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ABSTRACT

OCATION information plays an important role in many emerging technologies such
L as robotics, autonomous vehicles, and augmented reality. Already now the majority
of smartphone owners use their devices’ localization capabilities for a broad range
of location-based services. Currently, location information in smartphones is mostly
obtained in a device-centric approach, where the device to be localized, here referred to as
the target node (TN), estimates its own location using, for example, the global positioning
system (GPS). However, TNs with wireless communication capabilities can be localized
based on their transmitted signals by a third party. In particular, localization can be
implemented as a functionality of a wireless network. Depending on the application area
and implementation, this network-centric approach has several advantages compared to
device-centric localization, such as reducing the energy consumption within the TNs,
enabling localization of non-cooperative TNs, and making location information available
in the network itself. Current generation wireless networks are already capable of
coarse localization. However, these existing localization capabilities do not suffice for
the challenging demands of future applications. The majority of approaches moreover
does not exploit the fact that an increasing number of base stations (BSs) and user
devices are equipped with directional antennas. However, directional antennas enable
direction of arrival (DoA) estimation that can, in turn, serve as the basis for advanced
localization and location tracking. In this thesis, we thus study the application of
directional antennas for localization and location tracking in future generation wireless
networks. The contributions of this thesis can be grouped into two topics.

First, this thesis provides a detailed study of DoA /received signal strength (RSS)
estimation and localization with a group of directional antennas herein denoted as
sectorized antennas. This group of antennas is of particular interest as it encompasses a

broad range of directional antennas that can be implemented with a single RF front-
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end. Thus, the hardware complexity of sectorized antennas is low in comparison to the
conventionally used antenna arrays that require multiple transceiver branches. However,
at the same time this means that DoA estimation with sectorized antennas has to be
implemented in a fundamentally different way. In order to address these differences,
the study of sectorized antennas in this thesis includes the derivation of Cramer-Rao
bounds (CRBs) for DoA/RSS estimation and localization, the proposal of three different
DoA/RSS estimators, as well as numerical and analytical performance evaluations of
DoA/RSS estimation and localization using sectorized antennas.

Second, this thesis deals with localization based on the fusion of DoA and RSS
estimates as well as DoA and time of arrival (ToA) estimates. It is shown that the
combination of these estimates can result in a much increased localization performance
compared to a localization based on one of these estimates alone. For the localization
based on DoA/RSS estimates, a mechanism explaining this improvement is revealed by
means of a CRB analysis. Thereafter, DoA/RSS-based fusion is further studied using
an extended Kalman filter (EKF) as an example location tracking algorithm. Finally,
an EKF is proposed that tracks the location of a TN by fusing DoA and ToA estimates.
Apart from a significantly improved tracking performance, this joint DoA/ToA-EKF
moreover provides estimates for the TN device clock offset and is able to localize the
TN in situations where a classical DoA-only EKF fails to provide a location estimate
altogether.

Overall, this thesis thus provides insights into benefits of localization and location
tracking using directional antennas, accompanied by specific DoA/RSS estimation,
localization and location tracking solutions, as well as design guidelines for implementing

localization systems in future generation wireless networks.
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CHAPTER 1

INTRODUCTION

1.1 Background and Research Motivation

ITH the rise of smartphones and other handheld devices equipped with global
W positioning system (GPS) receivers, the number of location-based services has
increased significantly over the previous years. It was recently estimated that nowadays
three quarters of smartphone owners actively use the location capabilities of their phones
for navigation, in order to obtain location-based recommendations or to mark their
location in social networks [122]. Apart from these basic services, location information
also plays an important role in many emerging technologies such as robotics [100],
autonomous vehicles [11], and augmented reality [78], among others. In fact, the indoor
location market alone is expected to be worth over $4 billion by the year 2019 [4].

A lot of recent research also suggests that enhanced location awareness in future
generation wireless networks will enable several advanced functionalities in the networks
internally. In cognitive radio (CR) networks, knowledge about the primary user (PU)
locations will make it possible to implement functionalities such as intelligent location
aware power control and routing [108], spatio-temporal sensing, as well as spectrum
policy enforcement [22]. In fifth generation (5G) mobile networks accurate estimation,
tracking and prediction of user node (UN) locations is expected to facilitate advanced
interference mitigation, an improved utilization of the available radio resources, and
proactive radio resource management, among others [31,43]. If accurate UN location
information is obtained within the networks, it can be provided to third parties, such as
intelligent transportation services, thereby opening new business opportunities for the
network operators [31,43].

While the available localization technologies are constantly improving, we also expe-

rience increasingly demanding applications and requirements. For E911 emergency calls,
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for example, the federal communications commission specified in 1999 that network-
based localization should be capable of delivering an accuracy of less than 100 m for
67 % of the time, and less than 300m for 95 % of the time [1]. Now in 2015, we face
proposals that the upcoming 5G networks should be able to localize the UNs with an
accuracy in the sub-meter range [6,71]. Clearly, this accuracy cannot be achieved with

existing technologies.

Network-aided UN localization schemes, such as localization with enhanced observed
time difference (E-OTD) [85,97], uplink-time difference of arrival [44,85], and observed
time difference of arrival (OTDoA) [5,65,85,97], achieve accuracies of a few tens of
meters. Higher accuracies can be achieved with global navigation satellite system (GNSS)
solutions (=~ 5m [28]) or WiFi fingerprinting (3 — 4m [61]). However, fingerprinting
requires the creation and maintenance of large databases [47], whereas GNSS solutions
require a clear view to the sky and are thus not universally applicable [28,42]. In addition,
GNSS receivers have a very high energy consumption, meaning that GNSS cannot serve
as the basis for continuous location tracking on handheld devices. The GPS receivers on
modern smartphones, as an example, consume 100 mW — 150 mW [25]. Finally, neither
GNSS solutions nor fingerprinting alone will meet the targeted accuracy requirements
for 5G. On the other hand, PU localization in CR networks does not have the same
stringent accuracy requirements. However, in contrast to UNs in a 5G network, PUs do
not cooperate with the secondary users (SUs) [19]. This poses enormous constraints on
the PU localization process, which have to be taken into account in the development of

corresponding localization and location tracking solutions.

UN localization schemes specified in 2G, 3G and 4G cellular communication standards
are mainly based on received signal strength (RSS) or propagation time measurements [27,
120]. However, in modern wireless communication networks, an increasing number of
access nodes (ANs) and even UNs are equipped with multiple antennas [15,68]. In
fact, the massive multiple-input multiple-output (MIMO) approach, where the number
of antennas at the ANs is significantly larger than the number of served users, is
often considered a key technology for the upcoming 5G networks [15,104]. Primarily
intended to increase the networks capacity [114], this widespread availability of multi-
antenna devices further enables a localization using direction of arrival (DoA) estimates
obtained at individual multi-antenna devices. Apart from equipping devices with multiple
antennas, the network capacity can also be improved by using other directional antennas
such as reconfigurable antennas [16,52,80]. Compared to multi-antenna systems, some
other directional antennas require a smaller number of RF chains and can even be
implemented using a single RF front-end only. As such, they may be the preferable
antenna choice for applications where AN or UN devices are subject to stringent cost or
size limitations [40,95]. Now, independent of the type of directional antenna available

at the network devices, directionality can always be exploited for localization. This,
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of course, results in enormous opportunities for the development of localization and

location tracking solutions in future generation wireless networks.

1.2 Thesis Scope and Objectives

The main objective of this thesis is to propose and investigate different solutions for
DoA/RSS estimation, localization and location tracking with directional antennas in
future generation wireless networks. This thesis focuses on two main research topics.
The first focus lays on the study of sectorized antennas, which is a class of antennas
encompassing directional antennas with a low hardware complexity, such as reconfigurable
antennas. More specifically, the objective is to develop and analyze algorithms and
ultimate performance bounds for low complexity DoA estimation and localization with
sectorized antennas. The second focus is on the fusion of heterogeneous measurements
for localization and location tracking. In this context, the aim is to analyze different
fusion mechanisms and to develop suitable location tracking algorithms specifically

targeted for future generation wireless networks.

1.3 Outline and Main Results of the Thesis

The main outcomes of this thesis are
o definition and motivation of the sectorized antenna model [P1], [P2], [P4], [P5]

o derivation of performance bounds for DoA/RSS estimation as well as localization

with sectorized antennas, including an asymptotic analysis [P1]

e proposal of three different low-complexity DoA estimators and two different low-

complexity RSS estimators for sectorized antennas [P4], [P5], [P2]

¢ extensive numerical as well as analytical performance evaluation of the proposed
estimators along with a brief complexity analysis [P1], [P2], [P4], [P5]

o numerical study and measurement example for localization with sectorized antennas

[P1], [P2], [P4]

o study of hybrid DoA/RSS-based localization through derivation of a performance
bound [P6] and development of an example location tracking algorithm [P3]

e proposal and analysis of an algorithm for joint location and clock offset tracking
using DoA and time of arrival (ToA) estimates, specifically developed for an

application in 5G ultra-dense networks [P7]
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The thesis is organized as follows. In Chapter 2 the most important topics of estimation
theory are briefly discussed. Chapter 3 consists of a short overview of important
concepts for localization and tracking in wireless networks. The actual contributions of
this thesis are then presented in Chapters 4 and 5. More specifically, Chapter 4 covers
the contributions to DoA/RSS estimation and localization with sectorized antennas,
whereas Chapter 5 presents the contributions related to localization and location tracking
through fusion of DoA estimates with RSS or ToA estimates. Finally, a summary and

the conclusions of the thesis can be found in Chapter 6.

1.4 Author’s Contributions to the Publications

The research leading to this thesis was started in the context of the Tekes-funded project
“Reconfigurable Antenna-based Enhancement of Dynamic Spectrum Access Algorithms.”
This project inspired the author’s interest in the topic area of this thesis. Another
Tekes-funded project entitled “5G Networks and Device Positioning” later served as
additional inspiration. The ideas for the publications [P1]-[P7] all stem from the author.
Similarly, the vast majority of the implementation, analysis, and writing leading to
publications [P1]-[P7] were also done by the author. However, the measurements in
[P2] were obtained during a research visit of Aki Hakkarainen at Drexel University and
without direct involvement of the author in the measurement process. In addition, the
channel model implementation used in [P7] was provided by D.Sc. Mdrio Costa from
the Huawei research center in Finland. General guidance and valuable suggestions for
the research topics and the publications came from Prof. Mikko Valkama, who also
initiated the Tekes-funded projects. The research area of the latter project was also
partly suggested by D.Sc. Kari Leppénen from the Huawei Research Center in Finland.
Additional guidance and valuable suggestions came from Prof. Danijela Cabric ([P1],[P2],
[P4], [P5]) from the University of California Los Angeles (UCLA). Moreover, the research
was discussed in detail with Dr. Jun Wang ([P1],[P2], [P4], [P5]), D.Sc. Mario Costa
([P7]), and Aki Hakkarainen ([P1]-[P7]). All these persons also contributed to the final

appearance of the respective publications.

1.5 Mathematical Notation

Throughout this thesis, vectors and matrices are written as boldface letters. The N x N
identity matrix is written as Iy, whereas 15,y and 0ps«n denote the M x N matrices
where all elements are equal to ones and zeros, respectively. Similarly, 1,; and 0;; denote
the M x 1 column vectors where all elements are equal to ones and zeros, respectively.
When the dimensions are clear from the context, we sometimes write those matrices and

vectors simply as I, 1 and 0. MT, MH7 and M~ represent the transpose, conjugate
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transpose and inverse of the matrix M, respectively. M = diag(x) is a diagonal matrix
composed of the elements of vector x on its diagonal and A o B is the Hadamard product
of the matrices A and B with equal dimensions. Moreover, |M| and tr(M) denote the

determinant and trace of matrix M, respectively.

For two real scalars € R and y € R, mod, (), min(z, y), and max(z, y) denote the
remainder of the division z/y, the minimum, and the maximum of x and y, respectively.

The error function for a real scalar x € R is defined as

erf(z) = %/e‘tzdt, (1.1)
0

whereas the imaginary error function is defined as [3]
erfi(z) = —ierf(iz) = 2 /xetzdt (1.2)
= =7 . .
0

For a complex number z € C, z* denotes its complex conjugate and |z| its absolute value.
The absolute difference of two integer circular values i,j € {1,2,..., M} is denoted as

|i — j|ar = min[mod s (¢ — 7), modas (5 — 7)) (1.3)
and the function
M(¢') = moda, (¢ +7) — 7 (1.4)

wraps the real value ¢’ from R to [—m; 7). Expressions involving angular quantities,
such as DoAs, are generally stated assuming that the angular quantities are given in
radiants, while numerical examples of angular quantities are mostly given in degrees for
ease of interpretation. The partial derivative of a function f: R — R w.r.t the scalar x

is written in short as

1. = 29, (15)

Derivatives of vector functions are always element-wise.

For a random vector X € RY with probability density function (PDF) p(x), the

expected value is defined as

E[X] = /xp(x) dx, (1.6)
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whereas the corresponding variance is defined individually for each of the elements X,
i=1...N of X as

var[X;] = E[(X; — E[X;])?]. (1.7)
Correspondingly, the covariance matrix of two vectors X;, X, € RY is defined as
cov[Xy, Xo] = E[(X; — E[X,])(X2 — E[X2])7]. (1.8)

X ~N(p,,Q,) denotes a Gaussian distributed real-valued random vector with mean
vector u, and covariance matrix Q, = cov|[X, X], and Z ~ CN (0, Q) denotes a circular
symmetric complex Gaussian distributed random vector with covariance Q, = E[ZZ"].

A real random variable uniformly distributed on the interval [a;b) is denoted by X ~
U(a;b).



CHAPTER 2

ESTIMATION THEORY
ESSENTIALS

N estimation theory, the aim is to infer a parameter 6 or parameter vector @ from
I some measurement data x. Towards that end, it is necessary to first find a good
mathematical model for the data. In classical estimation theory, the parameters are
assumed to be deterministic but unknown. Thus, the data can be described using the
family of PDFs p(x;6). In Bayesian estimation theory, in contrast, the unknown param-
eter to be estimated is assumed to be a realization of a random variable. Consequently,
the data is described by the joint PDF p(x, 0) = p(x|0)p(€) composed of the prior PDF
p(0) and the conditional PDF p(x|0). In this chapter, we will shortly discuss the aspects
of estimation theory that are most important for this thesis. In Chapter 2.1 aspects
of classical estimation theory will be discussed, whereas Chapter 2.2 is dedicated to
Bayesian estimation theory. In this thesis, we will be mostly dealing with real mea-
surements and parameters. For simplicity, the following discussion therefore assumes
x € RY and 6 € R¥.

2.1 Classical Estimation Theory

2.1.1 Performance Metrics and Unbiased Estimators

For a given estimation problem, it is possible to find a large variety of estimators. In
order to enable a comparison of various estimators it is thus necessary to define some

performance metrics. The two most widely used performance metrics are the bias and
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mean-squared error (MSE). The bias of an estimator @ is defined as
bias[d] = E[0] — 0 (2.1)

and is thus a measure of how much an estimator deviates on average from the true value

of the parameter. An estimator is called unbiased if

E[f] =6 (2.2)

A

or equally bias[@] = 0 for all possible parameter vectors 8. Unbiasedness is thus a very
desirable property as it tells us that an estimator will yield the correct value on average.

The second metric, i.e., the MSE is defined element-wise as
MSE[);] = E [(éi - 91-)2} (2.3)

which can easily be shown to be equal to

MSE[);] = var[d,] + (bias[éi})z. (2.4)

Hence, for unbiased estimators the MSE is indeed identical with the variance.

2.1.2 Cramer-Rao Bound

Besides comparing estimators against each other, it is of particular interest to evaluate
an estimator in comparison to the ultimately achievable performance. The performance
of unbiased estimators is therefore often compared to the Cramer-Rao bound (CRB).
Given that the PDF p(x;0) fulfills weak regularity conditions [56, p. 44], the CRB
theorem states that the covariance Cj of any unbiased estimator 6 is lower bounded by

C,-F'0)>0 (2.5)

where > 0 denotes that C, — F~'(0) is positive semidefinite. In (2.5) F~"(8) is known
as the CRB, which is obtained as the inverse of the Fisher information matrix (FIM)

F(0) with elements equal to

0? lnp(x;O)} (2.6)

It follows from (2.5) that the variance of individual elements of 8 are lower-bounded
by [56]

V&I‘[éi] > [F(G)_l]” (27)

10
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In general, it is not guaranteed that an estimator exists that achieves equality in (2.5).
However, if such an estimator exists it is said to be efficient. The estimator resulting in
the lowest variance for all elements and all possible values of the parameter vector 8
is called the minimum variance unbiased estimator (MVUE) [56, p. 116]. Conversely,
if an efficient estimator exists it is the MVUE. However, not even the existence of the
MVUE is guaranteed as there might not exist a single unbiased estimator that achieves
the lowest variance for all values of the parameter vector.

A list of important properties for the CRB can be found in [119]. Note that for a
given bias, the CRB can be modified to lower bound all estimators with that specific
bias as shown in [102, p. 147]. In that case, the CRB is a lower bound on the MSE.

2.1.3 Maximum Likelihood Estimator

Even if the MVUE exists, it is in general not easy to find [56, p. 83]. In practice,
estimators are therefore often determined using the maximum likelihood (ML) approach
(see, e.g., [37,62,92,93,99]). The ML estimator is defined as the estimator maximizing

Oy = arg max p(x; 6), (2.8)
0
which can be found from
dlnp(x;0)
2T . 2.9
50 (2.9)

Using the ML approach, we are thus able to obtain an estimator according to a well-
defined principle. More importantly, the ML estimator is asymptotically for large data
records unbiased and efficient, i.e.,
lim Oy, ~ N (0,F71(6)) (2.10)
N —oc0
where F(0) is the FIM and N is the length of the data x. Moreover, it can be shown

that the ML estimator is always the efficient estimator if such an estimator exists at
all [56, p. 187].

2.1.4 Least Squares Estimator

Another class of estimators frequently used in practice are the least squares (LS)
estimators [89,111,113]. In contrast to ML estimators, the LS approach makes no
assumptions about the statistics of the data, but only about the signal model. More
specifically, it is assumed that the data is related to the parameters via a known function
s(0). However, the exact dependency of x on 6 including, e.g., measurement noise is

not assumed to be known. This, of course, makes the LS approach very practical in

11
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situations where the noise statistics are not exactly known or where the signal model is
only an approximation. At the same time, however, it also means that the LS approach

is generally not optimal. The LS estimator is obtained by minimizing the norm
éLs = argemin Jis (2.11)
given by
Jus = (x —s(0))" (x — s(6)). (2.12)

In case of a linear LS problem, we have s(6) = H@, which can be solved in closed-form
as [56, p. 225]

OLs = (H'H)'Hx. (2.13)

Interestingly, if the measurement noise is éid zero-mean additive white Gaussian noise
(AWGN), i.e., x —s(8) ~ N(0,0°I) then the LS estimator is equal to the ML estimator
[56, p. 254].

2.2 Bayesian Estimation Theory

2.2.1 Minimum Mean Square Error Estimator

The calculation of the Bayesian MSE differs from the calculation of the classical MSE. In
the Bayesian framework, the expected value in (2.3) is evaluated w.r.t. p(x,0;), yielding
the Bayesian MSE given by [56, p. 346]

MSE[3;] = / / (B — 0,)? p(x, 0;) dx d (2.14)
whereas in classical estimation theory the MSE is calculated as
MSE[d;] = /(é, —0;)% p(x; ;) dx. (2.15)

Now, (2.14) can be shown to be minimized by the minimum mean-square error (MMSE)

estimator defined as

éMMSE = E[le] (2.16)

12
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which is element-wise calculated as
OninisE, = / 0; p(6;|x)db; (2.17)

where p(6;|x) is obtained by averaging over all §;, j # ¢ according to

p(60;]x) :/...//.../p(0|x) by ... d0;_ydBiy, ... dB,. (2.18)

The integration involved in MMSE estimation is often difficult in practice. For the

special case of jointly Gaussian 6 and x, (2.16) can be solved in closed-form as [56, p. 325]
Ovivse,c = E[0] + CoxCrp (x — E[x]) (2.19)

with Cgx = cov]0, x] and Cxx = cov[x, x]. In many cases, however, the integrals in (2.16)
cannot be solved in closed form and a numerical solution may be too computationally
complex. One solution is then to resort to the linear minimum mean-square error
(LMMSE) estimator, which is defined as the linear estimator

—1
OLMMSE,i = Z ainxn] + ain (2.20)
n=0

minimizing the Bayesian MSE. This estimator is generally not optimal in the MMSE
sense, but it can be solved in closed-form and is identical to (2.19) [56, p. 382]. Conversely,
this means that jointly Gaussian 6@ and x is a special case where the LMMSE estimator
is in fact optimal in the MMSE sense.

2.2.2 Kalman Filter

So far we have reviewed different approaches for dealing with the estimation of fixed
parameters. In tracking, however, parameters are assumed to evolve in time. To clearly
distinguish between fixed parameters and those that evolve in time, the latter ones are
often referred to as a state. The task in tracking is then to infer the state s[n] from
the measurements y[n] taken at time-step n. Obviously, we could implement tracking
by estimating states at every time-step individually, using some of the earlier discussed
methods. However, if an estimate §[n — 1] is available at time-step n, this estimate can
often be used as prior information for the estimation of §[n]. When tracking the location
of a pedestrian, as an example, the change in location is clearly determined by the
pedestrian’s velocity. Thus, if we have obtained an estimate for the pedestrian’s location
and velocity at time-step n — 1, we can already estimate the pedestrian’s location at
time-step n without taking any measurements. In order to exploit such knowledge, we

obviously need a good model for the evolution of the state. In Kalman filtering this
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model is often referred to as the state transition and is given by
s[n] = Fs[n — 1] + w[n] (2.21)

The state transition (2.21) consists of the the state transition matrix F and the zero-
mean driving noise w{n] with covariance matrix E[w[n]w? [m]] = 6,,_,R[n] where §;_;
is the Kronecker delta function. Note that (2.21) is a linear state transition as required
in conventional Kalman filtering. Extensions for nonlinear models exist [91, p. 407].

However, in this thesis all state transitions will be of the above form.

In order to infer the state from the measurements, we have to find a model for the

measurement equation
yln) = h(s[n]) + un] (2.22)

where u[n] is the zero-mean measurement noise with a covariance equal to E[u[n]u’[m]] =
Om—nQ[n]. Note that we do not state the measurement equation in its most general
form (see [91, p. 407]). However, in contrast to the linear state transition we now
enable nonlinear relationships between the state and the measurements via the vector
function h. We allow this nonlinear relationship since all the measurements considered

in this thesis depend nonlinearly on the location that we track.

In cases where both the state transition as well as the measurement equations are
linear, i.e., y[n] = H|n|s[n] + u[n] it is possible to obtain state estimates using the
iterative Kalman filter. The Kalman filter is optimal in the MMSE sense if w[n] and
u[n] are jointly Gaussian. And if the Gaussian assumption does not hold, the Kalman
filter is still the optimal LMMSE estimator. However, as noted above the measurement
equations are often nonlinear. Thus, in practice we often use the so-called extended
Kalman filter (EKF) instead of the conventional Kalman filter. The main idea of the
EKEF is to linearize the nonlinear parts of the models using the current state estimate.

As such, we generally cannot make any claims regarding optimality.

For each time-step n, the EKF consists of an a priori and an a posteriori estimation
stage. In the a priori stage, we estimate the state §” [n] and covariance of the state
estimate P~ [n] at time-step n using all measurements up to but excluding y[n]. The

estimation is given by

§ [n] =Fs"[n—1] (2.23)
P [n] = FP*[n —1)JFT + R[n]. (2.24)

In the a posteriori estimation stage, we estimate the state §+[n] and covariance of the

state estimate at time-step n using all measurements up to and including y[n]. The
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calculation in the a posteriori estimation stage is according to

K[n] = P~ [nJH[n]" (H[n]P~ [n]H" [n] + Q[n]) ™" (2.25)
§*[n] =8~ [n] + K[n][y[n] — h(s”[n])] (2.26)
P*n] = (I1- K[n]H[n])P[n] (2.27)

with the Jacobian matrix H[n] = g}sl[[:]] evaluated at §7[n]. Interestingly, the EKF

provides the possibility of state prediction. By executing the a priori estimation stage
N times without the a posteriori stage, we are able to obtain a prediction §°[n + N]
using only measurements up to time-step n.

Note that the EKF is not the only approach for nonlinear filtering. An overview
of other popular approaches such as unscented Kalman filters or particle filters can be
found, for example, in [91]. Note, moreover, that the CRB discussed in Section 2.1.2 does
not lower-bound the performance of Bayesian estimators such as the EKF. Sometimes,
we can learn certain general properties of the estimation problem by deriving the classical
CRB and benefit from the knowledge of these properties also in Bayesian estimation
(see Section 5.1 for an example). However, if we are interested in a lower performance
bound for, e.g., an EKF we have to refer to the so-called posterior CRB [101].
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CHAPTER 3

LOCALIZATION AND TRACKING IN
WIRELESS NETWORKS

HE aim of localization or positioning is to estimate the location £ = [z,y]T of a
TN. In this thesis, we generally assume that this task is achieved by a set of K
collaborating ONs in a wireless network. In accordance with the discussion in Section 1.1,
we moreover assume that each of the ONs is equipped with some sort of a directional
antenna as depicted in Figure 3.1. In order to localize the TN, each ON k, k =1... K
makes a measurement ¥; based on the TN signal and communicates this measurement
to the fusion center, where the measurements from all K ONs are combined into a TN
location estimate. In contrast to localization, we talk about location tracking when we
estimate the evolution of the TN location over time. In the following discussion, we
will mostly discuss localization. However, the majority of the topics discussed in this
chapter also apply to location tracking.

This chapter is organized as follows. In Section 3.1 we discuss important properties
of wireless networks, the ON devices, and the TN as well as their implications for
localization and location tracking. Thereafter, in Section 3.2 we discuss measurements
commonly used for localization in detail. Finally, in Section 3.3 we summarize the

Stansfield fusion algorithm.

3.1 Properties of Wireless Networks and Implications

for Localization and Location Tracking

In a practical wireless network, the choice of measurements for localization and location
tracking as well as the fusion mechanisms are confined by the network properties, the

ON devices and the nature of the TN. For time-based measurements the synchronization
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Fig. 3.1. Considered localization system where the observing nodes (ONs) collaborate to estimate or
track the location of the target node (TN). ONs are assumed to be equipped with directional antennas.

of the network is of particular importance. In the best-case scenario, the clocks of the
ONs are perfectly synchronized with the TN clock. In that case the distance dj can be
extracted directly from the ToA estimates (see Section 3.2.3). However, already very
small synchronization errors significantly increase the ToA estimation error, which is
related to the relative clock offsets via the speed of light, ¢ ~ 3 x 10®m/s. In many
networks, a sufficiently accurate synchronization with the TN is not assumed to be
given. Thus, location estimates are often obtained by fusing time difference of arrival
(TDoA) estimates instead [5,46]. However, utilizing TDoA estimates for localization
still requires synchronization of the ONs. Without any synchronization in the network,
the propagation time can be exploited using the so-called round-trip time of arrival
(RToA) [29,117]. In order to measure the RToA, an ON sends a packet to the TN. Once
the TN receives the packet, it responds by sending the packet back to the ON [117]. The
time between transmission and reception at the ON is then approximately equal to 2 dy/c.
However, RToA estimation obviously requires dedicated two-way localization signaling,
which may not be feasible in networks that are primarily designed for communication
purposes, such as the 5G network considered in [57] that also forms the basis for the
localization system proposed in [P7].

Apart from synchronization, the nature of the TN has important implications for
the applicability of time-based measurements. In PU localization, spectrum policy
enforcement, or military applications, the TN is generally non-cooperative [55,79,105—
107,109]. This means that both ToA and RToA estimates are not available for localization.
If, in addition, the network is unable to synchronize the ONs, TDoA estimates are also
unavailable. In these cases, localization is generally based on RSS [64,109] or DoA

estimates [79,105]. A problem arises when multiple non-cooperative TNs have to be
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localized simultaneously. Distinguishing between the TNs with RSS measurements only
is generally not possible. Thus, localization of multiple non-cooperative TNs is often
performed using DoA estimates [30,105]. However, in the fusion process DoAs estimates
have to be associated to the TNs. This is commonly done using Bayesian methods [10]

or by choosing the association that minimizes a given optimization criterion [30,105].

In general, the fusion process can be implemented in a central or distributed fashion.
In a classical cellular network architecture, a central fusion entity is readily available.
However, for CR networks, as an example, it is often assumed that fusion has to be
distributed among the CR devices [109]. Many centralized fusion algorithms such as the
Kalman filter, weighted centroid localization [14] and the Stansfield algorithm [92] exist
also in distributed versions [82,106,109] that achieve equal [82] or close to equal [106,109]

performance as their centralized counterparts.

The antenna type employed at individual ONs influences the way DoA estimates can
be obtained. Naturally, ONs need to be equipped with some sort of directional antenna in
order to make DoA estimation possible in the first place [117]. Most flexibility is achieved
when ONs are equipped with digitally controlled antenna arrays (DCAAs), which enables
array processing techniques such as the MUSIC DoA estimator [88]. However, DoA
estimators for other directional antennas exist as well. Later in Chapter 4, for example,
we develop DoA estimators for the group of sectorized antennas. In fact these estimators
could also be used with DCAAs if a less complex DoA estimation is desired. Low
complexity might be required if the ONs are mobile devices with limited battery and/or
computational resources. Such a scenario arises, e.g., in CR networks where the SU
devices are involved in the PU localization [79,105-107,109] or in networks, where
the UNs assist in the localization of another UN by means of device-to-device (D2D)
communication [27]. In some cases it may even be required to select only a subset of all
available ONs in order to reduce the overall energy consumption in the network. The
selection of ONs employing DoA estimation, as an example, has been studied in [53,55],
taking into account that certain ONs-TN geometries produce better location estimates

than others.

Note that the above discussion serves as an overview of topics that have been
important in the making of this thesis. Therefore, it is not complete and the referenced
literature by no means exhaustive. In general, it is also important to note that the
discussed properties and implications are interdependent. In a network where the ONs
are not synchronized, it could be possible to obtain synchronization by estimating the
clock offsets of the ONs. However, this would probably increase the burden on the ON
devices, which may again be prohibitive for resource limited ONs. Similarly, it was
shown that it is possible to employ array processing techniques with certain sectorized
antennas by letting the TN repetitively send the same signal [75,96,103]. Again, however,
this is only an option if dedicated localization signaling is possible, which also always
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implies a cooperative TN. A simplified summary of the discussion in this section can be
found in Table 3.1.

3.2 Measurements for Localization and Tracking

3.2.1 Direction of Arrival (DoA)

In DoA estimation, the aim is to estimate the angle of an incoming signal. For a signal
arriving from the line of sight (LoS) at an ON k, the DoA is equal to
Y = arctan 2—};: (3.1)

where Az, = x — zp and Ayx = y — yx. DoAs are sometimes also referred to as angle of
arrivals (AoAs) or, especially in the past, as bearings. In the literature many different
approaches for DoA estimation exist. For DCAAs, the most popular approaches such as
MUSIC [88] and ESPRIT [86] are based on subspace processing requiring the estimation
of the covariance matrix of the received signal. However, also other methods exist such
as the RIMAX algorithm [99] that obtains the DoA from channel estimates using the
ML approach.

When the focus is on the DoA fusion rather than on the estimation, DoA estimates
are often modeled as [37,92,107]

P=p+dp (3.2)
where ¢ = [p1, 2, ..., px|T and ¢ is the estimation error, assumed to be normally
distributed d¢ ~ N (0x, Q) with covariance matrix Q,, = diag[o? ;,...,07 g]. Mod-

eling DoA estimation errors as normally distributed is motivated by the fact that many
DoA estimators result in asymptotically normally distributed errors. This was shown
for MUSIC in [93] and is, as discussed in Section 2.1.3, well known for any ML estimator
such as RIMAX. Moreover, it is intuitively clear that DoA estimation errors of ONs with
sufficient spatial separation are approximately uncorrelated, which, in turn, motivates
the diagonal covariance matrix.

However, it is important to notice that the DoA is a circular quantity, defined on
an (arbitrary) interval of 360° such as ¢ € [0°;360°) or ¢ € [—180°; 180°). Consequently,
adding 1° to a DoA of 359° would result in a DoA of 0° instead of 360° when using the
former interval definition. In the development of DoA estimators the circular property of
DoAs is generally ignored [86,88,99]. On the one hand, it is always possible to map DoA
estimates ¢ < 0° or ¢ > 360° back to the correct interval, meaning that an estimate of
361° would simply become 1°. On the other hand, the mapping between the numerical

values [0°360°) and the actual physical angles is also arbitrary. Thus, by changing the
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mapping we can in practice often avoid DoAs ¢ < 0° or ¢ > 360° altogether. However,
for the performance analysis of localization systems it may occasionally be necessary
to model the DoA estimation error using directional statistics. Examples of popular
directional distributions are the von Mises distribution [63, p. 36] and the wrapped
normal distribution [63, p. 50]. Intuitively, modeling the DoA estimation error with
directional statistics is only necessary when the estimation error is very large. This is
supported by the fact that, for certain parameterizations, the von Mises distribution can
be well approximated by a normal distribution [63, p. 41]. In cases where this is possible,
the Gaussian distribution then always has a comparably small variance. As such it is
not surprising that the localization CRBs derived assuming von Mises distributed DoA
estimation errors and Gaussian distributed errors are approximately equal when the
standard deviation (STD) of the errors is smaller than 57° [112]. Unless noted otherwise,
we thus model DoAs as non-circular in this thesis.

By fusing DoAs from as little as two ONs, it is possible to localize a TN on a two-
dimensional coordinate system. This process of DoA-based localization is also known as
triangulation. Using the Gaussian DoA estimation error model, the FIM for DoAs-based

localization can be expressed as (see, e.g., [79])

Jon — [Pl2Q, [¢le  [#l2Q, [y (3.3)

PIEQ. ely [#TQ, ey

where [¢], and [p], are the partial derivatives of the DoA vector with respect to the x

and y coordinates of the TN. These partial derivatives are given by

(ol = Ady (3.4)
_ Az
[@k]y = di . (35)

A popular DoA fusion method is the Stansfield algorithm that will be reviewed in
Section 3.3. The Stansfield estimator assumes LoS links between the ONs and the TN.
An algorithm for localization in a non line of sight (NLoS) condition was proposed
in [89]. However, the algorithm in [89] relies on the availability of DoA estimates and
ToA estimates at both link ends, i.e., at the ONs as well as at the TN.

3.2.2 Received Signal Strength (RSS)

Localization based on the RSS exploits the fact that electromagnetic signals are subject

to a propagation loss that increases with the distance between the TN and the ONs.
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The propagation loss is often modeled using the log distance path-loss model given by
vk = P — 10alg(dy/do) + Sk (3.6)

where 7y, is the RSS at ON k in dB, d, is a reference distance (conveniently d, = 1m),
P is the transmit power at reference distance, and « is the path-loss coefficient. The
path-loss coefficient is an environmental parameter that is, e.g., o = 2 for propagation in
a vacuum. In order to account for fluctuations in the path-loss, the model (3.6) moreover
includes the random variable S; ~ N (0, 07) known as shadow fading. These fluctuations
are caused, among others, by obstacles and reflections in the propagation environment.
Therefore, the shadow fading for two closely located ONs k and [ is generally correlated.
Commonly, the correlation is modeled according to the Gudmundson model [39] which
suggests a covariance

cov[S;, Sj] = of exp (—W) (3.7)

C

that depends on the distance |[€; — £;] relative to the so-called correlation distance d,
which is again an environmental parameter. Note that apart from (3.6), other models,
such as the ITU indoor propagation loss model [49], exist.

In general, the parameter P in (3.6) is unknown to the localization system. Thus,
P has to be included in the estimation, even if we are primarily interested in the TN
location. Parameters such as P that are not target of the estimation but an unknown
part of the model are often referred to as nuisance parameters [56, p. 328]. For the
estimation problem at hand, including P as a nuisance parameter results in a parameter
vector 8 = [z,y, P]T. Based on this parameter vector, the FIM for localization using
RSS estimates can be derived as [113]

VIQT . MIQ' My MIQT' e
Irssu= | (VIQ ]y MIQ' )y MITQ; e (3.8)

VIQ e MIQ ' e MEQ; P

where the covariance matrix of RSS estimates Q. is given by (3.7) and where the partial

derivatives of (3.6) are element-wise given by

10 Axy,
Y]z = _ﬁTﬁ (3.9)
10« Ay
Ply = =170 =z (3.10)
[ve]p = 1. (3.11)
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In the literature, different practical algorithms for localization based on RSS estimates
exist. The simplest form of localization is based on the proximity of ONs to the TN [17,18].
Such solutions exploit that increasing distances eventually result in a path-loss so large
that the ONs are unable to detect the TN signal. In centroid localization [18], as an
example, the TN location is estimated as the average of all ON coordinates that can
detect the TN signal. A refinement of this approach is known as weighted centroid
localization, where the coordinates from each ON are weighted with a term relative to
their RSS [14,109]. Starting from a generic path-loss model comparable to (3.6), the
authors in [113] derive a LS estimator for localization based on RSS estimates. Finally,
a very popular approach for indoor localization based on RSS estimates is known as
fingerprinting [54, 84]. Fingerprinting is commonly implemented in a device-centric
approach and does not assume any specific model for the path-loss. Instead, the idea is
to estimate the TN location by comparing RSS measurements from, e.g., WLAN access
points to an existing database consisting of a mapping from RSS values to a geographical
location. In that way fingerprinting is more robust to situations where path-loss models
fail to describe the environment adequately [45,76]. On the other hand, fingerprinting
requires the creation and updating of the RSS database, which may be infeasible in

some applications.

3.2.3 Time of Arrival (ToA)

In theory, the ToA can be estimated by very simple ON devices. In practice, however,
the usefulness of ToA estimates is often limited by the synchronization in the network
as discussed in Section 3.1. Given that an LoS connection between ON k and the TN
exists, the ToA can be expressed as
dy,
= . 3.12
e =~ (3.12)
In contrast to the RSS that is in general readily available, the ToA has to be estimated.
An overview of various ToA estimation approaches can be found in, e.g., [70]. For a
unit-energy signal with spectrum S(f) that is subject to AWGN, the CRB for ToA
estimation is equal to (cf. [28])
1
CRBrop = = (3.13)
872 SNR [ f2[S(f)I*df
— 00

where f is the frequency. Thus, from (3.13) we note that the performance of ToA
estimation increases with an increasing signal-to-noise ratio (SNR) as well as with an
increasing bandwidth of the signal. As a consequence, ToA-based localization is of

particular interest in ultra-wideband communication systems [70,90].
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The process of fusing ToA estimates into a location estimate is also known as
trilateration. CRBs for a localization based on ToA estimates can be found in [24,51].
If a TN-ON synchronization does not exist, ToA estimates are often transformed into
TDoA estimates defined as 7; — 75, 4,5 € {1... K}, i # j. The fusion of TDoA estimates
is also known as multilateration. An example algorithm that fuses TDoAs into a location
estimate can be found in [46]. In practice, TDoA-based localization finds its application,
e.g., in the OTDoA feature that is part of the LTE standard.

3.3 Fusion with the Stansfield Algorithm

The Stansfield algorithm is a popular fusion algorithm for localization with DoA esti-
mates. It was first proposed in [92] and is an approximation of the ML estimator [37].
Assuming the DoA estimation model (3.2), the ML norm can be expressed as

1o f2
_ e
JuL = 3 ;;7 2 (3.14)

I,

where fi, = arctan(ﬁzi) — @y, is the error of the individual DoA estimates. Now, (3.14)
is a non-linear function of the TN location that can only be solved with iterative methods,
which may be prone to divergence [37,107]. However, for small DoA estimation errors,

we can make the approximation sin(fx) &~ f, which leads to an ML norm equal to

1 T 1 a
JuL % Jsr = 5 (AL —b) D 'Q. (AL - D) (3.15)
with
sin®; —cosp, x1sin p; — y1 cos @,
A= : ; . b= : , (3.16)
sin @y —cos Qg Tx SN Qg — YK COS Py

and D = diag[d?,...,d%]. Apart from the multiplication with the diagonal matrix
Dle;l, the norm Jgr in (3.15) takes the form of the LS norm in (2.12). In fact, (3.15)
can be interpreted as a weighted LS norm, which can be solved in closed-form [56, p. 226]

and results in the Stansfield estimator
tsr = (A"D7'Q'A)'ATDT'Q, "D (3.17)

The Stansfield estimator in its conventional form depends on the the distances dj, via

the matrix D. If the Stansfield estimator is used in DoA-only fusion, the matrix D is
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not available. However, already in [92] it was noted that Jsr is a weak function of D.
Thus, in practice D is often replaced with an identity matrix [107].

Overall, the Stansfield estimator has several advantages. First, it is a closed-form
solution for DoA-based localization. Second, it has been studied extensively with several
analytical approximations for its performance available in the literature [37,106,110].
Additionally, since the Stansfield algorithm is an approximation of the ML estimator,
we know that it is asymptotically and for small errors efficient (see Section 2.1.3).
This asymptotic efficiency has also been shown numerically for the modified Stansfield
algorithm not relying on D [107]. Finally and as noted before, the Stansfield algorithm
also exists in a distributed version resulting only in a small performance loss [106].
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CHAPTER 4

DOA /RSS ESTIMATION AND
LOCALIZATION USING
SECTORIZED ANTENNAS

N this thesis, we define sectorized antennas as an abstract antenna model that helps
I us to develop and analyze performance of low-complexity DoA/RSS estimators and
localization algorithms with a broad range of directional antennas. Our definition of the
sectorized antenna model was first introduced in [P4]. Therein, a sectorized antenna
was defined as an antenna structure that can receive energy selectively from a set
of different sectors. More specifically, sectors were defined as a continuous range of
angles, whereas selectivity implies a strong attenuation of signals arriving from outside
of the activated sector. According to our definition, sectorized antennas are generally
also incapable of receiving a signal within more than a single sector at a time. This
last part of our definition is of particular importance as it indicates that a sectorized
antenna can be implemented with a single RF front-end, which, in turn, implies a low
hardware complexity as illustrated in Figure 4.1. Overall, the sectorized antenna model
thus encompasses many directional antennas such as leaky-wave antennas (LWAs) [81],
electronically steerable parasitic array radiators (ESPARs) [96] as well as switched-beam
systems (SBSs) [38], i.e., antenna arrays with a single RF front-end. However, this
also means that DoA estimation with sectorized antennas has to be implemented in a
fundamentally different way compared to DoA estimation with DCAAs.

While DoA estimators for sectorized antennas exist in the literature, they are generally
limited to a specific type of sectorized antenna, require a specific signal type, dedicated
localization signaling, or a cooperative TN. In [7], the DoA is estimated with an LWA
by continuously changing the antenna’s main beam. As such, the approach is limited
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Fig. 4.1. Hardware required for different directional antenna types. Left: digitally controlled antenna
array (DCAA), middle: switched-beam system (SBS), right: single RF front-end sectorized antenna.

to certain types of sectorized antennas and takes longer than a measurement in sectors
(i.e. discrete steps). A DoA estimator that estimates the DoA of a wideband pulsed
signal by exploiting the angle-dependent frequency response of an LWA was proposed
in [118]. Through repetitively sending the same signal at the TN, ESPARs [96] or
LWAs [75,103] can be used to emulate DCAAs making MUSIC-based DoA estimation
possible. However, such an approach obviously requires a cooperating TN and dedicated
localization signaling. The authors of [38] propose an algorithm for estimating the DoAs
of multiple DC-CDMA signals impinging on a base station (BS) equipped with an SBS.
However, the estimator proposed in [38] requires either knowledge of the RSS at the BS
or an additional omnidirectional BS antenna for proper normalization of the received

signals.

In this chapter we will thus study DoA estimation and localization with sectorized
antennas in a more generic framework. More specifically, we will derive performance
bounds for DoA estimation with sectorized antennas, propose generic, low-complexity
DoA estimators for sectorized antennas and study their performance in comparison to
the bounds. Due to the directivity of sectorized antennas, the RSS at ONs equipped
with sectorized antennas is not readily available. Therefore, we will also briefly discuss
RSS estimation with sectorized antennas, albeit in much less detail compared to DoA
estimation. Finally, we also derive performance bounds for localization with sectorized

antennas and study the performance of a practical localization algorithm.

This chapter is organized as follows. In Section 4.1 we introduce our model for
sectorized antennas in more detail. Section 4.2 is dedicated to DoA/RSS estimation
with sectorized antennas, whereas localization with sectorized antennas is discussed in
Section 4.3. This chapter concludes with a measurement example in Section 4.4 and a

summary in Section 4.5.
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180°

210°\

300°
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Fig. 4.2. Illustration of the Gaussian radia- Fig. 4.3. Example for main beam approxima-
tion pattern model (m(p) in (4.1). Every sector  tion (dotted line) with Gaussian radiation pattern
m is parameterized via the attenuation oun, the  model (4.1). The example includes a) the mea-
beamwidth B,,, and the orientation ¥, . sured radiation pattern of a sector with orientation

¥ = 90° from a leaky wave antenna (LWA) [81]
and b) the theoretical radiation pattern of a sector
with orientation ¥ = 0° from a SBS with an un-
derlying uniform circular antenna array consisting
of 8 antenna elements.

4.1 The Sectorized Antenna Model

4.1.1 Radiation Pattern Model

In this thesis we model a sectorized antenna via its radiation pattern. Towards that

end, we approximate the main-beam in each of the sectors m, m =1,..., M as

2

() = o exp  — Il ) (11)

m

As illustrated in Figure 4.2, each sector m in (4.1) can be parameterized by the attenu-
ation «,,, the orientation v,,, and the beamwidth 3,,. Due to this parameterization,
the model (4.1) is also suitable for sectorized antennas such as the LWA [81], where the
shape of the main-beam varies throughout the sectors. In this thesis, the model (4.1)
simplifies the performance analysis of sectorized antenna-based processing significantly.
Moreover, since a Gaussian curve as used in our and related models [2,64], describes the
main beam of many practical sectorized antennas very well [41], the model (4.1) also
serves as the basis for our algorithm development in Section 4.2. The excellent fit of
our model (4.1) to practical sectorized antennas is also illustrated in Figure 4.3 using as
examples the measured radiation pattern of the LWA [81] and the theoretical pattern of
an SBS based on a circular antenna array.
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Fig. 4.4. Illustration of the side-sector suppression (SSP) for an equal sector antenna (ESA) with
M = 3 sectors and as = 0.4

In the following, when considering a pair of sectors ¢ and j, i,7 € {1,..., M} we will

distinguish between the two cases

1. equal beamwidth sectors (EBS) 3; = Bj

2. different beamwidth sectors (DBS) 8; # f;.

Moreover, we will denote antennas with o; = a; = «a, 8; = 8; = B for all 4,5 €
{1,..., M}, and [M (9., — Vp)| = 2n/M = A9 for all neighboring sectors |m — n|y = 1,
m,n € {1,..., M} as equal sector antennas (ESAs). A practical example of an ESA
is the SBS based on a circular uniform antenna array depicted in Figure 4.3 that can
be configured to fulfill all the above criteria. In this thesis we will parameterize ESAs
via the so-called side-sector suppression (SSP), as. As illustrated in Figure 4.4, the
SSP determines how much a signal is attenuated in the sectors modys(m) + 1 and
modys (m — 2) + 1 when it arrives from the direction 1,,. This parameterization leads
to a beamwidth equal to § = 27/[M+/In(1/as)].

