
are the RSS values that are received by a number of access points and the location of
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the mobile node is calculated with the algorithm explained above. Moreover, Brunto
and Battiti have employed WKNN in [46] for localization and similar to the previous
work, RSS values are gathered as the location-dependent signatures. The result of this
work shows an accuracy of 5.79 cm with 95% precision.

4.2 Maximum Likelihood

Another method that is proposed for fingerprinting-based localization is a statistical
approach which estimates the sensor location by employing the maximum likelihood
(ML) estimator. In this section, this method is explained and some existing works in
the literature are presented.

In the ML method, localization is performed by using a geo-regioning technique.
Generally, this technique divides the surveillance area into a number of regions instead
of grid points and the center of each region depicts the location of the region. Then,
a large number of samples is gathered in each region. In [30], It is assumed that the
movement of the sensor in the region causes small scale effects. By this assumption,
the statistics of the CIRs in each region are evaluated based on the known amplitude
and phase distribution for an indoor channel.

In the off-line phase, the dictionary matrix is similar to (3.1). However, it is assumed
that there is no time synchronization between the transmitter and the receiver in both
phases. Therefore, the alignment strategy that is defined in 3.1.2 is applied to align
the CIRs to a reference sample. In the on-line phase, the received signature is a vector
similar to (3.6) and the CIRs in this vector are aligned similar to (3.18).

For localization, the new signature vector that is derived in the on-line phase should
be related to one of the signature vectors in our dictionary matrix. This can be done by
defining the amplitude distribution of the S signature vectors that we extracted from
each region. For an indoor environment, many amplitude distributions are proposed.
However, there is no existing work that shows the amplitude distribution of the CIRs for
an underwater medium. Therefore, for simplicity, it is assumed that the distribution
of the samples in each region is Gaussian. This assumption is further assessed for
indoor channel in [31] by employing Akaike weights (AIC). After defining the amplitude
distribution, three cases can be defined.

1. The first case occurs when the average of S signature vectors in each region is not
zero. Then the average value is equal to (3.2) and it is restated below

S
1
aizgzam MJ x 1.
s=1

The covariance matrix can be written as

C, = ﬁ Z (azs — a;)(azs —a;)” (4.6)

s=1

where S is the number of samples in each region, 7 is the index of the region, a;
is the s-th sample in the i-th region and a; is the average vector of the i-th region.
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To localize the sensor we can use the maximum likelihood (ML) estimator. The
ML estimator chooses the region with the highest probability as estimated region.
The probability density function for region ¢ can be written as

prramr el G ) B

p(yli) =

where i is the index of the region and p(yl|i) shows the probability that the re-
ceived signature in the on-line phase is originating from region 7. Therefore, by
considering the log-likelihood, we can define the maximum likelihood estimator
as

vz = argmax In(p(yli))

(4.8)

where iy, denotes the index of the estimated region, det(C) is the determinant
of the covariance matrix of region .

. If the measured CIRs from a region are so different that the constructive and
destructive interference of the multipath reflections cancel each other on average,
the average vector in (3.2) can be considered zero and therefore the covariance
matrix is equal to

S
1 E : H

Similar to the previous approach the ML estimator can be used to find the esti-
mated location of the sensor. This can be written as

inr = argmax In(p(yli))

= argmax (_]\;J In(27) — % In(det(C;)) — %yHCily) (4.10)

. The last case occurs when we assume that the different signature vectors from a
region are statistically independent and the mean also is considered zero. This
assumption results in a diagonal covariance matrix where the values on the diag-
onal are the average PDP values. This assumption results in a major reduction
in the computational complexity. The ML estimator can now be defined as
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inr = argmax In(p(yli))

= argmax <_];4J 111(27T) — % ;::lln([Ci](mn)) - %; |[Y]n|2 (%))

i 1] (n,n)

(4.11)

where [C;](n,n) is the n-th element on the diagonal of the covariance matrix of the
region i, [y], is the n-th element of the y vector. This algorithm is also employed
in [47-49] for localization. Due to the computational simplicity and the fact that
the amplitude distribution of the CIRs in each region is unknown, this case is
applied to our localization framework.

4.3 Neural Networks

In this section, localization is performed by utilizing the artificial neural networks (NN)
framework. In the beginning of this section, some preliminary information about the
multi-layer perceptron, its components and error back-propagation are provided. After-
wards, some previous localization algorithms which use this framework for localization
and their results are presented. It should be noted that a detailed description of dif-
ferent types of neural networks and machine learning algorithms is not provided as the
localization is the main focus of this work. Thus, for more details see [50-52].

