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ABSTRACT

In this thesis, wireless localization is investigated based on multiple noisy estimates of
the time-difference of arrival (TDOA) at each pair of the n >4 sensors with different but
known locations using WiF'i opportunistic signals.

Our work is comprehensive and includes channel estimation, symbol detection, TDOA
estimation, and location estimation. To mitigate the multipath issue induced by wideband
signals, such as WiFi, frequency-division is employed to decompose the wideband RF signal
into multiple non-overlapping narrowband signals. To minimize the adverse effects of the
clock drift, time-division is proposed to divide the signal into multiple non-overlapping signals
in the time domain. In addition, Kalman filtering is proposed, assuming the wide-sense
stationary and uncorrelated scattering (WSSUS) channel and the first order auto-regressive
(AR) model are used. Because of the multiple TDOA estimates at each pair of the WiFi
receiver sensors, an efficient algorithm is developed to estimate the target location. The
localization technique developed in this thesis can also be extended to other radio frequency
(RF) signals, as shown in our simulation study for out-door localization.

The simulation results in our thesis show the effectiveness of the wireless localization,
although further work is needed to resolve the nonlinear estimation problem involved in

localization based on TDOA estimates.



CHAPTER 1
INTRODUCTION

This chapter introduces the wireless localization problem and the related works in this
problem area. Our thesis work will be briefly discussed and followed by a summary of each

chapter.

1.1 Overview and Related Work

Passive source localization has been an important research topic in the signal processing
society and received the renewed interest due to the attention to localization based on wireless
networks. See for instance [15] and the references therein. Even though the success of the
global positioning system (GPS) diminished the importance of wireless localization, there
are needs for developing indoor and urban area location systems, because the weak GPS
signal cannot penetrate big buildings. Several papers [1], [7], [9], [16], [19] consider source
localization based on time-difference of arrival (TDOA) estimates obtained from the radio
frequency (RF) signals.

We are motivated to consider wideband RF signals for localization. The study in this
thesis can be easily adapted to the case of the WiF1i signals [2], [5] that are indeed wideband.
However, our localization algorithm is based on the TDOA estimates obtained at the n
sensors with different but known locations. Due to the wideband of the RF signals, the
multipath phenomena are inevitable. Furthermore, the sensor clocks are mostly based on
quartz oscillators, and thus the clock drifting can also be a serious issue for accurate TDOA
estimation, which requires a long duration for the observation time of the wideband RF
signals. A divide and conquer approach is adopted leading to decomposition of the wideband
RF signal into a sum of multiple narrowband signals that are resilient to multipath, and to
time division of the received signal over multiple non-overlapping time subintervals in each
of which the clock drifting is negligible. Hence we may have L >> 1 crude TDOA estimates

at each of the n wireless sensors. An assumption for the TDOA estimation errors at the kth



node is the i.i.d. Gauss distribution with mean zero and variance o; determined mainly by
its signal-to-noise ratio (SNR).

Despite the i.i.d. Gaussian assumption, such a source localization problem is nonlinear in
nature and the exact MLE solution is difficult to compute. For this reason, the problem was
initially investigated for the case when the sensors are arranged in a linear fashion [1], [3],
9], where different optimum processing techniques are proposed under various assumptions.
When the sensors are distributed irregularly, the optimum solutions are much harder to
obtain. A linearization approach based on the Taylor series is proposed in [6], [19] to compute
the optimum solution iteratively. Because of the existence of local minima, the Taylor
series method requires an initial solution close to the global minimum. A more appealing
approach is the quasi-linear method employed in [7], [16], [18] that converts the nonlinear
measurement equations into quasi-linear measurement equations by treating the nonlinear
term as a parameter. Two different procedures are developed independently in [7], [17], which
turn out to be mathematically equivalent. Our research results presented in this thesis can

also be found in [8], [12], [13] as quarterly reports.

1.2 Thesis Contribution

In this thesis, we take into account the same localization problem using the same quasi-
linear measurement equations. Different from the existing solution methods, the nonlinear
term in the quasi-linear measurement equations is treated as a constraint that is in fact a
quadratic constraint. A numerical procedure based on simultaneous diagonalization [10] is
developed to compute the WLS solution under the quadratic constraint. This new procedure
is shown to be an approximate MLE solution under a mild assumption that is satisfied so long
as the distances from the sensors to the target are not all too small compared to the TDOA
estimation errors measured in distance. This thesis also proposes an efficient TDOA estimate
method, which uses subband division. The efficient computation to reduce complexity and

storage is proposed as well.



1.3 Thesis Organization

This thesis consists of 6 chapters. Chapter 1 is the introduction of our study. Chapter
2 describes OFDM and WiFi, which will be used as a signal for localization purposes. In
Chapter 3, the channel estimate and symbol detection procedures using OFDM data trans-
mission are presented. Chapter 4 summarizes the TDOA estimation procedure that will
be applied for localization. In Chapter 5, localization based on TDOA is illustrated. Each
chapter from Chapters 3 to 5 include the simulation results with specific examples. Lastly,

the conclusion is in Chapter 6.



CHAPTER 2
OFDM AND WIFI

In this chapter, we provide an overview and study of orthogonal frequency-division mul-
tiplexing (OFDM), adopted in WiFi, which is the local area wireless computer networking

technology. Our wireless localization method will be based on WiFi signals.

2.1 OFDM

OFDM has been widely used in wireless communications due to its many advantages.
A major advantage is that it can transmit digital messages without intercarrier interference
(ICI) and intersymbol interference (ISI) in the multipath environment. Because of multi-
path propagation, transmitted signals are often distorted at the receiver site. Adding the
corrupting noises makes it very difficult to recover the original transmitted symbols. The
OFDM is a clever scheme by introducing the cyclic-prefix in the time domain and by taking
digital data in the frequency domain. It works very effectively and can efficiently deal with
both ISI and ICI, commonly seen in multi-path propagation situations and in broadband
radio channels. At the same time, the OFDM transmission technique needs much less com-
putational complexity in the equalization process in each receiver [14]. For these reasons,
OFDM is adopted widely as the standard, for instance, in the local area network (LAN) and

personal area network (PAN).

2.1.1 Discrete Fourier Transform and Circular Convolution

A major contribution of the OFDM is the introduction of discrete Fourier transform

(DFT) for baseband modulation and demodulation. If the discrete-time signal {s;}~ ;' is

periodic, then DFT can be used to analyze its frequency content:

?

Sy = sWik Wy = e 27/,

7—
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where 0 < &k < N — 1. There exists a fast algorithm for computing DFT called FFT with
complexity O(N log,(N)). For the two discrete-time periodic signals {f;}~ ;" and {g; }",

we can define circular convolution as
N-1
Sz:fl®92:kagz—k> ZZO?LaN_l
k=0

Let {F}.}n- and {G}2 =" be the DFT of {f;}X;" and {g;}}", respectively. It follows from

the properties of the DFT that is
Sp=FGy, k=0,1,--- N—1. (2.1)

We cannot compute circular convolutions that requires N? multiplications. However, it can
be implemented by FFTs for {f;}X ;! and {g;},', then (2.1) plus inverse FFT. So, we need
only N + 2Nlog,(N) multiplications. The use of FFT greatly reduces the computational

complexity in the case of large N. Moreover FF'T is numerically reliable and efficient.