In order to simplify the presentation and without loss of generality, we assume in

the following that the orientations 9, m = 1... M are the same at all ONs.

4.1.2 Sector-Powers

Our algorithm proposals and performance evaluations for sectorized antennas are based
on so-called sector-powers. This was motivated in [P1] by showing that sector-powers
form a sufficient statistic for DoA/RSS estimation as well as localization at individual

ONs. We assume that sector-powers are calculated for every sector m, m =1,..., M at
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each ON k, k=1,... K as

1 N-1
hm = 5 > lrkmln]? (4.2)
n=0

where 75, [n] results from sampling the time-continuous received signal 7 ,, () with
sampling period T;. In this thesis we consider, in general, cases where the LoS path is

dominating the received signal. Then, we can express the received signal as
Tkm[n] = CrmSkm (1] + wkm[n] (4.3)

where wy, ,[n] ~ CN(0,02) is additive noise, Cx 1 = (m(¢k), and sk m[n] is the incoming
signal in sector m, impinging with DoA ¢;. Here, we model the incoming signal as
complex circular symmetric Gaussian distributed according to sy ., [n] ~ CN(0,7%)
where v is the RSS at ON k. This is a common model in, e.g., the spectrum sensing
literature [98] and a good approximation for OFDM-based transmission with a reasonable
number of subcarriers, as an example. For simplicity, we moreover model signal samples
at individual ONs k, k = 1... K as uncorrelated in time, meaning that E[sy ;[n]sk ;[m]] =
Om,n0i jPk.m Yk Overall, this results in received signal samples distributed as 7 1] ~
CN(O,pkvm'yk) where py , = C,im. For moderate to large numbers of samples N, the
sector-powers at individual ONs k are then approximately normally distributed according
t0 € m ~ N(gk7m,oz7m) where gi.m = pr.mYk + 02 and a,%m = %(pkmﬁk +02)? with
the property that covles ;, ex ;] = dijo7 ; [P1] [P5].

Thus far, our sector-power model considers sector-powers at the ONs individually.
Hence, the model as such will serve as the basis for our development and analysis of
DoA/RSS estimators. However, in order to derive the localization CRB, where sector-
powers from multiple ONs have to be considered jointly, the above model has to be
extended. In particular, we cannot assume that sector-powers from different ONs are
uncorrelated. In order to illustrate that, let us first write (4.3) in its time-continuous
form, taking also the influence of the channel hj from TN to ON k into account. This

yields
Teom(t) = Cemhid(t — mp — (m — 1)T%) 4 Wp,m (1) (4.4)

with the propagation delay ni = di/c, the sector switching period T, = NTj, and the
TN signal 3(t) related to the incoming signal in (4.3) through

Sk,m[n] = hpd3(nTs —m, — (m — 1)T,). (4.5)

For simplicity, we assume that hj remains constant during the observation period and

state the localization CRB for a given channel. In order to fulfill s ,,[n] ~ CN(0,7%)
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we then have §(t) ~ N(0,02) and v, = hio2. Next, consider the sector-powers €,
and € ,, from two ONs k and [, k # [ located on a circle around the TN. These sector-
powers are composed of the received signal samples 7 ., [n] and 7 ,,[n], which in turn
originate from the TN signal 5(¢) sampled at the exact same moment since n, = n;
in (4.5). Hence, the resulting sector-powers of ONs k and [ are correlated. Obviously,
a situation where di = d; will practically not occur. However, di can be arbitrarily
close to d; meaning that 5(¢) is sampled at arbitrarily close time instants at ONs k
and {. Thus, for ry ,[n] and 7, [n] to be uncorrelated in all cases except dy, = dj, the
time-continuous TN signal §(¢) would have to be white, meaning an autocorrelation
function (ACF) uz(7) = E[5(¢)§*(t — 7)] = 6(7). At the same time, this also implies
a signal with an infinite bandwidth, whereas all practical communication signals are
essentially bandlimited. We thus conclude that received signal samples at different ONs
are correlated, meaning that sector-powers at different ONs are also correlated. In order
to comply with our assumption of uncorrelated received signal samples at individual
ONs, we have to assume that uz(nTs) =0 for n = £1,42,.... Apart from that, we do
not restrict the ACF uz(7). However, in the evaluation of the localization CRB, we have
to assume a specific ACF. As an example, we then consider a TN signal bandlimited
to the frequencies —B/2 < f < B/2, where B denotes the physical bandwidth of the
actual RF signal. Such a signal has an ACF equal to [20, pp. 416-418]

uz(1) = o2 sinc(BT), (4.6)
which fulfills uz(nTs) = 0 if we do not oversample at the ONs, i.e., Ty = 1/B.

With the above model, we can now express the distribution of sector-powers from

multiple ONs as follows. First define the vector composed of the sector-powers from

all ONs as € = [e],...,eL]T with € = [ex1,...,exn])?. Similarly, define ¥ =
(MLixar, Y2lixars - Y it p= (P15 P25 PR T With py = [pk 15 P2, - -5 P
and g, = [g1,...,8x|T with g = [gk1,---,gk.m]T. The vector € is then approximately

distributed as [P1] € ~ N (g, Q) with

Q=pp 073" 0cC+D (4.7)
2
D= JWW (2diag(po¥) + o2 1) (4.8)

and the KM x KM matrix C composed of the M x M submatrices

¢i; (0) cii(=1) o cy(=(M =1))
., - Cij:(l) Cij:(o) Cij(—(ft4 —2)) (49)
C”(M - 1) Cl‘j(M - 2) e Cij(O)
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with 4,7 = 1... K and elements

1
cij(m) = NR(A?]U +mT,) -1
N—1

1
t 3z (N = p)[R(Ani; + mT, + pTs) + R(Ani; +mT, — pTy)] (4.10)

p=1

that are dependent on the normalized ACF of the squared envelope

R(7) = %E[Ig(t)\Qlé(t—T)\Q]- (4.11)

O

Since we have assumed a zero-mean Gaussian TN signal, (4.11) can be expressed in
terms of the TN signal ACF as [77, pp. 67-68]

R(r) =1+ —lus(r)” (4.12)

s

For the example signal with ACF (4.6), we obtain R(7) = 1 + sinc?(B7) and

(N —p) [Sinc2(tij (m) 4+ pBTy) + sian(tij(m) — pBTS)} (4.13)

where t;;(m) = BAn;; + mBT,. Note that in the following our numerical results will
be based on the example ACF (4.6), whereas the expressions are for a generic ACF
fulfilling uz(nTy) ~ 0 for n = +1,+2,....

4.2 DoA/RSS Estimation Using Sectorized Anten-

nas

In the following section, we consider DoA/RSS estimation at an individual ON k,
k=1...K. Therefore, we could technically drop the dependence of, e.g., €, on k and
simply write €,,. However, for notational consistency we write all equations explicitly in
terms of ON k.

4.2.1 Cramer-Rao Bound

In theory, the estimation of DoAs and RSSs with sectorized antennas is inseparable,
meaning that we always have to estimate both, even if we are interested only in one of

them. Thus, the parameter vector of our estimation problem is given as 8 = [¢g, vi]T.
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Given the assumptions outlined in Section 4.1.2, the FIM for DoA/RSS estimation using
sectorized antennas then becomes [P1]

M
I'n= (N + 2) Z ak‘,mﬁi,m (414)
m=1
M
N +2 -
Iip=T9 = Z Qe Pl,m (4.15)
R E—
M
N +2
Iy = — Z Ak,m (4.16)
k m=1
with
arm = (SNR;;, +1)7° (4.17)

where SNRy ,, = pr,m SNR = % is the SNR in sector m and pi ., = %.
For the Gaussian radiation pattern py ,, becomes py ., = —4M/(pr — V,n)/B?. With
(4.14)—(4.16), the CRBs on the root-mean-squared error (RMSE) of DoA estimation,
RMSEpoa, and the relative root-mean-squared error (RRMSE) on RSS estimation,

RRMSERrss = RMSERss /vk, are obtained as [P1]

RMSEpoa =1/ (T71),, (4.18)

1
RRMSERss = o (T71),,. (4.19)

The above CRBs could be expressed explicitly using the well-known formula for the
inversion of a 2 x 2 matrix. However, the result is not very intuitive. Instead, we can
also approximate (4.18), (4.19) using the CRB for DoA estimation when the RSS is
known and the CRB for RSS estimation when the DoA is known. These CRBs are given
as [P1]

M —1
[ 1 ~
RMSEaDOA = Flll — m <m_1 ak,mpz,m> (420)
1 1 M -
RRMSEZ oo = —1/To = 4| —— § ks 4.21
RSS T 22 N + 9 (m_l Qf, > ( )

which are in fact slightly smaller than the bounds for the complete estimation problem,
i.e., RMSEp,a > RMSEpR, 4 and RRMSERss > RRMSE}Rqq. However, as verified
numerically in [P1] and partially also later in Section 4.2.4, RMSEp,a =~ RMSE} 5 and
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4.2 DoA /RSS Estimation Using Sectorized Antennas

RRMSERrss =~ RRMSE} g with good approximation. Note that the above expressions
are all stated in a generic form and without assuming a specific radiation pattern.

Next, let us study the asymptotic behavior of the CRBs (4.18)—(4.19). Towards that
end, we have to assume a specific radiation pattern and model py, ,, = C,%’m according
to the Gaussian pattern in (4.1). As we have shown in [P1], for asymptotically large
SNR — oo we then obtain

SNR __ \/gﬂ

RMSE 4.22
DoA |lnab|\/ YN +2) ( )
3 JM 2 Spk)P
SNR __

where P(¢) = moday(p + AY¥/2) — A¥/2. So far, all the CRB expressions were stated
for a given DoA. In order to understand the average DoA/RSS estimation performance,
assume a uniformly distributed DoA ¢y ~ U(—m, ). Then, the asymptotic CRBs
(4.22)-(4.23) become [P1]

RMSE,, x = RMSESNE (4.24)
1
RRMSEpgs = . (4.25)

VI -3 +2)

Obviously, miﬁi is equal to RMSESNR since (4.22) is independent of the DoA.
Asymptotically, for a large number of samples N — oo the CRBs (4.18)—(4.19) approach
zero. They are thus independent of the DoA and consequently the average CRBs is
equal zero as well, i.e.,

RMSEY , = RMSEp,, =0 (4.26)
RRMSEYys = RRMSEpgg = 0. (4.27)

4.2.2 Practical DoA/RSS Estimators
4.2.2.1 Max-E

MaxE is a simple low-complexity DoA/RSS estimator for ESAs [P4], with a DoA
estimation principle similar to the estimators in [7,73]. The estimator’s underlying
principle is based on the fact that the largest sector-power occurs on average in the
sector ¢ with the orientation 1); that is closest to the DoA among all orientations ¥,,,

m =1...M. In mathematical terms, the MaxE DoA estimator can be expressed as

Prom = {Vi|i = argmaxe; }, (4.28)
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whereas the RSS is estimated as the maximum difference between sector-power and

noise variance, i.e.,
Ak,m = MAaX € — o2, (4.29)
(]

Obviously, the complexity of (4.28) and (4.29) is very low. In fact, as discussed in [P2],
the complexity of MaxE overall is almost exclusively determined by the sector-power
calculation (4.2). On the other hand, MaxE also has a performance far from the CRB
as will be seen in our analytical evaluation in Section 4.2.3 and as was also shown

numerically in [P5].

4.2.2.2 SLS

As will be discussed in more detail in Section 4.2.3, the performance of MaxE is limited
due to the discretization of DoA estimation in (4.28). In [P5], we have thus proposed the
simplified least squares (SLS) DoA/RSS estimator. Much like MaxE, SLS is a DoA /RSS
estimator for ESAs. However, SLS results in continuous DoA estimates with much

improved performance compared to MaxE.

SLS estimates the DoA in two steps. In the first step, SLS finds the two sector-
powers €, ; and €y ; best suited for DoA estimation. Towards that end, SLS finds the two
neighboring sectors 4, j € 1... M, |i — j|p = 1 such that eg; + €x; > €k.m + €k, for all
other neighboring sectors m,n € 1... M, n,m # 4, j, |n — m|y = 1. For simplicity and
without loss of generality, assume next that ¥; = ¥; + A, which guarantees ¥; > 9, on
the one hand and, on the other hand, that we do not have to account for the wrapping
of DoAs at the boarders of the interval [—m; 7). The selected sectors ¢ and j then
encompass, with high probability, the DoA ¢y, i.e., ¥; > @i > 9.

Given that the sectorized antenna has sufficient selectivity, sectors other than i and j
measure the TN signal with a large attenuation. Thus, in the second step SLS estimates
the DoA/RSS using only the sector-powers € ; and € ;. Now, obtaining an estimator
via a standard estimation approach like ML or LS would result in an iterative method
since sector-powers depend nonlinearly on the DoAs. Moreover and as already discussed
in Section 4.1.2, sector-powers depend on both the DoA and RSS. In order to avoid
problems associated with iterative estimation in multiple parameters, such as divergence,

we thus first calculate the noise-centered sector-powers

Dkeym = €kom — Ua, (4.30)
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for m = i, j. Thereafter, we calculate the ratio py ;/pg,; that is approximately indepen-
dent of the RSS. Now we can formulate the so-called SLS metric

2
JsLs = (pk’l - pk’l) ; (4.31)
Pk,j Pk.j

which leads to the SLS DoA estimator when minimized over the DoA. Note that (4.31) is
also independent of the RSS, meaning that we are able to estimate the DoA individually
and without estimating the RSS. That this is possible is also indicated by the fact that
the DoA estimation CRBs for known and unknown RSS are approximately equal as
discussed later in Section 4.2.4. Obviously, Jsrs is generally still a non-linear function
of the DoA. Due to DoAs being defined on a closed interval, the minimization of Jsig
could be performed using a one-dimensional grid-search on the interval ¢y, € [—m; 7).
Exploiting our earlier guess that ¥; > ¢ > ¥, we could restrict the search interval even
further to ¢y € [—¥;;9;]. However, recalling that the main beams of many practical
sectorized antennas can be well approximated by the Gaussian radiation pattern (4.1),

we can solve the minimization of (4.31) in closed-form as

Psus e = Vij + £(lnpy; — Inpy ;), (4.32)

where ¥;; = $(0; +9;) and & = —7/(2M Inag). Once we have calculated (4.32), we can
proceed to estimate the RSS, which is related to the DoA and sector powers via the
radiation pattern pg m = [((P), — ﬁm)]Q. Exploiting this relationship, SLS estimates the
RSS as

1[eg; — 02 e — o0

A W
== = + —=
Tstsk = Phi Phj

(4.33)

In order to prevent large estimation errors when the TN signal is severely attenuated,
SLS includes a validation check that reduces the estimation to MaxE in the following

cases:
1. If pri <0 or pg,; <0, then the DoA estimation is according to (4.28).
2. If the inequality ¥; > @gg > ¥; does not hold, then RSS estimation is according

to (4.29).

4.2.2.3 TSLS

In the development of SLS, we had assumed that all but two sectors measure the TN
signal with such a low SNR that we can exclude all but two sector-powers from DoA
estimation. As will be seen in Section 4.2.4, this assumption holds well for ESAs with

as = 0.4 and low to moderate SNRs. However, for large SNR and/or a stronger overlap
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Fig. 4.5. The three stages of TSLS DoA estimation: sector selection (SSL), sector-pair DoA estimation
(SDE), DoA fusion (DFU).

in the main beams, i.e. larger ag, discarding all but two sector-powers results in a
significant performance loss. Moreover, both MaxE and SLS are suitable for ESAs only.
Thus, in order to address these shortcomings we have developed the three-stage SLS
(TSLS) estimator in [P2]. In TSLS, we estimate the DoA in three stages and using L
sectors as depicted in Figure 4.5. In the sector selection (SSL) stage, TSLS finds the
subset £, of L sectors best suited for DoA estimation. Pairs of the those L sectors are
then used in the sector-pair DoA estimation (SDE) stage to estimate sector-pair DoAs.
Finally, the sector-pair DoAs are fused into a final DoA estimate in the DoA fusion

(DFU) stage. In the following we will be discussing each stage in detail.

Sector Selection (SSL)
Similarly to the selection of two sectors in SLS, the SSL stage in TSLS first finds two
neighboring sectors such that €y 4 €k g4+1 > €k, €k,141 for all other sector-pairs (1,1 + 1),
l=1,...,M, 1l # q. For antennas where «,, does not vary too strongly with m,
we then have ¥, < ¢ < ¥¢41 with high probability. If L is even, the SSL stage
is finished and returns the subset consisting of £, = {¢—L/2+1,...,q+ L/2}. If
L is odd, SSL first estimates whether ¢}, is closer to ¥, or ¥,11 by comparing € 4
t0 €pgr1- If €xq > €k g41 then it is likely that | — 94 < |@pr — Ug+1| and SSL
returns £, = {¢—(L+1)/2+1,...,q¢+ (L —1)/2}. Otherwise, SSL returns L; =
{¢g—(L-1)/2+1,....,q+ (L+1)/2}.

Note that for clarity of presentation, we have neglected the circularity of sector
indices and DoAs in the above description. However, it is trivial to extend the above to
take circularity into account. Note also that the SSL stage might have to be adapted

for antennas other than the ones used in this thesis as discussed in more detail in [P2].

Sector-Pair DoA Estimation (SDE)

In the SDE stage, a sector-pair DoA is estimated for all sectors i, j € Ly, i # j. Towards
that end, TSLS first calculates py; according to (4.30) for all ¢ € £, and discards those
sectors from L that have p,; < 0. Thereafter, for every sector-pair i,j € Ly, ¢ # j
the sector-pair DoA ¢, ;. is obtained as the angle minimizing the corresponding Jsis
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metric, i.e.,

2
. [ Pk, Pki(@))
P i+ = argmin —- = — . 4.34

£ " (Pk,j Pr.i (%) .

Making again use of our assumption that the main beam of our antenna can be ap-
proximated by (4.1), then (4.34) can be solved in closed-form. However, the solution is
different for EBS and DBS.

1. Equal beamwidth sectors: For EBS, the sector-pair DoA is estimated as

- q Pk,i Q;
Pryij = 19”' + Kij (ln P —2In a]) (435)

where ﬁkﬁ-j = %(192 +9;) and K;; = 4(%:91)' For ESAs this solution is in fact
equal to the DoA estimation in SLS.

2. Different beamwidth sectors: Solving (4.34) for DBS results in a quadratic equation.
Hence, initially TSLS has to calculate two DoAs per DBS sector-pair according to

90%2] = Aij £ bi9(Dr,i Pr,j) (4.36)
with
g(l’k,ivpk,j):\/(Aﬂij) — AByj ln + Aﬁw 1n£:l (4.37)
sJ
29329,
where \j; = 2500, = Su = B2 — 42, and AW;; = 9; — 9;. TSLS

chooses either one of the solutions in (4.36) by takmg estimates of the RSS into

account. Similarly to (4.33), RSS estimates can be obtained for each solution

@Egij, Il =1,2 and each sector i, j as

A[l]v ' _ pk,m . (438)
k,ij,m [am exp(—[M(Sbg}w — ﬁm)P/ﬁEn)]?

U

k.ij,j
TSLS chooses the solution in (4.36) that minimizes W%Lj i ﬁg}ij ;|- In cases where

[

For N — oo, the RSS estimates ’y” cand 4 are equal if @3, = ¢j. Thus,

k,ij,i

(4.37) is imaginary, the respective sector-pair DoA is discarded.

DoA Fusion (DFU)

In the SDE stage, TSLS estimates P sector-pair DoAs @y, ;; = ¢k + dpg,i; that are fused
together into the final DoA estimate @, in the DFU stage. Obviously, when fusing the
size of the errors dyy, ;; should be taken into account. However, conventional weighted
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averaging does not perform well for DoA estimates due to their circular nature. Thus,
in TSLS we use the weighted averaging for circular random variables proposed in [35]

Singy, D Wk sindy
A - A b
COS Py, > Wk, ij cOs Ph,ij

(4.39)

where wy, ;; are the weights for the sector-pair DoA estimate @y ;;. In this thesis, we
consider the following three weighting schemes.

1. FEqual weighting (EW): In the simplest form of weighting we set all weights equal

to one, i.e.,
wiy = 1. (4.40)

2. Power weighting (PW): Sector-powers are an indication for the TN signal SNR
within the corresponding sectors. Hence, a simple and robust weighting scheme is
given by

WhYy = Pk,iDk.j» (4.41)

where we use the noise-centered sector-powers py ., in order to mitigate the
2

we

influence of sectors dominated by the noise variance o

3. Variance weighting (VW): Intuitively, the overall best performance is achieved with
a weighting wy, ;; = 1/07; where o, = var[6@;, ;] is the variance of the individual
sector-pair DoA estimates. Now, in practice Ufj is generally not known. However,
in Section 4.2.3.3 we derive an approximation v,glz i~ afj of the SP-DoA error
variance in free space. This approximated variance can be estimated as 171(;2 g if we

set fik; & pi; in ag,; of (4.55). This leads to a variance-based weighting scheme
equal to
VW NORSS
Wy 5 = (vk’ij) . (4.42)
Once the final DoA estimate is available, the RSS can be estimated following the
same principle as in SLS. Much like in SLS, we also apply a validity check in TSLS [P2].

4.2.3 Analytical Error Models
4.2.3.1 Max-E

It is easy to see that MaxE DoA estimates are biased, even in the asymptotic case
N — 0. For N — 0o, MaxE will always find the sector ¢ such that |[M(dy,; — ¢i)| <
|IM(O%,m — k)|, m=1... M. Thus, in the asymptotic case the bias of MaxE is given
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as bias[@y, ] = M(Ur,i — pr). At the same time, the bias completely determines the
RMSE via (2.4). Assuming a uniformly distributed DoA and N — oo, MaxE therefore
results in an average DoA estimation RMSE equal to [P4]

RMSEp, s 1y = (4.43)

Similarly to DoA estimation, MaxE also produces biased RSS estimates. For N — oo,
the RSS estimation bias becomes bias[yy, ] = Vk[or,m — 1]. Again, the bias completely
determines the asymptotic RMSE. For uniformly distributed DoA, the average asymp-
totic RRMSE of RSS estimation is calculated as [P4]

_____ 2
RRMSEpggm = | | / [P — 1)2dep. (4.44)

where the sector m is arbitrarily chosen such that 1,, = 0. This expression depends on
the radiation pattern. For the Gaussian pattern (4.1), the RRMSE becomes [P4]

1 I 27 | 1n ag| ?
1+ =,/ ——erf(+/|Inas| ) — f . (44
+2 |lnas|er( | na\) |lnaser< 2 )] (4.45)

RRMSF s, =

4.2.3.2 SLS

In [P1], we derived an analytical expression for the bias and RMSE of SLS DoA estimation
by means of approximating (4.32) with a first-order Taylor series around the means of
Pk, and py ;. In short, this means that we approximated Inpy ., m = i,j in (4.32) as
Inpg m ~ In fig m + 7]0"3;51’””

we furthermore made the following two assumptions:

. In order to obtain the expressions for bias and RMSE,

1. SLS selects the two sectors ¢ and j such that ¥; > ¢ > ¥; as discussed in
Section 4.2.2.2.

2. The variances of the powers p ,, ~ N (fir 1,07 ,,) are much smaller than their
corresponding means, i.e., 57 ,; < jix,;, where mean and variance are given by

Bk = pravk and 5,%11 = J,%’l, respectively.

Intuitively, the above assumptions hold for large N and SNR. These assumptions in

combination with the first-order Taylor series approximation lead to the following
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expressions for bias and variance of SLS DoA estimation [P1]

bias[(,,] ~ 0 (4.46)

RMSESLS ~ (447)

K —1 —1
JN ag; T a5
where ay, ., is given in (4.17). Assuming again a uniform distribution of DoAs and a

Gaussian radiation pattern, we obtain the average DoA estimation RMSE by integrating
over (4.47) as [P1]

BVICE, 2w f(as) g(as) } 2
o H\/N\/W [4 SNRZ T V2SNR] T N (4.48)

with

Flas) = erfi <2m) (4.49)
and g(as)—erﬁ< 21n(a;1)>. (4.50)

Both (4.49) and (4.50) depend on the imaginary error function (1.2) via the SSP as. As
discussed in more detail in Section 4.2.4, we recommend to design sectorized antennas
with a fixed SSP of around ags = 0.2 — 0.4 for good performance. In general the
imaginary error functions in (4.48) can thus be treated as constants with a few example
values listed in Table 4.1. If it is nevertheless necessary to evaluate (4.49) and (4.50)
explicitly, it is possible to calculate the imaginary error function using, e.g., MATLAB’s
symbolic toolbox [3]. From (4.47), we also obtain the SLS DoA estimation RMSE for
asymptotically large SNR as

SNR SNR

R‘MSESLS :RMSESLS = (451)

™
V2NM|Inag|

As already indicated above RMSE%E%DL is equal to the asymptotic RMSE for a uniformly
distributed DoA since (4.51) is independent of the DoA. As discussed in more detail in
[P1], the above expression is equal to the asymptotic RMSE derived in [110] when N is
sufficiently large. For asymptotically large N, the DoA estimation RMSE becomes

RMSEY ; = RMSEg; ¢ = 0. (4.52)

42



4.2 DoA /RSS Estimation Using Sectorized Antennas

Tab. 4.1. Example values of (4.49) and (4.50)

as | 02 | 03 | 04 | 05]06]07]08]0.9
flas) | 154.4 | 370 | 141 | 6.9 | 39 | 24 | 1.5 | 0.8
glas) | 9.8 | 52 | 33 |23 | 17| 12|09 |06

4.2.3.3 TSLS

In [P2] we derived approximations for bias and variance of individual sector-pair DoA
estimates obtained with TSLS. Towards that end, we have approximated the TSLS
sector-pair DoA estimators (4.35) and (4.36) through their Taylor series. This approach
is of course similar to the derivation of SLS DoA estimation bias and RMSE discussed
in the previous section. However, SLS DoA estimation can be approximated as a
sum of two separate Taylor series in a single variable, while TSLS sector-pair DoA
estimation according to (4.36) has to be approximated as a Taylor series in two variables.
Moreover, in the derivation in [P2] we have chosen a slightly different approach than
in the derivations discussed in the previous section. Instead of first approximating the
estimator through its first-order Taylor series and thereafter calculating the bias and
RMSE, we have in [P2] first calculated the mean and variance of first-order and second-
order Taylor series approximations of any function f : RFX! — R ([P2, Lemma 1]). Only
thereafter, we have calculated the bias and RMSE of TSLS sector-pair DoA estimation
by using the generic approximations for mean and variance with f = ¢ ;.. For DBS; i.e.,
the estimator (4.36), this leads to first-order and second-order Taylor approximations of
the bias given by

bl =0 (4.53)
3. ABii

b =g BB o BB 454

s = RNl | T gl ) (o0

and first-order and second-order Taylor approximations of the variance equal to

2132
NUNR. . BV (159)
16N (g(p)]
2102
2) ﬁl 53' { 1 2 2
Vpii = — 5 |0kt 0k j + s lak,; + ag, )+
0 16N () Lo
%(aiﬂ- —ai ;) + Aiﬁ“(ak,i +ag)?|- (4.56)
AN[g(p)] 32N[g(p)]

where g(p) = g(fk,is ftke, ;). From (4.53)-(4.56), we obtain the respective expressions for
EBS, i.e., the estimator (4.35) by replacing 8; and 3; with 3 leading to AB;; = 0.
In general, we assume the signal model (4.3), where the LoS path dominates the

received signal. However, in [P2] we have derived similar expressions to (4.53)—(4.56)
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Tab. 4.2. Expressions used in the evaluation of DoA estimation performance.

Expression Alg./CRB  Type References
RMSEpoa CRB numerical average over DoA (4.18), [P1]
RMSER o CRB approximation, numerical average over DoA  (4.20), [P1]
WSDIEAR CRB asymptotical SNR — oo, analytical (4.24), [P1]
mﬁm’m MaxE asymptotical N — oo, analytical (4.43), [P4]
RMSEsrg SLS approximation, analytical (4.48), [P1]
m§§§ SLS asymptotical SNR — oo, analytical (4.48), [P1]
SLS SLS numerical algorithm evaluation Sec. 4.2.2.2, [P5]
TSLS TSLS numerical algorithm evaluation Sec. 4.2.2.3, [P2]

also for a signal model with strong multipath components. The resulting expressions
along with a detailed evaluation of (4.53)—(4.56) for both models can be found in [P2].
Our main observation in [P2] is that strong multipath components result in an increased
sector-pair DoA estimation bias compared to an estimation in conditions where the LoS

path is dominating.

4.2.4 Numerical Evaluation and Comparison

In the evaluation of the estimators and CRBs discussed in the previous sections, we
will be considering two different antenna models. On the one hand, we assume an ESA
with M = 6 sectors and, on the other hand, we use the LWA model from [P2]. This
model was obtained by approximating the measured radiation patterns of the LWA [81]
according to the procedure described later in Section 4.4. The resulting model consists
of M = 12 sectors each approximated by a Gaussian radiation pattern (4.1) with the
parameters listed in [P2, Tab. ITI]. The ESA can be used in combination with any of
the discussed estimators, whereas the LWA consists of sectors where the main beam is
different in all sectors meaning that it can be used with TSLS only (see [P2]). For the
ESA, we use TSLS with L = 3 and variance weighting, which results in the overall best
performance [P2]. The influence of L and the weighting scheme on the performance of
TSLS is then studied using the LWA.

All results presented in the following were obtained assuming a DoA uniformly
distributed over the whole angular coverage area of the respective antennas. This
means that the DoA is distributed as ¢ ~ U(—180°;180°) for the ESA and as @), ~
U(—60°;60°) for the LWA. An overview of the expressions used in the figures can be
found in Tables 4.2 and 4.3. For a detailed description of the simulation setup please
refer to the references in those tables.

Figures 4.6 and 4.7 depict the performance of DoA estimation and RSS estimation
with the ESA as a function of the SSP ag, respectively. We notice that, in certain
conditions, both SLS and TSLS result in an RMSE that is lower than the respective
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Tab. 4.3. Expressions used in the evaluation of RSS estimation performance.

Expression Alg./CRB Type References
RRMSEgss CRB numerical average over DoA (4.19), [P1]
RRMSE o CRB approximation, numerical average over DoA  (4.21), [P1]
RRMSE%E? CRB asymptotical SNR — oo, analytical (4.25), [P1]
RHMSEQSS,m MaxE asymptotical N — oo, analytical (4.45), [P4]
SLS SLS numerical algorithm evaluation Sec. 4.2.2.2, [P5]
10° : : : :
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&0 e p
< B ====RMSEDoA,m o/
. X = =TsLS [T T,
0
&
=
[t
1012 | | | |
0 0.2 0.4 0.6 0.8 1

Side-sector suppression, ag

Fig. 4.6. DoA estimation performance as a function of the side-sector suppression. Parameters: ESA
with M =6, N =100, and SNR = 5dB.

CRB. Clearly, this indicates that both algorithms are not entirely unbiased. As shown
and discussed in [P2] and [P5], a significant non-zero bias in SLS and TSLS occurs in
adverse operation conditions, such as for a low SNR, for strong multipath or for antennas
with disadvantageous values for the SSP. Now the choice of the SSP is a compromise.
As can be seen from the asymptotic CRB in Figure 4.6, the SSP should be as small
as possible for SNR — oco. However, for moderate to large SNR, the lowest CRB is
attained for a SSP around as € [0.2;0.4]. This is in line with the SSP interval where the
DoA estimators SLS and TSLS result in the lowest RMSE. However, as evident from
Figure 4.6 TSLS is much less susceptible to the choice of ag than SLS. For RSS estimation
and SNR — oo, the asymptotic CRB is entirely independent of as. However, for finite
SNR, the trend in the RSS estimation CRB is opposite to the trend in m‘%ﬁi as an
omnidirectional antenna (as = 1) results in the lowest CRB. Overall, a SSP a4 € [0.2;0.4]
is thus a good compromise. Consequently, the approximations RMSEy,, and RMSE g
are very accurate for well-tuned antennas since the respective curves in Figures 4.6 and
4.7 match perfectly with the CRBs for ag > 0.1.

Figures 4.6 and 4.7 also include the asymptotic RMSEs N — oo of MaxE DoA and
RSS estimation. Even in the asymptotic case, the performance of MaxE is far from the
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Fig. 4.7. RSS estimation performance as a function of the side-sector suppression. Parameters: ESA
with M = 6, N = 100, and SNR = 5dB.

CRBs and the performance of SLS and TSLS with finite N. Note that for the asymptotic
case N — oo, the other estimators as well as the CRB result in an RMSE = 0. Due to
this significant difference in performance, we will, in the following, not discuss MaxE

anymore. For a detailed performance discussion of MaxE refer to [P4] and [P5] instead.

Figure 4.8 depicts the performance of DoA estimation with an ESA as a function of
the SNR. As can be seen, RMSEf, 5 is a perfect approximation for the CRB RMSEp,a
and the analytical expression for the RMSE of SLS is also very accurate for SNR > 2 dB.
Moreover, for moderate SNRs around 5dB both SLS and TSLS perform quite close to
the CRB. For increasing SNRs, TSLS approaches the CRB even closer. The performance
of SLS, in contrast, saturates at a much higher level (mgﬁ ) than the CRB for
SNR > 15dB. As discussed in more detail in [P1], this is due to SLS excluding all but
two sectors from the DoA estimation. For increasing SNRs, our assumption that all
but two sectors are too noisy to exploit the TN signal component becomes increasingly
worse. For low SNRs, on the other hand, the performance of TSLS and SLS is in fact
equal. This is due to the weighting in TSLS, which practically excludes all other but

the two sectors that are also used in SLS.

In TSLS the number of sectors L that results in the best performance depends on
the type of antenna, as well as on the SNR. This is illustrated in Figure 4.9 using the
LWA as an example. For large SNRs, the best performance is achieved with L = 11,
i.e., with significantly more sectors compared to the ESA. While the ESA has M = 6
sectors with a beam-width £ = 0.22rad distributed over 360°, the LWA has M = 12
sectors with beam-widths between 0.5rad and 0.7rad distributed over 120° [P1]. This
means that the number of sectors that receive the TN signal with a significant signal
strength is much larger in the LWA than in the ESA. Consequently, L should also be
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Fig. 4.8. DoA estimation performance as a function of the SNR. Parameters: ESA with as = 0.4,
M =6, and N = 100.

larger for the LWA than for the ESA. However, Figure 4.9 also shows that using too
many sectors can degrade the performance in TSLS. For SNR < 5dB, the performance
of TSLS with EW and VW is in fact better with L = 4 than with L = 11. Only TSLS
with PW results in the best performance with L = 11 over the whole observed SNR
range. However, for larger SNR the PW scheme saturates at a RMSE level larger than
that of VW and EW. In fact, for large SNRs TSLS with VW performs very close to the
respective CRB also for the LWA.

4.3 Localization Using Sectorized Antennas

4.3.1 Cramer-Rao Bound

As discussed in Section 4.1.2, the localization CRB will be stated for a given channel
that is modeled as constant during the observation period. We moreover assume that
the TN is uncooperative, meaning that the TN signal as well as the TN ACF are
unknown. Finally, the CRB is valid for estimators that do not attempt to extract
any TN location information from the RSS, but merely estimate the TN location from
the location-dependent attenuation of the sectorized antennas [P1]. This leads to a
(M + K +2) x 1 parameter vector q = [z,y,~7T, CT}T, where c is the vector composed
of the V' = 1 K(K — 1)(2M — 1) unique elements of the matrix C [P1]. Overall, the
parameter vector q is therefore composed of A’ 4+ K nuisance parameters and only two

parameters (x and y) that are of actual interest for the localization. Overall, this leads
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Fig. 4.9. DoA estimation performance as a function of the SNR. Parameters: LWA approximated by
Gaussian radiation pattern [P2], M =12, N = 100.

to the following FIM elements [P1]

1
Aij = [8l(er), Q" [lier), + §tr{Q71[Q]<zp> Q'Qly,, | (457)

7

Aizer = ]l Q'lel, + 5 1{Q QL Q'L } (4.58)

Aserem = 31{Q7Ql,, @ '(QL, ) (4.59)

g o = [85,Q7 '), + 3 r{Q QL Q' } (4.60)

g ericim = 5 0{Q71Q1, Q7' | (161)
Ak i = 5 7{Q QL Q'@ } (462)

withi=1,2,7=1,2,k=1...K,l=1...K,m=1...N,n=1...N and derivatives
equal to

2
_ T T __T Ow 1. _
[Q](ep)i = ([P](ep)ip + p[p](ep)i) 0¥y o C+ ZW dlag([ﬂ](ep)i ° 7) (4.63)

0.2
(@, = pp" o [737],, o C+ 27 ding(po (3., ) (4.64)
Ql., =pp" 0o¥7" o [C], (4.65)
[&lee), = [Pler), ©7: [l =P A, (8], =0 (4.66)

which in turn depend on the trivial derivative [C], and [Pk,m](gp), = [pr,ml,, [Pk (en) -

i

Using the above FIM, the CRB on the RMSE of localization with sectorized antennas is
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given by

RMSE = /(A™%),, + (A™!),, > RMSEg > RMSE;, (4.67)

RMSEx = /(A)),, + (Ar),, (4.68)
VAL + Ao

A/ A11Age — A%z

Both RMSER and RMSEy, in (4.68) and (4.69) are approximations of the CRB that as-
sume the knowledge of some of the nuisance parameters. RMSER assumes the knowledge
of the matrix C, i.e., Ag € REHIXETE) (Ag) . = (A),;,i,j=1...2+ K and RMSEL,

1
350"
assumes the knowledge of all nuisance parameters, i.e., Ay, € R?*2, (An);; = (A)

RMSEL = /(A ), + (ALY, = (4.69)

ij
i,j = 1,2. As shown in Section 4.3.2, RMSER approximates RMSE almost perfectly,
whereas RMSEy, is not quite as good an approximation but still fairly close to RMSE.

4.3.2 Numerical Evaluation and Comparison

Localization with sectorized antennas is studied assuming a uniform distribution of ONs
on a ring centered around the TN with inner and outer radii given by 5m and 150 m,
respectively. The TN signal is modeled as Gaussian with a bandwidth B = 20 MHz
(see Section 4.1.2) and a transmit power of 20 dBm. This signal propagates through a
channel given by (3.6) with a = 4 and o¢ = 0, i.e., without any shadow fading. For an
analysis of the impact of non-zero o¢ on the localization performance the reader may
refer to [P1]. Within the ONs, the TN signal is received with an ESA with M = 6
sectors and a SSP, as = 0.4. The sampling frequency and noise variance are equal to
fs = % and 02 = —70dBm, respectively. A more detailed description of the simulation
setup can be found in [P1] and [P2].

Figure 4.10 shows the performance of localization as a function of the number of ONs,
K. The figure includes curves for the CRB (4.67), the two approximations of the CRB
(4.68), (4.69) as well as a numerical evaluation of SLS and TSLS in combination with
Stansfield-based DoA fusion, denoted as here as SLS-S and TSLS-S, respectively. TSLS is
again configured as in Section 4.2.4, i.e., with VW and L = 3. As discussed in Section 3.3,
the classical Stansfield algorithm requires the knowledge of both the TN-ON distances
as well as the covariance of DoA estimates. However, we neither assume the knowledge
of TN-ON distances nor of the DoA estimation covariance. Thus, in this evaluation,
we use the modified Stansfield algorithm proposed in [P4], where the weighting matrix
Dle;l is replaced with a diagonal matrix diag[91,...,4x] with RSS estimates ¥,
obtained according to (4.33). From Figure 4.10, we can see that the approximation
RMSER matches the CRB perfectly, whereas RMSEy, is only slightly smaller than the
CRB. As expected, the increased DoA estimation performance of TSLS compared to
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Fig. 4.10. Localization performance as a function of the number of ONs. Parameters: ESA with
as = 0.4, M =6, and N = 100.

SLS also results in an improved localization performance of TSLS-S compared to SLS-S.
However, TSLS-S still does not attain the CRB. As we have discussed in [P1], this
indicates that the intermediate step of DoA estimation employed in TSLS-S and SLS-S
may be harmful for the localization. Thus, for optimal performance it may be necessary

to estimate the TN location directly from the sector-powers obtained at all ONs.

4.4 Measurement Example

In [P2] we have evaluated the performance of TSLS DoA estimation with subsequent
Stansfield location estimation on the basis of practical indoor measurements. Towards
that end, we have placed six ONs equipped with the LWA from [81] and three TNs
equipped with omnidirectional antennas in a lobby at Drexel University as depicted
in Figure 4.11. The system was set to operate with a bandwidth of 20 MHz and at
a center frequency of 2.462 GHz. As described in greater detail in [P2], we have then
measured the sector-powers of all M = 12 sectors at all K = 6 ONs and for every one of
the three TNs. Thereby, we have activated the TN-ON pairs one at a time. However,
interference was introduced from nearby WiFi hotspots that were active at the time of
our measurements.

Before the TSLS estimator can be used with a sectorized antenna in practice, the
radiation pattern of the antenna has to be approximated by the Gaussian radiation
pattern (4.1) in every sector m, m = 1,..., M. In the following, we will sketch the
approximation procedure that we have used in [P2] to obtain a fit p,, (¢) = [ (9)]?
for the LWA from [81]. Essentially, the approximation was obtained as an LS fit to
the measured radiation pattern p,,(kd9) = [Cn(k9)]?. In [P2], we have measured
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Fig. 4.11. Measurement example: localization with TSLS and subsequent Stansfield DoA fusion in a
lobby in Drexel University. The arrows at the ONs illustrate the orientation of the LWAs.

the radiation pattern of each sector m with a resolution of §¢ = 1° meaning that
k=1,...,360. However, the Gaussian radiation pattern models only the main beam
of each sectors. Thus, the LS fit should be calculated using only measurement points
around the maximum gain, i.e., U,, = pAY, u = arg maxy, p,, (k Ad). In [P2], we have
used an interval of €2 = 20° on both sides of 1§m. The parameters of the Gaussian

radiation pattern approximation are then obtained as

Q/AY
(G, By Om) = argmin > [ (O + k AD) = p (9 + k AY)]? (4.70)
s BmyOm k:zfﬂ/A’ﬁ

with the result listed in [P2, Table III] and an example of the approximation for two
sectors depicted in Figure 4.12.

In the measurement processing, we have used TSLS in a configuration with L = 3
and PW. This particular TSLS configuration is motivated by the indoor environment
that results in strong multipath components at the ONs. Now strong multipath, in turn,
results in dominating NLoS paths for sectors far from the DoA of the LoS path. Thus,
in an indoor environment L cannot be too large in order to avoid biased sector-pair DoA
estimates. Finally, PW was chosen as the weighting scheme since it results in a better
performance than EW and is also more robust than VW, which was derived assuming
free space propagation. A location estimate for each TN was then obtained using the
Stansfield algorithm with an RSS-based weighting of the individual DoA estimates ¢y,
k=1...K (see Section 4.3.2). For simplicity, we have estimated the RSS at each ON k
as 4y, = max(Pk,q, Pk,q+1), Where ¢ and g + 1 are the neighboring sectors determined in
the SSL stage (see Section 4.2.2.3).
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180°

Fig. 4.12. Approximation of the LWA from [81] through the Gaussian radiation pattern (4.1).

Figure 4.11 shows the estimated TN locations along with the estimation RMSE. As
expected, the TNs in the center of the observation area (TN1 and TN2) were localized
with a higher accuracy than the TN at the border of the observation area (TN3). The
RMSE of location estimates are 0.6 m for TN1, 0.6 m for TN2, and 2.4m for TN3.

4.5 Chapter Summary

In this chapter, three DoA/RSS estimators for sectorized antennas have been proposed
and analyzed. The estimators MaxE and SLS are applicable to ESAs only, whereas
the third estimator TSLS can also be used with sectorized antennas where the shape
of the main beam varies throughout the sectors. Thus, in a practical application, the
type of sectorized antennas available at the ONs might already dictate the choice of
the DoA/RSS estimator. Apart from the available sectorized antennas, the choice of
the proper estimator is also influenced by the available computational resources as well
as the targeted estimation accuracy. A numerical comparison of the DoA estimation
as well as localization performance can be found in Table 4.4. The table moreover
includes the results of a complexity analysis that is a contribution of [P2], but not
discussed in great detail here. In this complexity analysis, we count the number of basic
operations, i.e., additions (ADD) and multiplications (MUL), and the number of calls
to standard functions such as the natural logarithm or trigonometric functions (LUT).
The analysis reveals that the difference in complexity between the estimators is mainly
due to the number of calls to standard functions, which is zero for MaxFE, two for SLS

and ten for TSLS. In contrast, the number of basic operations is dominated by the
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Tab. 4.4. DoA estimation and localization (loc.) with sectorized antennas: comparison of performance
and computational complexity. Parameters: ESA with as = 0.4, M = 6, N = 100, TSLS DoA estimation

with VW and L = 3.

Aleorithm Complexity per DoA estimate RMSE DoA RMSE loc.
& (in basic operations) (SNR = 20 dB) (K =20)
MaxE 1194 ADD +1206 MUL 17.3° 12 m
SLS 1198 ADD +1213 MUL +2LUT 2.4° 21m
TSLS 1213 ADD +1234 MUL +10LUT 1.3° 1.4 m

sector-power calculation (4.2) as shown in [P2]. In practice, the standard function could

be implemented as a look-up table. Thus, the difference in the computational complexity

between the three estimators is not very significant. Moreover, the estimators with the

larger complexity also result in the better DoA estimation and localization performance.

Finally, TSLS has the advantage that the performance and computational complexity

are scalable by changing L or the weighting scheme. In fact, TSLS can be parameterized

to be nearly efficient as revealed in our CRB analysis.
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CHAPTER 5

LOCALIZATION AND TRACKING
UsING HETEROGENEOUS
MEASUREMENTS

T is well known that localization based on heterogeneous measurements results in an
I increased performance compared to a localization based on homogeneous measure-
ments. In [21], as an example, it has been shown that hybrid ToA/RSS and TDoA/RSS
based localization outperforms ToA-only and TDoA-only based localization, respec-
tively. In this chapter, we thus focus on localization and tracking using DoA estimates
along with either RSS or ToA estimates. As discussed in Section 3.2, both RSS and
ToA estimates are a measurement for the TN-ON distance. As such, they form a very
compelling counterpart to DoA estimation since DoAs are measurements for the angles
between TN and ONs. In this chapter, we study the fusion of DoA and RSS estimates
as an example for the localization and tracking of an uncooperative TN. In contrast,
the fusion of DoA and ToA estimates is studied as an example for the tracking of a
cooperative TN. While we discuss the former fusion process in general terms, we focus

our discussions of the latter fusion process specifically on 5G ultra-dense networks.

This chapter is organized as follows. Section 5.1 is devoted to DoA/RSS-based
localization and tracking. Thereafter, in Section 5.2, we focus on DoA/ToA-based

tracking.
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5.1 Hybrid RSS/DoA-based Localization and Track-

ing of an Uncooperative TN

Practically parallel in time to the work presented in this thesis, hybrid RSS/DoA-
based localization has also been studied in [107,111]. The authors of [111] propose a
linear LS estimator and a ML estimator for DoA /RSS-based localization. Similarly, to
[P6] the article [107] is dedicated to a CRB analysis for DoA /RSS-based localization.
Although [107] deals with PU localization, i.e., non-cooperative TN localization, the
assumptions in [107] imply that the ONs know the parameter P in (3.6). This is a
somewhat unrealistic assumption and the first major difference to the work in [P6].
Moreover, the authors of [107] do not study the geometric reasons for the increased
performance of DoA /RSS-based localization compared to a localization based on DoA-
only or RSS-only. This is the second major difference to [P6]. Apart from the DoA/RSS
CRB, presented in the following section, we will also study a hybrid DoA/RSS-EKF in
Section 5.1.2.