4.3.1 Preliminaries

The interest in artificial neural networks emerged after the introduction of simplified
neurons by McCulloch and Pitts in 1943. Artificial neural networks consist of a pool
of processing units that are communicate with each other over weighted connections.
This idea can be considered as a variation of the parallel distributed processing idea.
The processing units are known as neurons. Different topologies are proposed for
connecting the neurons. One of these topologies is a feed-forward network, which is a
network where the data flow from input to output neurons is strictly feed-forward and
no feedback connections are present. The data processing can extend over multiple
layers of neurons.

The multi-layer perceptron is a type of feed-forward network. Each layer consists of
neurons which receive their inputs from neurons in a layer directly below them and send
their outputs to neurons in the next layer. There are no connections within a layer.
The topology of this network with one hidden layer is shown in Fig. 4.1. Generally, in
the input units, no processing takes place. Thus a network with one input layer, one
hidden layer and one output layer is referred to as a network with two layers. Below,
we list the components of the first output neuron of the MLP network in Fig. 4.1. This
can be simply extended to all the neurons in the network.

1. Three types of neurons can be defined: input neurons (indicated by an index
in) that receive data from outside the neural network, output neurons (indicated
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Neuron ol

Figure 4.1: Multi-layer perceptron (a) one neuron (processing unit) (b) multi-layer perceptron
topology with two layers

by an index o) that send data out of the neural network and hidden neurons
(indicated by an index h) whose input and output signal remain within the neural
network.

2. A state of activation y,; for neuron ol: the output of the neuron.

3. Connection between neurons: each connection is defined by a weight wp; .1 which
determines the effect that the signal of j-th hidden neuron has on neuron ol.

4. An external bias or offset 6, for neuron ol: this value is a constant that is
independent of the network inputs and this constant is adapted by the learning
rule.

5. A propagation rule: this determines the effective input s,; of a neuron ol from
its external inputs. In our case we assume that each neuron provides an additive
contribution to the input of the neuron with which it is connected. The effective
input can be defined as

Nhia
S01 = Z Whj.ol Ynj + Oot- (4.12)

=1
Neurons with this propagation rule are known as sigma neurons.

6. An activation function f, is a function which determines the new level of acti-
vation based on the effective input s,;. Generally this function is defined as a
non-decreasing function of the total input of the neuron

Nhid
Yor = fo1(S01) = for (Z Whj,01Yh1 + 901) (4.13)

Jj=1
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(a) (b)

Figure 4.2: Activation function (a) pure linear function (b) tan-sigmoid function

Generally, the activation function is some sort of a threshold function: a hard
limiting threshold function (a sign function), a linear or semi-linear function or
a smoothly limiting threshold. Two activation functions that are used in this
work are the tan-sigmoid function and the linear function and they are shown in
Fig. 4.2. The tan-sigmoid function is a smoothly limiting function which can be

defined as

exp(So1) — exp(—So1)

eXp(501) F exXp(—501) (4.14)

Yo1 = fol <501> -

After defining the components of a neuron, a learning rule to update the weights
between the neurons should be defined. The weights in a neural network have to be
configured in a way to produce the desired set of outputs by entering a set of inputs.
Updating the weights can be done in two different ways: supervised learning where an
external teacher provides a set of desired input and output pairs and the weights change
according to these pairs or unsupervised learning where the network finds the pattern
of its inputs by itself and it updates the weights accordingly. In both methods, the
rule for changing the weights follows the Hebbian learning rule. The basic idea is that
if two input neurons ol and hj are active simultaneously, their interconnection must
be strengthened. If ol receives an input from hj, the simplest version of the Hebbian
learning rule is to modify the weight wp; 1 with

Awhj,o1 = YYnjYo1 (4-15)

where v is the learning rate. For supervised learning that is used in this work, the
neural network starts with a set of random weights between the neurons. A delta rule
which is derived from the Hebbian learning rule tries to minimize the error between the
training samples and the actual output of the network iteratively. This can be done by
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defining total mean squared error cost function as

1 o 1< .
error = - Z el = p Z(dffl) — 2 (4.16)
i=1 i=1

where d® is the i-th training output sample, ¥ is the actual network output in the
i-th iteration, ¢ is the total number of training pairs that is used to train the network.
The idea is to reduce the cost function iteratively. This can be done by employing
the gradient decent algorithm. Since total error is the mean of all samples one cannot
technically calculate the gradient of the error with regard to weights until the entire
set of training samples is available. However, this is very computationally intensive so
this is usually performed individually with each training pattern as an approximation.
Therefore, the idea is to minimize the output error of each training sample by moving
towards the negative of the derivative of the error with respect to the weight between
the two neurons.

