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Abstract

Location-aware technologies have the potential to revolutionize computing, cel-
lular services, sensor networks, and many other commercial, military, and so-
cial applications. In wireless networks, accurate information about an agent’s
location can give meaning to observed data and facilitate the agent’s interac-
tions with its surroundings and neighbors. Determining the location of one
or more agents, known as localization or positioning, is a fundamental chal-
lenge. Most existing localization methods rely on existing infrastructure and
hence lack the flexibility and robustness necessary for large ad-hoc networks.
In this thesis, we describe a framework for localization that overcomes these
limitations by utilizing cooperation: the agents in the network work together
to determine their individual locations. We derive a practical algorithm for
cooperative localization by formulating the problem as a factor graph and
applying the sum-product algorithm. Each agent uses relative positioning
measurements and probabilistic location information from its neighbors to it-
eratively update its location estimate. We investigate the performance of this
algorithm in a network of ultra-wideband (UWB) nodes, which are well-suited
for localization due to their potential to measure inter-node distances with
high accuracy. Realistic models of UWB ranging error, based on an extensive
measurement campaign in several indoor environments, are incorporated into
the localization algorithm. Using the experimental data and simulations, we
quantify the benefits that cooperation brings to localization.
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Chapter 1

Introduction

Location-aware technologies have the potential to revolutionize computing,
cellular services, sensor networks, and many other commercial, military, and
social applications. In particular, location awareness is a key enabling factor
for wireless networks, which are comprised of multiple untethered agents. Ac-
curate information about an agent’s location gives meaning to observed data
and facilitates the agent’s interactions with its surroundings and neighbors.
For example, new-generation cellular services provide the capability for users
to determine their location relative to friends or landmarks [1]. The ability
to pinpoint the origin of a cell phone call could also dramatically increase the
efficiency of emergency 911 services [2]. In some cases, the function of the
network necessitates that each node have an accurate estimate of its spatial
coordinates within an absolute or relative map. A set of wireless sensors may
be used to detect variations in temperature or barometric pressure [3] across
different regions of an environment. Because such data has meaning only in
relation to the site where it was collected, knowledge of the location of each
sensor is essential. Other possible applications for location-awareness include

search-and-rescue [4], military target tracking [5], healthcare monitoring [6],

11



12 CHAPTER 1. INTRODUCTION

and logistics [7].

The problem of determining the location of one or more agents, known as
localization or positioning, is a fundamental challenge. Typically, only a small
fraction of the nodes in the network, known as anchors, have prior knowledge
about their location, as shown in Figure 1.1. Numerous solutions have been
proposed in existing literature; however, most existing localization methods
are ill-suited for the majority of wireless networks. The ad-hoc and often dy-
namic nature of wireless networks means that localization methods can rely on
minimal, if any, infrastructure, human maintenance, and a priori location in-
formation. A centralized computing unit is often infeasible; hence, distributed
algorithms are required. As wireless networks may contain hundreds or thou-
sands of agents, localization methods must also be scalable. Moreover, the
agents that comprise such networks are typically limited in terms of their pro-
cessing and communication capabilities. Noise and environmental factors also

present a challenge to robust, accurate localization.

In this thesis, we describe an algorithm for localization that addresses the
challenges above through cooperation amongst agents in the network. The
nodes in the network share information to determine each individual location.
An algorithm for cooperative localization is derived by applying the sum-
product algorithm to a factor-graph representation of the problem. Using
probabilistic models of relative positioning measurements, the algorithm allows

agents to exchange and incorporate location information from other agents.

The algorithm provides a framework for cooperative localization using any
type of relative positioning measurements. Due to its fine time resolution,
ultra-wideband (UWB) technology is particularly well-suited for such position-
ing measurements, especially in dense multipath or harsh environments [8]. In

this work, we present the results of an extensive experimental campaign to
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Anchors (known location)
¢ Agents (unknown location)
<+—» Cooperative links

Figure 1.1: Localization for an indoor wireless network

produce models of UWB ranging measurements, which are then incorporated
into the cooperative localization algorithm. Using the experimental data and
simulations, the cooperative localization algorithm is shown to provide greater
robustness and accuracy than traditional localization techniques.

The main contributions of the thesis are as follows:

e We derive a centralized algorithm for cooperation localization using fac-

tor graphs and the sum-product algorithm.

o After performing a graph transformation, we derive a distributed algo-
rithm for cooperative localization with improved computational com-

plexity.

e We discuss the incorporation of practical location information into the
algorithm, the representation of messages transmitted between agents,

and possible adjustments to the algorithm to reduce computation.
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e We present results from an experimental campaign to develop realistic

and tractable models of UWB ranging measurements.

e We quantify the benefits that cooperation brings to localization using

simulations that incorporate the experimental data.