2.1.2 Use of FFT for Linear Convolution

If we have two non-periodic sequences {f;}7=) and {g;}7,', its linear convolution is

(assuming that n < m):

n—1
si = fi* gi:kagi,k, i=0,1,--- ,n+m—2. (2.2)
k=0

Direct computation requires Nn multiplications with N = n+m —1. But the FFT approach
needs only N + %N log, (N) multiplications. We can use zero-padding to form {f;}X ;! and
{g: i]i_ol and extend the sequences into the periodic ones. Then in the fundamental period,
the results coincide with those in (2.2). For n = m = 128, the direct method requires
2 x 1282 = 32,768, while the FFT method requires 3,328. So, the reduction is roughly

a factor of 10 (no reduction if n = N/10 = 12.8). The DFT matrix is unitary, which is



numerically stable for its multiplication with vectors:

So S0 1 1 1 1
S P . T AR L U WA
= 4{DFT ) DFT ‘= ~—F—=
: VN
| vt | sv-a | 1wy WYY Y

2.1.3  From Multipath to AWGN Channels

For a wireless multipath channel, its output is given by

y(n) = hin)* s(n) =3 h(i)s(n — i)

which is a linear convolution. The detection of s(n) needs to overcome the ISI. The idea is
to replace the linear convolution by circular convolution using zero-padding (which will be

replaced by the cyclic prefix). We transmit the data in the block of the fixed size L >> ¢,

N-1

n—o , and has

and insert at least ¢ zeros at the beginning of the block, which is now {s(n)

size N > L + £. Suppose that {Si}2 - is the N-point DFT of {s(n)} -}, and {Hy}5 - is

n=0 "

the N-point DFT of {s(n)}"-}. Then FFT of the output {y(n)}.—, gives

So we have the so called AWGN channel for each k, in which the IST is completely eliminated.

The data rate suffers by a factor of £/N, which is insignificant, if N >> /.

2.1.4  Cyclic Prefix

The introduction of the cyclic prefix (CP) solves the orthogonality problem. Our data are
{z1 30 = {Sk},!, which are actually in the frequency domain. So, we first apply inverse

DFT to obtain {s(i)}~," in the time domain. This is also called an IDFT modulation.



Then we augment the sequence into {s(z)}f\g{)e by adding the last ¢ data to the beginning,

as illustrated here:

S(N—=10),---,s(N—1),s(0),s(1),--- ,s(N—=4£),---,s(N —1).

The received signal is (we have removed the CP):

-1
y(l+n) = hk)sin+¢—k), n=0,1,--- N—1,
y(0) s(0)
— =Tc (2 3)
y(N +£—-1) s(N —1)

where Ty is a Toeplitz matrix, given by

[ 1) 0 0 h(0) h(1) |
h(1)
1)
Te = | h(0) 0 (24)
0
0
0 0 h(0) h(1) () |

2.1.5 Circulant Matrix

The Toeplitz matrix T is the size N x N and is called circulant because each row is a
circular rotation (to the right) of the previous row. Such a matrix can be diagonalized by

the DFT matrix:

diag(Ho, Hy,- -+, Hy_1) = WrTocW3i!' = WpTc Wi,



where W is the DFT matrix on page 3. Hence multiplying (2.3) from the left by W on

both sides, yields

y(0) s(0)
Wpg : = (WFTCW})WF

y(N+0—1) s(N —1)

So, we obtain (after taking the noise into account):

Yo Hy So Vo

Yv_ai Hy_4 SN-1 Vv
We again have the AWGN channel: Y, = H. Sy + V. for 0 < k < N.

2.1.6 Discrete-Time Model

Figure 2.1 shows a block diagram of a discrete-time model.

l Transmitter l Channel | Receiver |
Ty —»] o 1L » > Yo
Ty —» » il > U1
»
AR s L{k} I

L] [’-I ] ;—) - CP i) m'k /] A - [ ] fl.‘ L]

. a N 2 g’ ) ] v D{ % ? Q .

[ . Q » (]
IN-1—» > > —UN-1]

Figure 2.1 Discrete-time model
For the above discrete-time model, we have
Vo= Wr(he Wi +7)

—

— WF(H®§>+V:I‘.7®§+‘7,



where ©® is the element-wise multiplication of two vectors. The noise vector is Gaussian,

white, and uncorrelated.

2.2 WiFi

WiFi is a wireless computer network communication that was invented in order to remedy
the disadvantage of a wired LAN. It is widely used for many reasons, such as reducing
the work for wired network installation, saving maintenance costs and solving the range

limitation of the network.

2.2.1 IEEE 802.11

IEEE 802.11 is a standard for wireless local area network (WLAN) by the LAN/MAN
Standards Committee in IEEE. The first version, 802.11-1997, was released in 1997. It
provides a maximum data transmission speed of 2 Mbps at the 2.4 GHz band. It was not
widely used due to its low speed and there were no strict standards for producing WLAN
devices, making them incompatible. In 1999, 802.11a and 802.11b were released. 802.11a
uses OFDM for data transmission with a maximum of 54 Mbps at the 5 Ghz band. The
advantages are that there is less interference with other devices, such as wireless phones and
Bluetooth devices, and has a higher data transmission rate than that of the 2.4 Ghz band.
However, its signal strength is reduced easily by its surrounding, such as a wall or other
solid objects. On the other hand, 802.11b uses the 2.4 Ghz band and has a maximum data
transmission speed of 11 Mbps. It is more practical compared to the previous standards,
leading to its wide spread use as a substitute for wired networks at home and companies. In
June 2003, 802.11g was released. It uses OFDM and has the same data transmission rate
as 802.11a, but it operates at the 2.4 Ghz band. Also, it is compatible with 802.11b. Thus
it is very widely used today. For this reason, we focused on the 802.11g standard that uses

the 2.4 GHz band and OFDM.



2.2.2 TDOA Estimation Based on WiFi Signals

The 2.4 GHz band is divided into 14 channels spaced 5 MHz apart, beginning with
channel 1, which is centered on 2.412 GHz. Figure 2.2 shows WiFi channels in the 2.4 GHz
band graphically [20].

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Channel
2412 2417 2422 2427 2432 2437 2442 2447 2452 2457 2462 2467 2472 2.484 Center Frequency

22 MHz

Figure 2.2 WiFi channels in the 2.4 GHz band

The WiFi signals are wideband, and have a bandwidth of 20 MHz. Hence the sampling
period is 0.05 microseconds. We use the 64 QAM modulation scheme in this study. So, each
OFDM symbol consists of 64 QAM subcarriers in the frequency domain and 3.2 microseconds
in the time domain. We divide these 64 QAM subcarriers into 8 subband signals with each
occupying 2.5 MHz that make the bandwidth narrower to minimize the adverse effect of
multipath. To cope with the clock drift issue, we will divide all the WiFi symbols into
different sections with each section consisting of 256 subcarriers corresponding to 4 OFDM
symbols. Assume that the neighboring OFDM symbols are separated by 0.5 microseconds.
Then the 4 OFDM symbols occupy a total of time interval no more than 15 microseconds,
where we assume that the clock drift is negligible. We will assume that TDOA is estimated
every 17.5 microseconds. The extra 2.5 microseconds over which no TDOA estimation is

made will be used to synchronize the clock in order to initiate a new TDOA estimation.

10



CHAPTER 3
CHANNEL ESTIMATE AND SYMBOL DETECTION

This chapter summarizes our simulation study for channel estimation and symbol detec-
tion using OFDM. The simulation work is one of the components in the simulation studies
for localization based on WiFi signals, consisting of not only OFDM, but also estimation
of the TDOA and localization based on TDOA estimates. Our simulation is focused on
channel estimation and symbol detection in order to recover the transmitted input data in

the receiver site with an acceptable error rate.

3.1 Signal and Channel Models

Let {Sx}2- be the subcarriers in the frequency domain to be transmitted. They can
be regarded as discrete Fourier transform (DFT) of a sequence {s;} ;! in the time domain.