5.1.1 Cramer-Rao Bound

In this section we will first develop the FIM for hybrid DoA /RSS-based localization in
Section 5.1.1.1. Thereafter, in Section 5.1.1.2, we derive a closed-form expression for
the hybrid DoA/RSS CRB using an informative example geometry and discuss how the
localization geometry influences the localization performance. Finally, in Section 5.1.1.3
we present and discuss numerical evaluations of the CRB for the example geometry as

well as arbitrary geometries.

5.1.1.1 Fisher Information Matrix

In order to derive the hybrid DoA/RSS FIM, we model the DoA and RSS estimates
according to (3.2) and (3.6), respectively. Now, in general, the parameter P in (3.6) is
unknown to the localization system and needs to be included as a nuisance parameter in
the estimation problem. Thus, the complete parameter vector is given as p = [x,y, P]T.
Assume next that the DoA and RSS estimation errors are independent. Then, the FIM

is given by

Jpoa 02
JH,u - JRSS,u + (51)

(!

where Jpoa .y and Jrgs .y are given by (3.3) and (3.8), respectively. In theory, it may
be possible that a cooperative TN knows the value of P and communicates it to the
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Fig. 5.1. Illustration of the special case used to study geometries that are disadvantageous for DoA-only
and RSS-only localization.

localization system. In such a case the FIM is given as the upper-leftmost 2 x 2 matrix

of JH,u~

5.1.1.2 Closed-Form CRB for Disadvantageous Geometry

In theory, obtaining the CRB in closed-form by inverting the FIM (5.1) is possible.
However, the result is not very informative. In [P6] we have therefore considered a
special case of localization with K = 2 ONs as illustrated in Figure 5.1. As will be
seen, this special case helps us to model ONs-TN geometries that cause DoA-only and
RSS-only localization to fail. In order to obtain simple and meaningful expressions, we
assume the two ONs are at equal distance Ry from the TN and at a distance 2R, apart
from one another. It is then also reasonable to model the STD of DoA estimation equal
at both ONs leading to a covariance Q,, = 0312. Assume moreover that Ry > d., such
that we can neglect the shadowing correlation and obtain Q. = 021,. Define, without
loss of generality, the DoAs in Figure 5.1 as ¢1 = ¢ and po = m — ¢. Then, we can
express the TN-ON distance as
Ry

= . 2
r cos ¢ (5:2)

For the interval ¢ € [0°90°], the distance R is therefore increasing with ¢. Based on
this special case, we obtain the following CRBs for the estimation of the z/y coordinates
and P (where applicable). The localization CRB using DoA as well as RSS estimates

without knowing P is given as

2 2 B2
CRB[#1.] = il e B (5.3)
’ 2 cos 90(03,043 cos? ¢ + o sin? )
X o} R}
CRB[jn,u) = ZC“;S% (5.4)
R 2 o202
CRB[Py,] = %f + 2= tan’ (5.5)

o7
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with ag = 2% When P is known this CRB becomes

In10"

0202 R?
CRB[#nx] = e 10 5.6
(a1 2cos p(02a2 cos? p + of sin® @) (5.6)

0202 R?2
CRB[jix] = v 10 : 5.7
1. 2cos p(02a2sin® o + of cos? ) (5:7)

For DoA-only localization, the CRB becomes

olR3

CRB[(L'DOA] = 2COSLP72 (58)
psin® ¢
0.2 R2

CRB[fpoa] = —2—>. 5.9
[IDoA] 2 cosd (5.9)

Finally, the CRB for RSS-only localization is given by

o2 R?
CRB[ipgs] = ———2— 5.10
[#rss] 205 cos? ( )
2R2

CRB[jrss] = 7L (5.11)

201 cos psin? @

Note that (5.10) and (5.11) assume that P is known, which is indeed required for
RSS-only based localization with only two ONs.

Intuitively, DoA-only localization will fail when the ONs and the TN are located on
a straight line, i.e., for ¢ = 0. From (5.8) and (5.9), we obtain the following CRB

g&1_}1% CRBlZpoa] = (5.12)
N o2R3
CRB[jpoallg=0 = =5 0. (5.13)

This result is, of course, very intuitive as it means that DoA-only localization, is able
to determine that the TN is located somewhere on the line between the two ONs (y
coordinate), but not exactly where (x coordinate). Interestingly, RSS-only localization
also fails to properly localize the TN for ¢ = 0. From (5.10) and (5.11) follows that

2 P2
o Rj

371_% CRBljrss| = . (5.15)

Obviously, DoA-only and RSS-only localization fail in orthogonal coordinates, which indi-
cates that hybrid DoA/RSS localization should be able to determine the TN coordinates.

o8
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Fig. 5.2. Evaluation of the hybrid DoA/RSS CRBs for the special case in Figure 5.1. Parameters:
a = 3.5, 0, =0.5rad, and or = 5dB.

Indeed, from (5.3) and (5.3) follows that

CRB[21,u)|p=0 = CRB[21 k]| p=0 = CRB[ZRss]| =0 (5.16)
CRB[J1.u]|o=0 = CRB[J1 k]| =0 = CRB[{poa]|p=0- (5.17)

Thus, for hybrid DoA/RSS localization and ¢ = 0 the x coordinate is determined by RSS-

based localization, whereas the y coordinate is determined by DoA-based localization.

5.1.1.3 Numerical Evaluation

For the following evaluation, define RMSEy ,, = \/CRB [Z#,u] + CRB[Jr,u), RMSEq « =
\/CRB[CZ'H,H + CRB[QH’k], RMSEpoa = \/CRB@DOA] + CRB[@DOA}7 RMSERSS,k =
\/CRB[i‘Rss] + CRB[@Rss], and RMSEgssw = \/CRB[!@RSSM] + CRB[QRSS,uL where
CRB|#gss,u] and CRB[frgss,u] denote the CRBs on TN z and y coordinate estimation
for RSS-only localization with unknown parameter P.

First, we evaluate the CRBs for the special case using the closed-form expressions
stated in the previous section. Figure 5.2 depicts the bounds on the RMSE (normed to
Ry) as a function of the DoA. As noted before, increasing DoAs in Figure 5.2 also imply
an increase in the ON-TN distance R. It is thus not surprising that all CRBs increase
with DoA ¢ (for ¢ > 40°). However, the figure also confirms our observation that for
small DoA p/distance R, the performance of DoA-only and RSS-only localization is
getting increasingly worse. The hybrid DoA/RSS CRB, on the other hand, monotonically
increases with the DoA ¢/distance R.

Next, we evaluate the CRBs for arbitrary geometries. Towards that end, we randomly
place the TN and ONs in an area of 100 x 100 m?, numerically invert the FIMs, and
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Fig. 5.3. Evaluation of the hybrid DoA/RSS CRBs for arbitrary geometries. Note that RSS-based
localization with unknown parameter P (RMSERgs, ) requires at least three ONs. Parameters: a = 3.5,
dc =30m, o, = 0.5rad, and or = 5dB.

average over the resulting RMSEs as described in more detail in [P6]. The final RMSEs
as a function of the number of ONs K is shown in Figure 5.3. Unsurprisingly, the CRBs
decrease with K. Interestingly, the largest decrease of the DoA-only and RSS-only CRBs
occurs in the step from K = 2 to K = 3, while the decrease in the hybrid DoA/RSS
CRBs from K = 2 to K = 3 is not that significant. Note also that the gap between the
hybrid DoA/RSS CRBs and the DoA-only and RSS-only CRBs is largest for K = 2.
This can be explained by the probability of disadvantageous geometries that decreases
with K. While it is possible that K > 3 ONs are located on a straight line with the TN,
such a situation is of course most likely for K = 2. In general, when checking placements
that resulted in very large CRBs for DoA-only and RSS-only localization, we noticed
that they were almost exclusively caused by geometries where ONs and the TN were

located on a straight line.

5.1.2 Extended Kalman Filter

In [P3], we have studied DoA /RSS-based tracking using an EKF as an example algorithm.
In contrast to DoA-only tracking (e.g. [8]), the hybrid DoA/RSS-EKF has to track
parameter P in (3.6) as well, resulting in a state equal to

sln] = [z[n], y[n], vz[n], v, [n], PI" (5.18)
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where v;[n] and v,[n] are the velocities in « and y direction, respectively. Assuming, for

simplicity, that P remains constant, we then obtain a state transition matrix given by

IL, TI, 0
F= 100 I 0], (5.19)
of of 1

where the upper leftmost 4 x 4 submatrix originates from a conventional movement
model (e.g. [56, p. 459]). In practice, it may not be justified to assume a constant
parameter P. In order to address divergence due to modeling P as constant, the EKF
could then be modified by implementing a fading memory [91, p. 208] or by adding
fictitious process noise [50], [91, p. 140]. Both of these approaches essentially result in

the filter emphasizing the measurements more, while placing less emphasis on the model.

At each time instant n, the input of the hybrid DoA/RSS-EKF is composed of
the DoA and RSS estimates from all K ONs. Thus, the measurement vector can be

expressed as

ylnl = 19" [n]. A" [0))" = [@a[n), ..., oxc[n]. Anlnl, . Axcn]] T (5.20)

With the estimation models (3.2) and (3.6), the Jacobian matrix in (2.25)—(2.27) becomes

[[n]], [@[n]], Ok Ox Ok (5.21)

Flnll, [inll, 0k Ok 1k

where the elements of [@[n]] ., [¢[n]],, [¥[n]],, and [¥[n]], are given by (3.4), (3.5), (3.9),
and (3.10), evaluated at §™ [n].

Note that, with this formulation of the state and measurement equation, we implicitly
assume uncorrelated shadow fading since successive measurement noise samples u[n] in
(2.22) are assumed to be independent. However, with (3.7) the correlation of successive

samples is given by

covlu[n], uln + 1]] = of exp (_v[le) (5.22)

where

vln] = \/vZ[n] +v2[n]. (5.23)

Obviously, for good performance the correlation of shadow fading should not be ignored.
Two methods to account for correlated measurement noise are discussed in [91, p. 188],

namely state augmentation and measurement differencing. In state augmentation, the
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Fig. 5.4. Example trajectory and illustration of temporary tracking divergence of the DoA-only EKF
due to disadvantageous geometry.

state (5.18) is extended to also include an estimate for the current shadow fading at all
ONs. In measurement differencing, the measurement vector at time step n is transformed
into an auxiliary signal taking the measurement vector at time step n — 1 into account.
However, in this thesis we will only investigate the hybrid DoA/RSS-EKF that does not
take correlated shadow fading into account as we are mainly interested in studying the
influence of disadvantageous geometries. Towards that end, we consider a TN moving
with constant velocity v = /v2 + ’UZ on a trajectory as depicted in Figure 5.4. Moreover,
we place two ONs randomly on an area of 100 x 100 m? and estimate DoA and RSS for
every Ad = vT' = 0.5m that the TN is moving. For simplicity, we assume that o, is
constant and that the shadowing at the two ONs is mutually uncorrelated. Finally, we
also initialize the EKFs with the true states in order to avoid divergence due to poor

initialization. A more detailed description of the simulation setup can be found in [P3].

Figure 5.5 shows the tracking RMSE of the DoA-only EKF and the hybrid DoA/RSS-
EKF as a function of the correlation distance, d., and for different DoA STDs, o,. For
d. = 0, the hybrid DoA /RSS-EKF outperforms the DoA-only EKF for all considered
0,. Now for d. = 0, shadowing is uncorrelated in time meaning that the underlying
shadowing model in the hybrid DoA/RSS-EKF is in fact correct. However, for increasing
d. the shadowing model within the hybrid DoA/RSS-EKF is becoming increasingly
more inaccurate resulting, in turn, in an increasing RMSE with d.. Whether the hybrid
DoA/RSS-EKF is in the end beneficial depends moreover also on o, and o as shown in
Figure 5.6. The RMSE of hybrid DoA/RSS-EKF tracking increases with the shadowing
STD, o¢. And as also visible from Figure 5.6, the hybrid DoA/RSS-EKF results in a
worse performance than the DoA-only EKF if o¢ is large in relation to o,. Again, this
is due to ignoring the correlation of shadow fading within the hybrid DoA/RSS-EKF.
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Fig. 5.5. Tracking RMSE as a function of the correlation distance, d.. Parameters: Ad = vT = 0.5m
and of = 4dB.
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Fig. 5.6. Tracking RMSE as a function of the shadowing STD, o,. Parameters: Ad = vT = 0.5m
and d. = 20m.

Finally, the ON-TN geometry also determines whether the hybrid DoA/RSS-EKF
outperforms the DoA-only EKF. The example ON placement in Figure 5.4 clearly
shows that the DoA-only EKF diverges when the ON-TN geometry resembles a straight
line. In fact for the DoA-only EKF, an ON placement as depicted in Figure 5.4
results in a significantly worse tracking performance than a uniform placement [P3]. In
contrast, the performance of the hybrid DoA/RSS-EKF is not as susceptible to the ONs
placement [P3]. We therefore conclude that the insights gained from the CRB analysis
in Section 5.1.1 should be taken into consideration when developing practical DoA-based
fusion algorithms.
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5.2 Joint Clock Offset and Location Tracking in Ul-
tra Dense Networks

Fig. 5.7. Localization in 5G ultra-dense networks.

It is commonly expected that network densification, as depicted in Figure 5.7, will
play an important role in achieving the communication throughputs targeted for 5G
mobile networks [9,13,33,48,72,74]. As we will elaborate in the following, the envisioned
ultra-dense 5G networks have an enormous potential for highly accurate UN localization.
First, the high density of ANs means that UNs in 5G networks are most likely in LoS
with one or multiple ANs for most of the time. Provided that the ANs implement LoS
detection schemes, this means that localization can be based on LoS DoA/ToA estimates
that are much easier to process than estimates obtained from NLoS links. Second,
the envisioned radio frames for 5G small cells typically include some form of uplink
pilots for channel estimation. At the same time, the radio frames are also very short
(0.1ms — 0.5ms [57,60,68]) in order to guarantee a commonly targeted latency below
1ms in the networks [34,74,116]. Now, the availability of these frequent uplink pilots
enables nearly continuous DoA/ToA estimation at the ANs and UN location tracking
in the network as a whole. Third, it is commonly agreed that 5G networks require
high bandwidths in order to satisfy the large capacity demands [57]. As discussed in
Section 3.2.3, this enables ToA estimation with very high accuracy, which obviously also
results in an increased localization performance.

As a consequence, joint DoA/ToA-based approaches are promising candidates for
UN localization and location tracking in 5G ultra-dense networks. In the past, joint
DoA /ToA-based localization and tracking have been addressed in [36] and [69, 70],
respectively. However, these approaches assume that the ONs (here ANs) and the TN
(here UN) clocks are synchronized (see discussion in Section 3.2). When recalling that
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the error of a ToA estimate subject to an ON-AN clock offset of 1ys is equal to a range
error of about 300m, it is clear that the level of ON-AN clock synchronization within
wireless networks does not justify such an assumption. In [P7], we have addressed this
problem by tracking both the UN location as well as the UN device clock offset using
an EKF. The resulting joint DoA/ToA-EKF will be described in detail in the following

section.

5.2.1 Extended Kalman Filter

The joint DoA/ToA-EKF was developed for networks where the ANs are synchronized
in time. Such an AN clock synchronization is more feasible than a UN-AN clock
synchronization since ANs are generally not subject to the same stringent resource
constraints as UNs. Moreover, the AN synchronization does not have to be perfect but
should not exceed the range of ToA estimation errors, which are around 1ns — 4 ns with
the setup considered in [P7]. Note that we might be able to relax this requirement
by including the AN synchronization into the localization process, similarly to what
was proposed for E-OTD in [32]. However, for now let us assume that the ANs are
synchronized. Assume next that the ANs have detected whether they are in LoS with
the UN. In practice LoS detection could be implemented based on the Rice factor of
the RSS [12] or on the kurtosis of the estimated channel impulse response [121]. Denote
K|[n] as the number of ANs that are in LoS with the UN at time step n and let

y = [¢1[n], 71[n],. .., @K[n] [n], "A—K[n] [nHT (5.24)

be the vector of DoA/ToA estimates from all those LoS ANs. Note that (5.24) could be
obtained by either estimating DoA and ToA at each time step n using, e.g., the RIMAX
algorithm [99] or by implementing another EKF that tracks the DoA and ToA based
on channel estimates [87]. While the DoA estimates can again be modeled according
to (3.2), (3.12) is not sufficient to model the ToA estimates due to the assumed lack
of synchronization between the ANs and the UN. Instead, ToA estimates should be
modeled as
di[n]

Tiln] = = — + pln] (5.25)

where k = 1... K[n] and p[n] is the clock offset between the ANs and the UN. Stemming
from the imperfect oscillators built into commercial UN devices, the clock offset is a
time-varying quantity [58,115]. In discrete time, the clock offset can be modeled as [58]

pln] = pln — 1] + a[n]T (5.26)
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where T is the measurement period and «[n] is known as the clock skew. Often it is
assumed that the clock skew is constant [115]. However, supported by measurements
obtained from real world low-precision clocks, the authors of [58] propose to model the
clock skew as an auto-regressive (AR) process. Based on their measurement results, the
best tradeoff between accuracy and model complexity is achieved with an AR process of
first order. We therefore adopt the following clock skew model

a[n] = Baln — 1] + n[n] (5.27)

where £ is a (constant) parameter and n[n] ~ N'(0,07) is AWGN. Modeling the UN
movement using a conventional movement model as in Section 5.1.2, our overall state

for tracking UN location and clock offset is given as
s[n] = [z[n], y[n], vz [n], vy[n], p[n], a[n]]" (5.28)
with a state transition matrix given by

I, T-I, 0%

1 T
F= 102 Io 0O2x2f, Fc= o sl (5.29)
O2x2  O2x2  Fe
For the state (5.28) and the measurement vector (5.24), we have
h(n] = [p1[n], 710l ..., oxmnl Trm )" (5.30)
in (2.22) and a Jacobian matrix given by
H= [, Wil O O hinll, O] (531

The vectors [h[n]], and [h[n]], in (5.31) are composed of the derivatives [¢g[n]], and
[pk[n]],, k =1...K][n] that are given by (3.4) and (3.5), respectively, as well as [7[n]],
and [[n]],, k=1... K[n] equal to

el = 2240 (5.32)
[r[n]], = fg:[[g]]. (5.33)

Finally, the vector [h[n]], in (5.31) is given by

(h[n]], = [0,1,...,0,1] . (5.34)

66



5.2 Joint Clock Offset and Location Tracking in Ultra Dense Networks

Using (5.29), (5.30), and (5.31), we are then able to execute the EKF iterations (2.23)-
(2.27) and obtain the location estimate at time step n as £[n] = [57[n], 55 [n]]” and
an estimated clock offset given by 37 [n]. Note that for executing the joint DoA/ToA-
EKF iterations, we have to assume a value for the parameter 8 contained in the state
transition (5.29). Since § is a device specific parameter, this value might have to be
estimated. Methods for the estimation of 8 were proposed in [58]. Unfortunately, these
methods may be impractical in real-world wireless networks. However, according to
our observations in [P7], the joint DoA/ToA-EKF is not very sensitive to mismatches
between the real value of 3 and the value 3 used in the implementation of the EKF. We
therefore generally set 3 =1 within the EKF. Similarly, the STD o, of the parameter 7
in (5.27) may be unknown to the network as well. However, in [P7] we have observed
that very small values of o, within the joint DoA/ToA-EKF can lead to divergence in
the initial tracking phase. We therefore have proposed to use a value a; within the
EKF that is much larger than the actual value of o,. In our simulations in [P7], as an
example, the actual value was set to o, = 6.3 - 107® in accordance with [58], whereas
the joint DoA/ToA-EKF was executed with o, = 107%.

In [P7] we have also shortly discussed how to initialize the joint DoA/ToA-EKF in
order to avoid divergence. Generally, divergence of the joint DoA/ToA-EKF in ultra-
dense networks is detected relatively fast when checking if the current location estimate
matches the locations of the ANs that can hear the UN. Nevertheless, initialization is
crucial for good tracking performance. In [P7], we assume that an initial estimate for the
UN location and velocity are available via, e.g., GNSS. In our future work we are planing
to also study solutions where the initial location estimate is directly obtained through
fusion of the DoA/ToA estimates using, e.g., the Stansfield estimator (see Section 3.3).
However, of greater interest for this work is the initialization of the clock offset and clock
skew. A very rough initial clock offset estimate may be obtained by communicating the
current time of the UN device to the network. In this way, the clock offset is known
with an accuracy up to the UN-AN signal propagation time and transmission/reception
delays within the UN/AN devices. Manufactures typically specify the maximum clock
skew of their oscillators in parts per million (ppm). As an example, if an oscillator is
specified to have a maximum clock skew of 20 ppm, we can expect the clock offset to
grow by a maximum of 20 us per 1s of runtime. However, taking the results in [26,58,59]
into account, it seems that the clock skew is more often negative than positive. Thus,
in [P7] we concluded that &[0] = 25 ppm with a STD of a few 10 ppm could be a good
initialization for the clock skew. Of course, in practice it would make sense to obtain
more detailed statistics for the clock skew of different kind of oscillators and initialize
the joint DoA/ToA-EKF accordingly. Interestingly, the results in [26,59] indicate that
the average clock skew is a device-specific constant. This is also in line with the results
depicted in [58], where the clock skew seems to fluctuate around a constant average

value. Thus, once an estimate for the average clock skew of a device is available, it
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could serve as a good initial value whenever the device is reconnecting with the network.
However, neither of the articles [26,58,59] investigates the influence of the temperature
on the average clock skew. Therefore, additional research may be required in order
to enable an initialization with pre-saved and device-specific average clock skews in a

practical tracking system.

5.2.2 Numerical Evaluation

In order to study the performance of the joint DoA/ToA-EKF, we simulated the
UN-AN channel according to the METIS geometry-based stochastic channel model
(MGSCM) [67]. The MGSCM was developed specifically for the simulation of 5G net-
works and is an advancement of the WINNER+ channel model [23]. In [P7], we have first
evaluated the CRBs for DoA/ToA estimation using the MGSCM. Thereafter, we have
used the statistics obtained from the CRB analysis for testing the joint DoA/ToA-EKF.
The results of the CRB evaluation are presented in Section 5.2.2.1 and the overall
performance of the joint DoA/ToA-EKF is discussed in Section 5.2.2.2.

5.2.2.1 DoA and ToA estimation CRB for the Stochastic METIS Channel
Model

From the available options of the MGSCM, we chose the 3D urban micro propagation
scenario. Since it is assumed that only LoS ANs estimate the DoA/ToA, we simulate
LoS links only. The CRB that we use to evaluate the DoA/ToA estimation performance
in 5G ultra-dense networks can be found in [83]. In our evaluation, we realized that
some of the channel realizations result in a DoA estimation CRB much larger than
(180°)2. This is a result of the CRB that was derived assuming non-circular statistics (see
Section 3.2.1). In order to address this problem, we decided to drop channel realizations
that result in a DoA estimation CRB larger than (180°)? altogether. From a practical
point of view, this is justified since we would anyways recommend to fuse only those
DoAs estimates that are in line with our earlier estimated trajectory.

The ANs are assumed to be mounted at a height of 10 m, whereas the UN is assumed
to be located at a height of 1.5 m above the ground. Moreover, we assume that ANs
are equipped with a concentric circular antenna array consisting of nine cross dipoles
arranged in a horizontal plane. In accordance with [57], the UN is transmitting uplink
pilots with an OFDM waveform consisting of 640 subcarriers, spread over a bandwidth
of 200 MHz. However, for localization purposes we exploit only every 10th subcarrier at
the ANs. Finally, the UN transmit power is set to a fixed value such that an AN at a
distance of 60 m receives the uplink pilots with a signal-to-interference-plus-noise ratio
(SINR) of SINR = 15dB. For a more detailed discussion of the simulation setup refer
to [PT7].
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Fig. 5.8. CRB on the STD of DoA and ToA estimation as a function of the AN-UN distance using
the stochastic Mobile and wireless communications enablers for the twenty-twenty information society

(METIS) channel model [67].

(a) Multiple LoS-AN map. (b) Single LoS-AN map.

Fig. 5.9. Example maps used for testing the tracking performance of the proposed joint DoA/ToA-EKF.

Figure 5.8 depicts the CRBs on the STD of DoA/ToA estimation for AN-UN distances
dy, ranging from 0m — 60 m. Interestingly, the CRB for DoA estimation decreases with
distances from Om to 10m. As discussed in more detail in [P7], this is explained by
the estimation geometry and the assumed antenna array. For di > 10m, the DoA
estimation CRB increases monotonically with the distance, whereas the ToA estimation
CRB increases monotonically with the distance for all di. This, of course, is a result of
the SINR monotonically decreasing with the distance. Overall, the CRB on the STD of
DoA estimation is below 10m for 5m < di < 60m, whereas the CRB on the STD of

ToA estimation is below 4 ns for all considered dj,.

5.2.2.2 Tracking Performance

To test the joint DoA/ToA-EKF, we assume that a UN is moving with a constant
velocity v = 4 /v2 +v2 = 15km/h on the map depicted in Figure 5.9a. This map has
parameters that are very similar to those of the Madrid model proposed in the METIS
simulation guidelines [66]. On the map, ANs are placed with a density of 60 m, which
is a value similar to the densities assumed in, e.g., [9,57]. The EKF updating period

T is chosen to be an integer multiple of the radio frame length T = 167.3 s from [57],
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Tab. 5.1. Tracking RMSE of UN location (Loc.) and clock offset (Clk.).

proposed
DoA-only EKF [8] joint DoA /ToA-EKF
N Loc. | Clk Loc. | Clk
100 5.3m - 0.4m 4ns
500 8.2m - 0.6m 4ns
1000 10.3m - 1.0m 4ns

i.e., T = NyT;. For each time step nT, n = 1,2,..., we assume that the closest two
ANs not obscured by buildings are in LoS with the UN. Those LoS-ANs then produce
normally distributed DoA/ToA estimates with a STD according to the CRB results
from the previous section. For a more detailed description of the simulation setup and
the values chosen to initialize the joint DoA/ToA-EKF refer to [P7].

Table 5.1 lists the RMSE for UN location and clock offset tracking. As a comparison,
we have also included the RMSE for the DoA-only EKF (e.g. [8]). Unsurprisingly, the
location tracking RMSE can be reduced by updating the EKFs more frequently, i.e.,
with lower Np. Overall, the results also show that the joint DoA/ToA-EKF greatly
outperforms the DoA-only EKF. The tracking RMSE of the DoA-only EKF is more
than ten times larger compared to the joint DoA/ToA-EKF, which is able to track
the UN location with an RMSE below 1 m. In addition and in contrast to the DoA-
only EKF, the joint DoA/ToA-EKF is also able to estimate the clock offset with a
RMSE of 4ns. Upon detailed inspection of the location tracking behavior, we noticed
that the joint DoA/ToA-EKF outperforms the DoA-only EKF in particular when the
tracking geometry resembles a straight line. This is expected, when taking the results
in Section 5.1.2 into account. Similarly to the RSS, the ToA is a measurement for the
AN-UN distance. Thus, similar arguments as discussed for DoA /RSS-based localization
in Section 5.1.2 apply also for DoA/ToA-based localization. However, in practice such
geometries are unavoidable. In fact, even the assumption that the UN is in LoS with
two ANs at any given moment may not be realistic. Therefore, we have tested the
tracking performance of the joint DoA/ToA-EKF also with a second map depicted in
Figure 5.9b. In this scenario, the UN is in LoS with a single AN only for most of the
time. Nevertheless, the joint DoA/ToA-EKF is capable of tracking UN location and
clock offset with a RMSE of 3.0m and 10.3ns, respectively, for Ny = 100. Tracking
the UN location with the DoA-only EKF, on the other hand, is only possible when
the number of LoS-ANs is larger than one. For the map depicted in Figure 5.9b, the
DoA-only EKF is therefore unable to provide location estimates for most of the time.

The tracking behavior of the joint DoA/ToA-EKF is also illustrated in videos that
we have uploaded to: http://www.tut.fi/5G/GLOBECOM15.
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CHAPTER 6

SUMMARY

N this thesis, we have studied methods to utilize directional antennas for DoA /RSS
I estimation, localization and location tracking in future generation wireless networks.
The contributions of this thesis consist of the derivation of performance bounds, al-
gorithm development, as well as analytical, numerical, and experimental performance
evaluation. Topically, we have focused mainly on low complexity DoA/RSS estimation
and localization with sectorized antennas, on the one hand, and on the fusion of DoA
estimates with other types of measurements for localization and location tracking, on

the other hand. The main outcomes of this thesis are summarized below.
Chapter 4 and the articles [P1],[P2],[P4],[P5] deal with DoA/RSS estimation and

localization in a network where the ONs are equipped with sectorized antennas. We
introduced the sectorized antenna model first in [P4]. This model enables us to study
DoA/RSS estimation with a broad range of single RF front-end directional antennas
in a generic framework. In [P4] we have moreover introduced the MaxE DoA/RSS
estimator, studied its performance both numerically and analytically, and demonstrated
its application in localization with a modified Stansfield fusion algorithm. While MaxE is
very low in computational complexity, its estimation performance may not be sufficient in
certain application areas. In [P5], we have thus introduced and studied the more advanced
SLS DoA/RSS estimator for sectorized antennas. While still low in computational
complexity, SLS has a significantly improved performance compared to MaxE. Following a
numerical performance study in [P5], we have then derived accurate analytical expressions
for the performance of SLS in [P1]. In addition, [P1] includes an extensive CRB analysis
for DoA /RSS estimation and localization with sectorized antennas. This analysis revealed
that SLS performs close to the CRB for moderate SNRs. However, for large SNRs the
performance of SLS saturates at a much higher level than the CRB. Motivated by that
and by the fact that both MaxE and SLS are limited to sectorized antennas where the
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main beams are of equal shape in all sectors, we have proposed the TSLS DoA estimator
in [P2]. TSLS does not require equally-shaped main beams in all sectors and practically
achieves the CRB for moderate to large SNRs. [P2] also includes an analytical and
numerical performance evaluation for TSLS as well as a complexity analysis for MaxE,
SLS, and TSLS. Finally, in [P2] we have also studied the application of TSLS in a
localization system by means of using LWAs in a measurement example.

Chapter 5 and the articles [P3],[P6],[P7] deal with the fusion of heterogeneous
measurements. In [P3] and [P6] we have studied the fusion of DoA and RSS estimates.
More specifically, in [P6] we have first derived the FIM on hybrid DoA/RSS-based
localization of a non-cooperative TN. Thereafter, we have considered an important
TN-ON geometry that helps us to understand one of the main benefits of hybrid
DoA /RSS-based localization and derived the CRB for this special case. Finally, we have
evaluated the CRB also for arbitrary geometries using numerical methods. As a practical
example of hybrid DoA /RSS-based fusion, we have then studied a hybrid DoA/RSS-EKF
in [P3]. Next, in [P7], we have considered DoA/ToA-based tracking in the framework of
5G ultra-dense networks. More specifically, we have proposed the joint DoA/ToA-EKF
that tracks both the UN location as well as the clock offset of the UN device. The
performance of this algorithm was verified to significantly outperform the DoA-only EKF
using a numerical evaluation of the METIS stochastic channel model. This numerical
evaluation moreover revealed that UN localization with the often prescribed accuracy in
the sub-meter range may be possible in ultra-dense 5G networks, in general, and with
the proposed joint DoA/ToA-EKF in particular.

Overall, this thesis highlights the benefits of directional antenna-based localization
and location tracking and moreover provides specific guidelines and algorithm proposals
for the implementation of such systems in future generation wireless networks. The
contributions are expected to be especially useful when considering an implementation
based on directional antennas from the group herein denoted as sectorized antennas.
Apart from that, the contributions in Chapter 5 are independent of a specific antenna
architecture and are expected to be useful when designing and implementing directional

antenna-based systems in future generation wireless networks in general.
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Abstract—Using collaborative sensors or other observing de-
vices equipped with sectorized antennas provides a practical
and low-cost solution to direction of arrival (DoA) and received
signal strength (RSS) estimation, as well as non-cooperative
transmitter localization. In this paper, we study the performance
and theoretical bounds of DoA/RSS estimation and localization
using sectorized antennas. We first show that the sector-power
measurements at an individual sensor form a sufficient statistic
for DoA/RSS estimation and transmitter localization. Motivated
by that, we then derive the Cramer-Rao bound (CRB) on
DoA/RSS estimation based on sector-powers and study its asymp-
totic behavior. Moreover, we derive an analytical expression
for the mean squared error of a practical sectorized-antenna
based DoA estimator, compare its performance to the derived
CRB and study its asymptotic properties. Next, we derive the
CRB for localization based on sector-powers. The resulting
CRB is a lower bound for a localization system where the
DoA/RSS estimates, obtained from sector-powers at individual
sensors, are fused together into a location estimate. Moreover,
the CRB also covers the more general case of a localization
system where sector-powers from individual nodes are directly
fused together, without an intermediate DoA/RSS estimation
step. We compare the obtained CRB to a localization approach
employing an intermediate DoA/RSS estimation step, and observe
that skipping this intermediate processing step may result in
a substantially improved localization performance. Finally, we
study the influence of various important system parameters, like
the number of sensors, sectors and measurement samples, on
the achievable estimation and localization performance. Overall,
this paper demonstrates and quantifies the achievable DoA/RSS
estimation and localization performance of sectorized antennas,
and provides comprehensive design guidelines for sector-power
based low-complexity localization systems.

Index Terms—Angle-of-arrival, cognitive radio, Cramer-Rao
bounds, directional antennas, direction-of-arrival estimation,
leaky-wave antennas, localization, received signal strength, re-
configurable antennas, sectorized antennas, single RF front-end
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I. INTRODUCTION

OCALIZATION of a non-cooperative transmitter (TX), i.e.
a TX that does not directly communicate with the localiza-
tion network, using multiple cooperating receivers (RXs), is an
important task in several application areas [1], [2]. For example,
knowledge about primary user location can enable several
advanced functionalities in cognitive radio (CR) networks,
such as improved spatio-temporal sensing, intelligent location-
aware power control and routing, as well as spectrum policy
enforcement [2]. However, both the complexity and energy
constraints of the RXs as well as the wireless communication
among the RXs require efficient use of the available resources,
namely the available energy of the RX devices [1] and the radio
frequency spectrum [2]. Moreover, it is desirable to distribute
the computational complexity among the participating RXs [1].
As a consequence, it is prohibitive that the RXs communicate
their measurement samples directly. Instead, every RX should
preprocess the samples into compressed measurements that are
useful for localization. These compressed measurements are
then communicated to a fusion center (FC), which may also
be one of the sensors, where the compressed measurements
from all RXs are combined into a location estimate [3].
Traditionally, three different types of measurements are
used in the localization of a non-cooperative TX, i.e. the
received signal strength (RSS), direction of arrival (DoA) and
time difference of arrival (TDoA) [4]. However, TDoA-based
algorithms require perfect synchronization among the RXs,
which is generally infeasible in many application areas [4].
Therefore, related research has focused on RSS [5], [6] and
DoA [7] as well as joint DoA/RSS-based localization, which
has been shown to significantly outperform RSS-only and DoA-
only schemes [4], [8]. However, traditional DoA estimation
techniques such as MUSIC [9] require digitally controlled
antenna arrays (DCAAs) with a high number of antenna units
and associated RF chains, and thus may not be suitable for
RX devices in many applications due to size and cost limits.
Stemming from the above, we have recently proposed to
use sectorized antennas for DoA and RSS estimation [10],
[11]. A sectorized antenna is an antenna structure that can
selectively receive energy from different sectors. A sector
denotes a continuous range of angles and selectivity means that
signals arriving from outside of the activated sector are strongly
attenuated. We further assume that only a single sector can
be activated at a time. Thus, the class of sectorized-antennas
encompasses all directional antennas with a single RF front-end.



Examples of antenna structures that can be used as sectorized
antennas are switched-beam systems (SBSs) [12] and leaky-
wave antennas (LWAs) [13]. Using sectorized antennas as
opposed to DCAAs can result in a great reduction of hardware
complexity as illustrated in Fig. 1. An LWA, for example, is
operated with a single RF front-end and one analog-to-digital
converter (ADC) only, while a DCAA requires a receiver chain
and a separate ADC for each of its antennas [14].

The DoA/RSS estimators for sectorized antennas proposed
in [10], [11] first calculate the power in every sector and
successively estimate the DoA and RSS based on these sector-
powers. From a practical point of view, this way of processing
attenuates the influence of channel fluctuations. In this paper,
we will furthermore show that, at an individual RX, the sector-
powers are a sufficient statistic for DoA/RSS estimation if
successively received samples are independent. Thus, a RX
that is equipped with a sectorized antenna can estimate the
DoA/RSS based on sector-powers without loss in performance
compared to estimation based on raw samples. Therefore, in this
paper we derive the Cramer-Rao bounds (CRBs) on DoA/RSS
estimation based on sector-powers. These DoA/RSS CRBs for
sectorized antennas differ significantly from the respective
CRBs [15], [16] for DCAAs since different samples in a
sectorized antenna are received sequentially in time instead
of being received in parallel. In [11] we already used the
DoA/RSS estimation CRBs as a reference when evaluating the
performance of a practical DoA/RSS estimator. However, both
a detailed evaluation as well as the derivation of the CRBs
were not part of [11]. Moreover and in contrast to [11], this
article also presents an analytical analysis of the asymptotic
behavior of the CRBs as well as a novel and highly accurate
approximation of the DoA/RSS CRBs that relates the bounds
to the RX parameters in a very simple form.

Since the DoA is a function of the TX location, sector-powers
at individual RXs are also a sufficient statistic for TX location
estimation. However, the TX location cannot be estimated based
on the sector-powers from an individual RX alone. Therefore,
in this paper we propose a system where multiple collaborating
RXs localize a non-cooperative TX based on sector-powers
instead of RSSs or DoAs. More specifically, we derive the
CRB on sector-power based collaborative localization of a
non-cooperative TX, as well as two approximations of the
obtained bound. In related works, the CRB has been derived
for localization based on RSSs only [5], [6], DoAs only [7] or
for joint DoA/RSS based approaches using DCAAs [4], [8].
However, to the best of our knowledge, no prior work considers
localization based on sector-powers nor the localization CRB
for sectorized antennas in general.

The derived DoA/RSS CRBs are compared to the perfor-
mance of the simplified least squares (SLS) algorithm, which
is one of the earlier proposed [10] practical sector-power based
DoA/RSS estimators. Towards that end, we derive an accurate
analytical expression for the root mean squared error (RMSE)
of SLS DoA estimation, which is valid also for low signal-
to-noise ratio (SNR) regions in contrast to the asymptotic
high SNR expression in [17]. Overall, the comparison between
SLS and the derived DoA/RSS CRBs gives valuable insights
into performance and mechanisms of the algorithm that are

IEEE TRANSACTIONS ON VEHICULAR TECHNOLOGY

useful for further improvements. Since currently no algorithm
exists that calculates TX location estimates directly from sector-
powers, we compare the localization CRB to a combination
of SLS DoA/RSS estimation and a modified version of the
Stansfield DoA fusion algorithm [3], [10]. Although this
combined algorithm, referred to as SLS-ST, computes DoA
estimates from the sector-powers in an intermediate step,
it is overall lower bounded by the localization CRB as
will be discussed in Section III-A. Moreover, SLS performs
fairly close to the CRB on DoA/RSS estimation and the
Stansfield algorithm is known to very efficiently compute
location estimates from DoA/RSS estimates [4]. Therefore,
the comparison of SLS-ST to the sector-power localization
CRB is a good indication for the potential benefit of sector-
power based localization without an intermediate DoA/RSS
estimation step. In summary, the contributions of this article
are the following:

« Introduction of a sector-power based localization system
and its statistical model.

o Analysis showing that sector-powers at individual RXs
are a sufficient statistic for DoA/RSS estimation as well
as TX location.

o Derivation of CRBs for DoA/RSS estimation based on
sector-powers.

e Analytical study of the asymptotic behavior of the
DoA/RSS CRBs.

o Derivation of an accurate analytical expression for the
RMSE of SLS DoA estimation.

o Derivation of the CRB for localization based on sector-
powers.

e Providing simple and accurate approximations of the
derived CRBs.

« Extensive evaluation of the derived CRBs with respect to
important system parameters.

o Comparison of the CRBs to the performance of exist-
ing algorithms and identification of weaknesses in the
algorithms.

This paper is organized as follows. Section II introduces
the localization system under consideration. A more detailed
description of sector-powers and the motivation for using them
in the localization system is presented in Section III. The
CRBs for both DoA/RSS estimation and TX localization are
derived in Section IV. In Section V, we briefly summarize
the algorithms that we compare to the CRBs. We then derive
an analytical expression for the error of the selected DoA
estimation algorithm in Section VI. A comparison of the
algorithms to the CRBs along with a detailed evaluation and
analysis can be found in Section VII. Finally, the work is
concluded in Section VIII. Details of derivations and proofs
are reported in Appendices A, B, and C.

Notation: Throughout this paper, vectors and matrices are
written as bold letters. We will be handling signals with
continuous time nature as well as samples of the same signals.
We indicate a signal with continuous time as Z(t), ¢t € R,
and the respective signal samples as z:(n), n € N, with the
convention that Z(nTy) = x(n), where Ty is the sampling
period. For z € C, R(z) and J(z) denote the real and imaginary
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TABLE I: Most commonly used symbols.

Symbol ‘ Description

Ak ag,m = (SNRy,, +1)72

as Side-sector suppression (Fig. 4)

M Number of sectors

N Number of samples

K Number of RXs

SNRy, SNR at RX k, SNRy, = 25

SNRim | SNRim = pr.m SNRy,
Beamwidth,

B 8 = 2 /[M \/In(1/as)]

Vi RSS at RX k

AY Sector spacing, AY = "I)‘—’I’

€k,m Sector power (8)

C(p) Gaussian radiation pattern (1)

P Orientation of sector m

Pk,m Pr,m = [C(or — Im)]?

U»QV Noise variance

M(x) M(z) = moday(x +m) — 7

Ly Location of RX k, £}, = [zg, ys]T

lp Location of TX, ¢p = [xp, yp]T

Fig. 1: Required hardware for different directional antennas: left - digitally
controlled antenna array (DCAA), middle - switched beam system (SBS), right
- leaky wave antenna (LWA) [14].

part of z, and z* its complex conjugate. E[X] and var[X]
denote expected value and variance of the random variable X,
while bias[g] = E[y] — y denotes the bias of estimator ¢ for
a deterministic quantity y. mod, () expresses the remainder
of the division z/y. For a vector x and a matrix M, we
denote an individual element as x; and M;; or alternatively
(x); and (M);;. The transpose of a matrix M is written as
MT and its conjugate transpose as M. |M]| denotes the
determinant of matrix M, while M = diag(x) denotes the
diagonal matrix that is composed of all the elements of vector x,
i.e. [diag(M)];; = x;. A oB denotes the Hadamard product of
twodJ{V[ x N matrices A and B. Derivatives are written in short

as 7 = [f], and matrix derivatives are always element-wise,

Le. ([M]—,)” = [MU]T

For the readers’ convenience, we have collected the most
commonly used symbols in Table I.

II. PRELIMINARIES AND SYSTEM MODEL

In this paper, we consider a localization system illustrated
in Fig. 2. In this system, K RXs with given locations £;, =
[k, yx]T, k = 1...K collaborate to estimate the location,
£p = [zp,yp]T, of a non-cooperative TX. Towards that end,
each of the RXs is equipped with a sectorized antenna, as will
be further discussed in Section II-A. During the localization,
RX k receives N samples of the incoming TX signal 5y, ,,, (¢) at
antenna sector m, m = 1... M. The respective transmission
model is described in detail in Section II-B. Since we are
targeting low network overhead, it is prohibitive that the RXs
communicate raw samples to the FC. Instead, the raw samples
are preprocessed into a compressed measurement Wy, at each

Rx pre-
processing
£p = [zp,yp]" Activated
J,‘:—‘ antenna
X X_“ sector

= [Zlayl]T k!

Fig. 2: The studied localization system. Every RX is equipped with a sectorized-
antenna and preprocesses the received samples into a compressed measurement
W, that is then send to the FC for the final location estimation. The derived
CRBs are for compressed measurements that contain the sector-powers, while
the algorithm that we use as a comparison, employs an intermediate step
that turns sector-powers into DoA/RSS estimates and could, consequently,
communicate DoA/RSSs instead of sector-powers.

RX k, which is then communicated to the FC. Using these
compressed measurement from all RXs, the FC finally estimates
the TX location. In addition to limiting the network overhead,
RX preprocessing has a further advantage that computations
are distributed and less data has to be handled within the FC.
This also makes it possible to use one of the RXs as the FC,
even if using resource constrained devices.

For the derivation of the localization CRB, we assume
compressed measurements that contain sector-powers as will
be motivated in Section III. However, so far no algorithm exists
that turns sector-powers directly into TX location estimates.
Therefore, we compare the CRB to a localization algorithm
that obtains the location estimate via an intermediate step (see
Section V). In this step the DoAs are estimated based on
the sector-powers and only the DoAs and RSSs are finally
used in TX location estimation. Consequently, if the DoA
estimation takes place in every individual RX, the compressed
measurements can consist of the RSSs and DoAs only.

A. Sectorized Antenna Model

A sector is characterized by its radiation pattern, which
describes the attenuation of the received signal as a function
of its DoA. In this paper we first develop the CRBs in a
general form such that they are applicable to any sectorized
antenna. However, in order to identify some general trends, we
then assume that the radiation pattern, (i m = ¢ (pr — Um),
depends only on the angular distance between the incoming
signal’s DoA, ¢ = arctan ;’::Z’; , at RX k and orientation
¥y, of sector m, m = 1...M. Thereby, we assume equal
sector orientations for all RXs for simplicity and without loss
of generality. In addition, for analysis purposes, we further
simplify the model of the radiation pattern by approximating
only the antenna’s main beam using a Gaussian-like shape as
in [10], [11]. Then, the radiation pattern can be expressed as

C(¢) =exp (- M (9] /8°) M
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Fig. 3: Example for the approximation (dotted line) of an antennas’s main
beam through a Gaussian radiation pattern (1). Depicted is a) the measured
radiation pattern of a sector with 9 = 90° from a leaky wave antenna (LWA)
[13] and b) the theoretical radiation pattern of a sector with ¥ = 0° from
a switched beam system (SBS) with an underlying uniform circular antenna
array consisting of 8 antenna elements.

=Sector 2

Sector 3

| | | | Sed
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@ [deg]

Fig. 4: Illustration of the side-sector suppression of a sectorized antenna with
Gaussian radiation pattern, M = 3 sectors and as = 0.4.

with M (¢) = modsy, (¢ + ) — m and beamwidth §. This
approximation is very accurate for e.g. the measured radiation
pattern of the LWA [13], [18] or the radiation pattern of an
SBS based on a circular array, as can be seen in Fig. 3. In
this paper, we assume a spacing between the sectors that is
AY = ZM’T, resulting in an orientation of sector m equal to

o — {M [(m—3)AY] if M is even

m T

. . ) 2
if M is odd

M [(m —1)A9)
where we define the angles such that the sector-orientations
are symmetric around 0° for convenience and without loss of
generality. We parameterize the radiation pattern via the side-
sector suppression, as. The side-sector suppression is defined
as the attenuation that a signal, arriving at the orientation
U, of the m™ sector, experiences in the neighboring sectors
m —1and m+ 1, i.e. as = ¢ (A9) [10]. Therefore, the side-
sector suppression determines the amount of overlap between
neighboring sectors, independent of the number of sectors.
The beamwidth can be derived from the above assumptions
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as § = 2w /[M+/In(1/as)]. An illustration of the side-sector
suppression can be found in Fig. 4.