The rest of this thesis is organized as follows. In Chapter 2, we present an
overview of current research in the area of localization, including existing sys-
tems and algorithms. We also discuss the use of UWB for localization. Chap-
ter 3 explains the theoretical background and derivation of the cooperative
localization algorithm. In Chapter 4, we cover practical issues related to the
implementation of the algorithm. Chapter 5 focuses on the UWB measure-
ment campaign and our resulting ranging error models. Results based on
these models and simulations are presented in Chapter 6. Finally, Chapter 7

contains concluding remarks.



Chapter 2

Background and prior work

In this chapter, we present an overview of localization and ultra-wideband
technology. Section 2.1 explains how localization is accomplished and intro-
duces a set of criteria with which to classify localization methods. Localization
systems, both implemented in current systems and proposed in the literature,
are also discussed. Section 2.2 provides a background on ultra-wideband tech-
nology, including its traditional use as a means for communication. We then

explain why ultra-wideband is well-suited for localization.

2.1 Overview of localization techniques

2.1.1 Signal metrics

Localization is accomplished using signals passed between an agent and ex-
isting infrastructure or from agent to agent. Information about the receiver’s
location relative to the transmitter (or vice versa) can be extracted from these
signals using a variety of metrics. In the following section, we discuss time of
arrival and time difference of arrival, received signal strength, angle of arrival,

hop count, connectivity, and fingerprinting.
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16 CHAPTER 2. BACKGROUND AND PRIOR WORK

Time of arrival and time difference of arrival Time-based metrics use
the measured signal propagation time to estimate the distance between a trans-
mitter and a receiver. Assuming a constant known propagation speed s, the
estimated distance is given by d=s- t, where £ is the measured duration of
the signal propagation. If the clocks at the transmitter and receiver are syn-
chronized, the transmitter can include a timestamp that allows the receiver
to measure the signal flight time based on the time of arrival (ToA). Alter-
natively, the roundtrip flight time can be measured, eliminating the need for
clock synchronization at the expense of increased communication. Time dif-
ference of arrival (TDoA) techniques determine the position of a transmitter
relative to two receivers with known location [9]. The difference in the signal’s
arrival time at each receiver defines a hyperbola upon which the transmitter
is located, with loci at each receiver. To calculate TDoA, the receiver clocks
must be synchronized with each other but not necessarily with the transmit-

ting agent.

Because time-based positioning measurements depend on the direct path
signal from transmitter to receiver, they are subject to errors caused by mul-
tipath and non-line-of-sight (NLOS) conditions. Multipath refers to a phe-
nomenon in which signals reflect off of surroundings and arrive at the receiver
via multiple indirect paths. The superposition of these arriving paths results
in fading, complicating detection of the direct path. NLOS conditions, created
by physical obstructions of the direct path, may produce a number of effects.
As the signal propagates through barriers, its speed decreases as a function
of the composition of the obstruction (e.g. material, thickness, etc), which
are typically unknown to the agent. Consequently, there is a discrepancy be-
tween the true propagation speed and the constant s used for the distance

calculation. The direct path may also be attenuated or, in extreme NLOS
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conditions, undetectable compared to late-arriving paths in the received sig-
nal. Such cases may cause detection algorithms to select an indirect path,
producing erroneous time-based positioning measurements and, in particular,
positively biased ToA-based range measurements. The accuracy of time-based

signal measurements increases with the bandwidth of the signal [10].

Received signal strength The distance between a transmitter and receiver
can also be estimated based on received signal strength (RSS) [11]. The rela-
tion between the received signal power P, and the propagation distance d is

described by the path-loss model
d
Prec(d) = Py — 10n,log —
do

where n, is the path-loss exponent and F; is the power received at a refer-
ence distance dy. These parameters represent the need for prior information
about the channel and transmission power in order to calculate RSS-based
range measurements. Because signal propagation through unknown materi-
als other than air causes the power attenuation to deviate from the path loss
model, shadowing is a major source of error for RSS measurements [7]. RSS

measurements are also subject to errors due to multipath.