There holds the DFT relation:

N—
1 —j27 /N
Sy = — Wy = e 927/, (3.1)
O

for 0 < k < N — 1. Both {s;}7," and {Si}1 -, can be extended to periodic sequences with

period N. Given {S;} ', its inverse DFT (IDFT) is defined by

N-1

1 .
——> S Wy*, 0<i<N-L (3.2)
Nk:O

S; =
If {si}iNzal are transmitted over a specified channel, then the received signal is given by
y(n) = Z his(n — i) + v(n) (3.3)

where {h;}\Z} is the channel impulse response (CIR) for the discretized channel of length I,
and v(t) is the corruption noise, resulting in ISI. In order to remove the ISI, the cyclic-prefix

is employed by adding the last [ subcarriers to the beginning of the sequence. Hence, the

11



sequence of {s;}Y ! are replaced by
S<N_l)7 aS(N_ 1)73(0)78(1)7"' aS(N_l)a"' 7S(N_1)

The above leads to a signal and channel model, described by the matrix-vector form:

y(N —1) s(N —1) v(N —1)

where T is both a circulant and Toeplitz matrix, shown in (2.4). Recall that a circulant
matrix is determined by its first row, with every other row obtained by a circular right
rotation of the previous row. Let {Hk}fcvz’(f be the N-point channel frequency response
obtained by N-point DFT of the CIR {h;}}*;!, padded with h; = 0 for i > I. Then
Hy, = H(Wy") where

-1

H(z) = Z hiz™ = ho 4+ hyz "t 4 - 4 hy_y 20D

1=0

is the channel transfer function. It is a fact that the eigenvalue decomposition (EVD) of T
is given by

Te = Typrdiag(Ho, Hy, -+, Hy-1)Tper- (3.5)

The DFT matrix is an unitary matrix satisfying TpprTprr” = I. Hence, multiplying (3.4)

from the left by Tppr on both sides yields

= Tprr : = Tprr1c : + Tppr

12



= : + : = Yy =HS5 + Vi

for 0 < k < N — 1. The noise {V;}5 ' is the N-point DFT of {v(i)}Y,'. Additive white
Gaussian noise (AWGN) is a basic channel model widely used in wireless communications
to model the random nature of the receiving signal. Under the AWGN assumption, v(7) has
a mean of zero and variance of 02 /2 for both of its real and imaginary parts. In this case we
have the so-called Rayleigh fading channel.

-1

Suppose that there are [ pilot tones, denoted by {Skm }—o, that are designed and known

to us, where m = N/[ is an integer. We can obtain the following relation:

Yy H(Wy")S, Vo
Y., HW{™)Sm Vin
= +
Y, HW ™ g v,
| Yoeym | [HWy )Sa-vym| | Vi—om |

As a result the maximum likelihood estimate (MLE) for H,,,, = H(Wy™™") is given by

2 - Ykm

Hyp = =" p=0,1,--- 01— 1. (3.6)
Sk:m

The CIR estimates {;}'= can be obtained by the I-point IDFT of {Hjp, YL

1 -1

M1

b
Il

0

Once {le}i;é are obtained, the channel frequency response can be estimated as N-point DFT

13



of the channel estimate fLZ as follows:

1 ~ .
Wik 0<k<N.

]:Ikzﬁ 7

B
Il
o

The received data can be first estimated via

A Y,
Sk: Akv k:()al?"'vN_]-)
H

k

for those with index k£ not being a multiple of m and then detected by some quantization
scheme dependent on the prior probability of the subcarriers.

It needs to be commented that in calculating M-point DFT or IDFT using Matlab
command “fft” or “ifft”, respectively, we need to multiply 1/ VM for M-point DFT, and
VM for M-point IDFT, in order to be consistent with the DFT matrix and IDFT matrix
used in OFDM.

3.2 Simulation Studies

In our simulation studies, the number of subcarriers N is 64, the length of cyclic-prefix
[ is 4, and the number of ensembles M is 20,000. We assume wide-sense stationary and
uncorrelated scattering (WSSUS) channels, i.e., {h;(k)}Zj are uncorrelated and are WSS
process. However h;(k) changes slowly for each i, and hence, can be regarded as a time-
invariant in each OFDM block.

To set up a Rayleigh fading channel for multipath propagation, we define a channel decay
rate through defining o}, , the mean power of {|h;|} as

1 .
Thiyr = 50hss 0<i<i—1,

with a normalization of o} + o7 +---+ 0} = 1. It should be clear that the exponential

decay of the mean power does not necessarily mean |h;| > |h;41| for each i.

14



The N tones are assumed to have 4-QAM for their constellation. That is, each transmit-
ted subcarrier has one value among {1, —1,j, —j} in the frequency domain. In the receiver
site, we need to detect each estimated data based on the constellation diagram via some
quantization scheme. Assume that Sy € {1,—1,7,—j} has equal probability. Then the

optimal detection yields the estimate Sy given by

1, if [£8] <

ANE

—1, if |£S,] > 2

4

g, i T<sS< i

—j, if =< /G <1

\

where /6 has a range of [—7, 7] using the Matlab command “angle.” Basically, the complex
plane is divided into four sector regions with equal angle spans.

An efficient way is developed to carry out the detection algorithm in our simulation
program, which is not described here. Let the number of ensembles be M >> N. The
detection error rate is computed by counting the number of ’Sk - S'k‘ > 1, divided by M.
The channel estimation error is assessed by computing root mean squared error (RMSE)

given by

Ly -1

| -
RMSE := - ZZ

k=1 =0

W i)

To study the performance of the channel estimation and symbol detection, we used various
values of signal-to-noise ratio (SNR) that are 10, 15, 20, 25, 30, 35, 40, 45, and 50 in our

simulation study. The SNR is defined by

o2 1
SNR = 10log —2 = 101log —,
UU O-'U

if the subcarrier mean power is normalized to 1. Table 3.1 below shows the simulation result

with their numerical values. Both the symbol detection error rate and channel estimate error

15



Table 3.1 The symbol detection error rate and the channel estimate error

SNR 10 15 20 25 30 35 40 45 20
Symbol error rate 0.0796 | 0.0232 | 0.0069 | 0.0021 | 0.0006 | 0.0002 | 7.1e-05 | 2.1e-05 | 4.6e-06
Channel error (RMSE) | 0.3146 | 0.1782 | 0.1001 | 0.0563 | 0.0316 | 0.0178 | 0.0100 | 0.0056 | 0.0032

16




decrease as SNR increases. Note that channel coding is not employed and thus both errors
are relatively larger than the practical WiFi results.

Figures 3.1 and 3.2 show the graphical results of the symbol detection error rate and
RMSE of the channel estimation error, respectively. The symbol detection error rate shows
from 0.0796 to 4.6e-06 according to SNR changes 10 to 50, respectively, with 20,000 ensem-

bles. Under the same condition, RMSE of the channel estimation error ranges from 0.3146

to 0.0032.
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Figure 3.1 Symbol detection error rate
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Figure 3.2 Channel estimation error

17



The result of this simulation shows acceptable error rates in both the symbol detection
and channel estimation. So, it is expected that this can be applied to the TDOA estimate

and localization purpose in the latter chapters.

3.3 Channel Estimation using the Kalman Filter
3.3.1 WSSUS Channel

The WSSUS channel is described as

hi(k +1) = a;hi(k) + Biw; (k)

for 0 < i < L, where w;(k) is AWGN, satisfying E[w;(k)] = 0, E[w;(k)’] = 1 and |a;|*+|8;]* =
1. Let h and w be column vectors consisting of h; and w; at its (i + 1)th entry, respectively.

Then h(k + 1) can be described by

h(k +1) = diag(ao, -+, ar—1)h(k) + diag(Bo, - - - , Br—1)w(k).