B. Channel and Receiver Model

We denote the complex baseband equivalent signal emitted
by the non-cooperative TX as 5(¢), and make the common
assumption that its distribution can be well approximated
as circular symmetric complex Gaussian, §(t) ~ CA/(0,02),
an approximation that fits well for a range of practical
relevant signals, such as OFDM with a reasonable number
of subcarriers. In our derivations, we do not assume any
specific autocorrelation function (ACF) of the TX signal
uz(7) = E[5(t)§"(t — 7)]. For simplicity, we only require
the ACF to satisfy uz(nT;) = 0, where T is the sampling
period at the RXs and n = £1,£2,.... However, in our
evaluations of the localization CRBs, we need to assume a
specific ACF. In Section VII-B, we therefore model the TX
signal as bandlimited to the frequencies —B/2 < f < B/2,
where B denotes the physical bandwidth of the actual RF
signal. Then, the TX signal has an ACF [19, pp. 416-418]

uz(1) = E[5(t)5*(t — 7)] = 0Zsinc (B7).

s

3

For the ACF (3), our earlier assumption u,3(75) = 0 holds if
T; = 1/B, which means in practice we do not oversample at
the RXs. In general, we assume that the ACF is unknown to
the localizing network since the TX is non-cooperative.

The incoming signal in sector m at RX k is next written as

gkrn(f) = h/kgk(t — (7TI, — 1)Ta) (4)
= hi$(t — e — (m — 1)T,), (5)
di

where the delay at RX k is dependent on 7, = <, i.e. the
fraction of RX-TX distance dj, = ||€; — £p| and the speed of
light ¢, as well as on the sector-switching period T, = NT5.
The incoming signal is furthermore experiencing propagation
loss by the TX-RX channel modeled here with the channel
coefficients hy. In this work we do not consider fast varying
channels explicitly. Instead, we generally assume that the
channel coefficients are constant during the relatively short
localization phase Ty, = T,M (e.g. M = 6 sectors, N = 100
samples, fi = 1/T, = 20 MHz: T, = 30 ps). For simplicity,
we moreover consider scenarios where the energy of the line of
sight (LoS) path is dominating. At the RX, the incoming signal
is then attenuated by the DoA-dependent antenna attenuation
and corrupted by additive circular symmetric complex white
Gaussian noise Wy, (t) ~ CN(0,02), so that the received
signal in sector m at RX k becomes

Frem (t) = Com8re,m (t) + Wie,m (F) (6)
or

Tk,m (1) = CoomSk,m (1) + Wi, m (R) (7
in sample notation. Hence, at every RX k we obtain a sample
vector rj, = [t} 1, Th 5, ..., 1y )" € CMVXT composed of the

N samples, T% . = [5m(0), 76m(1), ..o, Tem (N — )T €
CN*1, by the M sectors.

The CRBs for DoA/RSS estimation, as well as the RMSE
for the SLS algorithm, will be derived for a given channel
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realization. Similarly, we will derive the localization CRB for
given channel realizations at all RXs as well as given RX
locations. Given these assumptions, the RSS at RX & can be
expressed as v; = E [|sg(n)|?] = |hx|?02 and the received
signal samples are Gaussian distributed according to 7, (1) ~
CN(0, prm i + 02) with pg = (2 ,,. Consequently, we
obtain a Gaussian distributed sample vector ), ~ CN(0,%y)
with covariance matrix 3, = E[(r), — E[rx])(r. — Elrg])H] =
diag(pr1k + 0%, Pk2 Tk + Ows -+ -5 Pk MYk + Ovy), Which is
diagonal due to our assumption of uncorrelated samples in
(7). Overall, our sample model is very similar to the models
in related works such as e.g. [16], where the DoA estimation
CRB is derived for digitally controlled antenna arrays and a
given RSS under the assumption that the received samples are
temporarily uncorrelated.

In order to establish this sample model, we have made two
assumptions that simplify our analysis significantly. In the
following, we will motivate these assumptions further and also
shortly sketch how they could be relaxed. First we assumed that
us(7) = 01if 7 = nTy, n = £1,2,... holds for the TX signal
ACF. As will be seen in the following section, this helps us
to approximate the sector powers as Gaussian distributed and
uncorrelated at an individual RX. Now for signals with a non-
zero ACF at 7 = nT, it might still be possible to approximate
sector-powers as Gaussian distributed depending of course
on the structure of the ACF (see, e.g., [20] and references
therein). Similarly, modeling sector-powers at individual RXs
as uncorrelated is still a fairly good approximation, e.g., for
ACFs that strongly decay with 7. Note also that the derivation
of the localization CRB does not assume uncorrelated sector-
powers. We could thus also obtain the RSS/DoA CRBs for
correlated sector-powers by simply following the derivation of
the localization CRB.

The second assumption that we have made is that the energy
of the LoS path is dominating. In order to consider strong
non line of sight (NLoS) components explicitly, we would
have to sum up over all NLoS paths and the LoS path in
(7). The resulting distribution of the received samples 7, is,
in general, again dependent on the TX signal ACF. In order
to obtain results that are independent of a specific ACF, we
could, however, approximate the contributions from different
paths as independent and Gaussian distributed. The resulting
Tkm(n) is then still Gaussian distributed, but with a mean
and variance determined by all the paths. From there on the
results for scenarios with strong NLoS paths are obtained in
a similar manner as those that we derive in this article. Thus,
this approach would significantly simplify the analysis, while
at the same time making it possible to study the influence of
NLoS paths arriving from angles other than the DoA of the
LoS path.

However, the above discussed relaxations are beyond the
scope of this article and we will, in the following, assume that
the two assumptions hold.

III. SECTOR-POWERS AND THEIR STATISTICS

As discussed above, the communication of raw sensor mea-
surements is impractical in a network where the communication

between the collaborating RXs is wireless. Therefore, we
consider a localization system, where the received samples
of all sectors m = 1...M at every RX k are preprocessed
into sector-powers according to

1 N-1
€k,m = N Z |rk,m(n)‘2'
n=0

The motivation for this particular preprocessing is discussed in
detail in Section III-A below, while the model for the sector-
powers is described in Section III-B.

®

A. Sector-Powers as Compressed Measurements and Sufficient
Statistics

In this section we will establish the use of sector-powers
as compressed measurements by means of Neyman-Fisher
factorization [21, pp. 116-117]. Towards that end we will first
identify the part of the measurements that is relevant for the
localization. The received sample vector r; at RX k depends
on the TX location £p via the following variables: time delay
i, between TX and RX, RSS 4, and antenna attenuations py, .,
m = 1... M. While the time delay is dependent on the TX-RX
distance via a very simple relationship, it is not very useful
for the localization due to the assumed lack of synchronization
among the RXs, as well as due to the assumption that the
TX is non-cooperative and its signal ACF unknown. In case
of the RSS, the exact dependence on the location is strongly
influenced by the environment and is thus hard to describe with
a model that is both simple and accurate. Therefore, we do not
consider localization algorithms that extract the TX location
from the delay 7, or the RSS ~. Instead we focus solely
on algorithms that extract the TX location from the antenna
attenuation py ,,. Note that it nevertheless makes sense to
estimate the RSS at every RX, if an intermediate step with
DoA estimation is targeted, as the RSS is an indicator for the
quality of the DoA estimates and can therefore be used for
e.g. weighting the DoA estimates (see Section V-B). Having
established the above, we are now ready to state the following
theorem.

Theorem 1: Sector powers are a sufficient statistic for the
estimation of £p and consequently an ideal compressed message
for the localization system. Moreover, DoA/RSS estimation at
an RX can, equally and without loss of performance, be based
on the received samples or the sector-powers.

Proof: Since the preprocessing of samples into compressed
message takes place in every individual RX, we will consider
only the samples, rj, originating from an arbitrary RX k.
For a given TX location, ry has the PDF f (r|¢p) =
W‘Ek‘exp (—rf E;lrk). Given the assumption that the
RXs do not oversample, the PDF can also be written as

1
rpllp) = ——
ey (MM 2
M ) Nt
Z 2
P Dk 02 Tk,m (N )
p( m=1 pk,m“/)ﬁrcr%;::ol em (1) )

The Neyman-Fisher factorization theorem states that, if a PDF
can be factorized as f (ri|lp) = u(T(rg),£p)h(ry), where



h(ry) is a factor independent of the parameter £p that we want
to estimate and u(T(ry), €p) is a factor that depends on the
measured data rj only through a function T(ry), then T(ry)
is a sufficient statistic for the estimation of £p [21]. For PDF
(9) we can choose the factors h(ry) = 1 and u(T(ry), €p) =
f (ri|€p) with T(ry) = ex(rr) which denotes the M x 1
vector composed of the M sector-powers in (8). Thus, we have
shown that the sector powers are a sufficient statistic for the
estimation of £p. Now, the antenna attenuation depends on the
TX location only via the DoA. Hence, £p can be replaced with
r in (9) and, in case of sectorized antennas, DoA estimation
based on sector-powers is equal to the estimation based on
samples. A similar argument can be made for RSS estimation
based on sector-powers. |

A consequence of the above theorem is that the CRB for
DoA/RSS estimation based on sectors-powers is equal to the
sample-based DoA/RSS CRB. Moreover, the localization CRB
for sector-powers also encompasses all localization algorithms
that employ an intermediate DoA/RSS estimation step such as
the one discussed in Section V.

B. Sector-Power Model

Since consecutively received samples in a single receiver
are independent, sector-powers for a given and slowly varying
channel are chi-squared distributed. It is well known (e.g.
[22]) that such a distribution can be well approximated as
Gaussian if the number of samples is large enough. Using
this approximation, we model the sector-powers as €g ,, ~
N(gk,M701%.m) with mean km = E [Ek,m] = Pk,mVk + 0‘\%
and variance 07, = E[(ex,m — gr,m)?]. Overall, this results
in a model at a s}ngle RX that is very similar to the commonly
used one, e.g., in the energy detection literature [22]. In the
following we will discuss this model in more detail for the
two cases of DoA/RSS estimation and localization.

1) DoA/RSS Estimation: Since DoA/RSS estimation is
carried out within a single RX, it suffices to model the
sector-powers at a single RX alone. At RX k, the M x 1
vector of all sector-powers €, = [€x.1,€k2,---€km]|l ~
N(gk, Q). has a mean vector g = E[ex] and covariance

Qi = E[(ex — 1) (€ — g&)T] equal to
8k = [0k,1, Or.2s -+ Gront] (10)
Q. = diag(a7 1,07 2+ Tk ar) an
with o,im = % (prmye + 02)2. We note that, due to the

assumption of independent samples, we also obtain independent
sector-powers and, as a consequence, a diagonal covariance
matrix Q.

2) Localization: In contrast to DoA/RSS estimation, the
model for localization has to be a global one, meaning that it in-
volves the sector-powers from all RXs. This leads to a KM x 1
vector of sector-powers € = [€],€l,...,ex]T ~ N(g,Q),
with a mean vector, g = Ele] = [g1,82,...,8x]|", that is
composed of the means, gy, from all RXs k =1... K as in
(10). However, in contrast to the sector-power covariance at an
individual RX, the covariance for the sector-powers from all
RXs, Q = E[(e—g)(e—g)"], cannot be modeled as a diagonal
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matrix. A diagonal covariance matrix Qj at RX k implies an in-
coming signal with ACF ug, s, (nT) = E [5;(¢)5} (t — nTy)] =
0 for n = +1,£2,..., which is true for the bandlimited
Gaussian TX signal without oversampling at the RX. However,
considering the incoming signals 5; and 5;, at two RXs 7 and j,
the ACF us,s, (An;;) = E [5;(t)5;(t — An,;)] depends on the
difference of delays, i.e. An;; = n; —n;, for which practically
always holds that An;; # mT;. In particular, if d; ~ d;, then
Ang; < mTy such that the respective ACF ug, 3 (An;;) #0.

As shown in Appendix A, the sector-powers covariance can
then be written as

Q=pp 077" 0C+D (12)
2
D= Uﬁw (2diag(p o) + 02I) (13)
with
T
p=[pl.P3.- - PK] (14)
Pr = [PkJ,Pk,zv---,pk,M}T (15)
7= [,ylllxM’,ylexAl’__.,yKllerI}T (16)

and the KM x KM matrix C composed of the M x M
submatrices

¢i5(0) cij(—1) cij(—(M — 1))
- cij(1) ¢i(0) cij(—(M —2))
Cij(M -1 Cij(M -2) c,;j.(O)

an

with elements

1
N Rs (Anij +mly) — 1

N2§:

+ Rg(Amj + mT,

cij(m) =
P)[Rs(Ani; + mT, + pTy)

- pTy)] (18)

that are dependent on the normalized ACF of the squared
envelope Rs(7) = 2 E[|5(¢ )7 13(t — 7)|?]. For a zero-mean
complex Gaussian 51gnal Rs(7) can be expressed in terms of
its ACF as [23, pp. 67-68]

1

Rs(r) =1+ —lus(r)]. (19)
S

Hence, for the example case of a bandlimited Gaussian signal

that we use in our evaluations in Section VII, we obtain
Rs(7) = 1 4 sinc? (Br) and a matrix C with elements

E:

)+pBT)+91nc (tij(m)

1
cij(m) = N sinc? (t;;

. [@ch( j(m

where ¢;;(m) = BAn;; +mBT,. However, neither our sector-
power model nor the CRB that we will derive in the next section
is limited to the bandlimited Gaussian signal assumption.

~pBT.)] (20)
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IV. CRAMER-RAO BOUNDS

The CRB is a lower bound on the covariance matrix of
any unbiased estimator [21]. For the estimation of a P x 1
parameter vector q, given an R X 1 vector € composed of
the observations, the CRB is obtained as the inverse of the
Fisher information matrix (FIM) (e.g. [15], [21]). The FIM is
element-wise defined as

92
F,,=—-E|=———In[f(e|q > 21)

= (el (€l
with i,j = 1...P. For the estimation problems consid-

ered in this paper, the observation vector € ~ N(g, Q)
is approximately Gaussian distributed, as discussed earlier,
and both the mean g and covariance Q depend on the
parameter vector, ie. g = £(q),& : RP*! s REXL and
Q = A(q), A : RPX1 1y REXEAg shown in [21, p. 47], the
FIM in (21) can then be calculated as

5= lelh Q ey, + 5 {Q7Ql, Q' (Q, }-
(22)

F

A. CRBs for DoA/RSS Estimation

As discussed in Section III-A, the CRBs on DoA/RSS
estimation can be computed using either samples or sector-
powers. However, since the algorithms under consideration
are based on sector-powers, we will also derive the respective
CRBs assuming a pre-processing of samples into sector-powers.
The model for the sector-powers (10)-(11) involves the DoA
as well as the RSS. Hence, theoretically the estimation of
DoA and RSS cannot be considered independently. Instead the
respective parameter vector consists of both DoA and RSS,
ie. q = [or, )", which results in a 2 x 2 FIM T. Given the
diagonal matrix (11) and using (22) it follows that

M
Tiu=(N+2)Y akmbim 23)
m=1
M
N +2 .
=Ty =—— Z Ak.mPk,m (24)
Tk m=1
M
N +2
FQZ =5 Z Ak.m (25)

k m=1

where ay y, = (SNR; 1,1 —t—l)*2 is a weight for the contribution
from sector m depending on the signal-to-noise ratio (SNR) in
sector m at RX k, SNRy, ,, = pk,m%. Furthermore, py ,m =

% which becomes py = —4M (@) — V,)/ 3% for the
Gaussian radiation pattern. Using the FIM elements (23)-(25),
the CRBs on the RMSE of DoA estimation, RMSEp,a, and the
relative RMSE (RRMSE) on RSS estimation, RRMSEgrss =

RMSERss /7. are finally obtained as

RMSEpoa = 4/ (T'™"),, > RMSE},, (26)
oy 1 (& -
RI\'ISE%OA = Fﬁl = m <Z ak‘mﬁ%?m> 27)
m=1

1
RRMSEgss = o (T71),, > RRMSEjg;s
k

(28)

M -1
1 /= 1
RRMSE}gs = 7k,/rz; =\ v (Z ak,m) (29
m=1

Thereby, RMSE}, 4 is the CRB on the RMSE of DoA esti-
mation when the RSS is known and accordingly RRMSEfgq
is the CRB on the RRMSE of RSS estimation when the DoA
is known. Thus, these quantities are also lower bounds for
the complete estimation problem where both RSS and DoA
are unknown. Moreover, as will be seen in Section VII, the
bounds RMSE},,, and RRMSEgg are indeed very good ap-
proximations for the CRB of the complete estimation problem,
i.e. RMSEp,a =~ RMSE} 4 and RRMSEgss ~ RRMSEjs.
This means that I‘fQ <« I'11T95 and therefore indicates that
the DoA can be estimated independently of the RSS and vice
versa. In fact, this observation is also confirmed by the SLS
DoA estimator (see Section V-A). In SLS the measured sector-
powers, which depend on both RSS and DoA, are transformed
into a ratio, Jsi.s & pr,i/pr,;, that depends only on the DoA
but not anymore on the RSS.

In the following sections, we will study the asymptotic
behavior of the CRBs (27)-(29).

1) Asymptotic CRBs for Large SNR: In the derivation of
the asymptotic bounds for large SNR, we will be using the
following lemma:

Lemma 1: The function k,(¢) = Zﬁlej\/t((p — )P,
p € N is periodic with period A4.

Proof: The periodicity is easily proven by substituting the
index m of the sector-orientation with m’ = mody;(m) + 1
such that x,(¢) = Z%,:l Mo+ A9 =0 )P = kp(p+ AY)
since ¥y, = U — AD. | |
Based on Lemma 1 and following the steps in Appendix B, we
obtain the asymptotic (large SNR) RMSE of DoA estimation
and the asymptotic RRMSE of RSS estimation as

V3

RMSESNE — i 30)
| In(ay)| /(M5 — M3)(N +2)
2 2
RRMSES = — 1 SMPIPenE 5

72 (M2 1)’

VM(N +2)
where P(¢) = moday (¢ + AY/2) — AY/2. The asymptotic
bounds (30)-(31) were derived for a given DoA. Interestingly,
RMSESNE is independent of the DoA, while RRMSERgq is
a function of the DoA. If we assume a uniformly distributed
DoA, i.e. ¢ ~ U(—m,7), we obtain the following bounds

RMSEpy = RMSESNE (32)
: 1
RRMSE e = 33)

(M- L) (N +2)

as shown in detail in Appendix B.

2) Asymptotic CRBs for large N: As evident from (23)-
(29), the FIM for DoA/RSS estimation can be written as I' =
(N +2)T, where I is the part of the FIM that is independent
of N. Consequently, the CRB on the RMSE of DoA as well
as RSS estimation is proportional to /N + 2 since ! =



(N+1)! (I")fl. Therefore, for N — oo, the bounds on
DoA and RSS estimation are equal to

RMSER,, =0
RRMSER = 0.

(34)
(35)

Clearly, (35) and (34) are independent of the DoA and con-
sequent]l\?f the bounds for unlf?Vrrnly distributed DoAs become
RMSEp,, = 0 and RRMSEggg = 0 as well. According to
the law of large numbers, N — oo means that the measured
sector-powers attain their expected values, which are completely
determined by DoA and RSS. Inversely, this also makes it
possible to estimate both RSS and DoA without error as
reflected by the CRBs in (34) and (35).

B. CRBs for Localization

As discussed in Section III-B2, the sector-power model for lo-
calization includes the unknown RSSs from all RXs along with
the TX location. Moreover, the model includes the covariance
matrix (12) that depends on the TX location via the ACF, which
is unknown to the RXs according to our assumptions. Therefore
the covariance matrix is treated as an unknown that is part of
the overall estimation problem. As a consequence, the Fisher
information of the RSSs, 71,72, ...,7x as well as the Fisher
information of the covariance matrix have to be included in the
localization FIM as so-called nuisance parameters (see e.g. [9],
[24]), although they are not of direct interest for the localization.
With respect to the covariance matrix, it can be seen from
(12) that it is sufficient to estimate the unique elements of
the matrix C. Thereby, we notice that each submatrix £2;;
given in (17) has a maximum number of 20/ — 1 unique
elements ¢;;(m) asm = —(M —1),—(M —2),...,M — 1.
Furthermore, ©;; = Q since ¢;;(m) = ¢j;(—m). In addition
¢ii(m) = ¢;5(m), so that there are only M unique elements
for all the submatrices on the diagonal. The overall number of
unique elements c;;(m) is therefore 3K (K —1)(2M —1)+ M.
However, the M elements on the main diagonal submatrices do
not depend on the actual ACF since ¢;;(0) = %; and ¢;;(m) = 0
for m # 0 due to our assumption that uz(nTy) = 0 for
n==+1,£2,..... Therefore, the number of unknown elements
¢ij(m) that have to be estimated is A" = 1K(K-1)(2M -1).
Now define c as the N’ x 1 vector composed of all elements
of ¢;;(m). Then, the parameter vector for localization may be
expressed as q = [zp, yp, ", cT}T. Using again (22), we can
then calculate the following FIM elements

Aij = [g]&")l Q! (8],
1
+50{Q7"[Ql), Q7' [Ql,), } GO
Aioi = [g](TeP)i Q 'lgl,
Q@ @@L, 67
Aoorcim = 30 {Q Qe @' QL) 69
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Aoy, ) = [g]:k Q 'lgl,
1 _ _
+suw{Qr@, Q'@ 69
1 _ _
Acir),@rkim) = 3 tr {Q 'Ql, Q! [Q]cm} (40)
1 _ _

Aot Ktm), (24 K+4n) = 3tr {Q'Ql, Q7 '[Ql., } @D
where i = 1,2, j = 1,2, k=1...K,l=1...K, m =
1...N,n=1...N and derivatives equal to

[Q](zp)z = ([P](ep)l P +p [P]-{zp)z) o770 C

2
o2 _
+2%¢ diag ([p] e, © 7) 42)

__ ol .. _
[Ql,, = pp" o [397],, o C+ 2% ding (po13],,) @3)

[Ql.,, =pp' 077" 0 [Cl,, (44)
[Elen), = [Plien), ©7: (8l =P [, [Ble,, =0 (45)
which in turn depend on the trivial derivative [C], ~and
[Pk,m](gp) = [px, m}w [(,Ok](el,> with [pg], = y"dkyk and
[pk], = #25"=. Hence, the CRB on the RMSE of location
estimation can be stated as

RMSE =/ (A7), + (A7), (46)
RMSE > RMSEg =/ (Ag'),, + (Ag'),, @47

RMSE > RMSE, = /(A[ 1), + (ALY,
_ VAL + Ay (48)

\ A11A22 - A%z

The latter RMSEs, RMSER and RMSE, , are again CRBs that
assume the knowledge of some of the nuisance parameters.
(47) assumes the knowledge of the covariance, i.e. Ag €
REHE) X (24K) (AR);; = (A);;,4,5=1...2+ K and (48)
assumes the knowledge of both the covariance and RSSs, i.e.
AL € R2%2, (Ar);; = (A);;,%,5 = 1,2. Note that we could
interrelate RMSE, RMSER and RMSEg,, also through the work
in [25] as alternative expressions to (46)-(48). As will be seen
in Section VII, the approximation RMSE =~ RMSEy is almost
a perfect match and greatly reduces the size of the FIM. For an
even more compact FIM (and faster computations), it is also
possible to apply the latter approximation RMSE ~ RMSE,
which is likewise a lower bound on the performance, yet not
quite as tight as the CRB (46). Illustrations will be given in
Section VII.

V. ALGORITHMS

In the following, we shortly describe the SLS algorithm,
a sector-power based DoA/RSS estimator that was proposed
in [11], as well as a modified Stansfield estimator [10], that
computes a TX location estimate using DoA/RSS estimates
from multiple RXs. We will be referring to SLS DoA/RSS
estimation with successive Stansfield location estimation as
SLS-ST. SLS as well as SLS-ST will be used to compare
the derived CRBs to practical DoA/RSS and localization
algorithms.
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A. SLS DoA/RSS Estimator

Due to the nonlinear dependence of the sector-powers on
the DoA and RSS, classical estimation approaches such as
least-squares and maximum likelihood would require iterative
solutions. In order to overcome associated problems such
as divergence, the SLS DoA/RSS estimator was therefore
proposed in [11]. SLS finds the two neighboring sectors i, j €
1...M,li—j| =1at RX k, such that €5 ; + €5 ; > €p.m+€pn
for all other neighboring sectors n,m = 1...M, n,m #
i,j, |n — m| = 1. The DoA ¢y, is then, with high probability,
in-between the orientations ¥J; and ¥; of the two sectors i
and j. Given an adequate tuning of the antenna and practical
working conditions [11], the incoming signal at the RX is
of meaningful strength only in very few sectors, while the
remaining measurements are likely to be very noisy. Hence,
SLS discards the sector-powers from all sectors except €, ;
and ¢ ; and finds the DoA ka that minimizes the norm

JSLS - (pk.z/Pk,J /’kﬁz/Pk,J) where Pkom = €km — (T\?va
m =1, j. Using an approximation of the antenna’s main beam
as in Section II-A, the DoA at RX k is obtained in closed-form

as

i =i + £ (Inpr; — Inpk ;) (49)

where ¥;; = $(9; +¥;) and k = —5irma assuming U; >
¥ for simplicity and without loss of generality. Exploiting
the direct mapping between the DoA estimate ¢ and its
corresponding RSS estimate Zk via the antenna’s radiation

pattern, pr.m = [C (Pr — ¥m)]", SLS consequently estimates
the RSS at RX k as

. 1 .

=5 [(eri —08) /pri+ (eny —oo) /prj] - (50)

In order to prevent large estimation errors when the signal is
severely attenuated, we have also added a validation check as
discussed in detail in [11].

B. Stansfield Location Estimator

The Stansfield estimator was first introduced in [3]. It is
closely related to the maximum likelihood (ML) DoA fusion
algorithm. The ML DoA fusion scheme is a nonlinear least
square function that has to be solved by iterative algorithms
such as the Gauss-Newton method. The iterative algorithms
suffer from divergence which makes the ML DoA fusion
scheme not reliable in practical scenarios [26]. The Stansfield
algorithm is a linear approximation of the ML fusion scheme
resulting in the following closed-form TX location estimate

2p = (ATWA)'ATWD, (51)
where
sin(¢1)  —cos(¢1)
A= : : (52)
sin($x) —cos(¢x)
z1sin(p1) — y1 cos($1)
b= : (53)

T sin(@r) — yi cos(Pr)

and the weighting matrix is defined as W = diag[wy, . .., wk].
In here we use the modified Stansfield algorithm [10], where
the contribution of each RX is weighted with the corresponding
RSS by setting W = diag[41, . .., x|, which is equivalent to
weighting the DoA estimates with the SNRs, given that the
noise variance o2 is the same at every RX. Consequently, each
RX communicates the estimated DoA as well as the estimated
RSS to the FC. However, at the FC the RSS is only used to
indicate the quality of the DoA estimates, while TX location
information is not extracted from the RSS. Therefore, the SLS-
ST algorithm is lower bounded by the localization CRB that
we derived earlier in this paper. This will be illustrated in
Section VII.

VI. ANALYTICAL ERROR MODELS FOR SLS DOA
ESTIMATION

A. Bias and RMSE for a Given DoA

In order to derive the bias and RMSE of SLS DoA estimation
we will make the following two simplifying assumptions. First,
we assume that SLS always picks the two sectors 7 and j, such
that ¥; < ¢, < ;. Second, we assume that the variances of
the powers py; ~ N(ﬂk,zﬁﬁ,z)» Bkl = PhklVks ?f;‘i,l = Uz,zs
| = 4,7 are much smaller than their respective means, i.e.
Fr,%l < fig,;. Intuitively, both of these assumptions are valid if
the number of samples N and the SNR are sufficiently large.
As will be seen in Section VII, these assumptions lead to a very
good approximation of the RMSE in most of the relevant cases.
In the derivation, the first assumption allows us to disregard the
sector-selection process, which is difficult to model analytically.
Due to the second assumption, we can well approximate the
logarithms In p;, I = 4, j in (49) with a first order Taylor series
around the mean of py, i.e. Inpy; ~ In iy + % This
leads to an approximation of the DoA estimation (49) that is
equal to

Gr = 1973 +r (m Hii + pk,qj Hki Pk,ji Mk,j) . (54)
Ak, ki k5

The expected value of @y, can be calculated as E[py] = ¥;; +

#1n 255 We then obtain an approximation for the bias of SLS

DoA estlmation as (see Appendix C)
= E[pr] —¢r = 0. (55)
Therefore, SLS is unbiased for large SNR, which was already

verified by numerical results in [1 12] Similarly, we calculate the
k i

bias[@x] ~ bias[P]

variance of @y, as var[py] = K2( %), and approximate
the mean squared error of SLS DoA estimation for given DoA
using first order Taylor series, i.e. MSE[¢y;] = MSE[g;] =

var[@] + [bias[@y]]® such that the RMSE becomes

RMSEg; 5[] ~ ﬁ apt+ag s (56)
B. RMSE for Uniformly Distributed DoA
For a uniformly distributed DoA ¢y ~ U(—7, ), we can

approximate the average RMSE of SLS DoA estimation as

A

RMSEg s ~ A(9 /I\TSE[Wk + 9, ]dgp

(57



TABLE II: Example values of (60) and (61)

as | 02 | 03 | 04 | 05]06]07]08]09
flas) | 1544 | 370 | 141 | 69 | 39 | 24 | 1.5 | 08
glas) | 98 | 52 | 33 |23 | 17| 12|09 | 06

where we use the assumption of equal sectors and integrate
only over one sector instead of over all DoAs from —7 to 7.
The solution of (57) involves integrals of the form [ et dt,
which can be expressed using, among others, imaginary error
functions [27], defined as

erfi(z) = —ierf(iz) = % / et dt. (58)
0

An implementation of the imaginary error function can be
found in e.g. MATLAB’s symbolic toolbox. Using (58) in (57),
we then obtain an approximation of the average RMSE of SLS
DoA estimation equal to

RSB |2 [ L) e ]2
HMSEsts NH\/N na; LSNR2 vasse| TN
(59)
with
flas) = erfi (2 In (a;1)> , (60)
g(as) = erfi ( 21n (as_l)> 61)

where we have highlighted explicitly that f(as) and g(as)
depend only on the side-sector suppression, as. As will be
discussed in Section VII, as should be set to a fixed value in
the interval [0.2,0.4] for good performance. Therefore, it is not
necessary to evaluate the imaginary error functions contained
in (59). Instead, the functions (60) and (61) can be treated as
constants with a few exemplary values for practically relevant
cases of as shown in Table II.

C. Asymptotic RMSE

As can be seen from (56) and (59), the asymptotic RMSEs
for large SNR are equal to

RMSESNR —RMSEg g = — " (62
SLS SIS VaNM|Inay| 62)

while the asymptotic RMSEs for large N are equal to
RMSEY ¢ = RMSEg ¢ = 0. (63)

We notice that (62) is slightly different from the result in

SNR V/In(1+1/N) o

[17], where RMSEg " (17 = W due to a different
approximation of the segtlor—power distribution. However,
(1 +2) = 300, E " for —1 < & < 1, such that
RMSESY ) ~ RMSE?{VSR for sufficiently large N (say
N > 10). Moreover, when comparing (30) to (62) and (34) to
(63) we see that SLS is an asymptotically efficient estimator
in the number of samples N, but not in the SNR. We will
discuss this in more detail in the next section.
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VII. EVALUATION, ILLUSTRATIONS AND ANALYSIS
A. DoA/RSS Estimation

DoA and RSS estimation performance is studied assuming
a uniform distribution of incoming DoAs, i.e. ¢ ~ U (—m; )
in an individual arbitrary RX. We limit our simulation to 100
steps in the interval ¢, € [7%; 4% due to the periodicity
of the radiation pattern. For each DoA-step we average over
1000 realizations to obtain numerical results for the CRBs and
RMSE of SLS for uniformly distributed DoA. The CRBs (27)
and (29) as well as the RMSE of DoA/RSS estimation with
SLS depend on the RSS only via the SNR = % Therefore,
we set the RSS to an arbitrary fixed value and adfust the noise
power o2 in order to control the SNR.

Fig. 5 and Fig. 6 depict the dependence of DoA/RSS
estimation performance on the side-sector suppression as. For
values as > 0.2 the CRBs on DoA/RSS estimation can be
perfectly approximated by the other lower bounds in (27)-(29),
i.e. RMSEpoa ~ RMSE}, 4 and RRMSEgss ~ RRMSEggs.
Similarly, the analytical expression for the RMSE (59) of SLS,
i.e. RMSEg; s, is also very accurate for a; > 0.2. This coincides
with the region where SLS is unbiased and thus lower bounded
by the CRBs [11]. As a guideline for sectorized antenna design,
we are interested in finding the value as = as, that results in
the lowest RMSE of DoA and RSS estimation. Unfortunately,
aso is a function of the SNR, while a is a value that is fixed
during the design process for most sectorized antennas. In

the case of asymptotically large SNR, RMSE]S)IZE increases
monotonically with as, while RRMSERgq is independent of
as. In other words, if the noise is neglectable, the sectors
in a sectorized antenna should be as selective as possible in
order to obtain the most accurate DoA and RSS estimates.
However, for finite SNR a reduction of ag results in a decrease
of the effective SNR, i.e. SNRy = pr,m SNRy, for all DoAs
¢ # U, This of course affects the performance adversely such
that the choice of as is a compromise. We have found that a
side-sector suppression as in the interval [0.2,0.4] results in a
good trade-off between low and high SNR values. Therefore,
we can conclude that the derived approximation of the CRBs
is valid for adequately tuned antennas.

As can be seen from (23)-(29), the dependence of the DoA
and RSS estimation CRBs on the SNR are similar. Therefore,
we only show the performance of DoA estimation as a function
of the SNR in Fig. 7. Again, the approximations of the CRBs
in (27)-(29) are highly accurate. Generally, SLS performs close
to the CRB, with the smallest gap to the CRBs in the interval
0 dB < SNR < 15 dB. In contrast to the earlier asymptotic
expression for the RMSE [17] (not explicitly shown in Fig. 7
for clarity), RMSEg; s describes the performance of SLS very
well already for low SNR > 5 dB instead of only for the
saturated region SNR > 15 dB.

In the saturated region, SLS starts to diverge slightly from
the CRB. This is due to the fact that SLS discards the
sector-powers from all sectors, except for the two neigh-
boring sectors ¢ and j (see Section V-A). Thus, for SLS

PP SLS.b
the CRB approximation in (27) becomes RMSER " =
\/(N +2)~(ag.ipr +a_jpr.;)~". For high SNR, aj,; and

ay,; attain their maximum with az; ~ ap; =~

1 such
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that RMSERR® = /(N +2)~1 (32, + 4} ;)~", which is
independent of the SNR and ultimately limits the performance
of SLS. Naturally, we can make a similar argument for the
CRB in general and conclude that the RMSE saturates at
RMSEDR ~ \/ (N +2)" 4™ prm)~t for very large
SNR. However, for increasingly high SNR, those sectors
that were discarded by SLS are responsible for the perfor-
mance increase in the CRB as the respective weighting ay, p,,
m=1...M,m # i,j will attain its maximum significantly
later than ay; and ay ;. This manifests itself also in the ratio
of the asymptotic RMSEs (62) and (32). For N +2 ~ N, we
can write RMSEq s /RMSEpun ~ /(M3 — M) /6, which is
an increasing function with A/ due to the fact that the number
of sectors that SLS discards also grows with M. For the case
of M = 6, SLS saturates at an almost six-fold larger RMSE
compared to the CRB.

For comparison, we have also added a curve for the CRB
of DoA estimation with DCAAs and parallel processing of
all antenna branches in Fig. 7. As an example DCAA, we
have chosen a uniform circular array (UCA) with N, = 8
antennas. Assuming next that the signal bandwidth is sig-
nificantly smaller than the carrier frequency, we can then
approximate the N, x 1 steering vector b(y) of the UCA
as b;(¢) = 1/Nyexp(—j2nr/Acos(p — i), i = 1...N,
where the antennas are arranged on a circle with radius  and
angles ¢;, and X is the wavelength. Now we can obtain the
respective DoA CRB for parallel processing, CRBp, using
[16, eq. 5]. In accordance with our signal model for sectorized
antennas (see Section 1I-B), we moreover set the array output
covariance [16, eq. 1] to R = y;bb 4+ ¢21. Through straight-
forward calculations we then notice that the CRB is inversely
proportional to the SNR, i.e., CRBpy, ~ SNR!. Therefore,
asymptotically for large SNR we have CRBSNR = 0. This is
different compared to the CRB for sectorized antennas, which
is non-zero even in the asymptotic case as discussed above.
This behavior is also visible in the respective RMSEp;, curve
in Fig. 7. Furthermore, one can observe that under the made
assumptions, sequential processing with sectorized antennas
actually outperforms parallel processing with the UCA for
low SNRs. This result is, however, strongly dependent on
the assumed antenna characteristics, namely the number of
antenna units N, and steering vector characteristics in the
UCA as well as the exact radiation pattern in the sectorized
antenna deployed in the sequential processing. At low SNRs,
in general, it is evident that the levels of the side-lobes in
the spatial processing characteristics play an important role
since the sector powers are strongly influenced by noise.
Thus drawing universal and generally-applicable conclusions
between the relative performances of parallel and sequential
processing approaches is difficult, and is always subject to
made assumptions related to the radiation patterns.

A detailed illustration of the influence of M on the perfor-
mance of DoA estimation is shown in Fig. 8. As before, the
approximation for the CRB and the RMSE of SLS are very
accurate for all considered values of M. From (27), (29) and
(59), we observe that RMSEp,x, RMSEgss and RMSEg g
behave approximately proportional to 1/v/N (for N > 2).

Due to space limitations, we have not included a separate plot
for the dependence of the estimation performance on V.

B. Localization

Localization performance is analyzed by numerically averag-
ing the derived CRBs in (46)-(48) over 1000 randomly drawn
TX and RX locations. For each set of RX locations we also draw
a separate channel realization with channel coefficients that we
model according to |hy|2 = codj; *107F+/10, where ¢y is the
(constant) average multiplicative gain at reference distance, «
is the path loss exponent, and 10~ F/10 is the i.i.d. log-normal
shadowing with Fj, ~ N(0,02). Similarly, we obtain the
RMSE of SLS-ST location estimation by numerically averaging
over 500 randomly drawn RX locations, each with 100 random
sector-power realizations. Thereby, we assume the following
basic parameter settings. The RXs are uniformly placed inside a
circle of radius R = 150 m with a protective region Ry = 5 m,
centered around the TX with location £p = [0, 0] for simplicity
and without loss of generality. The Tx transmit power o2 is
420 dBm (100 mW) and the signal occupies a bandwidth of
B = 20 MHz. On the RX side, the measurement noise power

2 ijs —70 dBm (100 pW), the sampling frequency is assumed
to be fy = %, the RX antennas have M = 6 sectors and a
side sector suppression of a; = 0.4. The path-loss exponent
is @ = 4 and for now the shadowing standard deviation is
of = 0 dB. Later in this section, we will also analyze the
impact of shadowing on the localization performance. Based
on these parameters, the average SNR can easily be shown to

be SNR = 10log,, (a ; gz %) — 33 dB.

Fig. 9 depicts the localization performance as a function
of the number of RXs, K. Increasing K leads to a better
performance, however, the biggest gain is achieved in the range
K < 20. In general, the CRB on localization is practically
identical with the approximation (47), i.e. RMSE ~ RMSEg.
This means that the knowledge of the sector-power covariance
(12) is essentially not significant for the localization. In contrast
to DoA estimation, the knowledge of the RSSs, however, is
actually beneficial for localization, i.e. RMSE; < RMSE.
Nevertheless, the difference between the bounds (46) and (48)
is not very significant such that, besides RMSEg, RMSE,
also serves as an approximation of the localization CRB with
reasonable accuracy. From Fig. 9, we furthermore observe
that the performance of SLS-ST seems to saturate at a higher
level than the CRBs. This can in part be explained by the fact
that SLS does not efficiently utilize large SNRs (see Section
VII-A). As a consequence, SLS-ST also does not fully benefit
from RXs with high SNR that become increasingly likely with
increasing K. Additionally, the gap between the CRBs and
SLS-ST indicates that the intermediate step of turning the
sector-powers into DoA estimates, and communicating those to
the FC, limits the performance of localization. This is supported
by the fact that, for a given set of DoAs and RSSs, Stansfield is
known to achieve the respective CRB asymptotically in K [4].
Furthermore, as we have seen earlier, the performance of SLS
is quite close to the DoA/RSS CRB. Hence, the combination
of SLS and Stansfield should yield close-to-optimal results
in a localization system where estimated DoAs and RSSs are
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Fig. 7: Performance of DoA estimation as a function of the SNR for a
uniform distribution of DoAs. Parameters: as = 0.4, M = 6, N = 100.

communicated instead of sector-powers. In Section III, we
have shown, by means of Neyman-Fisher factorization, that
sector-powers at individual RXs are a sufficient statistic for
localization. However, to the best of our knowledge, such a
factorization is not possible for DoA/RSS estimates. Thus, the
observed gap in performance between SLS-ST and the CRB
can also be understood as a consequence of sector-powers
being a sufficient statistic for localization (at individual RXs)
while DoA/RSS estimates are not.

Fig. 10 shows the relationship between the number of
samples and the localization performance. Up to N = 200
samples, the performance of the localization system increases
significantly with increasing [V, for both the CRB and SLS-ST.
However, for N > 200, the increase in performance flattens out.
We hence conclude that a localization system with N < 200
provides a good performance/complexity trade-off. Fig. 11
depicts the performance of localization as a function of the
number of sectors, M. As expected, the performance improves
with increasing M. Similarly, to what we have observed for
N, the improvement in localization performance flattens out
for larger M such that, e.g., antennas with M = 10 sectors
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M for a uniform distribution of DoAs. Parameters: a; = 0.4, N = 100,
SNR = 5 dB.

seem like a good performance/complexity trade-off.

Fig. 12 illustrates the influence of shadowing on the
localization performance. Since shadowing results in additional
randomness in the simulations, we have increased the number
of randomly drawn TX locations, RX locations and channel
realizations from 1000 to 5000. Note that for a shorter run
time of the simulations, we have not calculated the exact CRB,
but only the two approximations RMSEgR and RMSE;. As
discussed earlier, RMSE ~ RMSER, which we confirmed
also for oy # 0 by simulations with less realizations than the
ones depicted in Fig. 12. A channel with shadowing standard
deviation o¢ # 0 results in a spread of the SNRs such that
it becomes more probable for the RXs to observe larger as
well as smaller SNRs. As can be seen in Fig. 12, this SNR
spread does not affect the localization CRB significantly. While
this might seem surprising at first it is well in line with [4],
where the localization CRB for digitally controlled antenna
arrays was observed to even decrease with increasing oy. For
the SLS-ST estimator, on the contrary, an increase of oy results
in a decreased performance. This is explained by the nonlinear
relationship between SNR and DoA estimation performance,
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which we have observed in Fig. 7. As a consequence of this
nonlinearity, the spread of the SNR results in worse DoA
estimates due to lower SNRs that, on average, cannot be
compensated by the better DoAs due to higher SNRs.

VIII. CONCLUSION

In this article we have thoroughly investigated the perfor-
mance of DoA/RSS estimation and TX localization using RX
devices that are equipped with sectorized antennas. Towards
that end, we first derived the CRBs on DoA/RSS estimation
with sectorized antennas and studied their asymptotic behavior.
We then developed an accurate expression for the mean
squared error of a practical DoA estimation algorithm, the
SLS algorithm, compared its performance to the bound and
determined the algorithm’s asymptotic properties. Finally,
we derived the localization CRB in a general form that
encompasses scenarios where the location is directly estimated
from the so-called sector-powers as well as two-step scenarios
where each RX device individually estimates the DoA/RSS,
which are then centrally fused into a location estimate. A
comparison of a two-step localization algorithm to the CRB
reveals that skipping the intermediate DoA/RSS estimation step
may improve the overall localization performance. Moreover,
we provided simple and accurate approximations for all CRBs.
Overall, we believe that the insights gained in this paper and the
derived performance bounds will help to understand, design
and improve the performance of sectorized antenna based
localization algorithms and systems.

APPENDIX A
DERIVATION OF SECTOR-POWER COVARIANCE

The covariance of sector-powers originating from sector j
at RX 4 and sector [ at RX k is equal to

E(eij — gij)(€ri — gr.1)]
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where the interchangeability of real and imaginary signal parts
is due to the assumption of a circularly symmetric signal. We
then obtain for i # kV j # [

N—-1N-1
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m=0 n=0
1 2 1 4
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Given our stationary signals and noting the easily verified
identity

Z n—m) = NFO)+ (N =) [(p) + £(p)

(71)
that holds for any function f : N — R, we can then obtain
equations (12)-(18) by using (67)-(70) in (64). H

APPENDIX B
DERIVATION OF ASYMPTOTIC BOUNDS

First we derive the DoA estimation CRB for asymptotic

SNR. With _lim ag.,» =1 we get
SNRy—o0
4
) Sy B
st (T =

16(N +2) |ra(r) — 37 [m(w)f]

(72)

Due to the periodicity of k,(¢r), we can equally write
Fp(or) = M [P(pr) — 9m]”, which is easier to handle
mathematically than the earlier expression in Lemma 1. We
then obtain

4
lim (T7'), = b (73)
SNRy,—00 16(N + 2) Zm 1 19%1
since Z _1 Ym = 0. For both even and odd M, we obtain

SM 92 = o 19M(M2 1), where we have used the well-
known identities Z _ym=3M(M+1) and Zm L m?

IM(M+1)2M+ 1) Fmally, we can solve (72) and are then
able to obtain the RMSE (31). In a similar fashion, we can

derive the RSS estimation CRB for asymptotic SNR as
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In contrast to (72), (74) depends on the DoA. The average RSS
CRB for asymptotic SNR is calculated through integration over
the period of x,(prk), i.e.

AY/2
1 X 1
a7 ] adim )d0 73
—A9/2
which finally yields the RRMSE (33). B
APPENDIX C
DERIVATION OF SLS DOA ESTIMATION BIAS
It is easy to show that E[@] can be written as
- = 2K

Blok] =0y + 55 [Mlp = 9;)* = Mlp = 0:)°]. (76)

Next we choose ¥J; = 0 and ¥J; = Ad. Since our antenna was
assumed to have equal sectors and since the mapping of angles
is arbitrary, this choice does not result in a loss of generality
but simplifies the handling of M (¢ —¥,,), m = i, j. Recalling
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our earlier assumption that ¥; < ¢ < v¥J; we can now write
M(p —9.m)? = (¢ — U,)2. Therefore, we obtain

AY 2K

2 B
from where we arrive at (55) through straightforward calcula-
tions. W

Elgi] = [2A0¢p — A%Y] (77)
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Abstract—Sectorized antennas are a promising class of an-
tennas for enabling direction-of-arrival (DoA) estimation and
successive transmitter localization. In contrast to antenna arrays,
sectorized antennas do not require multiple transceiver branches
and can be implemented using a single RF front-end only, thus re-
ducing the overall size and cost of the devices. However, for good
localization performance the underlying DoA estimator is of utter-
most importance. In this paper, we therefore propose a novel high
performance DoA estimator for sectorized antennas that does not
require cooperation between the transmitter and the localizing
network. The proposed DoA estimator is broadly applicable with
different sectorized antenna types and signal waveforms, and has
low computational c lexity. Using computer simulations, we
show that our algorithm approaches the respective Cramer-Rao
lower bound for DoA estimation variance if the signal-to-noise
ratio (SNR) is moderate to large and also outperforms the existing
estimators. Moreover, we also derive analytical error models for
the underlying DoA estimation principle considering both free
space as well as multipath propagation scenarios. Furthermore,
we also address the fusion of the individual DoA estimates into
a location estimate using the Stansfield algorithm and study
the corresponding localization performance in detail. Finally, we
show how to implement the localization in practical systems
and demonstrate the achievable performance using indoor RF
measurements obtained with practical sectorized antenna units.