Angle of arrival The angle at which a signal arrives at a receiver provides
information about the receiver’s position relative to the transmitter [12]. Angle
of arrival (AoA), also known as direction of arrival, can be measured with an
array of antennae in a fixed orientation, e.g. linearly. Based on the signals
arrival time at each antenna, the direction of arrival can be inferred. The need
for multiple antennae makes AoA unattractive for size- or cost-constrained

applications, such as unobtrusive sensors or small mobile units. Because AoA is
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based on multiple ToA measurements, ToA errors due to NLOS and multipath
affect AoA position estimates. Signal reflections arriving from indirect paths

further complicate AoA estimation.

Connectivity If an agent is able to receive signals from a transmitter with
known location, the agent’s position is within the transmitter’s range of com-
munication. Information about an agent’s location can thus be inferred through
its connectivity to other agents or beacons [11]. If the agent is connected to
multiple nodes, its possible location is constrained to the intersection of their
communication areas. Hence, the greater the number of connections to an
agent, the more tightly it can constrain the space of possible locations. As the
counterpart to connectivity, disconnectivity may provide information about an
agent’s location given that it cannot receive from a known transmitter. For
example, the agent may be likely to be outside of the transmitter’s communi-

cation range, or in an area with obstructed line-of-sight to the transmitter.

Hop-count In a network of wireless agents, nodes can communicate only
with neighbors within their range of communication. In order for a node to
send informatipn to a disconnected node, the message must be routed via a
multihop path. If the average hop distance is known, then the message receiver
can estimate its distance from the sender through the number of hops {13]. Hop
count provides a very rough estimate of distance between sender and receiver,
especially in ad-hoc networks, as it is very unlikely that the multihop path

follows a straight line and contains hops of the same distance.

Fingerprinting Fingerprinting, or pattern matching, provides information
about the location of a transmitter by comparing the received signal waveform

or characteristics, such as ToA, AoA, and RSS, to a database [4]. For each
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fixed beacon located throughout the environment, a database is compiled prior
to the deployment of the system consisting of waveforms or characteristics of
signals originating at known locations in the vicinity of the beacon. After the
system is deployed, a beacon performs a pattern matching algorithm on the
signal received from an agent. The database entry that most closely matches

the received signal indicates the agent’s probable location.

2.1.2 Localization algorithm classifications

The signal metrics described above provide information about the relative po-
sitions of transmitters and receivers. Localization algorithms then integrate
these measurements into an estimate of the agent’s location in a map or coor-
dinate system. The following classifications facilitate an understanding of the

types of localization methods.

Centralized versus distributed In centralized localization algorithms, each
node in the network routes its collection of relative positioning measurements
to a central processing unit. The processor can then determine the locations
of all the nodes using the entire set of measurements; for example, by optimiz-
ing some cost function over the set of measurements. Moreover, the processor
has information about nodes that are disconnected. However, routing infor-
mation from every node to the central computer is likely to result in heavy
communication traffic and power usage. Hence, centralized algorithms become
impractical as the number of network nodes increases. Distributed algorithms
(e.g. GPS), on the other hand, do not rely on a central unit. Instead, each node
can use only the location information that it has collected or received from
neighboring nodes to determine its coordinates. Consequently, nodes have

no information about disconnected nodes unless it is routed to them through
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neighbors. Distributed algorithms are scalable, making them attractive for

large networks.

System-level versus agent-level Algorithms that provide system-level location-
awareness enable users to obtain information about the locations of all the
agents from one node or station. Agents may either route measurement infor-
mation to the central unit where all locations are calculated, as in a centralized
algorithm, or each individual node may may be calculated its location in a
distributed manner and then route the estimate to the system station. Such
localization systems may be useful when an administrator wishes to coordi-
nate the actions of multiple units, e.g. in a military scenario. Alternatively,
algorithms may provide agent-level location-awareness; the objective of these
algorithms is for each agent to individually discover and maintains information
about its own location. For example, a cell phone user may wish to know his
location in an unfamiliar building, but he has no need to locate every other

person in the cellular network.

Infrastructure-dependent versus ad-hoc Some localization algorithms
depend on infrastructure established prior to network deployment. Existing
infrastructure may include beacons fixed at known location that act as posi-
tional references to agents in the network [14]. These algorithms may be pos-
sible when location-awareness is planned for a given building; however, they
are infeasible in situations where agents are deployed with little prior notice
in an unknown environment. Such networks necessitate ad-hoc localization
algorithms. Ad-hoc localization requires no existing infrastructure, enabling

rapid and adaptable deployment of location-aware wireless networks.
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Absolute versus relative Localization algorithms make produce location
estimates in an absolute or a relative map. Absolute localization produces
global coordinates. Relative localization provides information about where
an agent is located in the context of its neighbors or local environment, such
as in a specific building. Localization systems that provide relative position
information may tell users their location in terms of an indoor coordinate
map, or which room or area of the building they are located. If positioning
measurements are made relative to nodes with known global coordinates, both

relative and absolute localization is possible.