In Matlab language, the initial value of h(k) is taken to be

h(0) = (randn(L, 1). * ah) + j(randn(L, 1). * ah)

with ah = [ 5; 2.5; 1.25; 0.625 ] for the case L = 4. In addition, a; = 0.99 and §; = \/1 — o?
are set.
3.3.2 Channel Estimate at the First Block (k = 0)

Assuming that the entire block of OFDM symbol is used to estimate the channel at time
k = 0. Then an optimal estimate of h;(0) based on the first block of N = 64 symbols can be

taken as an MLE. Recall that Y; = H;S; + V; = S;H; + V;. Packing together for 0 <i < N
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yields

Yo So Hy Vo
Y = : = : + : =Coh+V

YN—l SN—l HN—l VN—l

Once C is available, we can obtain the initial channel estimate via the MLE solution.

So
Cy = \/NFN,L, Wy = eijQﬂ/Na
Sn-1
P! 1 = 1 ]
-ML=§71 Wi wE oo Wit
1wy WD pvﬁg—n<w—1{

The aforementioned assumption leads to

%W:WEZKQJ%MA%&*YZQWN (. (CyCo)~t = 1/N),

20‘0 = COV[]A10|0} = (C(/)Evilc'())_l

where the covariance ¥, = diag(c2 -+, 02 ). In Matlab language, Y = fft(y)/V/N.

7 TUN—1
3.3.3 Channel Estimate from Later Blocks (k > 1)

We use Kalman filter to estimate {h;(k)}- for k = 1,2, -, based on the initial estimate

and pilot tones at each block of the OFDM symbol. Let

A= diag(@m e 7aL71)7 B = diag(ﬁo; e 75[171)-

19



By taking z(k) = h(k), we have the following state space model:

z(k+1) = Az(k) + Bw(k), y(k) = Crx(k)+ v(k).

The measurement equation is more tricky, because only L pilot symbols can be used in the

measurement equation for y(k) that can be written as

v ] s ' BRICH
Yok S,u(k) fol®) Vi ()
y(k) = ’”_( )| 2 e VLF, : + . ,
' hi1(k)
| Yeom(R) || Se-vm (k)| L Vie-nm(k) |

by taking m = N/L, is assumed to be an integer. Recall the expression of the DFT matrix
Fx 1 in the previous page. So Fr, = Fp 1 is the same as Fiy  except that N is replaced by
L. Tt follows

So(k) 11 1 1
Sm(k 1 W WE Wit
Cr = (k) \/ZFL, P = % L I T
I S(z-1ym (k)] 1 owEt W

The Kalman filter can be used to estimate h(k) = z(k) in accordance with
T = (L 4+ LeCr) Tppe—1 — Lry(k)

initialized by &9 = Aizmo with an error covariance of X9 = AXgoA* + BB*, where L, =

_ZkCZ(Rk + CkEkC,’;)_l,

R, = E[v(k)v(k)"] = diag(af)o, R )

PV L-1)m
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is diagonal of dimension L x L, and the error covariance for Zy is given by

ik = cov[@p] = Sk — SkCr( Ry, + CpXkCh) ~ CrSy.

The predicted channel is

e = AZp

with the prediction error covariance

Spiapp = ALRA* + BB* — AN (Ry + CpX,C5) " CpIp A" = Ay, A* + BB

3.3.4 Simulation Results

Table 3.2 shows the simulation results with their numerical values when the Kalman
filter is used. Both the symbol detection error rate and channel estimation error decrease
as the SNR increases, as in the previous algorithm. The symbol detection error rates are
from 3.35% to 4.7e-06% according to the SNR changes 10 to 50, respectively, with 20,000
ensembles. The RMSE of the channel estimation error ranges from 0.2404 to 0.0032. Figures

3.3 and 3.4 show the graphical results when the Kalman filter is used.
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Figure 3.3 Symbol detection error rate using the Kalman filter
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Table 3.2 The symbol detection error rate and channel estimate error using the Kalman filter

SNR 10 15 20 25 30 35 40 45 20
Symbol error rate (%) | 3.35 1.23 0.38 0.15 | 0.0419 | 0.0148 | 4.5e-03 | 1.7e-03 | 4.7e-06
Channel error (RMSE) | 0.2404 | 0.1559 | 0.0947 | 0.0552 | 0.0314 | 0.0178 | 0.0100 | 0.0056 | 0.0032
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Figure 3.4 Channel estimation error using the Kalman filter

Table 3.3 shows the performance improvement rate when we use the Kalman filter for
the symbol detection and channel estimation compared to the first one that we used in this
chapter. That is, it shows how much the symbol error rate and the channel estimation error
have decreased. For example, when the SNR is 10, the symbol error rate and the channel
estimation error decreased by 4.61% and 0.0742, respectively. As the results show, when the
Kalman filter is applied, the performance improved more in the lower SNR and there was

not much of a difference in the performance as the SNR increased.
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Table 3.3 Performance improvement rate using the Kalman filter

SNR 10 15 20 25 30 35 40 45 20
Symbol error rate (%) | 4.61 1.09 0.31 0.06 0.02 | 0.01 | 2.6e-05 | 4e-06 | 4.55e-06
Channel error (RMSE) | 0.0742 | 0.0223 | 0.0054 | 0.0011 | 0.0002 | 0 0 0 0
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CHAPTER 4
TDOA ESTIMATION

This chapter summarizes the TDOA estimation procedure and simulation results.

4.1 TDOA Estimation Procedure

TDOA is defined as the difference between the time from the mobile target to the first
sensor and the target to the second sensor, if we assume there are two sensors as it is shown

in Figure 4.1.

Sensor 1

" Sensor 2

Target,” O

Figure 4.1 Schematic illustration of TDOA

In order to estimate TDOA for localization purposes, we used the procedure in Figure

2
Divide into .
U I

[ sub-bands | > IFFT [ psampling
TDOA estimation Compute

using least square phase slope

Figure 4.2 Block diagram of the TDOA estimation procedure

4.2.

As discussed in Chapter 3, we divide each OFDM symbol into 8 subbands. The sensors
receive the OFDM symbols in the frequency domain. Figure 4.3 shows how to do sub-band

division.
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4 OFDM symbols

Sub1l -||||||l||||||mu|||m|||||ﬁ|

8 EIAM sub-carriers
Sub? [T I I IIIIIT M ITIT T T M ITTITIT]
Sub3 T T T TR T I TR T T T T I T T
i EEEEEEE SEEEEEE SEEEEEE EEEEEEE |

Figure 4.3 Sub-band division

Let {s&bi}le be the sub-bands of each sensor in the frequency domain, where L is the
number of the sub-band. In Figure 4.3, each box represents 8 QAM sub-carriers and every
8 boxes represent one OFDM symbol. In every OFDM symbol, the first 8 QAM subcarriers
from the original received data are placed in suby. The rest of the OFDM symbol has zero
padding. We can obtain suby to subg in a similar way, except that they are each placed 8
QAM sub-carriers later. Then we use inverse DF'T to convert these eight sub-bands into the

time domain. In the time domain, each sub-band signal is denoted by {sub;}%, as follows:

S{Lbl suby
S{,ng IDFT suby
=

subg subg

Then, we do upsampling to increase the sampling frequency so that we can compute the
TDOA more accurately. Figure 4.4 shows the received sub-band signals from two different
sensors in the time domain. Recall TDOA is induced by the difference in distance. In
Figure 4.4, sensor 1 is closer to the target than sensor 2, and TDOA is proportional to the
distance difference. In the simulation studies, TDOA needs to be added in accordance with

the difference in distance.
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4 OFDM symbols

Sensor1l - | I l T -lx S
(subi) | | | | I

Sensor 2 | | I |
(subi) I| | | | |

Figure 4.4 Received sub-band signals showing TDOA

Let k be an integer-valued time index, and {s;;(k)} and {s2;(k)} be sampled signals of
the same continuous-time signal received at the ith sub-band of sensor 1 and ith sub-band
of sensor 2, respectively. Then {S1;(Q)} and {S5;(2)} are the DFT of {s1;(k)} and {s2(k)}.
There holds Sy;(2) = €/9415,(Q) where At is the TDOA. Thus we can compute the TDOA
by the phase slope, that is, £S};(e7%*)*Sy;(e?¥) where wy, = %, k=1,2--- Np. In
general, note that Ny # N.