' ' , He®
141 2 !

Gtnyon e 1
where 7 is the learning rate and wpjo is the weight of the connection between the
j-th hidden neuron and the output neuron ol. This learning rule can be applied to
a single neuron for updating the weights. A generalization of the delta rule for non-
linear activation functions and multilayer networks is known as error back propagation.
The central idea behind this solution is that the errors for the neurons of the hidden
layer are determined by back propagation of the error of the output layer. Thus the
algorithm can be explained as follows. The training pairs are used as an input and the
output values are propagated to the output neurons. Then the actual network output
is compared with the desired output values and we usually end up with an error in
each of the output neurons. Let’s call this error effj) for the j-th output neuron for the
i-th training sample. We have to bring the total output error to zero. The simplest
method is a greedy method: we try to change the connections in the neural network
in such a way that in the next iteration the error e,; gets closer to zero. In order to
reduce an error we have to adapt its incoming weights according to (4.17). This is the
first step. However, this is not enough due to the fact that by applying the delta rule,
the weights from the input to the hidden neurons are never changed. In order to adapt
the weights from the input to the hidden neurons, we again have to apply the delta
rule. We distribute the error of an output neuron oj to all the hidden neurons that it
is connected to. In other words, a hidden neuron hj receives an error value from each
output neuron o equal to the error of that output neuron weighted with the weight of
the connection between those neurons. In this way, the weights between the input and
the hidden layer can also be changed with the delta rule. Propagating the errors back
in order to update the weights of the MLP network is known as the back-propagation
algorithm.

Basically, feed-forward networks have two training phases. In the first phase, the
training set is fed to the network. After training and adapting the weights, the same
data that was used for training is fed again to the network to compute the error between
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the desired outputs and the actual outputs. This step is known as the memorization
phase. In the second phase, untrained data sets are used as an input of the network
and the error is calculated between the desired outputs and the actual outputs. This
step is called the generalization phase. For localization, the performance of the network
in the generalization phase is much more important than the memorization phase.

4.3.2 Localization Algorithms

In this section, some previous works that utilized neural networks for localization are
reviewed. In addition, our approach for underwater localization by using the neural
network framework is explained.

The idea of using neural networks for fingerprinting-based localization is presented
for the first time by Nerguizian et al. in [53]. This work also uses the geo-regioning
technique for localization. In [53], a different training matrix is built for the off-line
phase and only one receiving antenna is considered for localization. Each column of
this training matrix is composed of seven parameters that are extracted from the CIRs
in each region. These seven parameters are mean excess delay (7), RMS delay spread
(Trms), maximum delay spread 7,4, power of the first path (P), delay of the first path
(11), total power of the received signal (P) and the number of multipath components
(M P). These parameters are explained in section 2.1.1.4 and the training vector which
is used as an input of the MLP network can be written as

tis = [Tmam,i87 Tm,isy Trms,isy T1is» Pl,is; Mpisu -Pis]T 7x 1. (418>
where t;; refers to the s-th sample of the ¢-th region. For the on-line phase, the new
signature vector is defined as

P T{,P{,MP/,P/]T 7% 1. (4.19)

/
y = [TmaJ:? m> 'rms>

A neural network is applied to perform the function approximation between the in-
put data and the location coordinates. The parameters extracted for each grid point
are used as an input for the NN. In this case, a simple feed-forward neural network
is used to perform the non-linear mapping between these parameters and the location
coordinates. An MLP is used for this case due to the smaller location error in the gen-
eralization phase of the network. In addition, to get a good generalization property, the
Bayesian regularization with the Levenberg-Marquardt algorithm is used as a learning
algorithm and a hidden layer with 10 neurons is chosen. A wideband signal with a
central frequency of 2.4 GHz with 200 MHz bandwidth is used for underground mine
localization.

In [54], the parameters are reduced to three parameters and an UWB signal is used.
The parameters are excess delay, total received power and rms delay spread. An MLP
network with one hidden layer is used with 7 neurons in its hidden layer. The learning
algorithm is also similar to the previous method. The simulation is performed in 1D.
For the 3 GHz to 6 GHz and the 3 GHz to 10 GHz bandwidths signal errors of 91
cm and 3 cm for the trained data set and 160 cm and 81 cm for the untrained data
set are respectively reported. This work is extended to 2D localization in [55]. In this
work, the first two parameters are similar to the previous work and a new location
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flag is used which is related to the application. An MLP network with 2 hidden layers
of 7 and 12 neurons is used and the training algorithm is a scaled conjugate gradient
(SCG) method. For the training data and the test data, accuracies of 0.2m and 0.5m
with 74% and 67% precision in the z direction and 0.195m and 0.5 with 80% and 60%
precision respectively in the y direction are reported. In this work, the localization
performance of a general regression neural network (GRNN) which is a radial basis
function type of network is also evaluated. This GRNN network has 1 hidden layer
with a radial activation function. For the training and the test dataset, an accuracy
of 0.6m with respectively 80% and 60% precision in the x direction are observed and
for the y direction accuracies of 0.4m and 0.65m with 73% and 70% precision are
respectively reported.