Cooperative versus non-cooperative In a non-cooperative algorithm,
each agent receives location information only from reference beacons [15].
In order for all agents to obtain sufficient information for localization, non-
cooperative algorithms necessitate either a high density of beacons or long-
range, high-power beacon transmissions. Both options are undesirable for
ad-hoc and cost- and power-constrained networks. Additionally, dependence
on beacons impairs the robustness of the system; if even one beacon is com-
promised, several agents may be unable to localize. These limitations are
addressed by algorithms that allow agents to cooperatively determine their
location. In cooperative algorithms, agents communicate both with beacons
and with other agents, exchanging information about their relative positions.
Inter-agent communication removes the need for all agents to be within range
of one or more beacons. Moreover, each agent has access to more relative mea-
surements and hence information about its position, increasing the potential

accuracy and robustness of the system.
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2.1.3 Existing localization systems and algorithms

A wide variety of localization techniques are available with existing technology

or have been proposed in literature.

Global coordinates can be calculated using terrestrial or satellite-based
systems. The Global Positioning System (GPS) consists of 24 satellites that
transmit radio signals containing information about their position to receivers
on the earth. The receiver then estimates its distance from the transmitting
satellite using the time of arrival of the signal. Knowing its distance from
at least three GPS satellites, the receiver can calculate its global coordinates
through trilateration with an accuracy of meters [16]. Because the receiver
clock is not synchronized with the satellites, a fourth signal corrects for the
timing offset. GPS-based systems work well only when the user is in line-of-
sight of at least three satellites; hence, such systems are impractical in dense
or harsh environments, such as in urban environments, under forest canopies,
and indoors. The 3G communication system provides localization capability
for cellular phones using their radio-frequency communication signals. Base
stations can either determine the absolute coordinates of mobile stations in
the vicinity or provide reference points from which mobile stations can de-
termine their own location. Coarse location information in the 3G system is
accomplished by identifying the cell in which the mobile station is located,
i.e. through proximity to base stations of known location. For finer position
estimates, the 3G system is also able to use TDoA and assisted GPS [17].

Current indoor positioning techniques provide relative localization in GPS-
denied areas for applications such as ubiquitous computing [18] and logistics.
Such systems include Cricket [19], which calculates the distance from a user
to a beacon using the time-of-flight of transmitted radio-frequency and ultra-

sonic signals. RADAR [20] provides indoor location information by perform-



2.1. OVERVIEW OF LOCALIZATION TECHNIQUES 23

ing trilateration based on radio-frequency RSS. Radio-frequency identification
(RFID) allows the localization of tagged items based on their proximity to

known RF signal receivers.

Existing localization systems, including those described above, are infrastructure-
dependent and non-cooperative. The dependence on infrastructure precludes
the use of such systems for ad-hoc wireless networks, which may be deployed in
an unknown environment with no prior notice. To address these weaknesses,
recent literature has focused increasingly on ad-hoc, cooperative localization
algorithms [7]. In contrast to traditional localization algorithms, which have
relied on the trilateration of every node using beacons, ad-hoc cooperative
algorithms take advantage of network connections by using inter-agent rel-
ative measurements to improve their location estimates. We consider here
only distributed algorithms, as the nature of ad-hoc networks often prohibits

a centralized computation unit and extensive routing of information.

In the two-step localization algorithm Hop-TERRAIN/Refinement [13],
nodes first estimate their distance from beacons based on the number of hops.
Beginning with this rough position estimate, nodes then use range measure-
ments from their neighbors to iteratively refine their location estimate. The
refinement step performs trilateration by finding the least-squares solution to
a set of linearized equations. The Ad-Hoc Localization System (AHLoS) [21] is
an iterative algorithm in which nodes within range of three beacons determine
their position through time-based trilateration. Agents that have determined
their location then act as beacons for neighboring nodes. Location-awareness
thus propagates throughout the network in an ad-hoc, distributed fashion.
Several variants of the Ad-Hoc Positioning System (APS) have been proposed
to iteratively estimate the location of each node in the network using AoA [12]