Index Terms—Angle-of-arrival, cognitive radio, directional
antennas, direction-of-arrival estimation, leaky-wave antennas,
localization, location-awareness, measurements, reconfigurable
antennas, sectorized antennas, Stansfield algorithm

I. INTRODUCTION

Transmitter (TX) localization has many application areas [1],
[2]. In many of those areas, it is desired that the TX location
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is estimated based on observing or measuring the transmission
alone, without any direct collaboration or feedback signaling
between the TX and localization network. In cognitive radio
networks, as an example, the primary user (PU) cannot be
expected to cooperate with the secondary network. Nevertheless,
PU location information has been identified as one of the
key requirements to enable several advanced functionalities
in cognitive radio networks [2]. Other good examples of
TX localization are spectrum enforcement, surveillance, first
responder operations as well as transportation and navigation.

The location of a non-cooperative TX can generally be
estimated by measuring time-difference-of-arrival (TDoA) [3],
received-signal-strength (RSS) [4], [5], direction-of-arrival
(DoA) [6] or combinations thereof [7], [8]. However, TDoA
measurements require accurate timing synchronization in the
localizing network itself [7]. In order to avoid the increased
complexity associated with synchronization, most recent re-
search has therefore focused on RSS [4], [5] and DoA-based
localization [6]—[8]. Intuitively and as shown also in, e.g., [6]—
[8], the accuracy of DoA-based localization systems is strongly
determined by the quality of DoA estimates. Therefore, this
paper will thoroughly investigate advanced DoA estimation
algorithms and their application and performance in localization
systems.

Traditional approaches of DoA estimation such as the
popular MUSIC algorithm [9] require digitally controlled
antenna arrays (DCAA). For accurate DoA estimation, the
DCAAs must be equipped with a large number of antennas,
each with a complete receiver branch [10]. However, the
associated hardware complexity of such an implementation
might be infeasible in handheld devices. We have therefore
recently proposed to use so-called sectorized antennas for DoA
estimation [11]-[13]. A sectorized antenna is an abstraction
that encompasses all types of antennas that can receive energy
selectively within an angular sector. Thereby, it is not required
that different sectors can receive the signal in a time-parallel
manner. Sectorized antennas can, consequently, be implemented
with a single RF front-end only and are therefore generally
much less hardware-intensive than DCAAs. Practical examples
of sectorized antennas are reconfigurable antennas such as
leaky-wave antennas (LWAs) [14] or electronically steerable
parasitic array radiators (ESPARs) [15] as well as switched-
beam systems (SBSs) [16] or antenna arrays with a single RF
front-end [17], [18].



In the literature, various DoA estimators for sectorized an-
tennas have been proposed. However, most of these estimators
were developed for a specific type of sectorized antenna and
some are moreover restricted to specific signal types or require
a cooperating TX. In [19] the angle-dependent frequency
response of an LWA is exploited to estimate the DoA of
a wideband pulsed signal. The algorithms in [15], [20], [21]
require a cooperating TX that sends the same signal repeatedly,
such that the signal is received in all sectors of an ESPAR [15]
or an LWA [20], [21]. In that way, the antennas can be used
to emulate a DCAA and subsequent MUSIC DoA estimation
becomes possible. DoA estimation of multiple DS-CDMA
signals impinging on a base station equipped with an SBS is
considered in [16]. However, the estimator in [16] requires
either the RSS to be known or an additional omnidirectional
antenna at the receiver in order to normalize the received signals
properly. In [22], [23] different DoA estimators for antenna
arrays with a single RF front-end are compared based on
simulations with advanced propagation modeling [22], [23] and
open field measurements [23]. Analog DoA estimation with
an LWA is proposed in [24]. Since the estimation is performed
by continuously changing the antenna’s beam, the algorithm
is not applicable to all sectorized antennas. In addition, the
associated measurement process takes longer time than a
measurement in sectors (i.e. in discrete steps). In [11], [22],
[25] an estimator is considered that estimates the DoA as the
orientation of the sector with the maximum power measurement.
In accordance with [11], we refer to this algorithm as the maxE
estimator. While maxE has very low computational complexity,
its performance is ultimately limited by the number of sectors
and is far from the performance bounds as discussed in detail
in [11] and [12].

Another DoA estimator for sectorized antennas, namely the
simplified least squares (SLS) estimator, was proposed in [12].
SLS builds on the assumption that only a few sectors receive the
TX signal at a sufficiently high SNR, while the attenuation in
the other sectors is too high to exploit the TX signal component.
Based on this assumption, SLS measures the powers in all
sectors and discards all sector-powers except for the maximum
two. The ratio of the two remaining sector-powers is then
used in a least-squares formulation to estimate the DoA. SLS
has been shown to outperform the estimators in [11], [25],
and also closely approaches the Cramer-Rao bound (CRB) for
moderate SNRs [12]. However, for high SNRs the performance
of SLS saturates and does not achieve the CRB. In addition, our
analysis in [12] assumes a somewhat optimal beamwidth for
the antenna’s main beam. This optimal beamwidth decreases
with the number of sectors. However, in practice it is often
impossible to change the beamwidth, which is determined by
the underlying antenna technology. Instead, the only way to
improve DoA estimation performance is to increase the number
of sectors while keeping the beamwidth constant. Consequently,
the assumption that all but two sectors can be discarded in
DoA estimation does not apply for a number of practical
scenarios, which severely degrades the performance of SLS
DoA estimation for all SNRs. Moreover, the estimators in [11],
[12], [25] require a sectorized antenna where the main beam is
equally shaped in all sectors. In practice this is not necessarily
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the case as is evident, e.g., from the LWA in [14].

In this paper, we therefore propose, analyze and test the
three-stage SLS (TSLS) DoA estimator for sectorized antennas.
TSLS does not make any assumptions about the TX signal, nor
does it require sectors with equally shaped radiation patterns.
We only require that the main beam of the radiation pattern
can be roughly approximated by a Gaussian-shaped curve,
an approximation that has been shown feasible for a large
number of antennas [11], [26], [27]. For the proposed estimator,
we then shown that its performance closely approaches the
respective CRB for moderate to large SNR. Finally, this paper
demonstrates the application of TSLS in a practical localization
system that computes a TX location estimate from TSLS DoA
estimates obtained at multiple sensors.

In detail, our contributions in this paper are the following:

o Generalization of the model for sectorized antennas in
[11] such that it is also applicable to sectorized antennas
where the shape of the main beam varies throughout the
sectors.

e We propose and analyze the universal and high-
performance TSLS DoA estimator for sectorized antennas.
TSLS computes the DoA in three stages. First, TSLS
selects the sectors suitable for DoA estimation. Using pairs
of these sectors, TSLS subsequently estimates sector-pair
DoAs (SP-DoAs) that are then fused together to obtain
the final DoA estimate.

« We develop different methods for SP-DoA fusion.

« We derive analytical error models for bias and variance
of SP-DoA estimates.

« We analyze the effects of multipath on the underlying
DoA estimation principle both analytically and through
simulations.

« We study in detail the performance of a complete local-
ization system where TSLS DoA estimates from multiple
sensors are combined into a TX location estimate by
means of the modified Stansfield algorithm.

o We apply TSLS DoA estimation in practice and demon-
strate the achievable localization performance with real-
world RF measurements that were obtained in an indoor
environment.

This paper is organized as follows. Section II describes
the localization system and the sectorized antenna model.
The TSLS estimator is introduced in Section III, while the
analytical error models for SP-DoA estimation are derived
in Section IV. The Stansfield localization algorithm is briefly
reviewed in Section V. A thorough performance and complexity
evaluation of DoA estimation and localization with TSLS
through computer simulations and practical measurements can
be found in Section VI and Section VII, respectively. The work
is concluded in Section VIIIL. Details of derivations and proofs
can be found in the Appendices A, B and C.

Notation: Throughout this paper, vectors and matrices are
written as bold letters. The absolute value of a complex number
x is represented as |z|, the maximum of two real values x
and z, is written as max(z1,22), and mod, (z) expresses
the remainder of the division z/y. E[X] and var[X] denote
expected value and variance of the random variable X, while
bias[g] = E[g] — y denotes the bias of estimator § for a
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Fig. 1. Considered localization system with K RX units and a single TX.

Fig. 2. An illustration of the antenna model (1) for sector m.

deterministic quantity y. RMSE = /E[||y — y]|*] denotes the
root-mean squared error of an estimator y for a deterministic
vector (or scalar) y, where ||y|| refers to the L2 norm. We use
|A] to denote the cardinality of a set A. The superscripts (-)7

and (-)~! represent transpose and matrix inverse, respectively.

The trace of a matrix is expressed as trace(M), while diag(x)
denotes the diagonal matrix with the elements of vector x on its
diagonal. The symbol e,, is used to express a vector with 1 in
the n-th coordinate and Os otherwise. Finally, X ~ A (u, 02)
denotes a Gaussian distributed real random variable with mean
i and variance o2 and Z ~ CN(u,,0?) denotes a circular
symmetric complex Gaussian distributed random variable with
mean £, and variance o2.

For the readers’ convenience, we have collected the most
commonly used abbreviations in Table 1.

II. SYSTEM MODEL

In this paper, we consider a localization system illustrated in
Fig. 1. In this system, K receivers (RXs) with known locations
Ly, =[xk, yk]T, k= 1,..., K collaborate in order to estimate
the location, £p = [zp, yp]T, of a non-cooperative TX. With
the help of a sectorized antenna, each RX k estimates the TX

signal DoA ¢y, using the algorithm we propose in Section III.

Thereafter, the DoA estimates from all RXs are communicated
to a central fusion center, where they are combined into a TX
location estimate £p = [#p, #p]T using a modified version of
the Stansfield algorithm [11], [28] (see Section V).

As discussed in [11], [26], [27], the main beam of many
directional antennas can be well approximated through a
Gaussian-like shape. Here, we consider a generalized radiation
pattern model that has more degrees of freedom compared to

our earlier model (e.g. [11]). Consequently, this new model is
well suited for a broader range of practical antennas.

Assume that each sensor is capable of taking measurements
in M different sectors. The radiation pattern of sector m, m =
1,..., M is then modeled as

Gm (p) = a exp (* (M (e~ ﬁm)]z /53) (1

where [3,, is the beamwidth of the main beam, ¥,, is the
orientation and «,, is the attenuation of the antenna in sector
m, and M (¢) = moda, (¢ + m) — 7. An illustration of (1)
can be found in Fig. 2. The TSLS DoA estimator, proposed in
Section III, estimates SP-DoAs using measurements from two
sectors. Hence, for a given sector pair (i,7), 4,7 =1,..., M,
we distinguish between two cases: 1) equal beamwidth sectors
(EBS): 3; = f3; and 2) different beamwidth sectors (DBS):
Bi # B;. This distinction is necessary since EBS and DBS
require different SP-DoA estimators as will be shown in Section
III-B. From (1), the earlier model in [11] is obtained when «; =
a; =1, B = B; and |AV;;] = |9; — 9;] = 2 for all sectors
i,7 =1,..., M. We will refer to this special class of antennas
as equal-sector antennas (ESAs) and parameterize them via the
side-sector suppression ag that determines the beamwidth as
B =2n/[M+/In(1/a)] [11]. In practice, antennas such as the
LWA [14] that we use in our measurements (see Section VII)
cannot be modeled as ESAs since the beamwidth as well as the
attenuation vary for different sectors. An SBS composed of a
circular antenna array, in contrast, has approximately constant
@, and 3, and can hence be modeled as an ESA.

Initially, every RX & computes so-called sector-powers from
the N received samples 7, (n) in sector m according to

] V-1
2
€km = N 7;) |7se,m ()] @

In free space, the received signal samples can be modeled as
[12]

Tkom (1) = Cm(0k)Sk,m (1) + We,m (1) 3)

where sy, ~ CN(0,7;) is the incoming signal impinging
with DoA ¢ on RX £ in sector m with RSS ~;, and
Wi,m(n) ~ CN(0,02) is additive noise. As shown in [12], we
can then approximate the distribution of the sector-powers as
€kom ™~ N(/]'k,'mya—]%Jn) with [Lk,'m = E[kaIL] = Pk.mVk + 0'3,
and &l%,m = Var[fk*,m} = % (pkpm’\/k +U§,)2 where Pkm =
[Cm (9916)}2'

In multipath scenarios, in contrast, we use the following
model for the received signal samples

G
rk,m(n) = Z Ck‘,m,gq/}k.,gsk,m(n) + wk,m(n) 4

g=1
where G is the number of paths, (zm,g = Cm(@k,g) is the
attenuation from the mth sector of the kth RX on the DoA of
the gth path ¢, 4, and 9y, 4 is the power scaling of the gth path.
We assume g = 1 is the path with the greatest power (e.g. line-
of-sight path), so that ¥y 1 > ¥y, 4, Vg > 1. We further assume
path powers sum to unity, i.e., > g=1 1/);‘:7 o = 1. Note that in (4)
we assume the sample time delays among multiple paths are
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TABLE I. Most commonly used abbreviations.
CRB Cramer-Rao bound PW power weighting RSS received-signal-strength
DBS different beamwidth sectors VW variance weighting RX/TX receiver/transmitter
DCAA  digitally controlled antenna LS least squares SBS switched beam system
arrays LWA leaky-wave antenna SDE sector-pair DoA estimation
DFU DoA fusion MASP  maximum adjacent SLS simplified least squares
DoA direction-of-arrival sector-pair SNR signal-to-noise ratio
EBS equal beamwidth sectors NCSP noise-centered SSL sector selection
ESA equal sector antenna sector-powers SP-DoA  sector-pair DoAs
Ew equal weighting RMSE  root mean squared error TSLS three-stage SLS
€ ] the maximum adjacent sector-pair (MASP), i.e., the sector-
L L L pair (¢,q + 1) such that €y, 4 €; g1 > €51 €x,41 for all other
SSL SDE DFU #r  sector-pairs (1,1 +1),1=1,...,M, | # q. Thus, when a,,
) Ly |-> Pk,ij does not vary too strongly with m, ¥, < ¢p < Uq41 with
Ow high probability. For even L, SSL then returns the sector
subset £, = {¢—L/2+1,...,q+ L/2}. For odd L, SSL
L EW/PW/VW next estimates whether ¢y, is closer to ¥, or ¥441. This is

Fig. 3. The three stages of TSLS DoA estimation: sector selection (SSL),
SP-DoA estimation (SDE) and DoA fusion (DFU) with the weighting methods
equal weighting (EW), power weighting (PW), and variance weighting (VW).

negligible. This assumption is valid when the signal bandwidth
is significantly smaller than the channel coherence bandwidth,
or all paths with delays greater than the sample period obtain
small energies. More complicated multipath signal models
with significant delays among paths will be included in our
future work. Notice, however, that the above model anyway
takes into account the different arriving angles of different
multipath components. Similar to the free space scenario, we
can approximate the sector-powers as €5 m ~ N (g m, 6,377”,),
with jigm = 7}, + o and 57, = %(niym% +02)2,
where Nk,m = Zgzl Ck‘,,m,gq/)k,g-

For ease of presentation and without loss of generality, we
moreover make the following simplifying assumptions in this
paper:

o All RXs are equipped with a similar kind of antenna.

o Sector-orientations 1,,, m = 1,..., M are the same at
all RXGs.

« Sectors are numbered in ascending order of their orienta-
tion, i.e., Uy, < 1, m=1,..., M.

III. THREE-STAGE SLS DOA ESTIMATION

The underlying principle of TSLS DoA estimation is similar
to that of our earlier proposed SLS DoA estimator. In fact, for
ESAs and L = 2, TSLS results in the same DoA estimates as
SLS. However, in contrast to SLS, TSLS DoA estimation can
be based on L > 2 sectors. As depicted in Figure 3, TSLS
first selects a subset Ly, |Lx| = L of all sectors, subsequently
estimates a SP-DoA, @y, ;;, for all sector pairs (i, 7), i,j €
Ly, i # j, and finally obtains the DoA estimate, ¢y, through
weighted fusion of the SP-DoAs. The three stages of TSLS
DoA estimation are discussed in detail in the following sections.

A. Sector Selection (SSL)

The purpose of SSL is to find the subset £, containing the
L sectors that are best suited to extract the DoA from their
respective sector-powers. Towards that end, SSL first finds

achieved by comparing €, 4 and €y g41. If €x ¢ > €x 41 then
SSL estimates that |pr — U4 < |@r — U441| and returns
Ly = {¢q—(L+1)/2+1,...,q+ (L —1)/2}. Otherwise,
Ly = {¢g—(L-1)/2+1,...,q+ (L+1)/2} is returned.
Note that for clarity we have not considered that the sector
indices are circular for antennas spanning the whole 360°
range, i.e., sector 1 is also adjacent to sector M. However, the
extension of the above to the circular case is trivial.

We have compared this SSL method to other methods such
as picking the L sectors with the L maximum sector-powers.
For the ESA and LWA that we discuss in more detail in Section
VI-B, we found that the above described method works best.
It is important to note though that the best SSL method for
one antenna type might not necessarily be the best for another
antenna type. For example, if «,, varies strongly with the
sectors m, then another SSL might perform better. On the
other hand, if «; is particularly small in a sector [, then sector
[ is not suitable for DoA estimation anyways, as the TX signal
is severely attenuated in that sector.

B. Sector-Pair DoA Estimation (SDE)

In TSLS a SP-DoA is estimated for all sector-pairs (3, j),
i,j € Ly, i # j. Towards that end, the noise-centered sector-
powers (NCSP) are first calculated as

(&)

Thereafter, NCSPs with pr; < 0 are discarded and the
respective sectors are removed from L. The SP-DoAs are
then obtained as the DoA ¢y ;; that minimizes the squared
error of the ratio of NCSPs from sector ¢ and j, i.e.,

Dhi _ Pk,i(@))z
Prg Prilp))
In that way, we can estimate the DoA without estimating the
RSS, which is also contained in py ,, m = 1%, j but with good
approximation not anymore in the ratio py, ; /pk, ;. In order to
obtain a closed-form solution to (6), we assume that the main
beam of the antenna can be approximated through a Gaussian
curve, which is possible for many practical antennas [26], [29].
This closed-form solution is different for EBS and DBS as
derived in Appendix A.

2
Pk = €kji — Oyw-

Pk,ij = argmin ( 6)
©
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1) Equal Beamwidth Sectors: The solution of (6) for EBS
is straight-forward and is given by

Pha _ 21n &>
Pk,j a;

with 9y ;; = %(191 +19;) and k;; = 4(,%:9]). For the special
case of a; = a; we obtain the equation for classical SLS that
we have already derived in [11].

2) Different Beamwidth Sectors: For DBS the minimization
in (6) results in a quadratic equation and has, hence, two

solutions of the form

Grij = Vij + Kij <1H @)

P = Nij % 039 (P, Dr.j) ®)
with
g(p) = \/(A'ﬂu) Aﬂu ln - + Aﬁu In llj: d s )
T BI9; B30 BiBi
where P = (pk 'vak ]) B Azg = AB; 5 bz’j = ABi;’

Apij = 7 — B2, and A;; = ¥; — ;. The ambiguity

in (8) can be resolved by taking the NCSPs into account.
- . 10 B .

For each of the solutions Pheij [ = 1,2, we can estimate

two RSSs as &I[cl,]ij,m = ;[’k”&, where m = 4,j and
sidom
i = o exp(—[ M) —0,)]%/52,))2 is the estimated

attenuation in sector m given that the DoA is gpL]Z ;- In the

case N — oo, the two RSS estimates per DoA solution

‘ch],ij’ [ =1,2 are equal, i.e., ,y][i]L‘]l = WLJij.j, if wLLj = Q.

Therefore, we choose the solution [ in (8) such as to minimize
\ k g ﬁ,[cl]ij‘ﬂ. If g(p) becomes imaginary, the respective
SP-DoA estimate is discarded.

C. DoA Fusion (DFU)

SDE results in P SP-DoA estimates ¢y, i; = @r + 0Pk, ij
that have to be fused together in order to obtain the final DoA
estimate. Obviously, it is desirable to give larger weight to those
SP-DoA estimates that have a smaller error d¢y ;;. However,
Pk,i; are circular random variables such that conventional
weighted averaging is not applicable. Instead, we use a weighted
fusion method for circular random variables as discussed in
[30]:

> Whyij SN Py
A k)
Z Wk,ij COS Pk ij

sin @,
cos Py,

(10)

where we denote the weights for DoA ¢y, ;; as wy, ;;. Geomet-
rically, (10) can be interpreted as the summation of P vectors
with magnitude wy ;; and angle ¢y ;; in a two-dimensional
plane. The resulting vector then has an angle that is equal to the
final DoA estimate ¢y. Our simulations have shown that (10)
has identical performance to conventional weighted averaging
if the error d¢y, ;; is very small. However, for large 6@y ;;
(10) outperforms conventional weighted averaging significantly.
Different choices for the weights wy, ;; are discussed next.

1) Equal Weighting (EW): For equal weighting of the SP-
DoAs, the weights can simply be set to wEW. =1.

2) Sector-Power Weighting (PW): Based on the discussion
in Section III-A, sector-powers are a good indication for the
potential contribution of different sectors in DoA estimation.
Consequently, an intuitive and robust weighting scheme for
SP-DoA ¢y ;5 is the product of NCSPs ¢ and j

WY = Pk.iPh.j- (11)

3) Variance Weighting (VW): 1If the variance o7, =
var[0@y, ;] of individual SP-DoA errors is known, a weighting
scheme wy ;; = 1 /O‘ can be applied. However, in practice
the knowledge of a . is not a realistic assumption. In Section

IV-A we derive an approxrmatron v,i 2 j ~ Ufj of the SP-DoA
error variance in free space. This variance can be estimated
as 13,(?11) i simply by approximating the i ; that is contained in
(19) via ay; as pg,;. Thus, a variance-based weighting scheme
can be achieved by setting

1
wZZ = (1},&?]) . (12)

D. Validity check

In particular for low SNR it is possible that p;; < 0Vi =

., M or that all SP-DoAs are discarded, as discussed in

Section 1II-B2. Then P = 0 and DFU stage cannot be executed.

In that case, TSLS estimates the DoA using the modified maxE
estimator introduced in [31].

IV. ANALYTICAL MODELS FOR THE ERROR OF SP-DOA
ESTIMATION

In this section we derive analytical models for the error of
the SP-DoA estimates obtained in SDE. Towards that end, we
first notice that py, ,,, is distributed as pg m ~ N (fig,m, 07 ,,)
with g = E[pkm] = pr,m7r and U,%m = var[pg,m] =
& (Prym e + 02)2. We then assume that Uzm < i, m» Which
holds for sufficiently high SNR and a moderate to large number
of samples. Given this assumption, we can approximate the
SP-DoA estimate @y ;; through its n-th order Taylor series
expansion developed around the means py ; = ik and py j =
ftx,5- In our derivation we will be using the following lemma:

Lemma 1: Given an L x 1 random vector X ~ N (u, Q)
with mean vector u = E [X] and diagonal covariance Q =
E[(X — p)(X — p)T] = diag[o?,...02], and the random
variable Y = f(X), where f : REX! — R. Denote Y (™) ()
as the n-th order Taylor series of Y around p, the gradient
of Y as j= %el + -+ %eL and the Hessian matrix of
Y as H. Then, we obtain the expected values of the first and
second order Taylor series of ¥ developed around its mean as

E[Y ()] = () (13)
BV (0)] = f() + 5 trace (H(u)Q)  (14)

and the respective variances as
var[Y D (p ZJ, 15)
var[Y @ (p ZJ, - trace {H u)Q)z} . (16)

A detailed derlvatlon of this lemma can be found in Appendix
B.



A. Free Space Propagation

The approximations for bias and variance of SP-DoA
estimation that we present in the following are derived for
DBS, i.e., the SP-DoA estimator (8). Following similar steps,
we can also obtain bias and variance approximations for EBS,
i.e., the SP-DoA estimator (7). However, the resulting EBS
approximations are in fact equal to the DBSs approximations
when noting that 3; = ; and therefore replacing Aj;; = 0
in (17)-(20) in the EBS case.

For the derivations, we first assume that the SP-DoA
estimated in the SDE stage is the correct one out of the two
possibilities in (8), which is a very reasonable assumption as
discussed later in Section VI-B. Next, we approximate the
SP-DoA through its n-th order Taylor series as P ;; ~ @2";
Using Lemma 1 and following the derivations in Appendix C,
we then obtain an approximation of the bias E[py ;] — or ~

bé")] = E[@é")]] — ¢y, through first and second-order Taylor
series as
bl =0 a7
bl = iS/j]i(/jj) [a,w. —ag; — 4;‘2[2)’;) (ar +ak,j)} (18)
where ap, = % SNR,;;L+1)2, SNRym = M =

Pi.m SNRy. Using the same approach, we can also appro;imate
the variance of the SP-DoA estimation error through its n-th
order Taylor series, i.e., var[Qy ;] ~ v,E",)J = var @,E"L)J . For
the first and second order Taylor approximations, the variances
are then equal to

2 Q2
o _ BB
= ———(ar; + akj) (19)
16 [g(w)] !
2 122
@ _ Bib5 15 2
Vkij = 16‘(]2{“) ki + Qg5 + i(ak,i + ak‘,]')+
ABij 2 A%y 9
2. a2 )+ =P (gt ay 20
492(u)(”’“ ak‘1)+32g4(u)(ak”+ak’]) 20

The derivation of (19)-(20) is again based on Lemma 1 with
the details given in Appendix C.

B. Multipath Propagation

In this subsection we present the bias and variance of SP-
DoA estimation when multipath is considered. We present only
results for EBS due to their mathematical conciseness. It is
straightforward to extend the derivation to DBS. Following
Lemma 1, the bias of the SP-DoA using first and second order
Taylor approximations are given by

I;(l):ﬁ 21 M,l & _ 21
k,ij k,ij + Kij n Mg n o Pk,1 ( )
p@ g _ L (Fu%ki ROk, @
hid M2 71%771%,1' 71377%,,7‘ '
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respectively, where ¢y, 1 is the DoA of the strongest path, i.e.,
the “true” DoA. The variances are equal to

O KyThi  KLOL 23
Ukij = 2.4 21 (23)
Vil i Ve,
1 ,{254{ k2.4 .
R RS B b ol B
’ ’ 2\ Ve, j

The derivations of (21)-(24) are very similar to Section IV-A
and Appendix C, and are thus omitted due to space limitation.

V. LOCALIZATION

DoA estimates ¢y, from individual sensors k, k =1,..., K,
are fused together into a location estimate using a modified
version of the Stansfield algorithm [11]. The original Stansfield
algorithm was proposed in [28] as an approximation to the max-
imum likelihood estimator. Its location estimate £ = (Zp, Jp)”
is obtained as

2= (ATWA) ' ATWh, (25)
with
sin (¢1)  —cos (¢1)
A= SE (26)
sin (¢r) —cos (Px)
xysin (@1) — y1 cos ($1)
b= : @7

T sin (P ) — yk cos (Px)

and a weighting matrix W. In the original Stansfield algorithm,
the weighting matrix is dependent on both the individual TX-
RX distances as well as the quality of the DoA estimates.
In practice this information is not available for the DoA
fusion. Therefore, we use the modified version [11] where
the contribution of each sensor k is weighted with an estimate
of the sensor’s RSS, 4. This results in a diagonal weighting
matrix W = diag (91, %2, - - -, YK )-

VI. NUMERICAL EVALUATIONS AND ANALYSIS

As the following presentation builds heavily on previously-
defined abbreviations, the reader may refer to Table I for a
summary of the most commonly used ones.

A. Error of SP-DoA Estimation

We analyze the error of SP-DoA estimation in free space
using two sectors with o; = 1, a; = 0.9, Bi = 1/2 rad,
B = 1/3 rad, ¥; = 0°, ¥; = 20° and an incoming signal
DoA of ¢j, = 10°. These numbers reflect a realistic example
scenario, though any other numerical values could be used
as well. Fig. 4 depicts the bias and standard deviation of the
SP-DoA estimator proposed in Section III-B. The simulated
curves are obtained empirically over 10° realizations per SNR-
step while the analytical curves are obtained by calculating the
first and second order Taylor approximation models derived in
Section IV-A.
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Fig. 4. Analytical and empirical bias and standard deviation of sector-pair
DoA estimation in free space.

We first notice that the SP-DoA estimates are slightly biased,
even for large SNR. This bias is nicely described by the 2nd-
order Taylor approximation from SNR ~ —2 dB onwards.
The Ist-order approximation, in contrast, fails to model the
bias adequately. However, the sectors considered in here are
DBS. For EBS, we have §; = f3; in (18) such that 62227 —0
for SNR — oo since ag; — ag; — % Hence, SP-DoA
estimation with EBS is asymptotically unbiased for large SNR
as we have confirmed already for SLS in [12], [13].

With respect to the variance, both 1st- and 2nd-order Taylor
approximations model the behavior very well for low to high
SNR. Only for very low SNR < 0 dB, we observe that
v,(fzj approximates the variance slightly more accurately. For
comparison, we have also included the estimate of the 1st-
order Taylor variance approximation, v,(C ) that is calculated
according to the discussion in Section III- C3 This estimate is
very accurate for SNR > 2 dB. However, for SNRs below 2
dB, the slope of the variance estimates is very steep, resulting
in overly pessimistic estimates in the low SNR range. This
is a consequence of aj ., m =, in the estimation of (19)
behaving proportional to 1/p}. . for low SNRs. Since pim
is symmetrically distributed around its mean, ay ,, is hence
on average estimated larger than it actually is. For TSLS
DoA estimation this means that a DFU weighting with an
estimated 2nd order Taylor approximation variance (20) cannot
be beneficial, as v}(i) is only slightly more accurate than v,(C 3 g
for SNRs that are anyways already too low to estimate the
variance properly.

We next proceed to analyze the error of SP-DoA estimation
in multipath scenarios, using two sectors with a; = 1, ;; = 0.9,
¥; = 0°, 9¥; = 20°. Since our results for multipath in Section
IV-B are for EBS, we calculate the common [ of the two
sectors from a setting of M = 6 and a, = 0.4. We include
two paths in our simulations: a line-of-sight path with power
scaling ’L/)]%_l = 0.9 and DoA ¢y, 1 = 10°, and a reflected path
with powef scaling wz 5 = 0.1 and DoA ¢y, » = 15°. Similarly
to our example of freeyspace propagation, these numbers reflect
a realistic example scenario. Naturally, other numerical values
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=
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Fig. 5. Analytical and empirical bias and standard deviation of sector-pair
DoA estimation with multipath.

could be used for multipath propagation as well. Our results
of simulated bias and standard deviation, as well as theoretical
results using the Ist- and 2nd-order Taylor approximations
derived in Section IV-B, are shown in Fig. 5.

We observe that the SP-DoA estimates are more strongly
biased in a multipath scenario than in free space, as the bias
increased from 0.02° in Fig. 4 to 1.3° in Fig. 5 for SNR
greater than 5 dB. The bias increase is primarily because
of the reflected path that is 5° away from the main path.
Both theoretical bias using the 1st- and 2nd-order Taylor
approximations match the empirical simulations for SNR
greater than 0 dB. The gap between theoretical and simulation
results is smaller for the 2nd-order curve compared to the Ist-
order curve. The standard deviation of the SP-DoA estimations
under multipath is also greatly increased compared with the
free space scenario, e.g., for 10 dB the standard deviation is 1°
in free space and 2° with multipath. Theoretical results using
1st- and 2nd-order Taylor approximations behave similarly, i.e.,
they match simulations accurately for SNR greater than 0 dB.

Note that the root-mean squared error (RMSE) of SP-DoA
estimation will increase in multipath scenarios due to the
increased bias and variance. This fact will further affect the
TSLS DoA estimation and transmitter localization performance.
However, due to space limitation, the following sections only
contain simulation results without multipath. In Section VII, the
impact of severe multipath on DoA estimation and localization
accuracy will be further discussed and elaborated with practical
RF measurements.

B. TSLS DoA Estimation Performance

The performance of TSLS DoA estimation is evaluated next
using two different antenna models. On the one hand, we study
the performance using an ESA with M = 6 sectors, each with
a radiation pattern as in (1) and ag = 0.4. On the other hand,
we consider a model of an actual LWA that we use in the
practical measurements in Section VII. The LWA is modeled
using the radiation patterns according to (1) with the parameters
Qm = G, B = Bm and ¥,, = '1§m shown in Table III. These
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Fig. 6. DoA estimation performance with equal-sector antenna and different
algorithms. Parameters: a; = 0.4, M = 6, and N = 100.

parameters were obtained from a least-squares (LS) fit of the
actual radiation pattern as discussed in more detail in Section
VII-B. In total, the LWA has M = 12 sectors with orientations
ranging from roughly —50° to 50°, making the antenna suitable
for DoAs from around —60° to 60°. In contrast, the ESA
covers the entire angular range from —180° to 180°. However,
with respect to TSLS DoA estimation, the main difference
between the two models is that the ESA consists entirely of
EBS, while the LWA model has only DBS. Therefore, TSLS
is run with the SP-DoA estimation as described in Section
III-B1 for the former, while the latter uses SP-DoA estimation
as discussed in Section III-B2. It is assumed that the DoA is
uniformly distributed over the whole angular coverage area of
the antennas. We emulate this distribution via 100 equidistant
steps in the interval ¢y € {O; %) for the ESA [12] and
120 equidistant steps in the interval ¢, € [—60°;60°) for
the LWA model. For each DoA-step we then simulate 2000
realizations, and average over the results at each step in order to
obtain the RMSE. In the following, we will be using different
configurations of TSLS, such as TSLS+EW. Please refer to
Fig. 3 for an overview of the configurations and to Section III
for detailed descriptions.

Fig. 6 depicts the RMSE of DoA estimation as a function
of the SNR when using the ESA. For reference, we have
also included the CRB on DoA estimation with sectorized
antennas [12], along with the SLS DoA estimator [12]. For
TSLS, we have determined that L = 3 provides the best
performance for moderate to high SNRs in separate simulations
that are not explicitly shown due to space limitations. Note
that this value is specific to the antenna and in particular its
beamwidth as will be discussed later in this section. From the
results in [12] it can be concluded that SLS is not making
efficient use of high SNRs. In contrast, TSLS with EW in
the DFU stage is approaching the CRB for large SNR ~
20 dB. However, the performance of TSLS+EW degrades
rapidly for lower SNRs such that SLS outperforms TSLS+EW
already for SNR ~ 12 dB. The combination of TSLS and PW
performs best of all algorithms for the low SNR region, while
its performance saturates at a higher RMSE than the CRB and

IEEE JORUNAL ON SELECTED AREAS IN COMMUNICATIONS

——CRB
1mim TSLS + EW
----- TSLS + PW
“7|===TSLS + VW

10 20
SNR [dB]

Fig. 7. DoA estimation performance with leaky-wave antenna approximated
by Gaussian radiation pattern (1). Parameters: M = 12, N = 100, and
antenna parameters in Table III.

the other TSLS configurations, starting from SNR ~ 10 dB.
Nevertheless, it outperforms SLS for all SNRs. The overall
best performance is achieved with TSLS+VW. For low SNR,
TSLS+VW behaves like SLS and performs therefore only
slightly worse than TSLS+PW. This is explained by the earlier
made observation that the variance is estimated much larger
than it actually is when the sector SNRy ,, is low. In the
DFU stage and for overall low SNR this therefore leads to an
implicit exclusion of all SP-DoAs other than the one used in
SLS. For high SNR, on the other hand, TSLS+VW performs
like TSLS+EW. This, in turn, is explained by the variance of
the SP-DoA estimates that become independent of the sector for
very large SNRs and ESAs since ay,,n — % for SNR — oo
in (19).

The performance of the LWA model as a function of the
SNR is shown in Fig. 7. Although the CRB was only discussed
for ESAs in [12], it was derived in a generic format such that
it is also applicable for our LWA model. Therefore, we have
included the CRB as a reference also in this figure. Besides
the sector parameters, «,, and (,, varying for different sectors
m, the LWA model also has a much bigger overlap between
the sectors than the ESA. As an example, the sectors 3 and
4 (Table IIT) have ay ~ a3 = 1 and A4z ~ 12°. With these
parameters an ESA would have M = 30 sectors, resulting in
B = 0.22 rad if we assume the same side-sector suppression
as = 0.4 as for the above described ESA. The LWA antenna, in
contrast, has an almost 8-fold larger beamwidth in the sectors
3 and 4. Compared to the ESA, much more sectors of the LWA
therefore receive the TX signal at a high SNR. This, in turn,
implies that L, i.e., the number of sectors used for SP-DoA
estimation, should be increased for the LWA. We have found
that parameterizing TSLS with L = 11 results in the overall
best performance. However, this is not the case over the whole
SNR range. Using, e.g., only L = 4 sectors, yields a bit better
performance for low SNRs if EW or VW is used in the DFU
stage of TSLS. When using PW, on the other hand, it seems
that the performance is best with L = 11 sectors for all SNRs.
Otherwise, the behavior of TSLS and its DFU configurations
is very similar to what we have observed already for the ESA.
Most notably, TSLS+VW approaches the CRB for high SNR
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also for LWAs.

The SP-DoA estimator (8) yields two solutions. To verify
that our selection mechanism described in Section I1I-B2 works
properly, we have run the same simulations with the actual
DoA as an input to TSLS. Out of the two possible solutions
in (8), this TSLS test version then picks the one that is closer
to the actual DoA. Naturally, this test version yields better
performance than the practical implementation. However, the
increase in performance is only marginal. Therefore, we can
conclude that the selection mechanism based on the RSS works
well. For clarity of presentation, we have not included these
test curves in Fig. 7.

C. Localization Performance

In this section, we evaluate the performance of localization
with TSLS+VW DoA estimation and subsequent Stansfield
fusion (TSLS-S). For comparison, we also include the com-
bination of SLS and Stansfield (SLS-S) as well as the
CRB on non-cooperative TX localization using sectorized
antennas [29]. In our simulation, we assume that the RXs
are uniformly distributed on a circle with radius R = 150
m centered around the TX. However, no RX is placed in
a protective inner circle with radius Ry = 5 m. The TX
transmit power is Pr = 20 dBm, while the measurement noise
power at the RXs is 02 = —70 dBm. For the propagation,
we assume a log-distance path loss model with path loss
exponent o = 4. Overall, these settings result in an average

_ 5 pp R29_R2-°
SNR = 10logy, (250 =) = 33 dB. The TX
signal is modeled as bandlimited Gaussian with a bandwidth
B = 20 MHz and without oversampling at the RXs. This leads
to a correlation of sector-powers at different RXs that we have
derived in detail in [29]. As we have seen in Section VI-B, the
behavior of the ESA and the LWA in TSLS DoA estimation
is qualitatively similar. To keep the simulations simple, we
therefore assume that all RXs are equipped with an ESA,
parameterized as in Section VI-B. In the simulations we obtain
the RSS estimates for weighting in the modified Stansfield
algorithm using the principle discussed in Section III-B2. Based
on the sector-powers of the MASP and the estimated DoA at
every RX k, we obtain two RSS estimates 4 ; and 4% ;, and
estimate the final RSS as 45 = %(’y;“ + Yk j)-

Fig. 8 depicts the RMSE of location estimation as a function
of the number of RXs, K. Overall, the biggest gain in
performance for increasing K is achieved for K < 20 RXs
as reflected by the CRB as well as the algorithms. When
estimating the DoA with TSLS instead of SLS, we observe
a localization performance improvement of 0.5 — 0.8 m. This
is mainly explained by the fact that the modified Stansfield
algorithm is dominated by RXs with a large SNRs as we
have concluded in [13]. Since TSLS is outperforming SLS
in particular for moderate to large SNR, we consequently
also observe a strong localization performance improvement.
Nevertheless, TSLS-S is not able to approach the CRB. In
this context it is, however, important to note that the CRB in
[29] is derived for a more general case where the TX location
is estimated directly from the KM sector-powers in (2). In
SLS-S/TSLS-S, on the other hand, we first estimate K DoAs

! | =—CrB
1@ SLS-S
=©- TSLS-S, L =3

5 10 15 20 25 30 35 40
Number of RXs. K

Fig. 8. Localization performance with an equal-sector antenna and a uniform
distribution of RXs. Parameters: as = 0.4, M = 6 and N = 100.

from the K M sector-powers and only thereafter we estimate
the location using the DoA estimates. As we have already
suggested in [29], this intermediate step might deteriorate the
performance and hence it might be impossible for algorithms
such as TSLS-S to exactly reach the CRB.

D. Performance and Complexity in Comparison to Related
Algorithms

In this section, we compare the proposed TSLS algorithm
to related works. First, we quantify the complexity of the
proposed TSLS DoA estimation in terms of the number of
basic operations. As such, we define additions/subtractions
and multiplications/divisions and refer to them as ADD and
MUL, respectively. In addition to such basic operations, SLS
[12] as well as TSLS rely on some standard functions that
cannot be expressed directly in terms of the basic operations.
For fast processing in a digital signal processor these standard
functions could be implemented in form of a look-up table,
which makes them neglectable in the overall processing time.
Nevertheless, we include them in our considerations and refer
to the natural logarithm as LOG, the exponential function as
EXP, the square-root as SQR, sine/cosine as SIN/COS and
finally as AT2 to the function that calculates the final DoA
estimate from the left side of (10), which is often referred to
as the atan2 function in the literature.

Obviously, the maxE algorithm [11], [22], [25] that estimates
the DoA as the sector with the maximum power has the lowest
complexity since it only calculates the sector-powers according
to (2) and finds the smallest of those sector-powers. The sector-
power calculation is in fact also part of SLS as well as TSLS
and has a complexity of M (2N —1) ADD +M (2N +1) MUL.
Next, we derive the complexity of TSLS and obtain the
complexity of SLS [12] as a by-product by setting L = 2
and not counting the DFU stage. In the derivation, we assume
an implementation of TSLS that relies on pre-calculated
values as much as possible. In (7), as an example, 1§ij,
kij and 21115—; depend only on the approximation of the
radiation pattern and can therefore be loaded as constants
during runtime. Overall, this approach is very feasible for a



practically reasonable number of sectors and avoids lots of
computations. In the SSL stage we compute M products of
sector-powers and find the maximum of those M products.
The latter is comparable to finding the maximum of the
M sector-powers in maxE, which we do not include in our
complexity analysis since the compare operation is normally
neglectable in comparison to ADD and MUL. The complexity
in the SSL stage is thus equal to M MUL. In the SDE
stage, we then calculate metrics pr; = Ilnpg;, Vi € Ly
with complexity L(ADD + LOG). Thereafter, the calculation
of lnii—”:; in (7) and (8) is reduced to a single subtraction.
Let us now define Ngp as the number of sector-pairs used
in the SDE stage, for which it holds that Ngp < (é) For
EBS we then obtain an overall complexity in the SDE stage
equal to (2Nsp+ L) ADD +Ngp MUL +L LOG [+Nsp ADD],
where the square brackets indicate operations that are only
needed for antennas, where o; # «j, 4,5 = 1,...,M.
And for DBS we obtain an overall complexity of (10Nsp +
L) ADD +17Ngp MUL +Ngp SQR +4Ngp EXP +L LOG in
the SDE stage. Finally, the DFU stage has a complex-
ity of 2(Ngp — 1) ADD + MUL +Ngp(COS + SIN) + AT2,
with an additional complexity of 3Nsp MUL and (Nsp +
L) ADD +(4Nsp + 2L) MUL for PW and VW, respectively.

The complexity and DoA estimation performance as well
as localization performance of TSLS in comparison to maxE
and SLS can be found in Table II. Since SLS and maxE are
estimators targeted at ESAs, we use an ESA as described in
Section VI-B as the sectorized antenna, along with simulation
setups as described in Section VI-B and Section VI-C for DoA
estimation and localization, respectively. For simplicity, we do
not separate between the aforementioned standard functions in
the complexity metric. Instead, we count a call to one of the
standard function as a call to a look-up table (LUT). Based
on the results in Table II, we conclude that the proposed
estimator has the best performance of all three, while its
additional complexity is very low and mainly due to calls
to standard functions, which could be handled with LUTSs for
fast processing.

VII. PRACTICAL RF MEASUREMENTS
A. Measurement Setup

The practical performance of the proposed TSLS DoA esti-
mation with subsequent Stansfield localization was evaluated
with the help of an extensive indoor measurement campaign
at the 2.4 GHz ISM band, carried out at Drexel University.
In our measurements, we used LWAs as an example of a
sectorized antenna. However, other sectorized antennas such
as antenna arrays with a single front-end [17], [18] would also
have been a good alternative. During the measurements, several
uncontrolled WiFi hotspots in the surroundings were active,
causing substantial in-band interference. In addition, passers-by
generated spatial and temporal variations in the measurement
conditions. Both these aspects imply that the measurement
environment was far from ideal, thus enhancing further the
practical impact of the measurements.

As illustrated in Fig. 9, we placed a TX at three different
locations and measured the signal at six RXs. The TX and RX
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Fig. 9. Illustration of the measurement setup and the localization capabilities
of the proposed algorithms in a lobby at Drexel University.
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Fig. 10. Radiation pattern for two sectors (solid lines) of the leaky-wave antenna
[14] used in our measurements. The main beams are well approximated by a
Gaussian curve (dotted lines).

locations were selected such that the performance could be
tested in different challenging estimation scenarios. The RX
antennas were oriented in such a way that they can hear the
TXs within their directivity ranges in most of the cases.

Each transceiver consisted of a software defined radio
platform, called Wireless Open-Access Research Platform
(WARP) v3 [32]. Each WARP board was connected to its
own antenna(s) and to a centralized controlling system. The
TXs were equipped with omni-directional antennas whereas
each RX had a single two-port LWA [21] with two antenna
ports enabling simultaneous measurements in two sectors. The
composite right/left-handed (CRLH) LWAs [14] were tuned to
operate within the entire 2.4 GHz WiFi band. The physical size
of the antenna is 156 mm x 38 mm and the antenna consists
of a cascade of 12 metamaterial unit cells for obtaining good
directivity and a small size simultaneously. The main beam of
the antenna can be steered from broadside to backward and
forward direction by changing two control voltages. Due to
the practically symmetric antenna structure, antenna ports have
symmetric radiation properties with respect to the broadside
direction. As a trade-off between estimation complexity and
estimation accuracy, we have used 6 control voltage values for
a total of 12 antenna sectors.
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TABLE II. Proposed DoA estimator in comparison to other algorithms

Algorith Complexity per DoA estimate RMSE DoA RMSE loc.
gorithm (in basic operations) (SNR = 20 dB) (K = 20)
maxE [11], [22], [25] 1194 ADD 41206 MUL 17.3° 12 m
SLS [12] 1198 ADD +1213MUL +2LUT 2.4° 2.1m
TSLS + VW, L =3 1213 ADD +1234 MUL +10LUT 1.3° 1.4 m

The system was operating with a 20 MHz channel bandwidth
and a carrier frequency of 2.462 GHz. This combination is
heavily overlapping with the WiFi channel no. 11 which
was measured to have active traffic during the measurements,
acting as direct cochannel interference. The TX power was
set to +15 dBm and since our algorithms rely on the received
signal powers, automatic gain controls (RF and baseband) were

deactivated in the RXs and the gains were set to constant values.