In [56], CIR and PDP values are directly fed to the neural network. Path loss
information is neglected by normalizing the energy to one and one receiving antenna is
considered. Two types of signature vector are used as the input of the MLP network.
One of them is derived by utilizing the CIR directly as an input of the network. The
other signature vector is derived by employing PDP values instead of the CIR itself.

For the training set, N realizations of the CIR are put in a matrix. The matrix is
gone through a linear pre-processing stage before it is used as an input of the MLP.
This pre-processing changes each CIR vector to a zero mean and unit variance vector.
Then these vectors go through a linear transformation by employing a feature selection
algorithm based on a principal component analysis (PCA).

After this preprocessing, this matrix is used as a training set for an MLP feed-
forward network with one hidden layer. Besides, the scaled conjugate gradient algo-
rithm is used as a learning algorithm. For the vector with 90 elements, 115 hidden
neurons and for the vector with 45 elements, 65 hidden neurons are used. An accuracy
of 1m with 93% precision is reported for this method.

In [57], information is extracted from the CIR via a wavelet feature extraction.
The CIR is compressed by using the discrete wavelet transform (DWT). A radial basis
network is used for function approximation. An accuracy of 2 meters with 90% and
80% precision for respectively the trained an untrained data set is achieved.

In [58], two receiving antennas are used for localization. The dictionary matrix
that is defined in this work is used also for our localization framework. The dictionary
matrix is an extension of the dictionary matrix in (4.18) to multiple receiving antennas
and it can be defined as

tis = [tz;th;Qa '-'>tg;J]T 7J x 1 (420)
tisj = [Tmaz,isja Tm,isjs Trmsisjy T1,isj» Pl,isjy MPiSj7 Pisj]T 7x1 (421>

where J shows the total number of antennas. For the on-line phase, the new signature
matrix is defined as

Y =y 55y T x1 (4.22)
with
y; = [Tr,naxi7 7—7,711'7 T’Z’msi? 7—{7;7 Pllm N'L/a P'[I]T 7 X 1 (423)
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A wideband signal with a central frequency of 2.4 GHz and a 200 MHz bandwidth
is used for detecting an underground mine in 1D. An accuracy of 60cm with 90%
precision for the trained data and 1 meter with 90% precision for the untrained data
are reported. Our approach for underwater localization is similar to this work but with
more antennas.

In [59], four parameters are extracted from the CIR. These parameters are total
energy integrated over the CIR (Fyy), the energy integrated over the strongest received
path (E,...), rms delay spread 7,,,s and the delay associated with the percentile of
the received energy (Tpercent). Four receiving antennas are used. Therefore, for the
parameter Fy, the input of the neural network is a vector with four elements extracted
from the receiving antennas. The test data results show an accuracy of 2 m with 90%
precision. In addition, the time of arrival (TOA) information of four antennas is added
to the vector, a better performance of 1 m with 95% precision is achieved.

Our approach is similar to [58] with 8 antennas. A MLP network with one hidden
layer and 65 neurons is used. In addition, the back propagation learning algorithm is
used to adjust the weights. The number of training vectors that are used in this work
to train the MLP network is NS where N shows the total number of regions and S
shows the total number of samples in each region. The output of the network is the
3D location coordinates. Therefore, the network has 56 input neurons and 3 output
neurons.
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Simulation Results

In this chapter, numerical results of the localization algorithms described in the previous
chapters are provided. This section starts by defining the grid points for an off-line
phase. Afterwards, the localization results of different algorithms are provided.

5.1 Grid Points

For the off-line phase, the water tank is divided into 128 regions where the size of each
region is 8.06 cm x 8.06 cm x 6.75 cm. In each region, four CIR samples are extracted
around the center of the region. Therefore, in (3.1), N is 128 and S is 4. These points
have 2 cm distance in x and y direction and 6.75 c¢m in z direction. The center of the
region from the region next to it has 8.06 cm distance in the x and y direction and 6.75
cm distance in the z direction. The defined grid points are depicted in Fig. 5.1. The
green points show the center of the regions and the blue points are the four samples that
are measured in each region. For each blue point, CIRs are averaged over 5 samples.
For localization, 8 receiving antennas are used. These antenna are put in the corners
of the plastic frame that is put inside the tank. In addition, for each CIR 30K channel
taps are gathered and by creating a signature vector similar to (3.3), a signature vector
with 240 K (8 x 30K’) samples can be derived. Therefore, in (3.1), M is also 240 K
and J is equal to 8. The final vector that is used as a location dependent signature in
our database is shown in Fig. 5.2. The location matrix L is also constructed as it is
defined in (3.5).