In order to find the phase slope, we used the least square method. Let awy + b be the

slope. Then the least square is written as follows:

N—

,_.

. k—1)2
’4811 jwk (ejwk) - (awk + b)|27 W = ( N- ) Tr’ k= 1727 te 7NT' (41)
k=0 T
Let Yj(wy) be S1(e7“*)*S)(e?¥). Then 4.1 is re-written as:
- 22
Np—1 Np—1 a
> Wilwi) — (awi +b)* = Yi(wi) — [wy 1] (4.2)
k=0 k=0 b
T2
N1 Y(U)l) wy 1 B . T
= — (4.3)
k=0 b
Y(UJNT) WNp 1 - -
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a
Let A= [wg 1], X = . Then the equation to minimize 4.2 is given by

Y — AX|]%.
Then we can find the optimal value of X by using the least square method as shown below:

aopt

Xop = (A/A)AY =

bopt

The estimated TDOA of ith sub-band is
TDOA; = aop T,

where T, is the sampling period. Finally, the mean value of {TDOA;}% | would be the

optimal estimate TDOA as follows:

L
A 1 A
TDOA = 7 g TDOA,;.

i=1
4.2  Simulation Studies

In these simulation studies, we used 7 sensors. The target is located at (110, 45,1) on
the x-y-z plane. The sensors’ locations can be seen in Figure 4.5. We assumed that the SNR
is 20 dB. According to the symbol detection simulation in Chapter 3, we used the symbol
error rate of 0.0069. Figure 4.6 shows an example of the phase slope plot. In this example,
the phase was computed by sensor 1 and sensor 3. Each sub-band shows a slightly different
slope due to probably the data detection error and channel estimation error. Recall that a
SNR of 20 dB involves a significant detection error rate. Hence, we use the average as the

final estimated TDOA value.
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Target

Sensor 1 " Sensor 2
<100, 50, 2> <125, 50, 10>

Sensor 3
<87.5,37.5, 18>

Sensor 5
<137.5,37.5, 2>

Sensor 7
<125, 25, 18>

Sensor 6
<100, 25, 2>

Y
Sensor 4
<112.5,37.5, 10>

Figure 4.5 Location of the target and sensors

50 T T T T T T T T T
Sub-band 1
Sub-band 2
Sub-band 3 |
Sub-band 4
Sub-band 5
Sub-band 6
Sub-band 7
Sub-band 8

Phase angle

200

-250 . X

Figure 4.6 An example of the phase slope plot

When we set the first sensor as the origin, 6 pairs of sensors are formed. That is, <sensor
1 and sensor 2>,<sensor 1 and sensor 3>, ---, <sensor 1 and sensor 7>. The received
sub-band signal in the time domain at each sensor is upsampled by a factor of 25 and a
total of 200 ensembles are simulated. Table 4.1 shows the true TDOA values at each paired
sensor, mean of estimated TDOA, and the standard deviation. The numbers in the first row

indicate the sensor pairs <sensor 1 and sensor 2>, ---, <sensor 1 and sensor 7>.
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Table 4.1 TDOA estimation results with a SNR of 20 dB
1&211&3[|1&4|1&5(1&6(1&7

True TDOA (ns) 23.23 | 59.85 | 2.51 | 57.66 | 37.19 | 63.36

Mean of TDOA estimate (ns) | 18.45 | 58.77 | 2.29 | 54.15 | 32.71 | 60.84

SD (ns) 44.06 | 40.42 | 46.28 | 41.84 | 56.76 | 41.43

Table 4.2 shows the TDOA estimation results with a SNR of 50 dB. It was simulated
with 2000 ensembles in order to get more accurate results because it has a very small data

detection error. As seen in the results, the mean of the TDOA estimate is closer to the true

TDOAs and they have smaller standard deviations.

Table 4.2 TDOA estimation results with a SNR of 50 dB
1&211&3[1&4[1&5|1&6(1&7

Mean of TDOA estimate (ns) | 22.00 | 58.00 | 2.00 | 55.91 | 35.98 | 62.00

SD (ns) 21.89 | 4.69 | 0.79 | 20.67 | 15.84 | 4.02

Overall, the estimated TDOA is very close to the true TDOA. The standard deviation is

also small and thus this TDOA estimation algorithm performs quite well.
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CHAPTER 5
LOCALIZATION

5.1 Problem Formulation and Preliminary Analysis

Denote (xx, yx, zx) as the position of the kth sensor and (x7, yr, z7) as the position of the
stationary target. Our goal is to estimate the position (x7,yr, z7) based on the L TDOA

estimates collected by each of the n sensors located at {(zg, vk, zx)} 7. Let

Ryr = \/(90T —25)? + (yr — yi)? + (20 — 21,)?

be the distance between the target and the £th sensor. By an abuse of notation, Ry = Ry 7.
Basically, the position of the first sensor is treated as the origin of the Cartesian coordinate
system. Then the TDOA between the kth and first sensor for receiving the RF signal from

the target is defined as
Atk = [Rkj — RT]/C (51)

for kK =2, 3, --- ,n with ¢ as the speed of light. The target location is embedded in TDOAs
or Aty = Atg(zr,yr, 2r). As in the literature we assume that the estimates of the TDOAs
are given by

AtAk;i = Atk (LL’T, yr, ZT) + 5tk;i (52)

for i=1, 2, ---, L where {0ty,;}7_, are uncorrelated Gaussian random variables with mean

zero and variance 7. That is, the measurement noises have the joint probability density

function (PDF) of

1
pa(0t|zr, yr, 2r) = | oxp {— >

n N 2
[Atk;i - Atk<xT7 yr, ZT)]
. (5.3)
(QW)L(nfl)gs(”—l i=1 k=2

2
20,

31



It follows that source localization based on TDOASs is a nonlinear estimation problem. Denote

pr = /22 +yi + 22 for 1< k < n, and rewrite (5.1) equivalently as

(vr —x1)° + (yr — )’ + (27 — 2)° = (\/(UCT — 2’ + (yr — y)” + (20 — 2)° + cAty)2.
The above can be written equivalently in the following equation:
02— pt = 2[(xy, — x1)wr + (Y — y1)yr + (21 — 21)21] + AL + 2cRp Aty

for 2< k < n. The TDOA data in (5.2) can be substituted in to obtain a quasi-linear model

[4], 7], [16], [17]. Indeed denote
i = pi, — pi — (Al + poy), M = —2c(Rr + eAby)oty + (0t — poy) — (5.4)

for 2< k < mnand 1< i < L where u > 0. Let § = [z yr zr Rr | be the location

parameter vector to be estimated. The quasi-linear model a = H6 + n holds. That is,

asy Toaly youlp 201l cAL rr 1,
a: w311 ysaly z31lp  cAL yr n
=2 ’ + | (5.5)
T
a, Toaly Ynalp zaalp cAL, Ry n,

where 1; is an L-dimensional vector of 1s and

A1 At Mks1 Tk Tk — 21
ap = : , Aty = : o N, = : ) Yea | T | Y — Y1
g1, Aly.p, Nk L Zk,1 2K — 21

for 2< k < n. Equation (5.5) is the same as the quasi-linear model in the literature except a

multiple of TDOA estimates at each sensor with {a,;} pseudo-measurements and {7y} the
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corresponding noises. However, it imposes a constraint to the parameter vector 8 as

(0 —6,)Q(0 — 6)) =0, Q = diag(1,1,1,—1) (5.6)

where 0y = [x1 y1 21 0], that is a zero vector, if the sensor node 1 is treated as the origin.