As a practical example, we used orthogonal frequency division
multiplexing (OFDM) waveforms. Only one of the transmission
links, i.e., TX-RX antenna pair, was active at a time and thus
we needed to ensure fairness between different transmission
links by transmitting the same data over all links. Note that
realistically all RXs could receive the same transmitted data
only propagated through different channels. Therefore, the

measurement arrangement matches the real world scenario well.

For testing each link, we transmitted in total 300 packets, each

containing 5420 binary phase shift keying (BPSK) symbols.

Finally, for each antenna sector, we calculated the received
signal power from the baseband signal snapshots by averaging
over the powers of all received packets observed through the
considered sector. These sector powers are then processed
further using the proposed algorithms, as described in the
previous sections.

B. Localization System Settings

The TSLS DoA estimator requires an approximation
Pm(©) = [Em(9)]? of the antenna’s main beam through a
Gaussian curve (1) in all sectors m, m = 1,..., M. In order to
obtain the approximation, we first measured the LWA’s radiation
pattern in each sector m as fp(kAp) = [Cn(kAp))2,
k =1,...,360 with a step-size Ap = 1°. We then found

an approximation through a LS fit of (1) to g (kAp).

However, only the main beam of the antenna can be well
approximated through (1). More importantly, due to the SSL
process TSLS will make use of the approximated radiation
patterns only around the main beam. In order to obtain a good
approximation, the LS fit was consequently calculated only
around 9,, = pAep, @1 = arg maxy pm(k Ap), ie., the initial

estimate for the orientation of the main beam in sector m.

We used an interval of 2 = 20° on both sides of 15m and
obtain py,, with the parameters duy,, /;)"i and 9, that minimize

W28 aolom (T + K AQ) = fp (U + k Ap)]%. For the
LWA used in our measurements, this results in the values
shown in Table III. The radiation patterns of two sectors along
with their approximation are shown in Fig. 10. As evident, the
approximation fits very well for the main beam.

TSLS is furthermore parameterized to take into account the
strong multipath environment. For heavy multipath, sectors far
from the line-of-sight direction to the TX can be expected to be

TABLE III. LS fit for leaky-wave antenna. The LWA has symmetric sectors
around 0°. Therefore, this table depicts only 6 out of the 12 sectors.
Furthermore, we have normalized the attenuation to oy, < 1, max(am) =
I,m=1,...,M.

Sector | 1 | 2 | 3 | 4 | 5 | 6

Qm 0.77 0.90 1.00 0.98 0.93 | 0.92
Bm [rad] 0.64 0.61 0.62 0.58 0.52 | 0.53
Om [deg] | -47.9 | -40.6 | -29.0 | -17.6 | 9.5 -1.5

dominated by multipath components. Hence, we chose to use
only L = 3 sectors in TSLS DoA estimation. Moreover, PW is
chosen as the DoA fusion method since it is more robust than
VW, which has been derived for a free space propagation, while
generally having better performance than EW. For simplicity,
we estimate the RSSs for Stansfield weighting simply as the
maximum NCSP of the MASP (see Sections III-B and III-A)
atRX k, k=1,...,K, ie., 4 = max(pg,q, Pk,q+1)-

C. Measured Performance

Table IVa presents the DoA estimation errors stemming from
the processing of the measurements with the above described
TSLS configuration. Based on these results, we recognize
clear differences in the DoA estimation accuracy at different
RXs. RX3 performs very well with all TXs and reaches the
lowest RMSE due to its good coverage and interference-free
location. In contrast to that, RX2 yields a relatively high
DoA estimation RMSE. There is no obvious geometrical
reason for that. However, one of the active WiFi hotspots
was located right behind the wall close to RX2 and may thus
have negatively influenced the estimation performance. The
highest individual estimation error of 30.2° was obtained for
the TX3-RX6 combination, which might have been caused by
the rich scattering conditions due to the stairs (made of metal,
concrete and glass) in proximity of RX6.

When analyzing the results in Table IVa row-wise, we see
that the DoA of TX3 is the most difficult to estimate, as
expected due to TX3’s relatively isolated location. Moreover,
TX3 was the node closest to the walls with metal doors on either
side. We suspect that this caused strong multipath, contributing
further to the large DoA estimation error. Surprisingly, TX2
turns out to have the most accurate DoA estimates even though
it is located close to the stairs which might act as local scatterers.
Actually, only two out of six DoA estimation errors of TX2 are
in excess of 10°, meaning that TSLS provides very accurate
estimates in this case. Overall, these results reveal that the
TSLS algorithm is capable of estimating DoAs with fairly high
accuracy even in a challenging indoor environment with severe
multipath.

Fig. 9 depicts the TX location estimates resulting from
the above described combination of TSLS DoA estimation



TABLE IV. Practical measurement results.

(a) Absolute error of DoA estimation.

| RX1 | RX2 | RX3 | RX4 | RX5 | RX6 | RMSE
TX1 | 18.5° | 29.6° | 53° | 17.0° | 21.9° | 33° | 184°
TX2 | 163° | 21.3° | 95° | 06° | 63° | 220 | 11.9°
TX3 | 23.1° | 145° | 8.0° | 24.1° | 26.6° | 30.2° | 224°
RMSE | 19.5° | 22.6° | 7.8° | 17.0° | 20.2° | 17.6°

(b) Localization error after Stansfield fusion of DoA estimates.

TX1 TX2 TX3 RMSE RMSE
(TSLS) | (TSLS) | (TSLS) (TSLS) (maxE [31])
Absolute 0.6 m 0.6 m 24 m 1.5m 2.8 m
error

with subsequent Stansfield localization. A detailed summary
of the localization results is shown in Table IVb. Based on
these results, TX1 and TX2 can be localized very precisely
as the location error is around 60 cm for both. This is an
expected result due to their central locations with respect to
the RXs. Although some of the individual DoA estimates have
a comparably large error, location estimation is fairly accurate,
which is mainly explained by the Stansfield weighting scheme
that gives larger weight to the DoA estimates of those RXs
that have large sector-powers. In case of TX3, the majority of
the DoA estimates are relatively inaccurate with four out of
six estimation errors being larger than 20°. Consequently, the
location estimate is also more inaccurate (2.4 m). However,
this is explained by the location of TX3 which was on purpose
placed at the boarder of the localization system’s coverage
area.

The total localization RMSE is 1.5 m, which corresponds to

a circle with an area of 2.1 % of the whole measurement area.

In our earlier work [31], we have used the same measurement
data to test the performance of the modified maxE DoA
estimator [31]. Using the same Stansfield fusion algorithm, but
in combination with simple maxE DoA estimates resulted in a
RMSE of 2.8 m, which is an almost two-fold RMSE compared
to the localization based on TSLS DoA estimates. Hence the
algorithms proposed in this article are clearly outperforming
the existing state-of-the-art.

VIII. CONCLUSION

In this paper, we have substantially extended our earlier
work on DoA estimation and TX localization using sectorized
antennas. We have introduced a modified antenna model with
more degrees of freedom and have shown that it can be
used to model a broader range of practical antennas. Based
on the new model we have proposed the novel TSLS DoA
estimator. In contrast to existing DoA estimators, TSLS is
applicable to all antennas that can be described by our modified
antenna model, independent of the TX signal type and without
the requirement for cooperation between the TX and the
localizing network. Besides being more universal, we have
shown that TSLS has also better performance than existing
algorithms and that it approaches the CRB on signal DoA
estimation of a non-cooperative TX if the SNR is moderate to
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large. In order to better understand the performance of TSLS,
we have furthermore derived analytical error models for the
underlying DoA estimation principle of TSLS DoA estimation
considering free space as well as multipath propagation. We
have then analyzed the performance of localization with the
Stansfield estimator that estimates the TX location by fusing
the TSLS DoA estimates. As expected, the improved DoA
estimation performance of TSLS also results in a localization
performance improvement compared to the localization using
previously published DoA estimators. Finally, we have shown
how to configure the TSLS DoA estimator to work with a
practical sectorized antenna, namely a leaky-wave antenna.
Based on that configuration we have then demonstrated
the achievable performance of a sectorized antenna-based
localization system using real-world measurements obtained
in an indoor environment. Overall, we believe that the results
in this paper are crucial for the practical implementation of
low complexity DoA estimation and TX localization using
sectorized antenna systems. In particular this is the case when
the TX is non-cooperative or when dedicated signaling between
TX and localization network is otherwise unfeasible.

APPENDIX A
DERIVATION OF DOA ESTIMATORS

The criterion (6) is clearly minimized for py;/pr; —
Pk,i/pr,i = 0. Recalling the Gaussian approximation py, ,, =
[Cm(x)]%, m =1,7 in (1), we can write

2 2
0= n Pt _ g1y % 4 2M (Prsy = 017
Dk,j a; 5
_ 2[M (Pri — 0))]°
B

The above equation contains the function M (), which is
difficult to handle mathematically. However, the mapping of
the angles to [—r; 7) is arbitrary. Hence, for practically relevant
cases we can always find a mapping for the angles ¥; and 4,
such that we can write M(¢r — V) = @rij — Uy, where
m = 4,7 and @ ;; is the mapped SP-DoA estimate. One such
mapping could be J; = 0 and 151 = ¥; — ¥;. We can then
solve (28) to obtain (7) and (8). For presentation simplicity,
we have not included the mapping in (7) and (8).

(28)

APPENDIX B
PROOF OF LEMMA 1

In the following we will derive the mean (14) and variance
(16) for the 2nd order Taylor series expansion. The 2nd order
Taylor series of Y in Lemma 1 around its mean g can be
written as

YO = f 47X~ )+ (X — ) THX — )

3 (29)

where we have omitted the dependence of f, j and H on p for
notational simplicity. According to [33, p. 53], the moments
of a quadratic form ¥V’ = XTAX for normally distributed
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random vector X ~ A (g, Q) with symmetric matrix A are
given as

E[V'] = trace(AQ) + uTAp (30)
E[V"?] = 2[trace(AQ)? 4 2uT AQA ] (31
+ [trace(AQ) + pTApl?.  (32)

In (29), we have V = AXTHAX with AX = X — p ~
N(0,Q) and the Hermitian matrix H that is consequently
symmetric. We can therefore write the moments of V' as

E[V] = trace(HQ) (33)
E[V?] = 2trace(HQ)? + [trace(HQ)]?. (34)

Hence, the first moment of Y is obtained as in (14). The
variance of Y can be written as

var[Y P = E [(y(2))2] _E[y@p

=E[f2] +B[("a%)"] + i E V2]
+2fi"E[AX] + fE[V] +jTE[AX V]
— f2 - ftrace {HQ} — % [trace(HQ)]*. (35)

We notice that AX V' is a vector with elements composed of
products AX}) AX{ AX" . where AXj, AX; and AX,, are

m>

independent and at least one of the powers p, ¢ or r is uneven.

Therefore, we have E[AX V] = 0 and obtain (16) by using
(33)-(34) in (35). The corresponding mean (13) and variance
(15) of the 1st order Taylor series are not derived explicitly, due
to space constraints. However, the derivation is very similar.

APPENDIX C
DERIVATION OF SP-DOA ESTIMATION BIAS AND VARIANCE
For SP-DoA estimation with DBS, we have ¢;; = f(p) =
Aij £ b5 g(p) with p = (pr.i,pk,;)T- This leads to the 2 x 1
gradient vector j with elements

. BiBj
= - =4I (36)
J1 [f]p /1/) 4pk,i g(u)
. BiBj
= » =7 (37)
R
and the 2 x 2 Hessian matrix H with elements
Alg(w)]* + ABy;
Hy = = By N T
11 [f]pk,ka,¢ (IJ’) :Fﬁ7ﬁ] 16])%”‘ [q(ﬂ)]?’ (38)
Alg(w))* — ABy;
Hy = e =480 — (39)
22 [f]pk‘m.] (1) J 161)%7]_ [g()]?
BiBj ABij
H;, = Hy = o =f+————= (40
12 21 [f]Plc,:,PA.J (») 16 pr.i prs l9(1)]? (40)
both evaluated at p = p. We furthermore obtain
trace(HQ) = Hi10? + Hyyo2 (41
trace(HQ)? = (HuUf)2 + 2H},003 + (H22‘7§)2 42)

since Q is diagonal. Inserting (38)-(40) in (41) and using (41)
in (14) yields E[Lﬁ&) ;] and, after subtraction of the DoA ¢y,
the bias (18). (19) results from (15) and (36)-(37). Finally,
inserting (42) in (16) and using the results from (19) leads to
(20).
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Abstract—In cognitive radio systems, the primary user location
and transmit power are valuable information in order to create
an efficient secondary network that uses spatial spectrum holes
without introducing interference to the primary users. Since
primary users cannot be assumed to cooperate, their locations
and transmit powers need to be estimated at the secondary
users. Existing localization techniques, based on the received
signal strength require a high amount of secondary users in
order to achieve a high accuracy while direction of arrival based
methods alone suffer from the random secondary user positions
and the requirements for making the associated devices portable.
In this paper we propose a hybrid solution using an extended
Kalman filter that is able to localize a moving primary user and
estimate its transmit power under the aforementioned conditions.
Its performance is compared to an extended Kalman filter that
uses only direction of arrival estimation by means of Monte
Carlo simulations, and shown to clearly outperform the DOA-
only based processing.

I. INTRODUCTION

The ever-increasing demands for higher transmission rates
in combination with the emergence of more and more mobile
devices and services require an efficient use of the elec-
tromagnetic spectrum. Traditionally, dedicated parts of the
RF spectrum have been licensed for exclusive use, leading
to temporally and spatially unused frequency bands. A lot
of recent research has therefore focused on cognitive radio
(CR) networks, where cognitive, secondary users (SU) sense
the spectrum and dynamically access those bands that are
available. However, these secondary networks need to assure
that the interference introduced to the primary users (PU) is
kept at minimum [1], [2].

When aiming for the usage of temporal spectral holes, it
is sufficient to check whether a PU is transmitting or not.
As opposed to this, accessing spatial spectrum opportunities
with directional antennas as e.g. in [3] requires more detailed
information about the primary network. At the transmitting
SU, the locations of the PUs must be known in order to
direct transmission away from them. In addition, once the

The research leading to these results was financially supported by the
Doctoral Programme of the President of Tampere University of Technology,
the Tuula and Yrjo Neuvo Fund and the Finnish Funding Agency for Technol-
ogy and Innovation (Tekes, under the project “Reconfigurable Antenna-based
Enhancement of Dynamic Spectrum Access Algorithms”).

PU locations are available, they can be used for routing in
the secondary network [4], [5]. The PU locations need to be
estimated by observing the PU-transmitted signals as normally
no cooperation between the primary and secondary network
exists. Localization based on emissions has been studied in
various applications such as indoor positioning or in the
military context and very recently also in the CR context.
Algorithms for PU localization based on the received signal
strength (RSS) exist in the literature, e.g. [6]. The downside
of this approach is that many secondary sensors need to
collaborate in order to obtain accurate results since the RSS is
heavily influenced by the channel (e.g. shadowing and other
uncertainties). Furthermore, the localization works only for
a single PU in the observation area because the distinction
between multiple PUs is impossible in the RSS domain.
Direction of arrival (DOA) estimation, on the other hand,
makes it possible to detect multiple transmitters by means of
directional antennas as long as at least few SUs cooperate. The
DOA can be estimated using antenna array techniques such
as MUSIC [7]. For the directional transmission at the SUs,
it is actually sufficient to have knowledge about the angles
(instead of locations) to all present PUs. However, a problem
arises when the signal to noise ratio (SNR) at the SU is too
low or the antenna amount in the SU is very small. Then, the
DOA estimation becomes inaccurate [8] or even worse, the
PU is not detected at all. A situation commonly denoted as the
hidden node problem. Since the SNR depends on the distance,
transmit power and shadowing situation, a transmitting SU
might still introduce interference to the hidden PU. But it also
means that, at the same time, the PU might be visible to other
SUs. Therefore, in analogy to the requirement to cooperatively
sense the spectrum [9] it is also necessary to cooperatively
localize the PUs in order to protect them from interference by
means of directional transmission in the secondary network.
A widely used approach to estimate and track the position
of an emitter source based on DOA estimation is the extended
Kalman filter (EKF) [10]. Several different implementations
can be found in the literature, including a completely decen-
tralized version that does not require any central processing
unit [11], making it an interesting choice for secondary ad-
hoc networks. It is known that the accuracy of localization



based on DOA depends on the relative positions of the PU
and the SUs as well as on the quality of DOA estimation
[12], [13]. In a secondary network where the SUs also act as
the sensors for localization, the sensor positions are random
rather than optimal with respect to their capability to localize
the PU. Furthermore, the SU devices are expected to have
only few antennas (e.g. 2-4) in order to assure portability
and affordability. This means that, in addition to the random
distribution of nodes, the quality of individual DOA estimation
is quite low. Therefore, the localization of PUs requires
collaborative techniques that can cope with adverse conditions.

Due to these conditions and the requirement for high accu-
racy, all available information should be utilized in the local-
ization. The authors of [14] propose hybrid localization based
on both RSS and time-of-arrival (TOA) or time-difference-of-
arrival (TDOA) and derive the respective Cramer-Rao bounds.
However, timing information requires synchronization with the
PU (TOA) or between the SUs (TDOA), which is not realistic
in CR systems [4]. Hybrid localization in CR can therefore
only be based on RSS and DOA. In [15] maximum likelihood
(ML) and linear least-squares (LS) estimators are introduced
for emitter localization based on sensors that either measure
the RSS or estimate the DOA. The solution derived in [15] is
limited to the stationary (non-moving) PU scenario which is
not realistic in mobile radio communications.

In addition to the location of the PU, its transmit power
is useful information in the secondary network. On the one
hand, it can be used to obtain a better picture of the radio
environment [16]. On the other hand, the estimates could be
used to distinguish real measurements from noise [17] or for
the association in case of multiple PUs [18].

In this paper, we propose a novel hybrid EKF that utilizes
both RSS and DOA measurements at multiple SUs to estimate
the PU location. We show that our hybrid solution outper-
forms the conventional DOA-only EKF when faced with the
challenging conditions that can be found in CR systems. In
addition we demonstrate the capability to estimate the PU
transmit power which is not possible with the DOA-only EKF.
In contrast to the estimators presented in [15], our solution can
be used to localize and track a moving PU. Furthermore, we
propose that each SU should measure both DOA and RSS.
Finally, the method we introduce can also be used to estimate
the transmit power which is not possible with the solution in
[15].

This paper is organized as follows: In Section II, we
describe the applied system model. The classical DOA-based
EKF is summarized in Section III. In the subsequent section
we introduce our proposed hybrid RSS-DOA EKEF. This hybrid
solution is compared to the classical approach in SectionV.
The paper concludes with a short summary in Section VI.

II. PRINCIPAL SYSTEM MODEL

In this paper, we consider a secondary network, where
cooperating SUs are trying to localize a single PU on a two-
dimensional Cartesian coordinate system (Figure 1). On that
account, all SUs communicate their observations which are

() PU
% {
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Fig. 1. Collaborative localization of a PU.

then either combined in a central fusion center or alternatively
each of the SUs individually processes the communicated
observations according to [11]. Since the approaches can
easily be transformed from one to another and produce the
same results, we describe only the centralized approach in the
following.

A. DOA Model

We assume that all SUs are equipped with directional
antennas (e.g. antenna arrays) such that DOA estimation is
possible. For SU ¢ at position (x;,y;) and the PU at position
(z,y), the estimation is modeled as in e.g. [13]:

; = arctan <u> + v (€))
Tr — I
with an estimation error v; ~ N (0,0?) that has the same
variance o2 for all SUs. In reality the variance varies across
the SUs, depending on the configuration of the antenna array,
e.g. its size and orientation. In addition, the variance is also
influenced by the receiver SNR [8]. As a consequence, the
quality of DOA estimates is dependent on the the RSS.
However, in this paper we want to analyze the benefit of using
RSS in addition to the DOA, in the case where the quality
of DOA estimates is low. Therefore, we want to be able to
control the quality of DOA estimates independently and use
the aforementioned simplified model.

B. RSS Model

Besides providing angular information, DOA estimation
techniques make it possible to determine the RSS associated
with the DOA [7]. The dependence of the RSS on the distance
between transmitter and receiver is typically assumed to be
logarithmic. For SU ¢ and the PU transmitting with power Ppy,
the received power Psy,; is commonly (e.g. [6]) expressed by

PSU,’i [dBm} = PPU [dBm] — 10« lg (dz) + m; (2)

where d; = \/(z — ;)2 + (y — y;)? and a is a constant
known as the path loss coefficient. The influence of fading
is modeled by the random process m; ~ N (0, a?) Here, we
analyze only the influence of slow fading due to shadowing
since the influence of fast fading may be diminished by a
sufficiently long RSS measurement window. Therefore, m; is
dependent only on the positions of the PU and SU . Since
shadowing is determined by the surrounding, two successive



RSS measurements are subject to correlated shadowing. We
assume the model introduced in [19], where the correlation
of shadow fading decreases exponentially with the distance.
For an RSS measurement period of 7" and a static SU, the
correlation between two consecutive RSS measurements can
be written as

oT
R(T) = of exp <_¢7) (3)
C
and is therefore dependent on the PU velocity v and an
environmental parameter, d., referred to as the correlation
distance.

III. KALMAN FILTER
A. Extended Kalman Filter

The EKF is a version of the popular Kalman filter that
makes it possible to iteratively estimate the state of an object
based on the previous state and some measured data (see e.g.
[20]). In contrast to the classical Kalman filter, the EKF can
also treat models where both the state transition f(-) and
measurement function h (-) are nonlinear. At time step k, the
state is represented by the M x 1 state vector p(k) where M is
equal to the amount of variables necessary to describe the state
of the object. The measurement vector, z(k), is composed of
all N measurements and has the dimension N x 1. Then, the
following model can be formulated as

p(k) =f(p(k - 1)) +n(k—-1) ©

z(k) = h(p(k)) +v(k - 1). 5)

Thereby, the M X 1 vector n(k — 1) and the N x 1 vector

~(k — 1) are additive, Gaussian distributed noise vectors with

zero mean and covariance Q(k — 1) and R(k —1). The actual
filtering equations are divided into a prediction step

p(klk —1) = (p(k — 1|k — 1)) (6)

Kklk—1)=Fp(k—-1k-1)K(k—-1k—-1) (7

Fp' (k=1k—1)+Q(k—1) ()

and an update step

v(k) = z(k) —h (p(k|k — 1)) ©)
S(k) = Hp (klk — )K(k|k — 1H] (k[k — 1) + R(k)

(10)

G(k) = K(klk — 1)H] (k[k — 1)S™" (k) (11)

b(klk) = p(klk — 1) + G(k)v(k) (12)

K(k|k) = K(k|k — 1) — G(k)S(k)GT (k) (13)

where Fp, and Hy are the Jacobian matrices of f and h,
defined as

of; (p)
Fo (k)] . = — (14)
o 0is = |

oh; (p)
Hy (k). = — (15)
LONES

B. DOA-only Extended Kalman Filter

The EKF applied to localization based on DOA estimation
has long been studied, e.g. [10]. In this context, M = 4 and
the state can be expressed by

16)

T
P= (,77, Y, Ve, vy)

where v, and v, are the PU velocity in = and y directions.
For collaborative localization based on two SUs, N = 2 DOA
estimates are available. Thus, the measurement vector becomes

z = (’l91,192)T (17)

with the non-linear measurement equation (1) and R(k) =
021 where T denotes the 2 x 2 identity matrix. Then, the
Jacobian matrix for the measurement function h can be easily

shown to be
(y—v1)
a (1*11>2+(1?/*l/1)2 00
0 0

y—y2
18)

(z—x1)
(z—z1)2+(y—y1)?
T—To
(z—2)%+(y—y2)?

Hp(k) =

T (w—w2)?+(y—y2)?

whereas Fp, (k) and Q(k) depend on the assumed PU move-
ment model.

IV. PROPOSED LOCALIZATION USING BOTH RSS AND
DOA

The combination of RSS and DOA for localization is
very interesting since both DOA and especially RSS can be
fairly easily measured in the SU devices. Furthermore, both
quantities carry information about location - RSS in terms
of distance and DOA in terms of direction. Thus it makes
clearly sense to combine these two sources of information
in the localization task. In theory, this makes the localization
possible, even if only a single SU is involved. However, in
the case of a non-cooperating PU, its transmit power in (2)
is not available and needs to be estimated along with the
position. Furthermore, the standard deviation of shadowing
and its correlation are quite high such that it is hard to extract
the distance from the RSS. On the other hand, when the DOA
estimation is coarse and the tracking geometry suboptimal as
the case in a CR network where the SUs do the sensing,
localization performance may be improved by utilizing the
RSS in addition to the DOA.

A. RSS-DOA Extended Kalman Filter

Since the PU transmit power is now assumed unknown and
also estimated, it has to be considered as PU state in the model,
yielding M =5 and a state vector
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Utilizing the RSS in the EKF means that two additional
measurements are available, i.e. N = 4 for two collaborating
SUs. Then, the measurement vector can be modified to become

z = (’19171927PSU117PSU,2)T< (20)

pP= (xvyvvwv Vy, PPU)T .

Therefore, the measurement equations h; remain (1) for
i = 1,2. For the RSS elements (i = 3,4), we model



the measurement equations using (2) only. The measurement
noise is then equal to the shadowing component in (2), i.e.
Y2+;(k) = m;(k). However, in the Kalman filter model we
ignore the correlation (3) of the measurement noise. Thus, the
error covariance becomes a diagonal matrix

R(k) = diag [02,02,0F,07] . 1)
The Jacobian matrix of the hybrid EKF is then equal to
HY o
o0 = (3 1) %)

where 0 = [0,0]7, 1 = [1, 1] are the influence of the transmit
power, Hg is due to the DOA and equal to (18), Hg is due
to the RSS and given by

D <T;IL) 5 (?/2*.1/1) - 0 0
Hp (k)=2 (I*m&:rj(;/)fyl) (1711&:2/(211)71/1) 0 o
(z—22)2+(y—y2)?  (z—22)>+(y—y2)?
(23)
: 10
with g = 71n(10(t))'

V. PERFORMANCE EXAMPLES AND SIMULATIONS

The performance of the developed RSS-DOA EKEF is stud-
ied for a PU moving with a constant velocity v =  /v2 4 v2
on an example trajectory as depicted in Figure 2. The PU
is assumed to continuously transmit with the same power
Ppy that is uniformly drawn from [—35...35] dBm for each
simulation run. Two SUs are randomly placed on an area of
100 x 100m? each of which measuring the DOA and RSS with
a period of 7'. The DOA measurement is modeled according
to (1) and the RSS measurement according to (2) with a
correlation (3) for successive measurements at each SU but
without correlation between the measurements of the two SUs.
In order to avoid the problems associated with initialization
such as divergence, the EKF is initialized with the actual PU
coordinates whereas the velocities and PU power are all set
to zero. Internally, the EKF works with a discretized Wiener
velocity model [21] for the PU movement.

Figure 3 shows the root-mean squared error (RMSE) in the
position estimate as a function of the correlation distance.
The measurement distance Az = vT" = 0.5 m is fixed and
the environment exhibits low shadowing with oy = 4 dB. In
this case, the RSS-DOA EKF outperforms the conventional
DOA-only EKEF for all considered o,. The RMSE of the RSS-
DOA EKEF increases with d. which is explained by the model
(21) getting worse. Furthermore, in case of high correlation,
m; remains practically constant for successive measurements,
making it hard to distinguish m; from the distance and transmit
power component in (2). However, once d. ~ 20 m, the
graphs level off. This coincides with the correlation distance
where (21) approaches o2, i.e. the correlation is maximal. The
gain in localization accuracy depends on the quality of DOA
estimates. For d. > 20 m and o, = 0.3 rad the RSS-DOA
EKF outperforms the DOA-only EKF by ~ 3% (0.3m) while
the gain for o, = 0.7 rad is ~ 13% (2m). In case of power
estimation (Figure 4), the mean absolute error (MAE) also
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80r o sut ]
o su2

E 50 1
=
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30f 1
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x[m]
Fig. 2. PU trajectory and temporary divergence of the DOA-only EKF

estimate due to disadvantageous PU-SU geometry. The proposed hybrid RSS-
DOA processing, in turn, demonstrates accurate tracking of the moving PU.

increases with the correlation distance. However, at d. = 20
m, the MAE does not flatten out but the biggest slope occurs
prior to that point. As expected, the more coarse the DOA
estimation the higher the MAE since an accurate transmit
power estimation requires an accurate position estimate.

The influence of shadowing on the localization accuracy
is depicted in Figure 5. Again, the simulations were run
with a fixed Az = vT" = 0.5 m, this time keeping the
correlation distance constant at d. = 20 m. The graphs reveal
the intuitive result that the RSS-DOA EKEF is beneficial in
those situations where the DOA is coarse and shadowing is
low. Moreover when the shadowing becomes too large for a
given o, the classical DOA-only EKF actually outperforms
the RSS-DOA EKEF. At this point, it is important to note though
that in practice an increase in shadowing also influences the
SNR and as a consequence the quality of DOA estimates.
However, as discussed earlier, correlation between DOA and
RSS measurement noise is not considered in the underlying
model. The MAE in power estimation in this setup is shown
in Figure 6.

Besides shadowing and the quality of DOA estimates, the
performance of the two approaches is heavily influenced by the
PU-SU geometry. By looking at individual realizations, it was
noted that utilizing the RSS is beneficial in those situations
where the PU-SU geometry resembles a straight line. In those
cases, the DOA alone is not enough to properly localize the
PU since small errors in the DOA estimates result in big errors
in the position estimates. In the extreme case where PU and
SUs are on a straight line, localization is possible only with
respect to one dimension. An example of a disadvantageous
PU-SU geometry is depicted in Figure 2. This result was
obtained with the SUs located at (20,20) m and (60, 30) m,
de =20 m, oy = 4 dB, Az = 0.5 m and 0, = 0.3 rad.
As typical for these SU positions, the estimate of the DOA-
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only EKF temporary diverges from the actual trajectory as
the PU-SU geometry starts to resemble a line. The RSS-DOA
on the other hand does not diverge. Several simulations were
run with this setup resulting in a RMSE of around 14.2 m
for the DOA-only EKF and a RMSE of around 9.6 m for
the RSS-DOA EKE. Therefore, in contrast to the random SU
placement, the RSS-DOA EKF outperforms the DOA-only
EKF by ~ 32% if 0, = 0.3 rad (as opposed to 11% with
random SU positioning), proving the strong dependence of
performance on the PU-SU geometry.

VI. CONCLUSIONS

In this paper, we studied hybrid RSS-DOA localization of
a moving PU in the cognitive radio system context. More
specifically, we proposed an EKF that, in contrast to the
classical DOA-only EKEF, also utilizes the RSS associated
with the DOA. We showed that our hybrid EKF significantly
outperforms the classical DOA-only EKF when the DOA
estimation is coarse. Our evaluation revealed that the increase
in accuracy is in particular due to cases where the PU-SU
geometry resembles a straight line. Then, localization based
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Fig. 5. RMSE in position estimate for Az = vT" = 0.5 m and d. = 20 m.
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on DOA only becomes very inaccurate. Since the RSS carries
information about the distance to the PU, the hybrid solution,
on the other hand, does not suffer from the same, strong
dependence on the PU-SU geometry. Another benefit of the
proposed hybrid solution is that the transmit power of the PU,
which is assumed unknown in CR, can be estimated along
with the PU location. This can greatly help in optimizing the
SU network operation while protecting the PUs.
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Abstract—Information about primary user (PU) location can
enable several key capabilities in cognitive radio (CR) networks.
In this paper we consider PU localization using received-signal-
strength (RSS) and direction-of-arrival (DoA) estimates from
sectorized antenna. Abstracting from practical antenna types,
we define a sectorized antenna as an antenna that can be
set to different operating modes, each of which resulting in a
selectivity of those signals that arrive from within a certain,
continuous range of angles, i.e. a sector. We propose a low
complexity algorithm, the MaxE algorithm, that provides coarse
RSS and DoA estimates, and derive the asymptotic bounds for
its root mean square error (RMSE) as a function of the antenna
parameters. We then propose a modified Stansfield algorithm
with a novel RSS-based weighting scheme based on the Stansfield
DoA fusion method, which obtains PU location estimates from
measurements of the MaxE algorithm. The modified Stansfield
algorithm improves the accuracy of the Stansfield algorithm
with equal weights. Simulation results studying the impact of
various system parameters, such as number of sectors, number of
samples and signal-to-noise ratio, on the DoA/RSS estimation and
localization accuracy are presented to provide design guidelines
for localization systems based on sectorized antennas.

I. INTRODUCTION

Information about primary user (PU) location can enable
several key capabilities in cognitive radio (CR) networks in-
cluding improved spatio-temporal sensing, intelligent location-
aware routing, as well as aiding spectrum policy enforcement
[1]. The PU localization requires cooperation of a large amount
of CRs performing passive localization, since they need to
detect and localize non-cooperative PU in the whole coverage
area at a very low signal-to-noise ratio (SNR) [2]. Prior
research on passive localization can be categorized into three
classes based on the types of measurements shared among sen-
sors, namely received-signal-strength (RSS), time-difference-
of-arrival (TDoA) and direction-of-arrival (DoA) [3]. TDoA-
based algorithms are not suitable for CR applications since
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the Tuula and Yrj6 Neuvo Fund and the Finnish Funding Agency for Technol-
ogy and Innovation (Tekes, under the project “Reconfigurable Antenna-based
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This work was also supported by the National Science Foundation under
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they require perfect synchronization among CRs. Therefore,
RSS and DoA-based algorithms are the proper choices for the
PU localization problem. Furthermore, our earlier work shows
DoA-based and joint RSS/DoA-based algorithms outperform
RSS-based algorithms [2].

One specific challenge to the PU localization problem is
the difficulty to apply classical DoA estimation approach. The
classical approach for DoA estimation assumes each sensor is
equipped with a digital antenna array that includes a separate
receiver chain for all antenna branches. The samples from
all branches are then digitally processed by array processing
algorithms such as MUSIC [4] and ESPRIT [5] to obtain DoA
estimates. However, considering the large network size of the
CR network, CR sensors should be portable and cheap devices
with limited hardware and computation capability. Therefore,
the cost of the antenna arrays and complexity of the array
processing algorithms may make it impractical to apply the
classical DoA estimation approach in CR networks.

In this paper we address low-cost and low-complexity DoA
estimation and PU localization using sectorized antennas. We
define a sectorized antenna as an antenna structure that can
be set to selectively receive energy from different sectors.
Thereby, a sector denotes a continuous range of angles and
selectivity means that signals, arriving from outside of the
activated sector, are strongly attenuated. We further assume
that sectorized antennas have unique reception capabilities,
i.e. only a single sector can be activated at a time. Examples
of antenna structures that can be used as sectorized antennas
are switched-beam systems (SBSs) and leaky-wave antennas
(LWAs). An SBS consists of an antenna array and a beamform-
ing network that can be configured to activate one of several
fixed beam patterns [6], [7]. The SBS is more suitable for
CR devices since the antenna branches are combined in the
RF stage and several key receiver components, such as the
analog-to-digital converters, are required only once, compared
to one for each antenna branch in case of the digital antenna
array [6]. An LWA [8] consists of a single antenna whose
electrical properties can be modified such that the antenna’s
beam is steered to the desired direction, which makes it a very
promising candidate for DoA estimation in portable devices. In



terms of our definition of sectorized antennas, different beams
of SBSs and LWAs can be used to achieve the selectivity in
each of the sectors.

For DoA estimation using sectorized antennas, the prior
work requires knowledge of RSS or additional hardware cost.
A DoA estimation algorithm based on neural networks is
proposed in [7] for multiple DS-CDMA signals impinging on
a base station equipped with an SBS. However, the algorithm
requires either the RSS to be known or an additional, nearly
omnidirectional, antenna at the receiver that is used to nor-
malize the received energies to be independent of the RSS.
Analog DoA estimation using an LWA is presented in [9].
However, it is based on continuously changing the antenna’s
beam, i.e. scanning the received energy as a function of the
angle, instead of measurements in sectors.

In order to provide DSP-based DoA estimates that are
independent of the underlying technology, we propose the so-
called MaxE algorithm which is a low complexity algorithm
providing coarse DoA as well as RSS estimates. It uses the
orientation of the sector that measures the largest PU energy
as the DoA estimate, and then obtains an RSS estimate as a
byproduct. We derive the asymptotic bounds for the root mean
square error (RMSE) of DoA and RSS estimates obtained
using the proposed MaxE algorithm, and study the impact
of important system parameters, such as SNR, number of
sectors and number of samples, on the accuracy of the MaxE
algorithm theoretically and via simulations.

We then proceed to consider the PU localization problem
using RSS and DoA measurements from sectorized anten-
nas. Prior work on joint RSS/DoA-based passive localization
uses known or estimated DoA estimation error variance as
weights for DoA fusion [2]. The most popular algorithm
is the Stansfield algorithm which has a low-complexity and
high accuracy compared with other candidate DoA fusion
algorithms, such as the maximum likelihood algorithm and
linear least squares [10]. However, a specific challenge to the
fusion of measurements from the MaxE algorithm is that there
is no theoretical model on the DoA estimation error variance,
and it is difficult to estimate in practical systems using limited
number of samples.

To further improve the PU localization accuracy based on
the MaxE algorithm, we then propose a modified Stansfield
algorithm with a RSS-based weighting scheme. The proposed
algorithm uses the RSS estimate of the MaxE algorithm as the
weight for each DoA in the DoA fusion process. The modified
Stansfield algorithm improves the accuracy of the classical
Stansfield algorithm with equal weighting, as shown in our
simulation results in Section V.

The rest of the paper is organized as follows. The system
model is introduced in Section II. The MaxE algorithm for
DoA and RSS estimation and the asymptotic bounds for its
accuracy are presented in Section III. The proposed modified
Stansfield algorithm for DoA fusion is formulated in Section
IV. Numerical results evaluating the impact of various pa-
rameters on DoA and RSS estimation and PU localization
are discussed in Section V. Finally, the paper is concluded

Fig. 1. Illustration of the PU-centric circular model of CR placement. Details
of the sectorized antenna are shown for the k™ CR, which contains 3 sectors
and the antenna is currently measuring in the top-left sector.

in Section VI.

II. SYSTEM MODEL

In this paper we consider & CRs localizing a single PU
on a two-dimensional Cartesian coordinate system. We denote
the PU location as £p = [xp,yp]” and the position of CR &
as €y, = [z, yk]T, which we assume are known to the fusion
center. We assume the CRs that can hear the PU are located
within a circle with radius R and are uniformly placed in
the area, as shown in Fig.l. Each of the CRs is equipped
with an antenna whose properties can be modified such that
measurements in M different sectors are possible. Thereby,
sectors are characterized by the radiation pattern, which we
use to describe the attenuation of the PU signal as a function
of its DoA. We assume a radiation pattern, p (¢ — ¥,,), that is
equal for all CRs £ =1... K and whose attenuation depends
only on the distance between the PU signal’s DoA, ¢y, and
orientation 1J,,, of sector m, m = 1... M. In practice this is
not necessarily the case as the shape of the radiation pattern
might be different for every sector. However, since the exact
shape in each sector depends on the type of the antenna (e.g.
SBS, LWA) and its particular implementation (e.g. SBS with
linear array) we adopt this somewhat general model. For the
same reason, we further simplify the model of the radiation
pattern by approximating only the antenna’s main-beam using
a Gaussian-like shape as proposed in [11]. Then, the radiation
pattern can be expressed as

p(p) = exp (— )

M (o)
w

where M () = mods (¢ + m)— is used to restrict the input
angle to [—7, 7] and w is a parameter influencing the width
of the beam. With respect to the orientation of the sectors
we make the assumption that spacing between sectors, A =
i—’; is constant such that the orientation of sector m may be
expressed as 9, = mAvY. We then propose to parameterize
the radiation pattern via a value that we denote the side-sector
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Fig. 2. Illustration of the side-sector suppression of a sectorized antenna
with Gaussian radiation pattern, M = 3 sectors and as = 0.4.

suppression, as. We define the side-sector suppression as the
attenuation that a signal, arriving at the orientation ¢,,, of the
m™M sector, experiences in the neighboring sectors m — 1 and
m+1,ie. as = p (Ad). An illustration of this definition can be
found in Fig.2. This way of parameterizing makes it possible
to examine how strongly beams in neighboring sectors are
overlapping, independent of the number of sectors. The result
is a beam-width that is determined by

(2m)?
"~ M2In(ay)

Fig.3 shows the radiation pattern of an SBS based on a uniform
circular array with 8 antennas. The SBS is configured to
yield M = 16 equally spaced sectors out of which three are
depicted. As can be seen, the main-beam of the sectors is
very well approximated by a Gaussian radiation pattern with
w = 0.2rad® or a, = 0.4625, demonstrating the practical
relevance of our model.

During the measurement period, each of the CRs succes-
sively switches through M sectors and receives N complex
samples for each sector, which results in M x N complex
samples in total. In order to simplify the presentation we
assume that the channel attenuation hj between PU and
CR k is constant over the whole localization period. As a
consequence, the complex received signal samples at CR k&
originating from the m-th sector, with the sample index range
n=(m—1)N+1...mN, can be written as

w =

(@)

zr(n) = hip (pr — Om) s(n — %) + wi(n). 3)

Thereby, 7 is the delay determined by the propagation time
between the PU and CR k and wg(n) ~ CN (0,02) is
additive noise assumed to be circular symmetric complex
Gaussian. Likewise, the PU signal is modeled as circular
symmetric complex Gaussian, i.e. s(n) ~ CN (0, Ey), which

Sector m

O Antenna elements |

----- Sector m + 1

Sector m — 1

- - -Approximation 270

Fig. 3. Radiation pattern of an SBS with M = 16 sectors with three
of them depicted. The underlying antenna array is circular with 8 antenna
elements. The radiation pattern is approximated with a Gaussian pattern,
which is parameterized with w = 0.2 rad? or as =~ 0.46.

is a good approximation for e.g. OFDM-based transmission.
Our channel model for Ay, is given as

o10~ux/10

- ,
@z

(C]
where ¢y is the (constant) average multiplicative gain at
reference distance, d = ||€r — £p|| is the distance between
the k™" CR and PU, « is the path loss exponent, 10~ ux/10 jg g
random variable that reflects shadowing, and us, ~ N(0,02)
are i.i.d for different CRs.

III. DOA AND RSS ESTIMATION USING THE MAXE
ALGORITHMS

Given the assumptions that the PU signal resembles white
Gaussian noise and that the CRs do not have any detailed
knowledge about the PU transmission, it is impossible to
distinguish between noise and PU signal at the CRs. Therefore,
estimations of DoA and RSS should be based on the received
energies. At CR k, the energy in sector m is calculated
according to

1 mN
¥

n=(m—1)N+1

|zx(n) | )

€Em,k =

which results in an expected value equal to

E [emi] = [p (0r — Im)]* e + 02, (©6)

where v, = hiEs is the RSS at CR k.
Based on these energy estimates, a very rough DoA estimate
may be obtained using the orientation of the sector with the



maximum energy, i.e.
@r =i x |1 = argmax ey, ;. (7
7

Likewise, the RSS can be estimated using the maximum
energy and subtracting the noise variance:

A = max ik — a2. (8)

Here, we assume that o2 is known at the CRs, e.g. using
reference measurements. However, an estimate of it may easily
be obtained by averaging over those sectors with low energies
which contain close to no PU signal components, given the
antenna has good directionality.

In the following we will refer to (7) and (8) as the MaxE
estimators. While these estimators are easily implemented and
have a very low complexity, both of them are biased and
asymptotically lower bounded. This can be easily verified by
considering an estimation with very large N. Then, according
to the law of large numbers, (5) yields a value close to
the expected value (6). Now, algorithm (7) will always find
the correct sector, c. However, for any DoA ¢ # ¥ the
estimator ¢y, then has a bias of ¥ — ¢y, which is a result
of the discretization inherent to (7). If we assume a uniform
distribution of DoAs, i.e. in (1) we have ¢ ~ U (—m; ), we
can calculate the asymptotic lower bound on the RMSE of ¢y,
that is achieved for N — oo according to:

AU T
TVI2 T MVB 2

Similar considerations can be made to verify that the RSS
MaxE estimator (8) is biased as well. The respective asymp-
totic lower bound for N — oo on the RMSE of MaxE RSS
estimation at SU k is determined by

A9

o 2 2
o=\ g [ L-pE@Pde (0
0

However, in contrast to (9) this bound depends on the radiation
pattern of the antenna. For the Gaussian radiation pattern (1)
we obtain the bound

N 1 T
Yo = Vi {1 + V1 o erf <\/1nas>

_ | 2w erf /1In a H
In ag 2

where erf(z) is the error function defined by erf(z) =
% fOT exp (—t?) dt.
IV. LOCALIZATION WITH MODIFIED STANSFIELD
ALGORITHM

an

In this section we present the proposed modified Stansfield
algorithm for fusion of DoAs obtained from multiple CRs us-
ing the MaxE algorithm. We first introduce the basic Stansfield
algorithm, which is closely related to the maximum likelihood

(ML) DoA fusion algorithm. The ML DoA fusion scheme
is a nonlinear least square function that has to be solved by
iterative algorithms such as the Gauss-Newton method. The
iterative algorithms suffer from divergence which makes the
ML DoA fusion scheme not reliable in practical scenarios
[12]. The Stansfield algorithm is a linear approximation of
the ML fusion scheme resulting in the following closed-form
PU location estimate

Lp = (ATWIA)'ATW1p, 12)
where
sin(¢1)  —cos(P1)
A= : : )
sin(¢x) —cos(¢x)
21 sin(@1) — y1 cos(p1)
b= ; (13)
Ty sin(@n) — yn cos(@n)
and the weighting matrix is defined as W = diag[w?, .. .,w%].

The weights wy’s are usually the DoA estimation error vari-
ance, which can be modelled mathematically as a function
of array parameters and the RSS for digital antenna arrays
[2]. Such a weighting scheme assumes the DoA estimator is
asymptotically unbiased for a sufficient number of samples,
and the statistical model of the DoA estimation is available
(which is true for, for example, the MUSIC algorithm [4]). The
geometric interpretation of the Stansfield algorithm is based on
minimization of the weighted summation of distances from PU
location estimate to lines formed by each CR location and its
DoA estimate.

It is not possible to use the weighting scheme in the
orginal Stansfield algorithm when using the MaxE algorithm
as the DoA estimator, since the MaxE algorithm is biased
as we discussed in Section III, and the statistical model for
its DoA estimation is not available. Therefore, we propose
to use the estimated RSS for each CR as the weights by
setting W = diag[¥1,...,9xk], as the RSS estimates reflect
the measurement quality of the DoAs. It is shown in our
simulation results that the proposed modified Stansfield algo-
rithm provides a proper weighting scheme to further improve
the localization accuracy using the MaxE DoA estimator,
compared with the Stansfield algorithm with equal weights
(by setting W = I).

V. SIMULATION RESULTS
A. RSS and DoA Estimation

The RSS estimation performance is best when the radiation
pattern resembles that of an omnidirectional antenna, i.e.
as = 1. With respect to DoA estimation on the other hand,
the directional properties of the antenna obviously need to
be preserved, requiring a; < 1. However, for very small
as, if the signal arrives in the middle of orientations of two
sectors, the attenuation will be relatively severe, which leads to
difficulty in detection and inaccurate RSS and DoA estimates.