or distance-vector routing [22]. In the algorithm Cooperative Localization
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with Optimum of Estimate (CLOQ) [23], agents use statistical information
about the ranging error to select the three best anchors for trilateration. Each
localized agent then acts as an anchor for the next iteration of the algorithm.
Statistical information about ranging measurements is also utilitized in [24] to
determine the maximum likelihood estimate of each agent’s position given the
observed measurements. In [6], multidimensional scaling is used to localize sec-
tions of the map, which are then aligned using anchors are references. Kernal
methods are utilized to statistically classify the RSS measurements received
by each agent in [25]. These classifications define areas relative to other nodes
in which the agents are likely to be located. Probabilistic information about
each node’s position relative to its location of deployment enables agents to co-
operatively infer their locations without the use of anchors in [26]. In the field
of robotics, Bayesian formalizations of localization [27] have led to methods
in which agents localize themselves with respect to others utilizing Kalman

filters [28] or particle filters [29].

The cooperative algorithms described above have shown promising results
for localization in ad-hoc networks. However, a theoretical framework for
cooperative localization is still needed. The framework should provide a dis-
tributed algorithm for integrating all prior knowledge and relative measure-
ments into location information. A theoretical derivation for cooperative local-
ization would enable both mathematical analysis, such as convergence issues
and bounds on accuracy, as well as practical application. The authors in [30]
describe a specialized framework for localization based on nonparametric belief
propagation (NBP), a message-passing algorithm for performing inference on
a graphical problem. Each node maintains a potential representing its location
belief. Particle-based messages passed between nodes allow the receiver to up-

date its location belief using range measurements relative to the sender. The
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nodes iteratively estimate their coordinates as messages propagate throughout

the network.

2.2 Ultra-wideband technology

Ultra-wideband (UWB) signals have a number of characteristics that make
them an attractive candidate for communication systems in general and par-
ticularly for localization. UWB signals are defined by having a bandwidth that
is 20% of the center frequency or greater than 500 MHz. Because the power is
spread over a large bandwidth, UWB communication systems have low prob-
ability of detection, efficient power consumption, and minimal interference to
other systems [31]. Moreover, the wide bandwidth can easily include low fre-
quencies that enable superior signal penetration through obstacles, leading to

robust communications in dense environments.

UWB is particularly attractive for localization because the fine time res-
olution of UWB signals means that multipath components can be easily re-
solved [32]. The immunity of UWB signals to multipath [33] enables highly
accurate time-based range measurements even in dense and cluttered envi-
ronments [8]. Algorithms to accurately estimate ToA of UWB signals range
from correlation techniques to super-resolution techniques that have improved
performance in NLOS conditions [34]. The distance between transmitter and
receiver is then calculated using the speed of light as the signal propagation
speed. Moreover, NLOS conditions can be identified [35,36] and the errors
mitigated in UWB range estimation using prior information [24,37]. Because
the accuracy of ToA (and hence AoA) and TDoA measurements scales with the
bandwidth of the signal, UWB localization systems benefit more from these

metrics than RSS, connectivity, and other observed signal characteristics [10].
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UWRB signals have the added advantage of simultaneously accomplishing
both communication and accurate ranging. Nodes that exchange information
can thus derive information about their relative positions without the need
for further transmissions, increasing efficiency and reducing power usage in
the network. Because of these characteristics, UWB has attracted increasing
attention as a framework for location-awareness, as evidenced by the recent

development of UWB-specific localization algorithms [15, 38, 39].



Chapter 3

Algorithm derivation

In this chapter, we present the theoretical foundations of the cooperative local-
ization algorithm. Localization is mathematically formalized as an inference
problem in Section 3.1. The problem can be graphically represented and solved
using factor graph theory and the sum-product algorithm, as explained in Sec-
tion 3.2. We can therefore derive an algorithm for cooperative localization by
mapping the physical network to a factor graph. Applying the sum-product
algorithm to this factor graph in Section 3.3 results in a centralized localization
algorithm. In Section 3.4, we transform the factor graph in order to derive a

distributed version of the cooperative localization algorithm.

3.1 Mathematical problem statement

Consider a network of N nodes, labeled 1,2,... N, existing in a D-dimensional
environment with a predetermined coordinate system. The location of each
node i is described by a D-dimensional vector of coordinates, denoted by z;.
Each location z; is associated with an a priori probability distribution p(z;).