Denote E{-} and E{:|-} as the expectation and conditional expectation. When pu=1,
E{nii| At} = 0, E{ni;| Ay} = A (Rr + cAly,)*of + 2¢%0y, (5.7)

where E{0t},,}=0 and E{dt}.,} = 30} are used. The equation is under condition {7}, which
are Gauss distributed, assuming that {dt;;} are Gauss distributed with zero mean. The next

lemma is useful.

Lemma 1. Let V be Gauss distributed with mean zero and variance 2. If the ratio of v > 0
to o is suitably large, e.g., greater than 10, then = = —27V + V2 is a good approximation

to the Gauss random variable of mean 0 and variance 4?02,

It can be easily seen that = = n;,; has the same form as in Lemma 1 by taking i = 0,0 =
coy, and by (5.1),

’y = ’Yk;z‘ = RT —|— CAtAkﬂ' ~ Rx’T (58)

for each k. Hence, the assumption on the large ratio of v to ¢ holds approximately, if

¥ Rr+cAty;  Rer
o coy, coy,

>>1V k, (5.9)

which holds generically. The reason lies in the fact that coy represents the resolution of
the TDOA estimates in terms of the distance while Ry is the distance between the kth
sensor and the target. For this reason (5.9) holds true unless in some very special situations
(that cab ne removed by deleting the sensor too close to that target). As such, {n;} are

approximately Gauss distributed with mean zero and variance {v,zka,g} in the case of u=0.
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The joint PDF in (5.3) can be replaced by the following PDF

1
V @m) Vet (s)

p=(n; 2, yr, 2r) ~

exp [ — %(g — HY)'S"'(a — HO)]. (5.10)

Since the TDOA estimation errors are uncorrelated, the noise covariance matrix 3 is given

by

2

_ 27: 2 2 2 2 2
Y =dc dlag(fb;lo’% o 7/72;LO-27 U 77n;10-

n " 77r21;L0-r21)' (511>

Recall the constraint (5.6) for the parameter vector. Hence, an approximate MLE for the

location parameter vector 6 is the one that minimizes
1 Iy —1
Jzi(g—Hﬁ)E (a — HO), (5.12)

which is subject to the constraint (5.6) under the condition (5.9). A solution will be pro-
vided in the next section to such constrained WLS problems. We provide an approximate

expression for the Fisher information matrix (FIM) associated with the quasi-linear model

(5.5).

Lemma 2. If the noise vector in the quasi-linear model (5.5) admits an approximate joint
PDF in (5.10), then the associated FIM with respect to the location parameter (z7,yr, 27)

is approximately given by
FIM = (Hy + buy, 5)' Y7 (Hy + bvy, ), (5.13)

where zr — 2y = Rrcosa, yr —y; = Rysinacosf3, xr —x1 = Rrsinasin £, and

. . ro1ly yenlp z211p cAt,
sin o sin 3 R
: r3alp ysalp 231l cAt,
Vap = | sinacosf |, Hi= b=
cos )
Tnaln Ynaln znalr cAt,,
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That is, 8 is the bearing parameter on the x — y plane, « is the angle between the positive

z-axis and  — y plane, and H = [ H; b].

5.2 Solution to the Constrained WLS Problem

Minimization of J in (5.12) subject to the constraint (5.6) has been tackled in [7], [17],
[18] and in [4], [11]. Several solution procedures have been developed, but they all bypass
the difficulty in solving the constrained WLS problem directly. In this section, we provide a

general solution to

: 1 N1
Jin §(g — HO)'Y " (a— HO). (5.14)

The solution to the above constrained WLS is applicable to the case when the constraint is
given by (6 —6y)'Q(60 — 0y) = 0 with 6y # 0. In (5.14), the matrix @ is an indefinite nonzero
matrix with size [ x [ and matrix H has rank [, which is its number of columns. For its
application to our localization problem, [=4.

We employ the method of the Lagrange multiplier to solve (5.14). Let A be real and
consider

J = %[(H@ —a)'’S"HHO — a) + \0'Q0). (5.15)

Then the necessary condition for optimality yields the condition
HY ' HO—-a)+)Q0=0 <= 0=(HX'H+\Q) 'HY a. (5.16)
An optimal solution needs to satisfy the constraint 6’Q0=0 leading to
dYTTHH'STTH+AQ) 'QH'S ' H + A\Q) 'H'S ta = 0. (5.17)

The solution algorithm is hinged on the computation of the real root A from the above
equation and there can be more than one such real root. The result of simultaneous diago-

nalization in [10] can be employed for this purpose. Because ¥ = ¥/ > 0 and @ = @', there
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exists an nonsingular matrix S, such that H'>"'H = SDsS" and Q = SDgS’, where Dy,
and Dg are both diagonal. It is noted that Dy, and D¢ have the same inertia as X and @),

respectively. It follows that (5.17) is equivalent to
(ST'H'S'a)' (M + DeDg") ' Do (M + D D) H(STTH'S 1a) = 0. (5.18)

Let Dél = diag(qi,q2, - ,q). Then it has the same number of negative and positive
elements as D = DzDél = diag(dy,dy, - -+ ,d;) by the positivity of ¥ and Dy. In fact, ¢;d; >
0. The matrices S and D can be obtained by eigenvalue decomposition of H'X"1HQ ! =
SDS™!. Let v; be the ith element of ST'H'Y"1a. Then (5.18) is equivalently converted into

the following:

! 2
—1gpiv—1 7 -1 —1p-1 —I\—1/o—1gp/v—1 \ 4;; o
(ST'H'S™'a)' (M + D' Ds) ' Dg'(M + DsDg') (ST H'S a) _;m =0
(5.19)
Because () is indefinite, there is at least one strictly positive and one strictly negative element
from {g;}} = 1. Hence, the above equation has at least one real root. However, there are only

finitely many real A values satisfying (5.19). In fact, all the roots of the nonlinear equation

in (5.19) are roots of the following polynomial with degree 2(I — 1):
!
Z qiv; H(A +dy)* = 0. (5.20)
i=1 kti

For source localization based on TDOAs, the constraint is given by (5.6) in which case =4
implying that the computational complexity due to the roots computation is rather modest.

Denote {A},_; as the r real roots of (5.20). Now by (5.16),

HY—a=[HHYS'H+ Q) 'H'S™ —Ia
=[HQ 'MNI + HYS'HQ Y 'H'S ™ — I]a

=M+ HQ'HYS Y)Y THQ'H'S ™ — I]a
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= _/\k(/\kl + HQ_IH/Z_I)_IQ

= —/\kZ(/\kE + HQ_IH/)_IQ.
Substituting the above into the performance index leads to
1
J = 5/\ig’(/\k2 +HQ'HY 'S\ + HQ 'H) ta. (5.21)

Let Aoyt be one of the r real roots that minimizes J over {\;};_,. Then in light of (5.16),

the optimal 6 is obtained as § = 0,,; given by
Opt = [H'ST H + X Q ' H'S a. (5.22)

The above solution procedure is summarized into the following result.
Theorem 1. Consider the constrained WLS manifested as in (5.14). Let H'S'HQ ™ =

SDS™! be the eigenvalue decomposition with {d;} eigenvalues. Then there hold
H'Y"'H = SDyS', Q= SDgS, (5.23)

with Dy, and D¢ diagonal and D = DzDél. Denote v = S™'H'Y"1a and {)\;} as real roots
of (5.20). If A,y minimizes J in (5.21) over {\x}, then the solution to the constrained WLS

is given by (5.22).
Remark 1. If the quadratic constraint is §6'Qd0 = (0 —0,)'Q(0 — ), which involves 6y # 0,

then by HO = HOy + Ho6, we may consider solving it alternatively as

: 1 N1
soiin o l(a— Hby) — HOOYX™ [(a — Hbp) — Hop).
The above is identical to the constrained WLS in (5.14) with d6 as unknown, to which the

solution procedure developed prior to Theorem 1 is applicable. After the optimal 06, is

available, 8,,: = 08,,+ + 6y can also be obtained.
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It is noted that in applying the solution procedure in Theorem 1 to source localiza-
tion based on TDOAs, the noise covariance matrix ¥ that depends on the target location
(xr,yr, zr) is unavailable. As in the literature, we may set > = [ to compute an initial
location solution (j(TO ), QF}O ), 2§9 )) via the constrained WLS procedure, which can then be sub-
stituted into X to compute the solution 6,,; to the corresponding constrained WLS. Although
further iterations can be emplyed to obtain a more accurate solution, simulation results show
that they are unnecessary. In fact, by Lemma 2, the component of FIM due to ¥, as in the
Bang’s formula, is insignificant compared to the first component, as in the Slepian formula,
implying that the minimum achievable error variance by unbiased estimators is insensitive

to the location parameter (z7,yr, 27) embedded in X. Therefore, it is adequate to compute

the solution to the constrained WLS twice.