As determined with computer simulations, the value of ag that
results in the lowest RMSE in DoA estimation is around 0.4.
Since this value seems to always result in the lowest RMSE,
independent of parameters such as M, N and SNR, a; = 0.4
is therefore assumed as the default value in the following.
Furthermore, our results show that varying the RSS while
keeping the SNR constant does not influence the estimation
performance. The RSS is thus simply set to a fixed value
of ¥ = 1pW and o2 is adjusted in order to control the
SNR. The RMSEs on DoA and RSS estimation in Fig.4
— Fig.7 are obtained using a uniform distribution of DoAs,
@ ~ U (—m;m), emulated via averaging over 100 equidistant
steps in the interval ¥ € [O; %] and 10% realizations per
DoA-step.

Fig.4 shows the RMSE of DoA estimation as a function
of the SNR. As expected, increasing the number of sectors
M from 4 to 10 leads to increasingly better performance.
Independent of M, and a low number of samples, N = 50,
the lower bound is attained for all SNRs in excess of 5 dB.
In contrast to this, the RMSE of RSS estimation is almost
independent of the amount of samples, with differences in the
curves only visible for very low SNR (Fig.5). In addition,
the bound is not attained, even for large SNR. Instead the
curves saturate at a higher RMSE level from SNR ~ 10 dB
onwards. This different behavior in RSS and DoA estimation
is explained by the respective requirements for attaining the
bound. In case of DoA estimation, it is sufficient that the
highest energy measurement occurs in the correct sector while
in case of RSS estimation the energy, in addition, needs to be
close to its expected value (6). The same behavior is observed
when plotting the RMSE of DoA and RSS estimation as a
function of the amount of samples, IV, as depicted in Fig.6
and Fig.7. Then, for a low SNR of 0 dB, the DoA RMSE
approaches the bounds already for around N = 200 samples,
while in case of RSS estimation, the bound is not attained even
for V = 500 samples. However, as this asymptotic bound is
for N — oo, a further increase of the amount of samples does
result in a RMSE that approaches the bound increasingly close.

B. PU Localization

The basic parameter settings for PU localization are summa-
rized as follows. The CRs are uniformly placed within a circle
of radius R = 150m, centered around the PU with location
£p = [0,0]7 for simplicity and without loss of generality. The
PU signal power E; is 20dBm (100mW) which is the typical
radiation power of IEEE 802.11b/g wireless LAN transmitters
for 20MHz channels in ISM bands. The measurement noise
power o2 is —80dBm (10pW) which is a moderate estimate of
the noise introduced in the DoA estimation process, compared
to the —100dBm (0.1pW) thermal noise power of the 802.11
WLAN channel. The path-loss exponent and shadowing stan-
dard deviation are a = 5 and o, = 6dB respectively. The
sampling rate at each CR is 40MHz. The power and channel
settings result in an averaged received SNR of 1dB. Each
data point in the figures is obtained from averages of 200 CR
placements and 200 realization of RSS/DoA measurements per

Fig. 4. Dependence of DoA estimation performance on the SNR for uniform
distribution of DoAs. Parameters: N = 50, as = 0.4, v = 1 mW, M =
{4,6,8,10}.
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Fig. 5. Dependence of RSS estimation performance on the SNR for uniform
distribution of DoAs. Depiction of the relative RMSE, i.e. (RMSE4y)/y,.
Parameters: N = 50, a; = 0.4, v = 1 mW, M = {4,10}.

placement.

Fig.8 illustrates the performance of the Stansfield algorithm
with equal weighting (EW-Stan.) and the modified Stansfield
algorithm (M-Stan.) versus the number of CRs K, with vary-
ing number of sectors M. The number of samples N = 50.
Results in the figure show that increasing the number of CRs
provides steady performance gain for both algorithms. Com-
paring the performance of the two algorithms, we observe that
the modified Stansfield algorithm outperforms the Stansfield
algorithm with equal weighting for all simulated number of
sectors, indicating using the RSS estimates from the MaxE
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Fig. 6. Dependence of DoA estimation performance on the SNR for uniform
distribution of DoAs. Parameters: SNR = 0 dB, as = 0.4, v = 1 mW,
M = {4,6,8,10}

0.5

o
~
[

o
~

o
w
o

o
w

o
N
a

o
N

Relative RMSE 4.

o
o

o

260 360
Number of Samples N

500

Fig. 7. Dependence of RSS estimation performance on the amount of
samples for uniform distribution of DoAs. Depiction of the relative RMSE,
i.e. (RMSE44)/~, . Parameters: SNR = 0 dB, as = 0.4, v = 1 mW. At this
SNR, the result is the same for either of the values M = {4,6,8,10}.

algorithm as weights is beneficial. It is also observed that the
benefit of adding number of sectors from 4 to 6 is about twice
compared with 6 to 8; and the benefit continues to saturate
for adding even more sectors. This indicates that in practical
systems, using a small number of sectors at each node is good
from both implementation cost and localization accuracy point
of view.

Fig.9 compares the accuracy of the Stansfield algorithm
with equal weighting and the modified Stansfield algorithm
versus the number of samples N, with a varying number of
sectors M. The number of CRs K = 50. Fig.9 shows that

, EW-Stan.
0, EW-Stan.

L T T T L T T T &
S OOA 200N

0, M-Stan.

Fig. 8. RMSE of PU localization using Stansfield algorithm with equal
weights (EW-Stan.) and the modified Stansfield algorithm (M-Stan.) versus
number of CRs K, with varying number of sectors M. The number of samples
N = 50.
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Fig. 9. RMSE of PU localization using Stansfield algorithm with equal
weights (EW-Stan.) and the modified Stansfield algorithm (M-Stan.) versus
number of samples IV, with varying number of sectors M. The number of
CRs K = 50.

the modified Stansfield algorithm provides a performance gain
compared with the Stansfield algorithm with equal weights for
all simulated number of sectors. Another observation is that
when the number of samples increases, the RMSE saturates
for the modified Stansfield algorithm after a certain threshold,
at around 50. This agrees with the results shown in Fig.6 since
the RMSE on DoA estimation saturates after about 50 samples.

VI. CONCLUSION

In this paper we focused on the usage of energy measure-
ments from sectorized antennas to solve the PU localization



problem. We first proposed the MaxE algorithm which pro-
vides low-complexity RSS and DoA estimates, and derived
the asymptotic bounds for the RMSE of the estimates as the
number of samples and sectors increases. We then proposed
the modified Stansfield algorithm to fuse the DoAs obtained
by the MaxE algorithm at each CR. The proposed algorithm
uses the RSS estimates of the MaxE algorithm as weights for
DoA fusion, and reduces the RMSE of the standard Stansfield
algorithm with equal weights by 8 meters with 10 sectors,
50 samples and 50 CRs. Our future work includes advanced
RSS and DoA estimators that exploit the knowledge of the
antenna radiation pattern and measurement noise variance, as
well as the Cramer-Rao bounds for RSS/DoA estimation and
PU localization using sectorized antenna.
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Abstract—Received-signal-strength (RSS) and direction-of-
arrival (DoA) are the sufficient measurements to solve the
primary user localization problem in cognitive radio networks.
In this paper we consider using energy measurements from
sectorized antenna to estimate RSS and DoA of a primary user.
Abstracting from practical antenna types, we define a sectorized
antenna as an antenna that can be set to different operating
modes, each of which resulting in a selectivity of those signals
that arrive from within a certain, continuous range of angles,
i.e. a sector. We first characterize the achievable performance
of RSS and DoA estimations using energy measurements from
sectorized antennas by means of the Cramer-Rao Bound (CRB),
which provides a lower bound on the estimation accuracy of any
unbiased estimator. We then propose a practical RSS and DoA
estimator, namely the simplified least squares (SLS) algorithm.
The SLS algorithm minimizes a cost function obtained from two
largest energy measurements among all sectors, and its accuracy
closely approaches the CRB. Simulation results studying the
impact of important system parameters, such as SNR, number
of sectors and number of samples, on the achievable accuracy
specified by the CRB and the SLS algorithm are presented.

I. INTRODUCTION

Information about primary user (PU) location can enable
several key capabilities in cognitive radio (CR) networks in-
cluding improved spatio-temporal sensing, intelligent location-
aware routing, as well as aiding spectrum policy enforcement
[1]. The PU localization requires cooperation of a large amount
of CRs performing passive localization, since they need to
detect and localize non-cooperative PU or PUs in the whole
coverage area at a very low signal-to-noise ratio (SNR) [2].
Prior research on passive localization can be categorized into
three classes based on the types of measurements shared
among sensors, namely received-signal-strength (RSS), time-
difference-of-arrival (TDoA) and direction-of-arrival (DoA)
[3]. TDoA-based algorithms are not suitable for CR applica-
tions since they require perfect synchronization among CRs.
Therefore, RSS and DoA-based algorithms are the proper
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the Tuula and Yrjo Neuvo Fund and the Finnish Funding Agency for Technol-
ogy and Innovation (Tekes, under the project “Reconfigurable Antenna-based
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choices for the PU localization problem. Furthermore, our
earlier work shows DoA-based and joint RSS/DoA-based
algorithms outperform RSS-based algorithms [2].

One specific challenge to the PU localization problem is the
difficulty to apply the classical DoA estimation approach [4],
[5]. The classical approach for DoA estimation assumes each
sensor is equipped with an antenna array that includes a sepa-
rate receiver chain for all antenna branches. The samples from
all branches are then digitally processed by array processing
algorithms such as MUSIC [4] and ESPRIT [5] to obtain DoA
estimates. However, considering the large network size of the
CR network, CR sensors should be portable and cheap devices
with limited hardware and computation capability. Therefore,
the cost of the antenna arrays and the complexity of array
processing algorithms may make it impractical to apply the
classical DoA estimation approach in CR networks.

In this paper we address low-cost and low-complexity DoA
estimation using sectorized antennas. We define a sectorized
antenna as an antenna structure that can be set to selectively
receive energy from different sectors. Thereby, a sector denotes
a continuous range of angles and selectivity means that signals,
arriving from outside of the activated sector, are strongly
attenuated. We further assume that sectorized antennas have
unique reception capabilities, i.e. only a single sector can be
activated at a time. Examples of antenna structures that can
be used as sectorized antennas are switched-beam systems
(SBSs) and leaky-wave antennas (LWAs). An SBS consists
of an antenna array and a beamforming network that can
be configured to activate one of several fixed beam patterns
[6], [7]. The SBS is more suitable for CR devices since the
antenna branches are combined in the RF stage and several key
receiver components, such as the analog-to-digital converters,
are required for only the combined signal branch, compared to
having one for each antenna branch like in case of the digital
antenna array [6]. An LWA [8] consists of a single antenna
whose electrical properties can be modified such that the
antenna’s beam is steered to the desired direction, which makes
it a very promising candidate for DoA estimation in portable
devices. In terms of our definition of sectorized antennas,
different beams of SBSs and LWAs can be used to achieve
the selectivity in each of the sectors.



For DoA estimation using sectorized antennas, the prior
work requires knowledge of RSS or additional hardware cost.
A DoA estimation algorithm based on neural networks is
proposed in [7] for multiple DS-CDMA signals impinging
on a base station equipped with an SBS. However, the al-
gorithm requires either the RSS to be known or an additional,
nearly omnidirectional, antenna at the receiver that is used
to normalize the received energies properly. Analog DoA
estimation using an LWA is presented in [9]. However, it
is based on continuously changing the antenna’s beam, i.e.
scanning the received energy as a function of the angle, instead
of measurements in sectors.

In this paper, we consider digital signal processing (DSP)-
based DoA estimation algorithms using sectorized antennas,
that are independent of the underlying technology, as well
as the achievable performance of such algorithms. We first
formulate the Cramer-Rao Bound (CRB) for RSS and DoA
estimates obtained from energy measurements of sectorized
antennas. The CRB provides a lower bound on the estimation
accuracy of any unbiased estimator. We then propose a practi-
cal algorithm, namely the simplified least square algorithm
(SLS), for RSS and DoA estimation. The SLS algorithm
exploits the fact that for any given DoA, only a few sectors
contain considerable signal energy, if the antenna pattern is
adequately selective. Therefore, the SLS algorithm formulates
the RSS and DoA estimation as a least square problem using
only the two largest energy measurements from all sectors.
In general a grid search can then be used to estimate DoA
and RSS. However, we also derive a closed-form solution for
those antennas that can be approximated using a Gaussian radi-
ation pattern. The SLS algorithm provides a better estimation
accuracy than the MaxE algorithm, which is a simple RSS
and DoA estimator we proposed in our early work [10], and
closely approaches the CRB. Simulation results studying the
impact of important system parameters, such as SNR, number
of sectors and number of samples, on the achievable accuracy
and the SLS algorithm are presented.

The rest of the paper is organized as follows. The system
model is introduced in Section II. The CRB for DoA and
RSS estimates obtained from sectorized antennas is presented
in Section III. The RSS and DoA estimation algorithms are
formulated in Section IV. Numerical results evaluating the
impact of various parameters on DoA and RSS estimators
and the CRB are discussed in Section V. Finally, the paper
is concluded in Section VI.

II. SYSTEM MODEL

In this paper we consider a CR device estimating the DoA
and RSS of a PU signal without any detailed information about
the transmission. On that account, the CR is equipped with an
antenna whose properties can be modified such that measure-
ments in M different sectors are possible. Thereby, sectors
are characterized by the radiation pattern, which describes the
attenuation of the PU signal as a function of its DoA. In this
paper we first develop the CRBs and algorithms in a general
form such that they are applicable to any sectorized antenna.

However, in order to identify some general trends, we then
assume that the radiation pattern, p (¢ — 9,,,), depends only
on the angular distance between the PU signal’s DoA, ¢,
and orientation 9,, of sector m, m = 1...M. In addition,
for analysis purposes, we further simplify the model of the
radiation pattern by approximating only the antenna’s main
beam using a Gaussian-like shape as proposed in [11]. Then,
the radiation pattern can be expressed as

p(e) = exp (M (@) /8) M

where M (p) = moda, (¢ + ) — 7 is used to restrict the
input angle to [—m, 7] and B is a parameter determining
the width of the beam. The spacing between the sectors,
AY = ?\—}’, is assumed to be constant, such that the orientation
of sector m becomes ¥, = mAdJ. Instead of parameterizing
the radiation pattern via the beamwidth, we use a value that
we denote the side-sector suppression, as. We define the side-
sector suppression as the attenuation that a signal, arriving
at the orientation 1J,, of the m™ sector, experiences in the
neighboring sectors m — 1 and m + 1, i.e. as = p(AY).
Therefore, the side-sector suppression determines the amount
of overlap between neighboring sectors, independent of the
number of sectors. The result is a beamwidth determined by

8=—(2r)? [M’In(a)] " @)

During the measurement period, the CR successively switches
through the M sectors and receives N complex samples for
each sector, which results in M x N complex samples in
total. Then, the baseband complex received signal sample
originating from the m-th sector, with the sample index range
n=(m—1)N+1...mN, can be written as

z(n) =p(p — Im) s(n) + w(n), 3)
where w(n) ~ CN (0,02) is additive noise assumed to be
circular symmetric complex Gaussian. Likewise, the noiseless
part of the received PU signal is modeled as circular symmetric
complex Gaussian, i.e. s(n) ~ CN (0,7), which is a good
approximation for e.g. OFDM-based transmission.

Given the above stated assumptions, it is impossible to
distinguish between the PU signal and noise at the CR.
Therefore, the estimations of RSS v and DoA ¢ should be
based on the received energies. The power in sector m is
calculated according to

mN

=y 2

n=(m—1)N+1

|z(n)[?, )

resulting in chi-squared distributed values ¢,, with 2V de-
grees of freedom. For moderate to large values of N, the
energies can therefore be well approximated using a Gaussian
distribution (see e.g. [12]), i.e. €y ~ N (pm,02,), with the
parameters

fim = O + PmY )
1 2
02 = N (02 + pm) (6)
where p = [p (¢ — V).



III. CRAMER-RAO BOUNDS

The CRB is a lower bound on the covariance matrix
of any unbiased estimator. For the estimation of a K X 1
parameter vector r, given the L x 1 vector € composed of
the observations, the CRB is obtained as the inverse of the
Fisher information matrix (FIM). The FIM is element-wise
defined as

0? .
P, = E (ar,;arj n[f (e\rn) =1 K )

where f (€|r) is the posterior probability distribution of €
given r.

Here, K = 2 since we estimate t = [p,7]”, using the
L = M energies € = [61,62,...5M]T. Given the Gaussian
approximation of the energy distribution, (5) and (6), the
posterior probability distribution becomes

IS SR O DI
P = ey g>}(8)

with g = [p1, fia, - - -, par]” and Q = diag [0%,02,...,0%].
In this paper we only present the final result for the resulting
FIM while the detailed derivation, that will be part of a more
extensive journal article, can be found in [13]. With the SNR =
Ul‘%, the elements of the FIM can be expressed as

M

=2
Fu=(N+2)) —Fm ©)
m=1 (/Jm SNR™" + 1)
M -
N+2
Fi2=Fo = ( ) " p"il 3 (10
Y a1 (pm'SNRT +1)
M
N+2 1
Fo = ( > ) - S 5 - (11)
7T (o' SNRT 1)
Thereby, the value of p,,, = [p:—]w is a function of the radiation

pattern and its derivative with Tespect to the DoA, i.e. [pn],,.
For the Gaussian radiation pattern (1), p,, is equal to p,, =
—4M (¢ — 9,,) /B. Finally, we obtain the following relations
for the lower bound on the root mean square error (RMSE)
of DOA estimation

RMSE ¢ > /[F~1];, 12)
and on the relative RMSE (RRMSE) of RSS estimation
RMSE A4 F-1
RRMSE 4 — L > VI, (13)

y
that we have normalized to be independent of the RSS.

IV. DOA AND RSS ESTIMATORS
A. MaxE Estimator
A rough estimate of the DoA and RSS can be obtained using
the following intuitive estimator that we refer to as the MaxE

estimator [10]. The MaxE estimator finds the maximum power
and uses the orientation of the associated sector as the DoA

estimate, while the RSS estimate is obtained by subtracting
the noise variance from the maximum energy:

(14)
(15)

¢m = {¥; |i = argmaxe; }
k2

Am = maxe; — o2

Ym ¢ i W

It is easily verified that the resulting estimates are biased.
Therefore, the performance of the MaxE estimator cannot
be compared to the CRB. However, since the computational
complexity of the MaxE estimator is very low, it serves any-
way as a practical performance benchmark for more advanced
estimators.

B. Proposed Simplified Least Squares Estimator

Using the same notation as in Sec. III, the received energies
can be written in vector-form as

e=g(p,7) +e, (16)

where e is an M x 1 random vector that is independent of the
RSS and DoA. In the LS approach the RSS and DoA estimates
are then estimated such that the LS error criterion,

J ((,9, 7) = [6 -8 ((,07 7)}T [6 —g (‘Pv 7)] ) (17)

is minimized. However, g (¢,v) is nonlinear in ¢ and +.
Therefore, the minimization of (17) requires iterative algo-
rithms whose convergence depends on the initial guess and is
not guaranteed. Intuitively, the energy measurements indicate
the contribution that each sector has in the RSS and DoA
estimation process. If the sectorized antenna exhibits good
directionality, if the SNR is at a practical level (above 0 dB)
and if the number of samples is finite, then the PU signal
component, i.e. p,,7, is of meaningful strength only in very
few sectors, while the remaining measurements are too noisy
to exploit their PU signal component. Let r = (11,73 ...7)
denote a permutation such that €., <€, <--- <¢€,,. Then,
the PU signal DoA is most likely in-between the sectors with
the highest energy, i.e. ¥,,, < ¢ < ¥,,,_,. Sectors rp; and
ra/—1 also contribute most to the DoA and RSS estimation.
Therefore, a good approximation of the LS solution is obtained
by finding the DoA ¢g1s that minimizes

2
Jsis = (E - L) (18)
p"Mq
with
Ae = Cra — 0312 _ PraaY T €rur (19)
€ry1 T Oy Pra—17 + Crar_1

Since (18) is independent of the RSS and the DoA is restricted
to the finite interval ¢ € [—; 7], a solution may be obtained
using a simple grid search. However, if the antenna’s main
beam can be approximated using the Gaussian pattern (1), the
DoA estimate minimizing (18) can also be obtained in closed-
form according to

18InAe + 02, — 02

"M TM—1
2 ("97“1\4 - 197‘1\/171)

PsLs = (20)



Note that the closed-form solution (20) is also applicable
to antennas whose main beams differ in every sector, as
long as all of them may be approximated by the Gaussian
radiation pattern. In that case the parameter (3 in (20) is sector-
dependent. An estimation of the attenuation in each of the
sectors follows directly from the estimated DoA, according to
Pm = [p (PsLs — ﬂm)]z. As a consequence, an RSS estimate
can be calculated for each of the sectors. In order to reduce the
effect of statistical fluctuations, we then obtain a final estimate
of the RSS by averaging over the RSS estimates from the two
sectors with the highest energies, i.e.

1
sis = 5 [(er = 02) /oar + (e = 02) [paia] - @D)

In the following we refer to the algorithm that estimates
the DoA based on the minimization of (18) and the respective
RSS estimation (21) as the SLS estimator. In order to prevent
large estimation errors when the signal is severely attenuated,
we have added a validation check that reduces the SLS to the
MaxE algorithm in the following cases:

1) Ife,,_, < o2 then DoA estimation is according to (14).

2) If the estimated angle, ¢gss, is not in-between the two
sectors with the highest energies then RSS estimation is
according to (15).

V. SIMULATION RESULTS

The bounds and algorithms for DoA and RSS estimation
are studied assuming a uniform distribution of incoming
DoAs, i.e. ¢ ~ U (—m;m). We emulate this distribution via
10% equidistant steps in the interval ¢ € [—%; %], and
simulate 103 realizations per algorithm and DoA-step, and
average over the result at each step in order to obtain the
RMSE and absolute value of bias (AB). The CRB on the
RMSE of DoA estimation (12) and the CRB on the RRMSE of
RSS estimation (13) depend only on the SNR, not on the RSS.
The same conclusion applies for the algorithms presented in
Sec. IV. Therefore, we set the RSS to a fixed value v = 1pW
and adjust the noise power o2 in order to control the SNR.

Fig. 1 shows the dependence of DoA estimation perfor-
mance on the side-sector suppression as. For high values of
as ~ 1, the antenna is close to omnidirectional and as a
consequence, DoA estimation becomes impossible and the
RMSE is very high. This trend, observed for the CRB as
well as the algorithms, is very intuitive. However, if the side-
sector suppression is too low, the RMSE for the CRB and
algorithms is also high. In order to understand this behavior,
we consider Fig. 2, which depicts the DoA estimation RMSE
as a function of the incoming DoA. Since we assume the
same radiation pattern for all sectors and since the assumed
Gaussian radiation pattern (1) is symmetric with respect to
¢ = 0, the resulting RMSE curves are periodic with the period
A9 and it is sufficient to consider the normed DoA, ¢’ = ﬁ,
over the finite interval ¢’ € [0;0.5]. Then, the value ¢’ = 0
represents all DoAs that arrive at the orientation ¥, of a
sector m = 1...M, while ¢/ = 0.5 represents DoAs that
arrive in-between two sectors. For the sake of clarity we have

not added the curves of MaxE estimation to Fig. 2. However,
due to its simplicity it is easy to see that the RMSE of the
MaxE estimator increases with ¢’. This is explained by the
discretization of ¢ € [—m;7] to p € {Ipu|/m=1...M} as
well as due to the attenuation of signals that is increasing with
’. This signal attenuation, which is stronger for smaller as,
explains the high RMSE resulting from MaxE estimation in
combination with low values of a, in Fig. 1. With respect to the
CRB, on the other hand, the RMSE decreases with ¢’. This is
due to the estimation of the DoA that is dependent on the shape
of the radiation pattern, which has its lowest slope (=0) at the
orientation of a sector. With a low slope, small variations in the
measured energies appear as big changes of the DoA, while
the pattern’s high slope at around ¢’ ~ 0.5 makes the DoA
estimation more stable towards variations in the measured
energies. For a medium value ay, information not only from
the sector at which the signal is arriving, but also from the
neighboring sectors is available, resulting in a more even
distribution of the RMSE over the whole DoA range. Due to
the validity checks discussed in Sec. IV-B, the behavior of SLS
estimation depends on the operating conditions. Whenever the
operating conditions are disadvantageous for the estimation,
it is likely that the validity checks result in the reduction of
SLS to MaxE. As observed in Fig. 1, the quality of operating
conditions for estimation and therefore the reduction of SLS
to MaxE is, among other parameters, influenced by as. As
discussed in Sec. IV-A, the MaxE algorithm is biased and
therefore not necessarily bounded by the CRB, which is a
lower bound only on unbiased estimators. As a consequence,
SLS estimation in disadvantageous operating conditions is also
biased and therefore not always lower bounded by the CRB
either, as can be seen in Fig. 1 and Fig. 2 (note, that SLS is
biased as soon as AB # 0 for any ¢/Ad) for low values of
as. However, for moderate values of as, the bias of SLS is
close to zero. Then, we observe in Fig. 2 a behavior similar
to that of the CRB, i.e. the RMSE decreases with .

Fig. 3 depicts the RRMSE of RSS estimation as a func-
tion of ags. For RSS estimation, performance increases with
as, i.e. the more the radiation pattern resembles that of an
omnidirectional antenna. An exception is the small positive
slope in the RRMSE of MaxE and SLS estimation for very
large values of as. As a practical guideline, we would like to
determine the value, a,,, of the side-sector suppression that
results in the lowest RMSE for both DoA and RSS estimation
in relevant operating conditions. However, we have seen that
the best performance of DoA estimation is achieved for a
medium value of as, while best performance of RSS estimation
is, at least from the theoretical point of view, achievable for
1. With respect to the CRB on DoA estimation, the
value as, seems to be independent of the parameters M and
N. Merely an increase of the SNR results in a small shift of
as, towards a more directional antenna. With respect to the
algorithms on the other hand, not only increasing the SNR but
also a decrease of M results in a shift of a,, towards smaller
values. Overall, the value a; = 0.4 has proven to be a good
tradeoff between RSS and DoA estimation and is henceforth

ag ~
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Fig. 1. Performance of DoA estimation as a function of the side-sector

suppression for a uniform distribution of DoAs. Parameters: M = 9, N = 50,
SNR =5 dB.
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used as the default value. Fig. 4 and Fig. 5 show the influence
of the SNR on the DoA and RSS estimation performance.
Since the SNR also influences the operating conditions for
estimation and as a consequence the bias of SLS estimation,
Fig. 4 and Fig. 5 depict the AB/relative AB (RAB ¥ = AB/~)
along with the RMSE/RRMSE. As expected, the CRBs and the
RMSE/RRMSE of SLS estimation decrease with increasing
SNR. Furthermore, we observe that the SLS yields biased DoA
and RSS estimates for SNR values that are smaller than 5 dB.
However, very low SNR values have little practical relevance
as they make it difficult to detect the PU signal in the first
place [12]. Thus, for most of the practical relevant cases and
a well parameterized antenna (as ~ 0.4) the SLS algorithm is
unbiased and therefore lower bounded by the CRB. In contrast
to the behavior observed in CRB and SLS estimation, the
RMSE and RRMSE of MaxE estimation decrease only up
to SNR =~ 5 dB. For an SNR > 5 dB the performance is

i|=——CcrB

===MaxE

RRMSE 4

10 H H H H
0 0.2 0.4 0.6 0.8 1
Side-sector suppression ag
Fig. 3. Performance of RSS estimation as a function of the side-sector

suppression for a uniform distribution of DoAs. Parameters: M = 9, N = 50,
SNR =5 dB.

constant due to the bias in the estimation [10]. In case of
DoA estimation, the performance of the MaxE estimator is
significantly worse than the CRB. While the RMSE of SLS-
based DoA estimates is larger than the CRB, the algorithm
always results in a smaller RMSE than the MaxE estimator.
For an SNR = -2 dB, the difference between the MaxE
and SLS RMSE is only ~ 5°. Performance starts to differ
significantly from an SNR ~ 0 dB onwards. Then, the MaxE
RMSE does not decrease anymore, while the SLS estimator
starts to perform close to the CRB (1° difference at 5 dB).
This coincides also with the level of SNR where the SLS
algorithm starts to yield almost unbiased DoA estimates. For
RSS estimation, the MaxE and SLS estimator have a lower
RRMSE than the CRB if the SNR is very low (< —1 dB), i.e.
an SNR region were both algorithms are biased. Otherwise,
MaxE estimation results in the largest RMSE while the RMSE
of SLS estimation is only slightly larger than the CRB.

Finally, Fig. 6 depicts the estimation performance as a
function of the number of samples N and with two different
numbers of sectors M € {5,9}. Since the dependence of RSS
and DoA estimation on N is very similar, we chose to include
only the curve for DoA estimation in this paper. As with
the SNR, an increase of N results in a smaller SLS-RMSE
and a lower CRB, while the performance of MaxE estimation
saturates for comparably low NV and at a high RMSE. Again,
the CRB is lower than the RMSE of the estimators, while
SLS is outperforming the MaxE estimator significantly. An
increase of M is always beneficial for DoA estimation. In
contrast to this, the RSS RRMSE is almost independent of M
since the attenuation in neighboring sectors is constant due to
the parametrization via (2), such that only a limited amount
of sectors contribute to RSS estimation anyways.

VI. CONCLUSION

We considered the problem of estimating RSS and DoA of
the primary user in cognitive radio networks using energy mea-
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surements from sectorized antennas. We first formulated the
CRBs for such problem, which provides the lower bound on
the achievable accuracy of any unbiased estimators. We then
proposed the SLS algorithm, which is a simple estimator based
on the two largest energy measurements among all antenna
sectors. Simulation results of the impact of various important
system parameters, such as side-sector suppression, number
of antennas and samples, and SNR, on the CRB and SLS
algorithm were presented to provide guidelines for practical
systems and algorithm design. Our results showed that the SLS
algorithm closely approaches the CRB for positive SNR values
and also outperforms the simple MaxE reference algorithm.
Overall, the obtained results indicate that sectorized antenna
systems can be used for accurate PU DoA and RSS estimation,
and thereon for PU localization, in fairly low-complexity SU
devices, compared to e.g. classical digital antenna arrays.
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SLS, M =5
——CRB, M =9
- ==MaxE, M =9
----- SLS, M =9

0 100 200 300 400 500
Number of samples N

Fig. 6. Performance of DoA estimation as a function of the number of samples
for a uniform distribution of DoAs. Parameters: as = 0.4, SNR = 5 dB.

REFERENCES

[1] H. Celebi and H. Arslan, “Utilization of location information in cognitive
wireless networks,” IEEE Wireless Commun. Mag., vol. 14, no. 4, pp. 6
—13, Aug. 2007.

[2] J. Wang, J. Chen, and D. Cabric, “Cramer-rao bounds for joint rss/doa-
based primary-user localization in cognitive radio networks,” accepted
for publication in IEEE Trans. Wireless Commun., December 2012,
[Online] http://arxiv.org/abs/1207.1469.

[3] N. Patwari, J. Ash, S. Kyperountas, A. Hero, R. Moses, and N. Cor-
real, “Locating the nodes: cooperative localization in wireless sensor
networks,” IEEE Signal Process. Mag., vol. 22, no. 4, pp. 54-69, July
2005.

[4] P. Stoica and N. Arye, “Music, maximum likelihood, and cramer-rao
bound,” IEEE Trans. Acoust., Speech, Signal Process., vol. 37, no. 5,
pp. 720 -741, May 1989.

[5] R. Roy and T. Kailath, “Esprit-estimation of signal parameters via
rotational invariance techniques,” /IEEE Trans. Acoust., Speech, Signal
Process., vol. 37, no. 7, pp. 984-995, Jul. 1989.

[6] T. Ohira, “Adaptive array antenna beamforming architectures as viewed
by a microwave circuit designer,” in Asia-Pacific Microwave Conference,
2000, pp. 828 —833.

[7]1 K. Gotsis, K. Siakavara, and J. Sahalos, “On the direction of arrival

(DoA) estimation for a switched-beam antenna system using neural

networks,” IEEE Trans. Antennas Propag., vol. 57, no. 5, pp. 1399 —

1411, May 2009.

D. Piazza, D. Michele, and K. Dandekar, “Two port reconfigurable

crlh leaky wave antenna with improved impedance matching and beam

tuning,” in 3rd European Conference on Antennas and Propagation 2009

(EuCAP09), Mar. 2009, pp. 2046-2049.

[9] S. Abielmona, H. Nguyen, and C. Caloz, “Analog direction of arrival
estimation using an electronically-scanned CRLH leaky-wave antenna,”
IEEE Trans. Antennas Propag., vol. 59, no. 4, pp. 1408 —1412, Apr.
2011.

[10] J. Werner, J. Wang, A. Hakkarainen, M. Valkama, and D. Cabric,
“Primary user localization in cognitive radio networks using sectorized
antennas,” 10th Annual Conference on Wireless On-Demand Network
Systems and Services (WONS2013), Jan. 2013.

[11] R. Martin and R. Thomas, “Algorithms and bounds for estimating loca-
tion, directionality, and environmental parameters of primary spectrum
users,” IEEE Trans. Wireless Commun., vol. 8, no. 11, pp. 5692 5701,
Nov. 2009.

[12] R. Tandra and A. Sahai, “SNR walls for signal detection,” IEEE Journal
of Selected Topics in Signal Processing, vol. 2, no. 1, pp. 4 —17, Feb.
2008.

[13] J. Werner, “Technical report.” [Online]. Available: http://www.cs.tut.fi/
%Tewerner/ccrb/sector-crb.pdf

[8



PUBLICATION 6

J. Werner, A. Hakkarainen, and M. Valkama, “Cramer-Rao bounds for hybrid RSS-DOA
based emitter location and transmit power estimation in cognitive radio networks,” in
Proceedings of the IEEE 78th Vehicular Technology Conference (VTC fall), Las Vegas,
NV, 2013, pp. 1-7.

© 2013 IEEE. Reprinted, with permission, from J. Werner, A. Hakkarainen, and M. Valkama,
“Cramer-Rao bounds for hybrid RSS-DOA based emitter location and transmit power
estimation in cognitive radio networks,” Proceedings of the IEEE 78th Vehicular Tech-
nology Conference, September 2013.

In reference to IEEE copyrighted material which is used with permission in this the-
sis, the IEEE does not endorse any of Tampere University of Technology’s products or
services. Internal or personal use of this material is permitted. If interested in reprint-
ing/republishing IEEE copyrighted material for advertising or promotional purposes or
for creating new collective works for resale or redistribution, please go to http://www.
ieee.org/publications_standards/publications/rights/rights_link.html t0o
learn how to obtain a License from RightsLink.

149


http://www.ieee.org/publications_standards/publications/rights/rights_link.html
http://www.ieee.org/publications_standards/publications/rights/rights_link.html




Cramer-Rao Bounds for Hybrid RSS-DOA Based
Emitter Location and Transmit Power Estimation in
Cognitive Radio Systems

Janis Werner, Aki Hakkarainen and Mikko Valkama
Department of Electronics and Communications Engineering
Tampere University of Technology, P.O. Box 553, FI-33101 Tampere, Finland
Emails: {janis.werner, aki.hakkarainen, mikko.e.valkama} @tut.fi

Abstract—In this paper, we consider cooperating secondary
users (SUs) that are estimating the location and transmit power
of an emitter that may be either a primary user (PU) or another
SU in the cognitive radio (CR) context. Since SU devices need
to be affordable and portable, their capabilities to estimate e.g.
the direction of arrival (DOA) are very limited. In addition, the
geographical distribution of SUs is random rather than optimized
resulting in very stringent conditions for the localization. We
therefore analyze possible benefits and performance of hybrid
received signal strength (RSS)-DOA based emitter transmit
power and position estimation by means of the Cramer-Rao
bound (CRB). We show that the RSS-DOA hybrid approach can
lead to significantly lower bounds compared to estimation based
on only RSS or DOA. Assuming a special case of two SUs at
equal distance from the emitter, we derive the CRBs in closed-
form and demonstrate that for certain SU-emitter geometries,
the RSS-only and DOA-only CRBs become infinite due to the
inability to estimate one of the emitter’s coordinates. Since
those coordinates are orthogonal for RSS and DOA, the hybrid
approach does not suffer from these geometries, resulting in a
finite CRB. Results from Monte-Carlo simulations are provided
which illustrate that significant theoretic gains are possible also
for random SU and emitter placements. The results also show
that biggest performance gains from joint processing of RSS and
DOA are available when the number of cooperating SUs is fairly
small, in the order of 2-5.

I. INTRODUCTION

Efficient use of the available radio spectrum is of high
importance in order to meet future demands in mobile com-
munications. However, recent measurement campaigns have
revealed that the current approach to license parts of the
spectrum for exclusive use only, lead to great variances of
the actual spectrum usage. In order to increase efficiency,
CRs have been proposed that sense the environment for idle
spectrum and dynamically access those parts that are available.
During the access phase it has to be guaranteed, however, that
the interference introduced to the PUs is kept at minimum [1],

[2].

The research leading to these results was financially supported by the
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project “Reconfigurable Antenna-based Enhancement of Dynamic Spectrum
Access Algorithms”).

In this context, the localization of the PU has received much
attention recently, e.g. [3], [4], [5], [6]. The knowledge of
PU positions is considered as valuable information to reli-
ably protect the PU from interference and enable directional
transmission as well as routing in the secondary network
[5]. In order for estimation to be possible and to enable
techniques such as routing, the positions of all observing
SUs must be available as well. While some SUs might have
knowledge about their location using e.g. global navigation
satellite system (GNSS), others might not. Thus, the positions
of certain SUs must be estimated as well. In addition to the
location of the PU, its transmit power is useful information
in the secondary network since it gives a better picture of the
radio environment [3].

In a CR network, localization can only be based on the
RSS or the DOA [5], while the transmit power can only be
estimated using the RSS. However, the radio environment
heavily influences the PU-transmitted signal. As a conse-
quence, the quality of DOA estimates as well as the RSS
varies with the measurement location. In the extreme case,
the surroundings might interfere so strongly that the PU is not
at all detected at some locations. Therefore, the estimation
should be collaborative and even if dedicated sensor nodes
exist, the SUs should at least assist in the localization. Since
SU devices need to be portable and affordable, they will have
only few antennas (e.g. 2-4), making the DOA estimation very
coarse. In addition, the SU distribution on the observation area
is random which negatively influences the quality of position
estimates for both RSS- and DOA-only based localization [7]
[8].

A. Related Work

The CRB is often used to determine a lower bound on
the localization variance for any unbiased estimator. It is
equal to the inverse of the fisher information matrix (FIM).
In [9], the CRB on localization using RSS-only is derived.
The authors of [3] argue that most devices do not transmit
with omnidirectional antennas. Therefore, they calculate the
CRBs on both position and transmit power estimation when
the PU transmits with directional antennas and estimation
is based on RSS-only. A derivation of the CRB in case of
DOA-only based localization in CR can be found in [4].



The CRB on localization based on both the RSS and the
time of arrival or time-difference of arrival is derived in [10],
showing that hybrid localization is potentially beneficial. An
example of actual signal processing for hybrid RSS-DOA
based localization, stemming from maximum likelihood and
linear least-squares estimation, is given in [11].

Due to the adverse conditions for localization in CR and
the requirement for high accuracy, all available information
needs to be utilized, making the combined RSS-DOA based
localization a promising approach. Most existing research has
studied the CRB on localization based on either RSS-only
[3], [9] or DOA-only [4]. Recently, the CRB on hybrid RSS-
DOA localization has been derived in [12]. However, in their
derivation the authors implicitly assume the transmit power
to be known, resulting in an overly optimistic CRB for a
CR network where the PU is non-cooperative and its transmit
power therefore unknown. Furthermore, the emphasis of the
article is on a large number of SUs which is not necessarily
feasible since reporting overhead to the fusion center becomes
prohibitive. Moreover, our results in this paper show that the
hybrid approach is in particular beneficial if the number of
nodes is low. This is a more practical scenario then also from
the reporting overhead perspective.

B. Contributions

Our contributions in this paper are the following:

o We are the first to consider the CRB on hybrid RSS-DOA
localization with unknown transmit power. For that case
we derive the FIMs for localization and transmit power
estimation in closed-form.

o While the general closed-form solution for the CRB is
easily evaluated using e.g. symbolic computation soft-
ware, it is not very meaningful due to the dimensions
of the respective FIM. Instead, we explicitly consider
geometries that are disadvantageous for RSS-only and
DOA-only localization and identify the two SU-case as an
important abstraction that lets us explain what ultimately
makes the hybrid approach beneficial. Therefore, we
derive the CRB in closed-form for the two SU-case and
demonstrate that the hybrid approach does not suffer from
the same disadvantageous geometries as RSS-only and
DOA-only localization.

« Extensive simulations for arbitrary geometries and vary-
ing number of SUs then confirms our hypothesis and
show that the biggest benefit of the hybrid approach is
obtained when the number of CR devices is low and
therefore the probability of disadvantageous geometries
high.

The rest of this paper is organized as follows: In Section II,
we describe the applied system model. The CRB in general
and for RSS- and DOA-only based localization are shortly
revised in Section III, followed by the derivation of the CRBs
on combined RSS-DOA based estimation. In the subsequent
section we solve and analyze the CRBs for the special case
of two SUs at equal distance from the emitter. Numerical
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Fig. 1. Illustration of the principal system model with M = 5 collaborating
SUs.

evaluation of the CRBs are presented in Section V and the
conclusions and a summary can be found in Section VI.

II. PRINCIPAL SYSTEM MODEL

In this paper, we consider a cognitive radio network, where
M cooperating SUs with known positions are trying to localize
an emitting source on a two-dimensional Cartesian coordinate
system, as depicted in Fig. 1. This emitter may be a PU
or another SU with unknown location and unknown transmit
power.

A. DOA Model

We assume that all SUs are equipped with directional
antennas (e.g. small antenna arrays) such that coarse DOA
estimation is possible. Denote ¥ as the M x 1 vector composed
of all DOA estimates and let (x,y) be the emitter location and
(z4,y;) the location of observing SU i. We assume an additive
white Gaussian DOA estimation error v ~ N (0, Q) as in [4].
Then, the DOA estimates become

9 =(z,y) +7. (1)

where (x,y) is composed of the elements
[(z,y)]; = arctan (” - “) : @

r—x;

Furthermore, we assume the DOA estimation errors to be
independent but with equal variance, resulting in an error
covariance matrix Q = o2I. This is an idealization we
make in order to simplify the CRBs. In reality the variance
varies across the SUs, depending on factors such as size and
orientation of the antenna arrays, and the receiver signal-to-
noise ratio and thus as a consequence also on the RSS [13].

B. RSS Model

Besides providing angular information, DOA estimation
techniques make it possible to determine the RSS associated
with the DOA [14]. We assume the commonly used (e.g. [3],
[6]) logarithmic path loss model for the dependence of the
RSS on the emitter-SU distance. All powers are expressed in
a logarithmic scale such as dBm. Then, fading m becomes
additive, yielding the RSSs

S=g(z,y,P) +m 3)



where g(z,y, P) is the statistical mean dependent on the trans-
mit power P and the distance d; = /(z — 2;)2 + (y — y;)% to
the individual observing SUs. The statistical mean is element-
wise modeled as

[g(z,y,P)]; = P —10alg (d;). “

where « is a constant known as the path loss coefficient. Here,
we analyze only the influence of slow fading due to shadowing
since the influence of fast fading may be diminished by a
sufficiently long RSS measurement window. Therefore, m is
dependent only on the positions of the emitter and observing
SUs. Since shadowing is determined by the surroundings, RSS
measurements are subject to correlated shadowing. We assume
the model introduced in [15], where the correlation of shadow
fading decreases exponentially with the distance. This leads
to m ~ N (0,K) and an M x M covariance matrix with the

elements
Ad; ;
T) ®

c

[K]ij = Ufz exp <—

where Ad;; = +/(z; —x;)? + (yi — y;)? is the distance
between observing SU 7 and j and d. is an environmental
parameter commonly referred to as the correlation distance.

III. CRAMER-RAO LOWER BOUNDS

The CRB is a lower bound on any unbiased estimator. Let
q be an estimator for the N dimensional parameter vector
q given the measurements r and let f(r|q) be the condi-
tional probability density function (PDF). Then, the covariance
matrix of g is lower bounded by the inverse of the Fisher
information matrix (FIM), defined as (e.g. [16])

[F]lj =-E; {OQiaq]'

Therefore, the variances of the estimates are lower bounded
by the elements on the main diagonal of F~!:

var (g);) > [F~']

2

ln[f(rlq)]}7 ij=1..N. ©

()

For the sake of simplicity, whenever referring to the CRB
of a parameter in the following, we will omit the inequality.
Instead, e.g. var ([q];) is used to denote the CRB on the
variance of [§],. With respect to the transmit power we
distinguish two cases:

ii "

1) Unknown P: If the transmit power is unknown it has to
be estimated along with the emitter location, leading to
the parameter vector q = (z,y,P) and a 3 x 3 FIM.
This case is typical for PU localization since the exact
PU transmit power is normally not available due to the
non-cooperative nature of the primary network.

2) Known P: For known transmit power, the parameter
vector consists only of the location, q = (z,y), thus
the FIM becomes a 2 X 2 matrix. As will be shown
in the following, the knowledge of the transmit power
is beneficial for the localization and should therefore be
communicated if possible. Therefore, this case is typical
for the localization of another SU.

Let Ax =x—z;, Ay=y—y; and 8 = 1110{10' Then, the partial

derivatives of ¢ and g with respect to q that are needed for
the calculation of the FIMs are given by

[‘Pz]i = _AQI’L_ T A%y, [gz}z = ﬁAzm T A2y, (®)
_ Az, _ Ay;

pr]’ A2z + A2y, Byl = ﬁAzxi + A2y, ©

[ppl; =0 lgr]; =1. (10)

A. DOA-only

The CRB for localization based on DOA-only has been
derived in [4]. It is obtained by setting r = ¢ and noting
that the resulting conditional PDF fpoa (¥]q) is Gaussian
distributed with mean (2) and covariance Q. Since the transmit
power has no influence and cannot be estimated, the FIM is a
2 x 2 matrix with the elements (Note that F; ; = F;;):

[Fpoalii = I Q e, (11)
[Fpoalaz = ¢, Q ', 12)
[Fpoali2 = LPEQ_l‘ng (13)

Thus, the root-mean squared error (RMSE) of the localization
is lower bounded by

RMSEpoa = 1/ [Fpoali1 + [Fpoalae-

B. RSS-only

(14)

In the case of localization based on RSS-only, the mea-
surement vector becomes r = S and the conditional PDF
frss (S|q) is likewise Gaussian distributed with mean (4) and
covariance K.

1) Unknown Transmit Power: The CRB for RSS-only
based localization with unknown transmit power is studied in
[9]. The 3 x 3 FIM is composed of the elements:

[Frssuli1 =gl K 'g, [Frssuliz =gl K 'g, (15)
[Frssuloe = ng’lgy [Frssulis =gTK 'gp  (16)
[Frssulss = gp K 'gp [Frssules =g, K 'gp (17

leading to the CRBs on the RMSE and variance of the transmit
power estimation according to

18)
19)

RMSEgss,, = \/ [Fﬁsls,u]ll + [Fﬁsls,u}22
var(Prssu) = [Frgs.lss-

2) Known Transmit Power: The FIM for RSS-only based
localization with known transmit power is a submatrix of
FRSS,u given by

[Frssu)i1  [Frssuli2
F = ’ ’ . 20
RSk ([sts,u]m [Frss.ul22 20)
Then, the CRB on the RMSE is equal to

RMSERssx = \/ [Frssadin + Frssil22- @n



C. Proposed Hybrid RSS-DOA

For hybrid localization based on both RSS and DOA, the
conditional PDF becomes

fu (197 S\Q) = frss (S\Q) fpoa (ﬂ\qu)

due to the assumed independence of i and S. As a con-
sequence of (6) and (22), the FIM for hybrid RSS-DOA
localization is the sum of the FIMs for DOA- and RSS-only
based localization.