For the on-line phase, the transmitting antenna is put in 57 random places in the
tank and the CIRs are extracted with the same vector size as the database signature
vectors. These random signatures are not averaged over 5 samples and only 1 sample
is obtained for each point. These random points are shown in Fig. 5.1 with red points.

5.2 Localization Algorithms

5.2.1 k-nearest neighbors

To assess the performance of the classical KNN and WKNN algorithms described in
Section 4.1, the Fuclidean distance of the signature vector that is received in the on-
line phase from the dictionary matrix signature vectors is calculated and the 3 nearest
neighbors are selected. The mean squared error between the estimated location of the
sensor and the actual location is calculated and the cumulative distribution function
(CDF) of this error is plotted in Fig. 5.3. The accuracy of the KNN and WKNN
algorithms is 5.77 cm and 6.72 cm respectively with 96% precision. WKNN performs
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Figure 5.1: XY plane, XZ plane and YZ plane. Green points represent the centre of the
regions, blue points are the samples in each region, red points are the random locations
that are used for the on-line phase and the black circles show the selected grid points of the
dictionary matrix that are used in the S-TLS algorithm
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Figure 5.2: An example of a signature vector that is used as a column of the dictionary matrix

better as it takes the distance between the neighbors into consideration and calculates
the weighted average to estimate a location.

5.2.2 Neural Networks

To train the neural networks, a dictionary matrix is built by extracting 7 parame-
ters from the CIRs for each region. These parameters are extracted by employing the
threshold level that is defined in Section 2.3.2. These parameters are stacked together
as defined in (4.21). For this simulation, we use the Matlab neural networks toolbox
(nntool). A MLP network with one hidden layer is used and the hidden layer has 65
neurons. Neurons in the hidden layer use a non-linear tan-sigmoid activation function
and neurons in the output layer use a linear function. The learning algorithm is the
Bayesian regularization with the Levenberg-Marquardt (learnbr.m) to have a good gen-
eralization property. The network has three outputs which is relative to the 3D location
coordinates of the training points. The block diagram of this network is shown in Fig.
5.4. The training is repeated as many times as possible to reach the minimum mean
square error (MSE) between the desired and the actual output vectors.

For the on-line phase, 7 parameters are extracted from the CIRs similar to the
training phase and a vector similar to (4.22) is built. Therefore, the y vector is used
as an input of the neural network and the outputs for the training data and the test
data are shown in Fig 5.5. These results show an accuracies of 60 cm and 90 cm with
precisions of 96% and 90% for the training and testing dataset respectively. Due to the
short distances between the grid points and the small variation in the extracted vectors,
the signature vectors have a significant correlation and the results are not satisfactory.
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Figure 5.3: Numerical results for the OMP, LASSO, KNN, WKNN, S-TLS algorithms

Hidden Layer Qutput Layer

Input

56

65 3

Figure 5.4: Block diagram of the neural network that is used for the fingerprinting-based
localization
5.2.3 Sparse Localization

To evaluate the performance of the sparse localization algorithms, the dictionary matrix
that is build in the off-line phase is similar to (3.1). For the 57 random locations, the
location is estimated by the OMP, LASSO and LS algorithms. Besides, it should be
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Figure 5.5: Localization performance of the neural network method

noted that for estimating the sensor location, it is assumed that the coefficient vector
is a 3-sparse vector. Therefore, in (3.10), k is equal to 3. Results show an accuracy
of 6 cm, 5.70 cm and 8 cm with 96%, 98%, 91 % precisions respectively for the OMP,
the LASSO and LS methods. LASSO function in Matlab is used for simulating the
LASSO algorithm. The S-TLS is also applied as it is explained in Section 3.4. In
Fig. 5.3, the first S-TLS method is used for localization. An accuracy of 5.70 cm with
98% precision is achieved. Therefore, among all the localization algorithms that are
explained in this work, the best localization performance is achieved with the LASSO
and S-TLS algorithms. Both methods have almost a similar localization performance,
although, S-TLS is slightly better than LASSO. The better performance of the LASSO
and the S-TLS algorithms is due to the selection of different weights in the weighted
average for these methods in comparison with the WKNN algorithm. In addition, The
WKNN method is better than the OMP algorithm.