Within the network, nodes are able to communicate with each other by

transmitting packets of information. We denote the set of nodes from which

27
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node % can receive and decode transmissions by I';. Note that the communi-
cation link may not be omni-directional; hence, j € I'; does not imply ¢ € T';.
Using packets received from j € I';, node ¢ is able to make measurements of
signal metrics, which contain information about its position relative to node
j. These measurements, represented by the vector z;_,;, may include time of
arrival, angle of arrival, or other metrics described in Section 2.1.1. We denote
the set of all measurements made in the network by Z = {{zj“"}VJ’EFi}i=1,...,N'

Our objective is to derive a distributed algorithm that enables each node
i to determine its a posteriori location distribution p(z; | Z). These distri-
butions can then be used to estimate the nodes’ coordinates and provide any
other pertinent location information (e.g. confidence in these estimates). In

developing the localization algorithm, we need to answer the following ques-

tions:

e How should we incorporate the a priori information and observations?

o Which nodes should cooperate? What information needs to be trans-

mitted between cooperating nodes?

e How can cooperation be carried out in a power-efficient manner?

Our approach revolves around a representation of the problem as a factor
graph. Factor graphs provide a framework for calculating the marginals of a
function in an efficient and distributed manner. In the next section, we present
an overview of factor graphs and the algorithm to compute marginal functions,
as well as the reasoning behind this approach. These details will provide the
foundation for the rest of the chapter, when we will use factor graphs to derive

the desired localization algorithm.
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3.2 Factor graphs and the sum-product algo-

rithm

3.2.1 Factor graphs

Factors graphs provide an intuitive way to represent and understand multi-
variable functions. A factor graph expresses a global function as the product of
factors, or local functions [40]. By illustrating which factors depend on which
variables, a factor graph shows how the variables of the global function are

interdependent through shared local functions.

Consider a global function F'(-) that can be expressed as the product of

local functions f;(-):

F(zy,...,zn) = [[ £i(X;)

jeJ
where J is a set of indices, X; is a subset of {z1,...,zn}, and f;(X;) is
a function of the elements of X;. The factor graph of F(-) is a bipartite
graph containing a factor vertez for each factor f;(-) and a variable vertex
for each variable z;. Factor vertex f; and variable vertex z; are connected
by an (undirected) edge if and only if f;(-) is a function of z;, i.e. z; € Xj.
Hence, the set of vertices adjacent to a variable vertex z;, denoted by 7(z;),
contains all factors taking z; as an argument, and all the variables in set
n(f;) = X; are interdependent according to the function f;(-). The factor
graph thus illustrates the relation between all the variables of F(-) via shared

local functions.

Factor graphs are particularly useful in understanding inference problems,
where the global function F(-) represents some joint probability distribution
of several random variables. Connections in the resulting factor graph encode

the interdependency of these random variables.
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Figure 3.1: Factor graph examples

Figure 3.1 shows some examples of simple factor graphs. The graph in
(a) represents the function F(z1, 2, z3) = fa(z1) - fe(z1,%2) - fo(ze,z3). The
factor graph for F(zy, 3,23, %4,%s) = fa(®1,%2,%s) - fB(22,%3) - (23,24, %5)

is shown in (b).

3.2.2 The sum-product algorithm

The factorization of the global function F(-), expressed in the factor graph,
facilitates computation of the N marginal functions of F(-), denoted by g;(z;)

for i =1,...,N. Each marginal function is given by

gi(mi) = Z F(l‘l, .o ,fBN)
~{z:}

where the notation ~ {z;} indicates that the summation is performed over
every variable except z;'. When F(-) is a joint probability distribution, g;(z;)
is the distribution of the individual random variable z;.

The marginal functions can be calculated by performing the sum-product

'When considering continuous functions, summations are replaced by integrations.
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algorithm (SPA), also known in some contexts as belief propagation, on the
factor graph. The SPA applies the distributive law to the factorization of
F(-), enabling parts of the marginal function to be computed locally. These
local pieces of information are then transmitted to other parts of the factor
graph via messages passed along edges of the graph. When message-passing
terminates, each variable vertex z; has received the information necessary to
calculate g;(z;). The SPA thus provides an efficient and distributed way to

calculate all marginal functions of F(-) simultaneously.