1) Unknown Transmit Power: Since localization with un-
known transmit power results in a 3 x 3 matrix, the FIM
for DOA estimates needs to be complemented with zeros
that represent the independence of DOA estimates from the
transmit power. With 0 = (0, 0), this leads to the following
FIM

(22)

(23)

F o’
Fyu = Frssu + ( DOA )

0 0

and CRBs on RMSE of position and variance of transmit
power estimation of the form

RMSEy, = 4/ [Fj.
Var(ﬁH,U) = [Fﬁi

+ [Fad (24)

(25)

}11 ]22

}33'

2) Known Transmit Power: With known transmit power the
2 x 2 FIM is calculated according to

Fux = Frssx + Fpoa (26)
which results in the CRB
RMSEnx = \/ [Fil,, + [Fril g 27)

In the following we will use (14), (18), (19), (21), (24),
(25) and (27) to study how a hybrid RSS-DOA approach
can improve RSS-only and DOA-only localization as well as
transmit power estimation.

IV. CLOSED-FORM SOLUTION

Although inverting the general FIMs derived in the previous
section in closed form is in principle possible, the results of
the inversion and thus the associated CRBs, in particular for
the hybrid RSS-DOA localization case, are not very intuitive.
Therefore, we make some simplifying assumptions and solve
(14), (21), (24), (25) and (27) under such assumptions. We
are particularly interested in a comparison of the CRBs for
the case where the emitter-SU geometry is disadvantageous for
position estimates using only DOAs or RSSs. In a CR network
where the localization is carried out by mobile SU devices,
the placement of the localizing SUs is arbitrary. In addition,
the amount of SUs that contribute to the localization needs to
be low, in order to prevent an overhead in the fusion center.
As a consequence, the probability for disadvantageous geome-
tries is comparably high in a CR network. In general, these
disadvantageous geometries are the result of a non-uniform
placement of multiple SUs around the emitter. However, a
good abstraction of these disadvantageous geometries may be
obtained with only M = 2 cooperating PUs at a distance

Y l Emitter

SL.%\ L susToen
Ro ! Ro

Fig. 2. Illustration of the considered special case that we use to study and
demonstrate the main benefit of hybrid RSS-DOA localization.

of 2R, apart from each other. By making the assumption
Ry > d. we do not need to consider the shadow correlation
in RSS measurements, resulting in K = a?I. Furthermore, we
assume that both SUs are at equal distance, R, to the emitter.
Without loss of generality, we define the angles towards the
emitter to be ¢; = ¢ for SU 1 and ¢ = m — ¢ for SU 2.
Then, the following equation relates the distance to the angle
:
Ry

R= . (28)
cos

The resulting special case is illustrated in Fig. 2. We first derive
the CRB for the RSS-DOA hybrid. Then, the CRB for the
DOA-only and RSS-only estimation is obtained by calculating
the limit as of or o, approach infinity. In the following, the
CRB on the variance of x- and y-coordinate estimation, i.e.
var(Z) and var(g) is presented instead of the RMSE which is

obtained by recalling that RMSE = /var(&) + var(g).

A. Hybrid RSS-DOA

1) Unknown Transmit Power: With the angle defined as
in (2) and the made assumptions it follows that Az; = R,
Azg = —Ry and Ay; = Ays = Ry tan . These results are
used to calculate the partial derivatives (8) - (10) which are
then plugged into the calculation of the FIM according to (11)
- (13), (15) - (17) and (23). Finally, after inverting the FIM
the following CRBs are obtained:

2 _2p2

R 0,07 R
var (Zuy) = 29
(Ena) 2cos ¢ (0282 cos? ¢ + o sin? ) @9

R o2R2?
var (i) = 5 02)53099 (30)
2 232

var (Pua) = T+ —Uﬂf tan® (). 31)

2) Known Transmit Power: Following the same steps while
using (26) instead of (23) leads to CRBs for known transmit
power equal to

2 _2p2
R uEin
var (& = 32
(Fus) 2cos ¢ (0232 cos? p + o sin? ) @2
2 212
N 0,07 R
var = . 33
(1) 2cos ¢ (0282 sin” ¢ + 02 cos? ) ©3)
B. DOA-only

The CRBs for DOA-only based localization may be calcu-
lated by var (Zpoa) = limg, 00 var (Zu,) and var (gpoa) =



lim g, o0 var (gu,), resulting in

. 02R?

var (£poa) = m (34)
. 02R?

var (§poa) = 20‘;83°¢- (35)

Alternatively, the same results for the DOA-only case are
obtained by either solving (14) or by applying the made
assumptions to the results presented in [4].

C. RSS-only

The CRBs for RSS-only localization can be calculated in
a similar manner. However, M = 2 SUs are not enough
to localize an emitter with unknown transmit power as in-
dicated by the singularity of the FIM [17] that is obtained
when applying the assumptions to (15)-(17). Therefore, the
limits should only be calculated for the case of known

transmit power, i.e. var (Zrssx) = limy, oo var (Znyx) and
var (Jrssx) = limy, oo var (Jux). This results in the CRBs:
2 p2
p _ _0iRg
var (Erssk) = 557 cosr (36)
2 p2
. o R
var = 37
(Jrss.) 232 cos psin? ¢ @7

D. lllustrations and Discussion

Fig. 3 and Fig. 4 depict the derived CRBs as functions of
the angle . The hybrid solution is always lower bounded than
the DOA-only or respective RSS-only estimation. Obviously,
the limit of all CRBs is infinity as ¢ approaches 90°. This is an
intuitive result since the distance to the emitter (28) also grows
with ¢ and lim, ;900 R = oo. Furthermore, we notice that
the limit is also infinite as ¢ approaches zero in case of RSS-
only and DOA-only based localization, while the RMSE CRB
for the hybrid approach is finite and attains its minimum for
¢ = 0. This can be explained by analyzing the CRBs on z and
y estimation individually. For DOA-only based localization we
obtain

lim var (Zpoa) = 00 (38)
©—0

. o2R?

var (9poa) [p=0 = =5 (39)
and for RSS-only localization the CRBs become

2R2
var (drssa) lo—0 = 1 = (40)
(41)

lim var (Jrssx) = 0.
©—0

Thus, both RSS-only and DOA-only based localization fail
in case of the SU-emitter geometry resembling a straight line.
Obviously, this also applies to the multiple SU case. However,
since the localization is failing in orthogonal coordinates, the
hybrid solution may overcome this problem. In fact, the CRBs
for the hybrid approach at ¢ = 0 are determined by either the
RSS-only or the DOA-only CRB:

(42)
43)

var (iHu) ‘99:0 = var (in) ‘LPZO = var (fi'RSS‘k) ‘LP:O

var (@H,u) \W:O = var (Z)H,k) |<,;:0 = var (Z)DOA,k) \wzo-

5
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Fig. 3. Closed-form CRB on position estimation with the parameters o =
3.5, 0¢ = 0.5 rad, and oy = 5 dB. Indices: k - transmit power known, u -
transmit power unknown.
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Fig. 4. Closed-form CRB on transmit power estimation based on RSS-DOA
with the parameters a = 3.5, 0, = 0.5 rad, and op=5 dB.

This shows that the hybrid RSS-DOA based localization is
finitely bounded for this type of SU-emitter geometry, with
the individual CRB on z estimation stemming from RSS-only
based localization and the individual CRB on y estimation
stemming from DOA-only based localization.

V. NUMERICAL EVALUATIONS FOR ARBITRARY
GEOMETRIES

In order to evaluate and illustrate the derived CRBs for
arbitrary scenarios, the SUs and the emitter are randomly
placed on an area of 100 x 100m? and (14), (18), (19), (21),
(24), (25) and (27) are evaluated numerically. Fig. 5 depicts
an exemplary realization of the random placement. Note that
the depicted realization is an example of a disadvantageous
geometry that we abstracted with the two SU-model in Sec. IV.
In general, we observed that cases where the hybrid RSS-DOA
based localization is significantly lower bounded than DOA-
only based localization, were almost exclusively the result of a
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Fig. 5. Example realization of random SU and emitter placements with
M =5 SUs.

SU-emitter geometry that resembles a straight line. This again
shows the relevance of our abstraction.

The dependence of the CRBs on the amount of SUs
involved, M, in the estimation is shown in Fig. 6 and Fig. 7.
As expected, the RMSE bounds are lower if the transmit
power is known. However, the differences between the CRBs
for the known and unknown transmit power cases decrease
as M increases. The CRB on the hybrid estimation is al-
ways lower compared to the RSS-only or DOA-only based
approach. Furthermore, in this example the estimation based
on DOA-only is also lower bounded than the RSS-only based
estimation. This, however, is dependent on the choice of the
parameters o, and oy. The highest decrease in the CRB on
position as well as transmit power estimation occurs prior to
M =5 SUs for the RSS-only and DOA-only case. This is due
to the problems associated with disadvantageous SU-emitter
geometries that become increasingly unlikely with increasing
M. As discussed in Section IV, the combination of RSS and
DOA is not affected by these problems. Therefore, the curves
for the hybrid approach are not subject to the same change in
slope and the associated CRBs for small M/ are much lower
as compared to the RSS-only and DOA-only based estimation.
This again demonstrates clearly the benefits and novelty of
the hybrid RSS-DOA based localization, especially when the
number of observing SU devices is low.

The influence of the correlation distance on the CRBs is
depicted in Fig. 8 and Fig. 9. Except for RSS-only based
estimation with unknown transmit power, d. has practically
no influence on the RMSE. With increasing d., the CRB on
RMSERgss, is decreasing. This is due to the value of the
shadowing term m; in (3) becoming increasingly equal for
all SUs ¢ = 1...M until in the extreme case, d. — 00,
mi1 = mo = ...mys. With less variance in shadowing across
the SUs, the distance-dependent term in (4) is more easily
extracted from the measurements (3) and the localization
becomes more accurate. With respect to transmit power esti-
mation on the other hand, an increase in shadowing correlation

-©-RSS-DOA u
—©-RSS-DOA k

-€-DOA

=H=RSS,u
=B=-RSS.k

Fig. 6. Numerical evaluation of the derived CRBs on position estimation with
different numbers of cooperating SUs, M. Parameters a = 3.5, 04 = 0.3
rad, op=5 dB, d. = 30 m. Indices: k - transmit power known, u - transmit
power unknown.
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Fig. 7. Numerical evaluation of the derived CRBs on transmit power esti-

mation with different numbers of cooperating SUs, M. Parameters o = 3.5,
0q = 0.3 1ad, oy =5 dB, dc = 30 m.

is disadvantageous since the transmit power P and m in (3)
and (4) appear as a single constant offset making a distinction
between the two unknowns impossible. Therefore, the RSS-
DOA hybrid CRB on transmit power estimation is increasing
with increasing d.. In case of the RSS-only transmit power
estimation, the CRB decreases with d.. This, however, is due
to the increase in localization accuracy making a more accurate
transmit power estimation possible.

VI. CONCLUSIONS

In this paper we considered multiple SUs collaborating in
order to estimate the location and transmit power of an emitter
in a CR network. In the context of this scenario, we derived
the CRBs on hybrid RSS-DOA location and transmit power
estimation that we compared to the estimation based on either
DOA- or RSS-only. On that account, we derived the FIMs
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Fig. 8. Numerical evaluation of the derived CRBs on position estimation

versus correlation distance d¢, with the parameters a = 3.5, o, = 0.3 rad,
oy =5 dB, M = 5 SUs. Indices: k - transmit power known, u - transmit
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Fig. 9.
estimation versus correlation distance dc, with the parameters a =
0q = 0.3 1ad, 0y =5 dB, M = 5 SUs.

Numerical evaluation of the derived CRBs on transmit power

for localization and transmit power estimation in closed-form.
Although inversion of the FIMs in order to obtain the CRBs
is possible with arbitrary SU geometries, the results are not
very intuitive. Therefore, we focused on the important special
case of two SUs at equal distance from the emitter that lets
us study and understand geometries that are disadvantageous
for localization based on RSS-only and DOA-only and derived
the CRBs for that case in closed-form. With these results we
were able to demonstrate that the CRB on the RMSE for
DOA-only and RSS-only based localization is infinite when
the SU-emitter geometry resembles a straight line, while the
hybrid RSS-DOA approach results in a finite CRB. We showed
that this is due to an infinite variance of one of the coordi-
nate estimates for both RSS-only and DOA-only processing.
However, since these coordinates are orthogonal the RSS-DOA
hybrid estimation results in a finite RMSE. Using numerical
evaluations of the derived CRBs in more general scenarios,
we furthermore showed that even for arbitrary geometries,

the hybrid approach results in significantly lower CRBs, in
particular when the amount of observing SUs is comparably
low. Furthermore, our results reveal that the CRB on hybrid
RSS-DOA transmit power estimation is significantly lower
compared to the CRB on estimation based on RSS-only.
This demonstrates that using both RSS and DOA is indeed
beneficial for localization and transmit power estimation of
an emitter. The derived results form a solid theoretical frame-
work for designing and optimizing collaborative SU networks,
especially in case of mobile devices and mobile networks
where minimizing the complexity of the devices and network
reporting overhead are essential, and thus the realistic numbers
of collaborating devices can easily be only in the order of 2-5.
In such scenarios, based on the results of this paper, the hybrid
RSS-DOA solutions are particularly attractive.
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Abstract—It is commonly expected that network densification
will play an important role in achieving the capacity demands of
5G communication networks. While densification is introduced to
improve the spectral efficiency and area-capacity, it also results
in an infrastructure that is perfectly suitable for user node (UN)
positioning. However, so far this compelling opportunity has
not been clearly recognized in the literature. In this paper, we
therefore propose to make “always on” positioning an integral
part of 5G networks such that highly accurate UN position
estimates are available at any given moment but without draining
the UN batteries. We furthermore propose an extended Kalman
filter (EKF) that tracks the UN position based on the fusion of
direction of arrival (DoA) and time of arrival (ToA) estimates
obtained at the access nodes (ANs) of the 5G network. Since
ToA estimates are typically not useful for positioning unless the
UN is synchronized with the network, we include a realistic
clock model within the DoA/ToA EKF. This addition makes
it possible to estimate the offset of the imperfect UN clock,
along with the UN position. In an extensive analysis that is
based on specific 5G simulation models, we then quantify the
enormous potential of high accuracy positioning in 5G networks,
in general, and the proposed DoA/ToA EKF, in particular.
Moreover, we demonstrate that the proposed DoA/ToA EKF
substantially outperforms the classical DoA-only EKF and is
furthermore also able to handle practically extremely relevant
situations where the DoA-only EKF fails to position the UN.

Index Terms—Angle-of-arrival, direction-of-arrival, localiza-
tion, location-awareness, time-of-arrival, tracking, ultra-dense
networks, 5G networks

I. INTRODUCTION

In order to achieve the demands expected for 5G wireless com-
munication networks, it is likely that access nodes (ANs) with
high spatial density are deployed (see, e.g., [1]). Consequently,
user nodes (UNs) in 5G will operate within the range of several
ANs simultaneously, such that devices are likely to be in the line
of sight (LoS) of a few ANs for most of the time. In addition to
meeting the increased communication demand, this also creates
the opportunity for accurate device positioning based on time
of arrival (ToA) estimates, obtained at the LoS ANs. Since it
is expected that the ANs are also equipped with antenna arrays,
ANs can furthermore estimate the direction of arrivals (DoAs),
which can, in turn, be used to improve the device positioning

This work was supported by the Doctoral Program of the President of
Tampere University of Technology and the Finnish Funding Agency for
Technology and Innovation (Tekes, under the project “5G Networks and
Device Positioning™).
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accuracy. Overall, this results in great potential to develop and
provide highly accurate device positioning within 5G networks
that has significant advantages compared to already existing
approaches.

On the technical side, the envisioned wide waveform band-
widths in 5G systems make it possible to obtain highly accurate
ToA estimates that, in combination with the DoA estimates,
can be fused into position estimates with extremely high ac-
curacy. Therefore, 5G device positioning has the potential to
substantially outperform existing techniques such as global nav-
igation satellite systems (GNSSs) (= 5m [2]), LTE observed
time difference of arrival (OTDoA) (= 25m [3]) or WLAN
fingerprinting (3 — 4m [4]). Second, since 5G positioning can
potentially be carried out entirely on the network side, the power
consumption within the user devices is exceptionally low. In
fact, in the network-centric scenario, the only contribution to
5G positioning on the UN side is the transmission of uplink
signals that are used to estimate the ToA and DoA within the
ANs. However, these signals do not necessarily need to be
dedicated positioning signals, but can be basically the same
reference/pilot signals that are anyways exchanged between the
devices and ANs for multiple-input multiple-output (MIMO)
channel estimation [5]. Thus, the power consumption within
the UNs, due to positioning capabilities, could be even a 100
times less compared to that of global positioning system (GPS)
(=~ 100 — 150mW [6]). As a consequence, and in contrast to
GPS and other GNSSs, 5G positioning can continuously run in
the background, providing highly accurate position estimates at
any given moment. Third, the 5G positioning concepts will also
work indoors, opening business opportunities to an important
market. In contrast, classical GNSS-based solutions are not able
to provide accurate positioning indoors as they require direct
visibility to the satellites. Finally, 5G positioning would also
allow for the determination of altitude, which is of particular
importance in indoor positioning.

With all of these advantages, 5G positioning is expected to
meet the high demands of future location based services and
applications. Moreover, an accurate positioning infrastructure
will be needed also for the navigation and mutual coordination
of, e.g., robots that are expected to be commonplace by 2020-
2030. Similarly, vehicles would benefit from fast, reliable and
accurate positioning that enables advanced collision-avoidance
as well as automatic driving gains. Ultimately, the UN position



can also be capitalized in the 5G radio network itself in order
to predict mobility and overall to carry out enhanced location-
based radio resource management (RRM), for example.

In summary, the deployment of 5G networks with a high
density of ANs provides an unprecedented opportunity to create
an advanced positioning system that will be able to meet the
demands of future location-based services and applications and
greatly enhance the RRM of the 5G radio network. However,
so far this opportunity has not been clearly recognized in the
academy and industry. In this paper, we propose and demon-
strate the capabilities of a positioning system that is specifically
designed for high accuracy user device position estimation and
tracking in 5G ultra-dense networks. More specifically, we pro-
pose an extended Kalman filter (EKF) that fuses the ToA and
DoA estimates from a single or multiple LoS AN into a position
estimate. In the past, EKFs have been proposed for tracking the
position of a target using DoA estimates only [7]. However, the
fusion of both ToA and DoA estimates has not been considered,
to the best of our knowledge.

It is well known that the use of ToA estimates in positioning
requires nearly perfect synchronization within the network as
well as with the device to be positioned. While synchroniza-
tion within the network is a reasonable assumption, it is very
unrealistic to assume a synchronization with the UN. The latter
form of synchronization is particularly challenging due to the
cheap oscillators that are commonly installed in user devices.
These imperfect oscillators result in large and time-varying
clock offsets, which, if not corrected, render the respective ToA
estimates useless for positioning. In this paper, we address this
problem by including a realistic clock offset model from [8]
within the EKF. The resulting joint DoA/ToA EKF is then able
to estimate both the UN position as well as the clock offset of
the user device. To test the proposed positioning system, we first
demonstrate the achievable DoA/ToA estimation performance
using the respective Cramer-Rao bound (CRB) in conjunction
with the 5G simulation models from the “Mobile and wireless
communications enablers for the twenty-twenty information
society (METIS)” project [9], [10]. Thereafter, we use these
results to show that the proposed joint DoA/ToA EKF provides
position estimates with significantly higher accuracy than the
classical DoA-only EKF [7], while, at the same time, obtaining
also highly accurate clock offset estimates. Moreover, we show
that, in contrast to DoA-only based solutions, the proposed joint
DoA/ToA EKEF is capable of tracking the user position even if
only a single LoS AN exists.

In summary, the contributions of this paper are as follows:

« We propose and discuss “always on”” UN positioning in 5G.

« We simulate and analyze the achievable DoA/ToA estima-
tion performance in 5G networks using the respective CRB
in combination with the METIS channel model.

« We propose and test a novel joint DoA/ToA-EKF for joint
UN positioning and clock offset estimation using realistic
simulation models.

The paper is organized as follows. In Section II we discuss
the proposed 5G positioning engine as well as the applied clock
offset models. The CRB that we use to evaluate the achievable

Fig. 1. Example of UN positioning in 5G ultra-dense networks. Positioning
and tracking is carried out by the network in order to minimize the power
consumption at the UN.

DoA and ToA estimation performance is shortly summarized in
Section III. The joint DoA/ToA EKEF for positioning is proposed
in Section IV. A numerical evaluation and analysis of the algo-
rithms can be found in Section V. Finally, the paper is concluded
in Section VI. As supporting material for this paper, we have
created two videos that can be found online under:

www.tut.fi/ 5G/GLOBECOM15.

II. SYSTEM MODEL
A. 5G Network and Positioning Engine

In this paper, we consider a dense network of AN as depicted
in Fig. 1. We assume that the location px, = (xk, yx) of each AN
k is known and that the ANs are equipped with antennas that
make DoA estimation possible. As an example, we model the
AN antennas as concentric circular antenna array consisting of
nine cross-dipoles arranged in the horizontal plane 10 m above
the ground. However, other antenna choices are possible as well.
We further assume that the ANs composing the network are
synchronized among each other but not with the UN. This AN
synchronization does not have to be perfect, but should not
exceed the range of the ToA estimation errors, which are about
1 — 4 ns with the setup that we consider in this paper. In the
considered network, the UN periodically sends uplink signals
that we will be referring to as beacons. Here we investigate
the utilization of these beacons for network-based positioning.
However, the beacons could also be used to acquire channel
state information (CSI) at the ANs as proposed in [5]. Hence,
dedicated signals for positioning may not be required in future
5G networks.

Based on the received beacons, ANs will detect whether they
are in LoS with the UN. Such LoS detection schemes can be
based on the Rice factor of the received signal strength (RSS)
[11] or on the kurtosis of the estimated channel impulse response
[12], for example. In case of an LoS link, an AN will then
estimate the DoA and ToA of the beacon signal. Thereafter, the
network gathers the DoA and ToA estimates from all LoS-ANs,
which are finally fused into a UN position estimate p = (&, §)
by means of the proposed joint DoA/ToA-EKF. For simplicity



of presentation and analysis, we only study 2D positioning
based on azimuth DoA estimation. However, an extension to 3D
positioning based on azimuth and elevation DoA estimation is
possible and follows straightforwardly from the work presented
in this paper.

B. Clock offset

In the literature, it is generally agreed that the clock offset
p is a time-varying quantity due to imperfections of the device
oscillators, see e.g., [8], [13]. For a measurement period 7', the
clock offset can therefore be written in a recursive form as [8]

pln] = pln = 1]+ a[n]T eV

where a[n} is known as the clock skew. Some authors, e.g., those
of [13] assume the clock skew to be constant, while some recent
research based on measurements suggests that the clock skew
is in fact time-dependent, at least over the large observation
period (1.5 months) considered in [8]. However, taking the
research and measurement results in [14], [15] into account,
where devices are identified remotely based on an estimate of
the average clock skew, one could assume that the average clock
skew is indeed constant. This also matches with the measurement
results in [8], where the clock skew seems to be fluctuating
around a mean value. Nevertheless, the measurements in [8],
[14], [15] were obtained indoors, i.e., in a temperature controlled
environment. In practice, it would be surprising if large changes
in the ambient temperature due to, e.g., a transition from indoors
to outdoors would not affect the clock skew at all. Therefore, we
adopt the more general model [8] of a time-varying clock skew,
which also encompasses the constant clock skew model.

The clock skew in [8] is modeled as an auto-regressive (AR)
process of order P. While the measurement results in [8] reveal
that modeling the clock offset as an AR process results in large
performance gains compared to a constant clock skew model, an
increase of the order beyond P = 1 does not seem to increase
the accuracy of clock offset tracking significantly. In here, we
consequently model the clock skew as an AR model of first order
according to

aln] = paln — 1] +nln] @)

where f is a (constant) parameter and n[n] ~ N(0,07) is
additive white Gaussian noise (AWGN). Note that the joint
DoA/ToA EKEF proposed in Section IV could easily be extended
to AR processes of higher orders.

III. CRB ON DOA AND TOA ESTIMATION

The CRB is a lower bound on the estimation variance of
any unbiased estimator. This section derives the CRB on 2D
DoA and delay estimation of the LoS path on a dense multipath
channel. In this paper, the DoA and ToA estimates used by the
EKEF proposed in Section IV follow a distribution that is given by
the CRB. We choose such an approach in order to identify the ul-
timate performance limits of DoA/ToA estimation in ultra-dense
networks, independent of a particular estimator. In practice, the
DoA and ToA estimates used by the EKF may be found from the
RIMAX algorithm, for example [16]. Interestingly, the RIMAX
algorithm is known to be statistically efficient in the asymptotic

regime, and very close to the CRB in practice [16]. Thus, this
approach does not limit the generality of the proposed EKF and
is moreover also a good indication for the performance that can
be achieved with practical estimators.

We model each uplink (UL)-single input multiple output
(SIMO) channel as a superposition of a single specular com-
ponent and diffuse components. As motivated in Section II,
we consider the channels corresponding to the ANs that are
in LoS with the UN, only. In particular, let z;, € CMyNix1
denote the UL-SIMO channel of the kth AN for all of the My
subcarriers, i.e. Z, = [2x(1),...,2x(M;)]T. The UL-SIMO
channel may be estimated from UL pilot signals, and it is also
needed in multiantenna wireless communications for spatial-
division multiple-access and beamforming.

In this paper, the UL-SIMO channel is parameterized as
follows:

z,(&) = ([af (¥,9), ay (0, 9)] @ ax(7)) v +n, (3)

where ® denotes the Kronecker product and the LoS-parameter
vector & € R3*! is given by £ = [r,9,¢]". In particular,
T €R{, ¥ €[0,7], and ¢ € [0,27) denote the ToA of the LoS
path as well as the elevation and azimuth DoAs, respectively.
Moreover, vectors all (9, p) € CV+*1 and a} (9, ) € CNex1
in (3) denote the array steering vectors of the kth AN for a
horizontal and vertical polarization, respectively. Furthermore,
ap(1) € CMsx1 denotes the frequency-response of the UL-
SIMO channel, including the Tx/Rx RF-chains, and My € N
denotes the number of subcarriers. For the sake of simplicity, we
assume that the Rx RF-chains are identical. Finally, vector v €
C?*! denotes the complex-valued weights of the LoS path in
both horizontal and vertical polarizations while n € CMsNkx1
models both the diffuse components of the channel and the
measurement noise. Vector n is zero-mean complex-circular
multivariate Gaussian distributed with a covariance matrix given
by R,, € CMsNexM;sNi

The CRB for the LoS-parameters is given by CRB(6) =
I71(0) where 1(0) € R™*7 denotes the Fisher information
matrix (FIM). The parameter vector § € R7*! is given by
0 = €7, R{v}7,3{7}7]". The FIM can be shown to equal

1) = 2»{D{R;'D; o DD, © DR 'D,}, 4
where © denotes the Hadamard-Schur product and Ry and R,
denote the covariance matrices of the diffuse components in
the delay and angular domain, respectively. Moreover, matrices
D; € CM>*7 D, € C'*7,and D, € CV**7 are given by:

J
D; =[za(r), 1" ®a(r)], D,=[1"j 1] G

D, = a0, p). a0.9). a0, ), 80, @17, b
where 1 denotes a vector of 1’s with appropriate dimensions.
Note that the FIM expression in (4) assumes a noise covari-
ance matrix given by R, = Ry ® Ry. This is a common
assumption in channel modeling [16]. It is also important to
note that R,, is unknown in practice and needs to be estimated,
in addition to the LoS-parameters. However, the corresponding
CRB block related to the LoS-parameters is still given by (4).



IV. PROPOSED EKF FOR JOINT TRACKING OF USER
POSITION AND CLOCK OFFSET

The EKF is a non-linear extension of the popular Kalman
filter that iteratively estimates the state of a dynamic system.
In this section, we first propose the joint DoA/ToA EKF and
then shortly discuss how to properly initialize the EKF for good
tracking performance.

A. EKF Iterations

Within the joint DoA/ToA EKF, we estimate the UN position
along with the clock offset and clock skew. Therefore, we obtain
a state vector s[n] = [z[n], y[n], vz [n], vy[n], p[n], a[n]]T that
evolves according to the state transition

s[n] = Fs[n — 1] + w[n], (6)
12 T- Iz 0,
1 T
F=100 I, 02, F.= {0 5} @)
0, 0, F.

with wln] ~ N'(0,Q), Q = diag[0,0,02, 07,0, 07]. From (7),
we can see that (6) consists of two decoupled parts. On the one
hand, we have the part that corresponds to the movement of
the user, i.e., position and velocity. This part originates from a
conventional movement model as described in, e.g., [17, p. 459].
On the other hand, we have the part that describes the evolution
of the clock offset and skew according to (1) and (2), respectively.
Note that both (1) and (2) have been shown to be suitable for
clock tracking in [8] using practical measurements. Unfortu-
nately, the authors of [8] do not state values for 3 as determined
in their experiments. However, they argue that the clock skew
is quasi-stationary, even for very long measurement periods
(08 —0o3)/ %
which becomes 8 & 0.98 for the values of o2 and 0,21 given in
[8]. In general, and although the authors of [8] propose some
techniques to estimate (3, it is rather difficult for a network to
obtain those estimates. Therefore, we set B = 1 within the EKF.
However, according to our observations, the joint DoA/ToA EKF
is not very sensitive to mismatches between B and the actual (3.

For every time step n, denote K [n] as the number of ANs
with a LoS to the UN and £ = {l1,12,...,lxn)} as the indices
of those ANs. At an individual AN k € ¢, the measurement
equation then consists of two parts, i.e., the DoA estimate
&r[n] = @r[n] + dpr[n] as well as the ToA estimate 73,[n] =
Tk [n] + 07 [n] with estimation errors dpy[n] and 674[n]. We can
hence write in short yj, = [@x[n], 7x[n]]T = hy(s[n]) + uln],
where uy, = [0¢y., d71]7 is the estimation error with covariance
Ry = E[uxu?] and hi(s[n]) = [hg,1(s[n]), hx2(s[n])]T. The
vector function hy, : RS — R? relates the measurement vector
¥k to the UN state through the nonlinear equations

Ayk [77]

(1.5 months) such that we can calculate 5 =

h,1(s[n]) = arctan Azy[n] ©
b2 (s[n]) = dkTM + p[n] )
with Azy[n] = xln] — ax, Ayln] = yln] — g, diln] =

A2z [n] + A%y [n] and the speed of light c. Finally, we write

the complete measurement equation at time-step 7 by combining
the yy. from all L|n] LoS-ANs into the L[n] X 1 vector

yln] = h(s[n]) + uln] (10)

where y = [y{, y2T~ e 7y{[n]]T’ h = [h{7 h%‘7 ) h’{[n]]T
and u ~ N(0, R) with an L[n]x L[n] block diagonal covariance
matrix R = blkdiag(Ry,, Ry, ..., Riy )

We are now ready to state the well known EKF equations.
In this paper, we use the same notation as in [18] where s~ [n]
denotes an a priori state estimate, i.e., an estimate obtained from
the measurements up to but not including y[n], while s™[n]
denotes an a posteriori estimate, i.e., an estimate obtained from
measurements up to and including y[n]. With this notation we
can write the a priori estimates of the state and its covariance at
time-step n as

§7[n] =Fst[n—1]
P~ [n] = FP*[n — 1JFT 4+ Q[n]

an
(12)
while the a posteriori estimates can be written as
K(n] = P~ [n]H[n]" (H[n]P~ [nJH"[n] + R[n])"" (13)
§T[n] =8 [n] + K[n] [y[n] — h(é*[n])] (14)
P*[n] = (I- K[nJH[n]) P~ [n]. (15)

In (13-15) we use the Jacobian matrix H = gl;—[[""]] evaluated at
s~ [n]. For the joint DoA/ToA EKEF, the elements of H become
Hox—1,1[n] = [hya]e(87[0]), Hak—12[n] = [hg1]y(s7[n]),
Hoi1[n] = [hgola(87[0]), Haxz[n] = [hgo]y(s7[n]),
Hyy 5 = [hy2],(8 [n]) for k = 1... L[n] and zero otherwise.
It is then straight forward to show that

il o) = =S o, sl = S 10
[y, (sln]) = f;’f:{%l [hy,o], (sn]) = fg:[[:]] (17)
by 2], (s[n)) = 1. (18)

The UN position estimate at time step n is finally obtained as
(87 [n], 85 [n]) with an estimated covariance found as the upper-
left-most 2 x 2 submatrix of P™[n]. An estimate of the clock-
offset is given through 87 [n].

B. EKF Initialization

In general, the initialization, i.e., the choice of §*[0] and
P (0] is very important for the performance of an EKF. In the
worst case, bad choices of §7[0] might lead to divergence in
the EKF. Fortunately, in ultra dense networks divergence of the
UN position estimates is relatively easily noticed by checking
whether the obtained estimates match with the locations of the
ANs that can hear the UN. Nevertheless, we would obviously
like to avoid divergence in the first place. Therefore, in the
following we will briefly discuss possible initialization methods.

For the initialization of the UN position estimates, we can
resort to one of the many RSS/DoA/time difference of arrival
(TDoA)-based positioning techniques that are available in the
literature. If available, the UN could even communicate a po-
sition estimate that it obtained itself using, e.g., GNSSs. It is



important though that the chosen technique provides not only
position estimates but also an estimate of the position covariance
such that the respective elements in both s*[0] and P*[0] can
be initialized. Unless the chosen positioning technique also
provides a velocity estimate, the EKF can be initialized with
a very coarse estimate of the average velocity that is easily
obtained for a given location considering e.g. speed limits and
available means of transportation.

The UN clock offset can be limited to fairly low values
by simply communicating the time from one of the LoS-ANs.
Upon arrival at the UN, the communicated time can be used to
set the time within the UN. Thereafter, the UN clock offset is
determined by the transmission and reception delays occurring
within the involved AN and UN, respectively, as well as the
signal propagation time.

Manufactures typically report the clock skew of their oscilla-
tors in parts per million (ppm). An oscillator with a specification
of 20ppm, as an example, can be expected to result in a
maximum clock offset of 20 ps per 1s of runtime. However,
based on the results in [8], [14], [15] positive clock skews
seem to be much more common than negative ones. In [14],
the clock skews of 69 desktop computers have been estimated
using transmission control protocol (TCP) timestamps over a
period of 38 days. Out of the 69 machines, only two had slightly
negative clock skews (>—6 ppm), while the average clock skew
was about 21 ppm with a standard deviation (STD) of about
12 ppm. Similar results can be found in [15], where the clock
skews of five smartphones have been estimated using internet
control message protocol (ICMP) timestamps. Again, only a sin-
gle smartphone had a slightly negative clock skew (~—3 ppm),
while the average clock skew and STD were about 29 ppm and
34 ppm, respectively. Finally, in [8] the average clock skews of
a low-powered micro controller in combination with a 16 MHz
and a 32.768 kHz clock were determined to be approximately
78 ppm and 39 ppm, respectively. Therefore, as a very general
rule, we could initialize the clock skew to &[0] = 25 ppm with
an STD of a few 10 ppm.

V. NUMERICAL EVALUATIONS AND ANALYSIS

In our evaluation, we first use the geometry-based stochastic
METIS channel model [10] to determine the CRB on DoA/ToA
estimation. The obtained CRB then serves as the basis to sim-
ulate the performance of the proposed DoA/ToA EKF. This
approach greatly reduces the overall simulation run-time and
moreover also simplifies the repeatability of our results.

A. DoA and Delay Estimation

The METIS geometry-based stochastic channel model
(GSCM) stems from the WINNER+ channel model [19]. Our
focus has been on the 3D urban micro (UMi) propagation
scenario. In particular, the maximum number of clusters in the
3D UMi scenario is 12 for LoS and 19 for a NLoS condition.
The clusters that are at least 25dB weaker than the cluster
with largest power are discarded. Each cluster comprises 20
propagation paths. Each propagation path is characterized by
a power, delay, elevation angle, azimuth angle, complex-path
weights and a cross-polarization ratio. Details regarding the

calculation of the aforementioned parameters of the propagation
paths may be found in [10], in addition to the corresponding
probability distributions. The LoS propagation path is also in-
cluded in case of a LoS condition. The Ricean K-factor is used
to weight the LoS propagation path as well as the remaining
clusters accordingly. The parameters of the LoS propagation
path, namely the elevation angle, azimuth angle, delay and path-
weights, follow from the distance between the AN and UN as
well as their relative locations.

For the beacons transmitted by the UNs we assume an
OFDM waveform with a bandwidth of B = 200 MHz and a
total number of Ny, = 640 subcarriers. However, we exploit
only Ny = 64 subcarriers for positioning purposes (1 every
10). The receiver noise in the ANs is modeled as iid circular
symmetric complex Gaussian thermal noise with a variance of
kT By = —119 dBm per subcarrier, where 7" = 295 K, k is the
Boltzmann’s constant, and By = B/N; . The radio frequency
interference (RFI) at an AN is assumed to stem from UNs
outside of the AN’s coordination area which we model as a circle
of radius 250 m around the AN. In a separate simulation study
(not included here due to lack of space), we have determined the
RFI by placing the interferring UNs on a ring around the AN
with outer and inner radius of 250 m and 500 m, respectively.
The placement of the interferring UNs was according to a non-
homogeneous Poisson process leading to an overall density of
about 1000 UNs per 1km?. This value is according to the car
density recommended by METIS [9]. Next, we assumed that
the interfering UNs transmit an OFDM-based signal with 640
active subcarriers and a transmit power of 23 dBm. According
to our simulation results, the overall interference at an AN
can then be well approximated as normally distributed with a
variance of —86 dBm per subcarrier. Finally, the RFI is modeled
as a spatially white process. Such an assumption significantly
reduces the complexity of the simulations and it is in agreement
with the recommendations in [20]. Finally, we have calculated
the transmit power of the UNs to be positioned such that a LoS-
AN 60m away from the UN receives the positioning beacons
with a signal-to-interference-plus-noise ratio (SINR) of 15 dB.
This results in a UN transmit power of about 3 dBm.

Using the aforementioned setup, we have determined the
CRB on the STD of DoA/ToA estimation as depicted in Fig. 2.
The depicted results were obtained by numerically averaging
over the CRB for 3 - 10° channel realizations drawn randomly
according to the METIS channel model [10]. The CRB for
the METIS channel model has been obtained by fitting the
multipath-components of the channel to the covariance matrix
in (4). We have observed that in rare cases channel realizations
occur which lead to a CRB on DoA estimates much larger than
[180°]2. This is a limitation of the CRB in use, which was
derived neglecting the fact that DoAs are circular values defined
on an interval of 360°. In order to avoid that the average CRB
is dominated by these rare but very large and faulty values,
we have removed the corresponding channel realizations. In a
practical system we would also recommend to remove DoA/ToA
estimates that do not match our earlier observations in any way.
Thus, we believe that the removal of such channel realizations is
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Fig. 2. CRB on the STD of DoA and ToA estimation as a function of the
AN-UN distance using the stochastic METIS channel model [10].

(a) Multiple LoS-AN map.

(b) Single LoS-AN map.

Fig. 3. Maps used to test the tracking performance of the proposed joint
DoA/ToA-EKF.

in fact a very practical approach to solve the shortcomings of the
CRB in use.

As expected, the CRB on ToA estimation increases mono-
tonically with the UN-AN distance. This is caused by the
propagation path loss that increases with the UN-AN distance.
Obviously, an increasing path loss also results in a reduction of
the UN SINR at the AN. This, in turn, leads to the observed
worsening of the ToA estimates. However, for the CRB on DoA
estimation we observe a slightly different behavior. In fact, the
CRB on DoA estimation decreases up to around 10 m and only
thereafter, we observe the same monotonic increase with the
UN-AN distance. While this initial decrease of the CRB might
seem counter-intuitive at first, it is explained by the geometry
of our estimation problem. According to our assumptions, the
AN’s planar antenna array is mounted in a horizontal plane
8.5 m above the UN. Now if a UN is located directly underneath
the AN azimuth DoA estimation is in fact impossible with the
assumed array. The conditions for azimuth DoA estimation only
improve when the UN is moving away from the AN. In theory,
the best performance is achieved when both the AN and UN are
approximately co-planar. However, this also means that the UN
is very far from the AN, which as discussed above significantly
reduces the SINR. Due to these counteracting mechanisms we
thus observe the lowest value for the CRB on DoA estimation
at around 10m. Finally, the CRB also reveals that DoA and
ToA estimation errors are statistically independent since the
off-diagonal elements of the CRB are practically zero (even in
comparison to the small values of the CRB on ToA estimation).

B. User Position and Clock Offset Tracking

In this section, the performance of the proposed joint
DoA/ToA-EKEF is evaluated by tracking a UN moving through

TABLE I. Tracking RMSE of UN position (Pos.) and clock offset (CIk.).

proposed
DoA-only EKF [7] joint DoA/ToA-EKF
N Pos. | Ck Pos. [ Clk
100 5.3m - 0.4m 4ns
500 8.2m - 0.6m 4ns
1000 10.3m - 1.0m 4ns

an urban environment similar to METIS’ Madrid model [9]. In
accordance with the Madrid model, each block has dimensions
of 120 m x 120 m and the street width is set to 12 m. The density
of ANs is assumed to be 60 m, which is well in line with the
assumptions in [5]. Overall, our street model consists of 4 x 4
blocks, resulting in the map depicted in Fig. 3a.

A new UN is randomly and uniformly placed at the start of
the N, E, S or W ends of either of the streets. When the UN
approaches an intersection, its route continues in a randomly
and uniformly chosen direction excluding the direction the UN is
coming from. The route ends when the UN moves out of the map
or when it has crossed a maximum of 6 intersections. For the
sake of simplicity, it is assumed that the UN is moving in the mid-
vtk =
15 km/h. Whenever a new UN is placed on the map, its clock
offset and clock skew are randomly initialized according to
pl0] ~ N(0,02,), 0p0 = 100ps and a[0] ~ N (ta,0,02 o)
Ha,0 = 25ppm, 04,0 = 30 ppm, respectively, as motivated in
Section IV-B. Based on the measurement results in [8], we set
the STD of the clock skew driving noise to o,, = 6.3 - 1075,

We assume that an initial estimate p[0] = (£[0], 9[0])T of
the UN position p[0] is available through, e.g., GNSS where
p[0] ~ N(p[0],070l2), op0 = 5m. For each new UN, we
then initialize the joint DoA/ToA-EKF as well as the classical
DoA-only EKF [7] that serves as our positioning benchmark.
The state vector and covariance of the joint DoA/ToA-EKF are
initialized as §*[0] = (p7[0],0,0,0, 10,0)T and P+[0] =
diag(0? 0, 020,020,020, 0501 0a0) > Ovo = 5m, respec-
tively. The same values are then also used for the initialization
of the DoA-only EKF. Thereafter, the EKFs are updated in an
interval of 7" = NpT}, where Ty = 167.3 ps is the duration of
the 5G radio frame proposed in [5] and Nt is a positive integer.
At every time-step n, we assume that the two closest ANs not
obscured by building blocks are in LoS with the UN. These LoS-
ANs then produce a DoA and ToA estimate according to (10)
using the CRBs obtained in the previous section. Thereby, the
block matrix R;, of covariance R becomes the CRB that was
obtained for the distance closest to the actual distance between
AN [; and the UN. Within the EKFs, we have tuned the STD
of the driving noises to o, = 0.1m/s and o/, = 10~%. The
latter value is much larger than the actual value, but leads to a
much improved overall performance. Based on our observation,
very small 0‘:] lead to a divergence in the joint DoA/ToA-EKF
whenever the clock offset and clock skew estimates are very
inaccurate as, e.g., the case in the initial tracking phase.

Table I summarizes the tracking performance of the proposed
joint DoA/ToA-EKF in comparison to the classical DoA-only
EKF. These results were obtained by averaging over 10° dif-
ferent UN routes, each with individual realizations of DoA/ToA

dle of the street and with a constant velocity v =



estimation errors. In order to avoid that the tracking root-mean-
squared errors (RMSEs) are dominated by the initial state esti-
mates §T, we have excluded the first 20 EKF iterations in the
RMSE calculation. Considering the clock offset, for example,
we notice that the tracking RMSE in Table I is significantly
smaller than the STD of the initial estimate (100 ps). However,
these initial errors are not determined by the EKFs and should
therefore also not be included in the tracking RMSE calculation.

As expected, we can improve the estimation accuracy by
decreasing the tracking period. Overall, the results also show that
the proposed joint DoA/ToA-EKF greatly improves the position-
ing accuracy of the classical DoA-only EKF. Depending on the
tracking period, the joint DoA/ToA-EKF achieves a positioning
RMSE of 0.4 — 1.0 m, which is an improvement by a magnitude
compared to the RMSE of the DoA-only EKF. Moreover and in
contrast to the DoA-only EKF, the joint DoA/ToA-EKF also
achieves highly accurate UN-network synchronization with an
RMSE of only 4 ns.

The performance of the DoA-only EKF suffers in particular
when the geometry of the two LoS-ANs and the UN resembles a
line. In such cases information about the AN-UN angles suffices
only to determine that the UN is located somewhere on that
line, but not exactly where. This is a known problem of DoA-
only based positioning in general and it has been shown that this
problem can be solved by including the RSS, i.e., a measurement
of the AN-UN distance into the positioning process along with
the DoA [21]. Since the ToA is also a measurement of the AN-
UN distance, the proposed joint DoA/ToA-EKF therefore does
not suffer from such disadvantageous geometries either. In a
5G network, this is a very important property as the network is
not primarily designed for positioning such that situations with
geometries disadvantageous for positioning are inevitable. In
fact, we cannot even guarantee that UNs are always in LoS with
multiple ANs. Therefore, we have tested the tracking capabilities
of the proposed joint DoA/ToA-EKF also for a second map with
extremely challenging conditions as depicted in Fig. 3b. In this
map the UN is in LoS with only a single AN for most of the
time. Therefore, the classical DoA-only EKF is not able to track
the UN at all. The proposed joint DoA/ToA-EKF on the other
hand estimates the UN position and clock offset with a RMSE
of about 3.0m and 10.3us, respectively for Ny = 100. By
increasing the number of antennas, we should be able to further
increase the positioning accuracy. This makes the proposed joint
DoA/ToA-EKF also interesting for positioning with massive
MIMO systems, where the number of antennas is significantly
larger compared to what we have assumed in this paper. This
forms one of the aspects in our future research.

The behavior of both the DoA-only EKF and the joint
DoA/ToA-EKF in tracking is also illustrated in the videos that
we have uploaded to www.tut.fi/5G/GLOBECOM]15.

VI. CONCLUSION

In this paper we showed that 5G ultra dense networks are able
to provide UN positioning with an accuracy that may even be in
the sub-meter range. More specifically, we have proposed a joint
DoA/ToA-EKF that tracks both the clock offset and position
of the UNs within a 5G network. Using the METIS channel

models that were developed specifically for 5G networks, we
then demonstrated the achievable DoA/ToA estimation perfor-
mance by means of the respective CRB. Finally, we used the
obtained results to simulate the performance of the proposed
joint DoA/ToA-EKF and showed that the joint DoA/ToA-EKF
significantly outperforms existing DoA-only solutions, while
at the same time obtaining highly accurate UN clock offset
estimates as a byproduct. Moreover, we also demonstrated that
the joint DoA/ToA-EKF is able to handle situations where DoA-
only solutions are not able to estimate the UN position at all.
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