For the second S-TLS method, in the on-line phase, a new dictionary matrix with a
fewer number of signature vectors is employed to find an estimate of the sensor location.
The grid points that are selected from the dictionary matrix A are marked with a black
circle around them in Fig. 5.1. These 9 grid points are selected for all the XY planes
in the z direction. Therefore, the columns of the dictionary matrix is reduced from
128 to 72. After applying the S-TLS algorithm and achieving the coefficient vector
and the E matrix, the maximum element in the coefficient vector shows the estimated
location of the sensor. To find an exact location, the grid points in the vicinity of the
estimated location are selected from the dictionary matrix A. The simulation results
are shown in Fig. 5.6. These results show an accuracy of 8 cm with 94% precision.
The computational complexity is reduced with the price of having a lower accuracy.
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Figure 5.6: Localization performance of the grid matching algorithm with fewer number of
grid points

5.3 Length of the signature vectors

Till now, the results show that the localization is feasible for an underwater medium
with a high accuracy. However, one of the requirements of our application is the real-
time localization. Therefore, the execution time of our algorithms is an important
parameter. To have high resolution CIR vectors, in the off-line phase a long time
window and also a high sampling frequency are selected. However, due to this selection,
the dictionary matrix is a huge tall matrix. In this section, we investigate the effects
of reducing the channel samples and also the sampling frequency on our localization
performance. This section starts by evaluating the different time window lengths and
it follows by the reduction in sampling frequency.

First, different time window lengths are selected and the localization results are
shown by using the OMP algorithm. In Fig. 5.7, CIRs that are extracted for each
antenna in all the regions are depicted where the index shows the region index. This

20



% iE 60
Time (<) Time (u )
(a) (b)
fz g 60
§ § 80
Time (<) Time (us)
(c) (d)
fﬁ iz 60

Time (w5} Time (4 5)

(e) ()

Region Index
Region Index
o
2]

80

Time (4 5)

Time (u s}

(8) (h)

Figure 5.7: Normalized CIRS as received by the 8 antennas from different regions (a-h)

antenna 1 to 8

o1



T P—— . T A4 4 4 4L L &
oA~ 4 *— 250ns e—e—= —*— 250ns
—~A— 500ns —&A— 500ns [
—*—1p ——1p
1.5p 150
S g
@ @
g g
< <
@ @
< <
@ @
o o
|
o
“‘c
i i i i i fox i i i i i i i
6 8 10 12 14 16 0 2 4 6 8 10 12 14 16
Localization Error (cm) Estimation Error in X Direction (cm)
(a) (b)
100 T — T s st A A A A 4 4 A A A b A L 4 A b A b5
e —— 250ns —— 250ns
—&A— 500ns [ —4A— 500ns |
——1y ——1y
1.5p 1.5p
g g
@ [
g g
= 1=
@ @
< <
O
a o
i i i i i i i 0o ““‘A i i i i i i i
2 4 6 8 10 12 14 16 0 2 4 6 8 10 12 14 16
Estimation Error in Y Direction (cm) Estimation Error in Z Direction (cm)
(c) (d)

Figure 5.8: Simulation results for different time window lengths

figure shows that a significant amount of the channel taps are only noise and they are
not containing any information. Therefore, by reducing the size of the time window, we
should not experience any significant change in our localization performance. Different
time windows with lengths 1.5 us, 1 ps, 500 ns and 250 ns are selected. The OMP
algorithm is applied to these signature vectors for location estimation. With a 20 GHz
sampling frequency, the 1.5 us, 1 s, 500 ns and 250 ns have 30 K , 20 K, 10 K and
5 K sampling points for each CIR. Accordingly the dictionary matrix has vectors with
240 K, 160 K, 80 K and 40 K elements. In Fig. 5.8, the simulation results show that
a shorter time window can be used. The execution time of this algorithm for different
time windows is shown in Table 5.1.

Another parameter that can reduce the length of the signature vectors is the sam-
pling frequency. In this approach, the signatures are down-sampled and the results are
shown again by applying the OMP algorithm. Downsampling removes the unnecessary
samples that result from the oversampling. Different sampling frequencies that are used
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Table 5.1: Algorithm execution time for different time window lengths

Time window size | Execution time

1.5 ps 3.16 s

1 us 2.36 s
500 ns 1.19 s
250 ns 900 ms

in this work are 20 GHz, 10 GHz and 5 GHz. The simulation results are shown in Table
5.2.