Given a cycle-free factor graph, the SPA defines the messages that should
be transmitted along each edge the graph. Two types of messages are de-
scribed: those transmitted from a variable vertex to a factor vertex, denoted
by fiz—f(-), and those transmitted from a factor vertex to a variable vertex,
denoted by ps.(-). Each message is a function of the associated variable z.
The algorithm initiates at the leaves of the graph, where the message from the

terminal vertex to an adjacent vertex is given by

I"’zi—’fm (‘,‘L”") = 1

Hfn—z; (z;) = fn(-’E])

for variable vertices and factor vertices respectively. Non-terminal vertices
then use the following update rule to calculate the outgoing message along an

edge based on messages incoming along the other incident edges:

Popm(@) =TI tppom(zi) (3.1)
nen(@zi\fm
an—ﬂmj(xj) = z fn(Xn) H p’-’Bk—’fn(mk) (3'2)
~{z;} TREXn\T;

Message-passing terminates when a message has been sent in both directions
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along every edge of the graph. Each marginal function g¢;(z;) is then equal
to the product of the ingoing and outgoing messages passed along any edge

incident to variable vertex z;:

9i(%i) = Py fou (T5) * Ppposas(T3), fm € n(wi)

Figure 3.2 illustrates the application of the SPA on the factor graph for
F(z1,%2,23) = fa(z1) - fe(1,z2) - fo(22, z3). The numbered arrows in (a) in-
dicate the order in which messages propagate. Two example messages, labeled

in (b), are given by

I‘I’fB‘*zz(x2) = Z fB(xla x2)#$1—-’f3 (1‘1)

Tl

Hzo—fp (.’1:2) = Bfe—aza (xZ)

After all messages have been passed, the marginal function of z; can be cal-

culated as

gm(.’L'z) = ufB—’9-'2(x2) * Hzy—fp (.’172) = ll’fc—*zz(xZ) ) /"’Iz—*fc(xZ)

Scaling the global function and messages in the SPA has no effect on the al-
gorithm except to scale the resulting marginal functions. Consequently, when
the SPA is used to perform inference (e.g. when calculating marginal distribu-
tions from a joint distribution), it is often desirable to normalize the messages
and interpret them as probability distributions. We shall discuss message in-
terpretation in much greater detail in Section 4.3, when we apply factor graphs

and the SPA to the localization problem.
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(a) Propagation of SPA messages

(b) Example messages

Figure 3.2: Application of the SPA

3.2.3 Cyclic factor graphs

The SPA is proven to produce the exact marginal functions on any factor graph
without cycles. When a factor graph does contain cycles, the initialization and
termination steps described above are no longer valid. Instead, the SPA can
be adapted into an iterative algorithm, also known as loopy belief propagation.
To initialize the algorithm, the messages incoming along certain edges are set
to unity. The algorithm then proceeds with messages computed according
to the same update rules 3.1 and 3.2. Due to the structure of the graph,
message-passing is cyclic and thus iterative. After initialization, each vertex
sends an outgoing message. When these messages are received, they update the
outgoing messages, trigger a new round of messages that replace the previous
ones. We will represent the iterations by adding a time superscript to the
message notation: pf . (z;) and [, —;(2;)- Because no natural termination

occurs, the cyclic SPA iterates some stopping criterion is met. The marginal
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function at each variable vertex is then given by one of the following:

e the product of the incoming and outgoing messages along an incident

edge
e the product of all outgoing messages from that vertex

The two expressions above can be shown to be equal if the outgoing messages
reflect the most recent incoming messages.

The results of the SPA on a cyclic factor graph are not guaranteed to
be exact marginal functions. In fact, convergence of the loopy algorithm is
not well-understood and remains an open area of research [41]. Extensive
simulations have shown, however, that the adapted SPA can achieve good

performance despite cycles in the graph [42].

3.2.4 Factor graph transformations

A number of transformations can be made to a factor graph without changing
the represented global function. Below, we describe a few transformations that

will be utilized later in the localization algorithm derivation.

e Any factor vertex representing a constant function can be eliminated

from the graph.

e Any set M of factor vertices can be merged, forming a single vertex

whose function fjs is the product of the merged factors:

fu(Xn) = 11 fml(Xm)

meM

where X, is the union of the arguments of the factors. Each edge
incident on an original factor vertex is replaced with an edge incident on

the merged vertex.



3.2. FACTOR GRAPHS AND THE SUM-PRODUCT ALGORITHM 35

e Similarly, a factor vertex can be split into multiple vertices whose product

equals the original function.

The vertex-merging and vertex-splitting transformations can be used to remove
or introduce cycles in a factor graph. Consequently, such transformations may
result in different marginal functions and affect the convergence of the SPA,

even though the global function remains the same.