5.3 Efficient Computation

An observation to the quasi-linear model (5.5) raises the question of model size reduction

due to the 1, vector in the H matrix. Unfortunately,

To1 Yog 201 Aty ag
H =
:L‘n,l Yn1 Z2n1 Atn Qp,

does not exist, such that the constrained WLS in Theorem 1 with a, H, %, and 7 in (5.5) is

equivalent to the constrained minimization of

J= %(a — HOYS (@ — H6).

However, memory complexity reduction can be achieved by computing and storing

H'S'H, H'S'a, dY'a, (5.24)
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which have much smaller dimensions than L, because the constrained WLS depends only on
these three quantities. Indeed once the above three are available, the eigenvalue decomposi-
tion for H’S"1HQ™!, the polynomial in (5.20), the solution # (dependent on Lagrange mul-
tiplies) in (5.16) , and the performance index in (5.15) can all be computed. So the judicious
combination of the TDOA estimates in computing the near optimal localization estimate lies

in these three quantities as well. Specifically, denote W = ¥~ = diag(ws, - - - ,w,), where
Wy = dia'g(wk;h e 7wk;L)7 Wy = [ W1 0 WL ]/- (525)

In light of the expression of ¥ in (5.11), wy,; is approximately independent of i by (5.8),
given

Wiy = (2Rk7TCO'k)72 A i, 2 < k < n. (526)

The expression in (5.26) is valuable. Introduce the inner products as

L
(1 i = o5
L wk Zwk (ZRk’Tcak)Q

~ ~ LCAtk
At = iCAL
(cAty,, wy,) izlwk CALy, (2R;€7chrk)2
L ~
~ L(CAtk)Q
At cAt,) = J(cAtg.)? =
(wicALy,, cAty) ;wk (cAtk;) (2R, 7oy, )?
L
L(lk
(wy, ar) = ;wk Qi (2Ry1coy)2

where cAtk and ay, are simple averages of {cAtk 1 and {ag.}E,, respectively, and (cAty,)?

is the squared average of the scaled TDOAs by ¢? given by

L

L
— 1 N . 1 £\
cAty, = 7 Zcﬂtk;i, ar, Z: kst =7 Z(cAt;m) , (5.27)

=1

39



respectively. Then it can be verified via a straightforward calculation

k=2
n
k=2
n
HWa =
k=2
n
aWa =
k=2

where a_% = % Zle aiﬂ- and m = % Zle ai;icAfkn-.

Remark 2. The efficient computation of the target location is hinged on the computation
of the five averages {cTtAk, m, ., a_i, M} Once these five averages are available,
H'WH, HWa, and o'W a are also available, as long as the sensor locations are known. Note
that TDOAs and {0} } are always scaled by the speed of light ¢ to avoid a numerical problem
in the case of finite digits because TDOAs and {0} are very small while ¢ is very large.
Hence, efficient computation and reduction of storage complexity can both be achieved. Since
Ry, 1 is unknown, the weighting matrix W can be set to I in the first use of the localization
algorithm. After an initial estimate of the target location is available, approximate Ry r for

2< k < n can be computed and used for the weighting W. Our algorithm requires at least

xiJ(lLawk)

yk,wk,l(lL,wk)

TraYea (1o, wy) Te12k1 (1, wy)

yl?;,l(]'La wk)

yk,lzk,l(lLawk>

twice the use of the same localization algorithm.

40

Ze1Zka (1o, wy)  zeayen(lo,wy) 22, (1z,wy)
i xk,l(CAiku wk) yk,l(CAik, wk) k1 (CAiku wk)
Ii,l TkiYk1  Tk12k1 -’Ek,lm
L Yk1Tk1 Yi Yki1Zk1  Yk1CA
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Yr,1 (W @) B _ L Yk, 10k
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It is noted that the constrained WLS solution is an approximate MLE solution to the
source localization problem based on TDOAs by treating measured TDOAs {Afy;} as deter-
ministic quantities. That is, it is an approximate MLE solution conditioned on the measured
TDOAs. However it is also important to observe that even if we treat Afk;i as random, the
constrained WLS solution is still an approximate MLE solution, due to the fact that the

constrained WLS solution is optimal for all TDOA estimates under the Gauss assumption.

5.4 Simulation Studies

Example 1 Consider the indoor localization inside a building. The seven different WiFi
receivers available acted like sensors in the locations specified by their Cartesian coordinates

tabulated as seen in Table 5.1.

Table 5.1 The location coordinates of the WiF'i receivers
Coordinates | k=1 | k=2 | k=3 | k=4 k=5 k=6 k=T

X 100 125 87.5 | 112.5 | 137.5 | 100 125
y 50 50 375 | 375 | 37.5 25 25
z 2 10 18 10 2 2 18

It is noted that the x-coordinates range from 100 to 137.5 meters, the y-coordinates
range from 25 to 50 meters, and the z-coordinates range from 2 to 18 meters. The target is
assumed to have the location coordinates (zr,yr, zr) = (110,45,1). The TDOA estimates
are given as

C&k,lsz,T_RT‘i‘an, 1l<k<n=T,

with c the speed of light, Ry being the distance from the kth sensor to the target, Ry =
Ry r, and 7 as the estimation error. In this simulation study, we assume that n; is Gauss

distributed with

E{ent} =0, E{cni} = 020,3,
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and coy, is proportional to the product of the distances Ryr and Ry because the TDOA
estimates are obtained from correlation, involving product of the two received signals. The

following is the product of Ry and Ry for 2 <k <n =T:

204.2205, 327.5500, 134.4656, 320.1578, 251.2489, 339.3582.

So, we set cop, = pRirRr, where 0.1 < p < 1 with unit meter. Since 10 nano-seconds
correspond to approximately 3 meters, the standard deviations for 0.1 < p < 1 represent
close to 0.1 ~ 1 microsecond estimation errors for TDOA. Considering that the channel
bandwith for WiFi 802.11 is 20 MHz, the standard deviation of 0.1 ~ 1 microsecond as the
TDOA estimation error is reasonable. We generated N = 1000 ensembles of the TDOA
estimation errors in Gauss distribution in each trial with p € [0.1, 1] fixed. The root-mean
squared error (RMSE) of the localization errors is plotted in Figure 5.1 for 0.1 < p < 1.
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Figure 5.1 RMSE of the target location error versus p using all TDOA estimates

The RMSE of the location error is computed according to

N
1 . n
RMSE = E (@7, — 27)® + (J1, — yr)* + (1, — tr)?]
2:1
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with (Z7,, yr,, 21;) as the ith estimate for the target location. It is noted that we assume 100
different TDOA estimates, Ktk,l, are available at each of the (n — 1) sensor locations. So, in
effect, we have 600 TDOA estimates for target localization. The reason for using 100 TDOA
estimates lies in the time-division and frequency division approach. With 10 different non-
overlapping time subintervals and 10 different frequency subbands (each having a bandwidth
of 2 MHz), we have 100 TDOA estimates at each of the (n — 1) sensor locations.