Table 5.2: Algorithm execution time for different sampling frequency

Sampling frequency ‘ Execution time

5 GHz 632ms
10 GHz 1.29 s
20 GHz 3.16 s

The achieved results shows that the signature can be reduced significantly without
any major error in its localization performance. Therefore, the time window cab be
reduced to 250 ns and the sampling frequency to 5 GHz. The localization performance
of the resulting CIR is compared with the high resolution CIR in Fig. 5.10. The
execution time is reduced from 3.16 s to 500 ms . The execution time can further be
reduced by optimizing the codes.

5.4 Unsynchronized CIRs

Till now the simulations are done by synchronizing the transmitter with the receiver
in both phases. In this section, the localization performance is evaluated for an unsyn-
chronized scenario. For this scenario, the maximum likelihood method and the sparse
localization method are assessed.

5.4.1 Maximum likelihood

The CIRs are aligned with the alignment strategy explained in Section 5.6. The third
approach is used. In our localization scenario, in contrast to the works that are done
in [30,47-49], the number of samples that we obtain in each region is not more than the
length of the signature vector (S < M.J) due to two main reasons. First, the region
that we define is so small and the number of samples that we can gather in each region
is small. The second reason is related to the number of channel taps that is used in the
columns of the dictionary matrix which makes the calculation of the covariance matrix
difficult due to the large size of the signature vectors. Therefore, the average PDP values
are calculated. Localization is performed with the assumption that the channel taps
follow the Gaussian distribution and they are statistically independent. The estimated
location can be found by identifying the region with the maximum probability. The
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Figure 5.9: Localization performance with different sampling frequencies

localization results are depicted in Fig. 5.11. The results show an accuracy of 30
cm with a 96% precision. The bad performance of the maximum likelihood algorithm
can be related to the two simplifying assumptions that we made. This shows that
the channel taps are not exactly following the complex Gaussian distribution and also
the independent channel taps assumption is not correct. This method can further be
improved by finding the taps statistics by employing Akaike weights.

5.4.2 Sparse Localization

The alignment is done in this algorithm as explained in Section 3.15. The results for
the LASSO, OMP and S-TLS algorithms are shown in Fig. 5.12. An accuracy of 8
cm with 90%, 92% and 93% precisions are achieved for the OMP, LASSO and S-TLS
algorithms.
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Figure 5.11: Localization performance of the maximum likelihood method

5.4.3 k-Nearest Neighbors

The KNN and WKNN algorithms are also applied with the same alignment strategy
as explained in Section 3.15. The localization performance is depicted in Fig. 5.12. An
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Figure 5.12: Localization performance for unsynchronized transmitter and receiver

accuracy of 8 cm with 87% precision for both methods is achieved.

In this case, similar to the synchronized case, the best localization performance is
achieved for the LASSO and S-TLS algorithms. Besides, the simulation results of the

OMP, WKNN and KNN algorithms show similar localization performance.
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Conclusions and Future Works

With the introduction of UWB technology, many localization algorithms are proposed
for an indoor channel. However, the utilization of UWB signals for underwater localiza-
tion has never been proposed in literature. Therefore, through this work the feasibility
of performing localization in water with UWB signals is investigated. A fingerprinting-
based localization technique is deployed due to the unacceptable results that were
achieved before by geometric techniques. In this technique, the physical space is first
divided into a number of grid points. A set of location-dependent signatures is then
gathered in the off-line phase for each grid point and is recorded in a matrix which is
known as the dictionary matrix. The location-dependent signatures that are gathered
for each region are the channel impulse responses (CIRs). In the on-line phase, the
new received signature is compared with the signatures in our dictionary matrix and
the location of the sensor can be estimated accordingly.

The influence of water on the propagation of electromagnetic waves and also some
preliminary information about the UWB signals have been provided in Chapter 2.
The set-up that is used for the demonstration of the localization algorithms have been
described. Different instruments that are used in this set-up were explained and their
specifications were provided. Afterwards, different methods for extracting the CIRs
were evaluated and the cross-correlation method has been chosen due to its simplicity
and the need for real-time localization. The CIRs have been further assessed to define
the threshold to distinguish the noise level.