We also tested the localization error using the mean of the TDOAs at each of the (n—1)
sensors and then use the localization algorithm to find the target location. Surprisingly, this
simple method gives us much better performance for the location error as shown in the next
figure, even though this simple method is not close to optimal.

The location performance is often measured by the outage curve [2]. So, we examined
the case when p = 0.3, at which the location errors in Figure 5.1 and Figure 5.2 are very

close to each other. The outage curve is shown in Figure 5.3.
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Figure 5.2 RMSE of the target location error versus p with simple average for TDOA
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Figure 5.3 Outage curve with near optimal algorithm (left) and with simple average (right)

The outage curves show again that the algorithm based on a simple average of TDOA es-
timates prior to applying the near optimal location algorithm performs better. For instance,
90% of the target estimates are within 15 meter location errors for the figure on the right
but are within 35 meter location errors for the figure on the left.

Example 2 The second example considers the outdoor localization, assuming the RF

sensor locations given in Table 5.2:

Table 5.2 The location coordinates of the RF receivers
Coordinates | k=1 | k=2 | k=3 | k=4 k=5 k=6 k=7

X 0 1750 | 1750 | -1750 | -1750 0 0
y 0 1000 | -1000 | 1000 | -1000 | 2000 | -2000
z 28 o4 12 32 14 8 10

The target is assumed at (zr,yr,2zr) = (537,—785,1.7). The standard deviation for
cﬁtk,l is computed in the same way as earlier, assumed to be proportional to the product of

the two distances. We scale these values to some appropriate values shown below:
41.0801, 23.4431, 55.2096, 43.7125, 53.9729, 25.2786. (5.28)

The above values are smaller than the previous indoor example because the multipath is

much less severe for the outdoors. We again use p € [0.1, 1] to scale the above standard
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deviations and assume 100 TDOA estimates are each of the (n — 1) sensors. Figure 5.4

shows the localization error in the RMSE value for the near optimal algorithm with a blue

dot-dashed line and for the algorithm based on simple average a solid red line.

80
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Figure 5.4 RMSE of the location error versus u for outdoor target

Again the localization algorithm based on the simple average of the TDOAs performs

better than the more complicated near optimal algorithm in terms of the average localization

error although they differ little from each other at low noise intensity.

Similar to the previous example, we also examine the outage performance for outdoor

localization using half of the same standard deviation as in the results in (5.28). The results

are summarized in Figure 5.5. The outage curves again show that the algorithm based on

the simple average of the TDOA estimates performs better than the near optimal algorithm.
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Figure 5.5 Outage curve with near optimal algorithm (left) and with simple average (right)
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5.5 Application of Estimated TDOA

This section summarizes the localization simulation using the estimated TDOAs as stud-
ied in Chapter 4. In the previous section, we used randomly generated TDOA estimation
values for our simulation study.

We use the same location for the target and sensors as in Example 1 in Chapter 5.4,
considering indoor localization (inside a building). Figure 5.6 shows the simulation results.
The figure on the left is the simple average algorithm in the previous section where L=100
and 200 ensembles. The figure on the right is the averaged estimated TDOA of 8 sub-bands

at each sensor pairs as shown in Table 4.1 with 200 ensembles.
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Figure 5.6 Outage curve with randomly generated TDOAs (left) and with estimated
TDOAs (right)

The performance is very similar when error is smaller than 10 meters but becomes worse
when the error increases. The possibility of the difference between them is that the left one
has much more TDOA estimates at each pair of sensors. In addition, the randomly generated
TDOAs are Gauss distributed, but the estimated TDOAs based on WiFi signals may not
have so nice a distribution as Gauss.

Figure 5.7 shows the outage curve simulation results with estimated TDOAs from Table

4.2. The estimated TDOAs in SNR 50 dB are very close to the true TDOAs and have a ve-
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Figure 5.7 Outage curve with estimated TDOAs

ry small detection error and standard deviation. So, almost 100% of the target estimates

are within the 1.5 meter location errors.
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CHAPTER 6
CONCLUSION

In this thesis, we presented our work on wireless localization in the absence of GPS. This
research has been focused on localization using the WiFi signal because it has been widely
used inside buildings in which the GPS signal is not available or too weak to obtain an
accurate location.

According to the IEEE 802.11 technology, OFDM is a digital multicarrier modulation
method used in WiFi. We use OFDM symbols as an opportunistic RF signal for wireless
localization. Both WiFi and OFDM are introduced in Chapter 2. Our preliminary study
for the use of the WiF1i signal to localize mobile targets is carried out in Chapter 3, focusing
on symbol detection and channel estimation. The simulation results show that the symbol
detection error and channel estimate error are functions of the SNR. As the SNR increases,
both errors decrease, which is well-known. Kalman filtering is also employed for channel
estimation by assuming the AR WSSUS channel model, and it achieves better performance
especially in the case of a low SNR.

A first step for localization based on transmitted WiFi signals from the target is to
estimate the TDOA from at least four receivers. WiFi signals are wide-band in nature
and induce multipath phenomena that hinder the TDOA estimation. Hence, in Chapter 4, a
subband division method is proposed to divide the WiF'i signal into multiple non-overlapping
subband signals for which the multipath effect is greatly reduced. In addition, a time division
method is proposed to divide the WiFi signals into multiple non-overlapping sub-signals in
the time domain to mitigate the clock drift. The simulation results show that the frequency
and time division methods provide quite accurate TDOA estimation results.

Wireless localization based on TDOA estimates at n > 4 sensors was investigated in
Chapter 5. This is a nonlinear estimation problem. It is shown in this thesis that the
nonlinear term treated as a constraint is thus converted into a quasi-linear form that is in

fact a quadratic constraint. A numerical procedure based on simultaneous diagonalization is
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developed to compute the WLS solution under the quadratic constraint. This new procedure
is shown to be an approximate MLE solution under the hypothesis (5.9), which holds true
approximately in practice. We also studied how to combine the multiple TDOA estimates at
each pair of the n sensors judiciously in computing the optimal target location estimate. As
concluding remarks, we comment that the assumption on uncorrelated TDOA measurement
noises can be removed. Such an assumption is in fact not used in deriving the constrained
WLS solution. That is, the solution procedure summarized in Theorem 1 is applicable to the
case when it is an arbitrary symmetric positive definite matrix. See also the results in [4] for
the derivation of the various covariance matrices when the TDOA measurement noises are
correlated. We also comment that the moving source localization studied in [11] involves two
quadratic constraints to which a similar constrained WLS solution can be derived. However,
it involves roots computation for two 2-variate polynomials, which have a high complexity,
and is susceptible to noise corruption. The efficient computation is also investigated in
Section 5.3. Our simulation results show that the use of the averaged TDOA estimates has
better performance for both indoor and outdoor localization. Possible reasons may lie in the
numerical issue and the non-Gauss distributed errors in the pseudo-linear model.

While this thesis work summarizes our work on wireless localization, further research is
needed in order for our proposed algorithms to work well in practice. We list two important

future research problems below:

1. The performance limitation: The fundamental limit for localization based on TDOA
estimates remains unknown. Even though Cramér-Rao lower bounds can be derived

and analyzed, they are based on Gauss assumption that do not hold in practice.

2. The computation complexity: While numerical efficient algorithms are studies in this
thesis, wireless localization based on TDOAs is inherently complex. Indeed both TDOA

estimates and location estimates are difficult to compute.

It is believed that both of the above problems are attributed to nonlinearities of the
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TDOAs as functions of the location. How to combat the nonlinearities and improve the lo-
cation performance belongs to the category of nonlinear estimation that is extremely difficult

to tackle. We hope that this thesis sheds some light on this difficult problem.
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