In Chapter 3, sparse localization which is based on the compressive sampling con-
cept has been described. First, the system model was defined and the dictionary matrix
which contains the CIRs was constructed for a number of grid points. Two scenarios
have been considered for estimating the sensor location: having or not having time
synchronization between the transmitter and the receiver in both phases. For an un-
synchronized scenario, an alignment strategy was defined to align the CIRs to the same
reference sample. Afterwards, the RIP condition for the dictionary matrix that assures
the robustness to noise and uniqueness of the result was evaluated for the dictionary
matrix that is used in our localization framework. As the dictionary matrix satisfies
the RIP condition, four recovery algorithms have been proposed. Due to having an
overdetermined set of linear equations and a dictionary matrix with full column rank,
the least-squares method has first been assessed. For this method, the high variance
causes unreliable estimates. As we can use the spatial sparsity for a more accurate loca-
tion estimation, three sparse recovery methods were introduced. OMP was introduced
as a greedy method and the LASSO was presented as a method which replaces the
sparse approximation problem with a linear programming problem. In addition, the
S-TLS algorithm which forces a sparsity condition on the total least-squares problem
was assessed for two different approaches. One approach is to use the same dictionary
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matrix as we used in the LASSO and OMP methods to estimate the sensor location
and the second method is to reduce the number of grid points in the on-line phase
and then estimate the sensor location by the perturbation that is derived from the
S-TLS algorithm from the estimated grid point to find the exact location of the sensor.
Among the algorithms that are explained in this work, LASSO and the first approach
of the S-TLS algorithm achieved the best estimation results. This better performance
in comparison with the WKNN algorithm is due to the selection of different weights
for the weighted average. The localization performance of the WKNN and the OMP
algorithms is almost similar. The worst performance is achieved for the LS method due
to the fact that it has a high variance and it never results in a sparse coefficient vector.
By employing the S-TLS algorithm with the second approach, we achieve an acceptable
localization performance. Although the computational complexity is reduced, due to
the reduction in the number of grid points, the localization performance is degraded
in comparison with other methods. Thus, the trade off is between the computational
complexity and localization accuracy.

The existing algorithms for an indoor fingerprinting-based localization were also
evaluated for underwater localization in Chapter 3. The first method is a traditional
localization algorithm which is known as k-nearest neighbours. This algorithm is split
into two methods: KNN and weighted KNN (WKNN). In both methods, the algo-
rithm starts by looking through the recorded signatures in the off-line phase to find k
signatures that have the minimum distance with our received signature in the on-line
phase. Correspondingly, the location of these k signatures are found and in the KNN
algorithm a simple location average is used to find the sensor location. In the WKNN
algorithm, a weighted average is used and therefore a discrimination is made between a
grid point that has a closer distance to our sensor with regard to the other grid points.
The estimation results were shown in Chapter 6 and acceptable estimation results have
been achieved for both methods. However, WKNN achieves a slightly better result
KNN due to the employment of the weighted average. A statistical method was also
evaluated in this work. This method employs the maximum likelihood estimator to
find the sensor location. In this method, geo-regioning is performed and the physical
space where the localization is performed is divided into a number of regions. For each
region, the CIR amplitude distribution is defined. The sensor location is estimated by
utilizing the maximum likelihood estimator which chooses the region with the high-
est probability as the estimated region. As there is no available channel model for
the underwater medium, some simplifying assumptions were made. However, these as-
sumptions resulted in unacceptable location estimation results. The last method that
was evaluated in this work is a method which employs the neural network for localiza-
tion. Instead of using the CIRs as the signature vectors, 7 parameters are extracted
from the CIRs. However, simulations with this algorithm show unacceptable results
due to the short distance between the grid points and therefore only small variations
of these parameters with the location are observed.

At last, to perform real-time localization, the length of the signature vectors have
been shortened by removing the unnecessary samples which resulted from a long time
widow or an over-sampling of the CIRs. Therefore, a significant improvement is
achieved in the algorithm’s execution time.
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6.1 Future Works

Some suggestions for the continuing this work are provided below.

Design of an omni-directional antenna: In this work, a fixed orientation is
used for the antenna. However, in practice, the antenna is rotating and the antenna
orientation is not fixed. The design of an omni-directional antenna for underwater com-
munications is necessary to remove the dependency of our algorithms to the orientation
of the antenna. With the current antennas, it is seen that a small change in the antenna
orientation causes a significant error on our location estimates.

Addition of tracking algorithms: Adding a tracking algorithm can further sim-
plify our localization methods. With a tracking algorithm, we can use the previous
location information to estimate the sensor location. The previous location helps us to
look only through the grid points in the vicinity of the previous grid point to find the
location of our sensor instead of checking all the grid points for each new location.

Extension to multiple sensors: It is also possible to apply the proposed al-
gorithms to localize multiple sensors. A new received signature vector in the on-line
phase for this case is different from the signature vectors of our dictionary matrix as
the signal that is received by the antenna is the result of a constructive and destructive
addition of the signals of multiple sensors. Thus, this work can be further improved by
extending the algorithms to the detection of multiple sensors in the on-line phase.
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