3.2.5 Factor graphs for localization

The objective of our work, as described in Section 3.1, is to determine the
posterior distribution p(z; | Z) for the location of every node i = 1,...,N.
As these distributions are the marginal functions of the joint probability dis-
tribution p(z1,...,2zn | Z), factor graphs and the SPA are a natural choice to
approach the problem. Visualizing the joint distribution as a factor graph pro-
vides insight about how the measurements Z create interdependency between
unknown locations z;, as well as how a priori information affects the desired
marginal distributions. Moreover, as we shall see in the following section,
the physical network topology can be clearly mapped onto the factor graph.
Consequently, we can interpret the SPA messages as information that nodes
should exchange in order to cooperatively determine their locations. We will
use the theoretical SPA messages to derive the content of physical messages
transmitted by agents in the network. These physical transmissions form the
basis of a cooperative localization algorithm that calculates all the desired

location distributions simultaneously.
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3.3 Centralized algorithm derivation

We first consider a centralized algorithm for cooperative localization, intended
to be executed on a central processing unit. In this section, we derive the
centralized localization algorithm using a factor graph of the joint posterior
distribution p(z1,...,zn~ | Z). By applying the SPA to this factor graph, we
obtain an algorithm that computes the marginal distributions p(z; | Z) for

i=1,...,N.

3.3.1 Available information

In order to execute the centralized algorithm, the central processing unit first
collects all available location information and measurements from the network.

The processor therefore has access to the following information:

o the identities of nodes j € I'; from which each node ¢ received transmis-

sions

e the identities of nodes k¥ ¢ I'; from which each node 7 did not receive

transmissions
e all measurements Z

e all a priori distributions p(z;), i =1,...N

3.3.2 Factor graph

To develop the desired factor graph, we begin with a factorization of the joint
distribution p(z1,...,zn | £). The factorization follows from the assumptions

below:
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1. The locations of all nodes are a priori mutually independent:

p(:L‘l, e ,LIJN) = Hp(x,)

=1

2. Conditioned on the locations of the nodes, all measurements are mutually

independent:

N
p(z ! :cl,...,xN) = H{H p(Zj__,,' l :L'l,...,:L'N) H fD(xi,xk)}

i=1 | jemy kgT;

where fp(z;, zx) is a function constraining the possible locations of nodes

i and k given that node 7 cannot receive transmissions from k.

3. Conditioned on the locations of the nodes, the relative measurement
2j—; depends only on the receiver’s and transmitter’s locations, z; and

z; respectively:

p(zj—*i I Iy,... 7$N) = p(zj—i‘i I 17i,$j)

Using these assumptions, we can now factorize the joint distribution as follows.

According to Bayes’ Rule,

p(z1,...,zNn) - p(Z2 | 71,...,2ZN)
p(Z)

p(z1,...,zN | 2) =

Because p(Z) is a constant normalizing factor that does not depend on the

locations zy,...,Zy, it can be ignored without affecting the SPA.

o(zq,...,2n | 2) x p(z1,...,2N) - D(Z | 21,...,2ZN)
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Applying assumptions 1-3 in order,

N
p(z1,...,zn | 2) Hp(xi)°P(Z|$1a---,$N)

i=1

N
x H (P(xi) II p(zi—i | 21,...,2n) 1 fD(xi,wk))

i=1 jer; k¢T;

i=1 jer; k¢I‘,-

N
< [] (p(xi) II p(zimi | i, 25) 1 fD(f'Ji,fﬂk)) (3.3)

The joint distribution (and hence the corresponding factor graph) is highly
dependent on the physical network topology that it represents. To illustrate,
Figure 3.3(a) depicts a simple example network with nodes labeled 1-42. The
communication links, depicted by arrows, are omnidirectional except between
nodes 1 and 4 (the latter can receive from the former, but not vice versa). The
factor graph for the corresponding joint distribution p(z1,zs,%3,24 | Z) is
shown in Figure 3.3(b). Each location z; and measurement z;_,; is represented
by a variable vertex. The a priori distribution of z; is represented by the
adjacent factor vertex p(z;). Variable vertices z;and z; and measurements 2;_.;
and z;_,; (if they exist) share a mutually adjacent factor vertex h; ;(z;, ;) that

has one of the following forms, depending on the physical network topology:

e If nodes ¢ and j can both receive communication from the other, then

hij(xi, 25) = P(2inj | Ti, 25)P(2jmi | 5, T4).

e Ifnode ¢ is able to receive communication from node j but not vice versa,

then A ;(zi, z;) = p(zj—i | 25, %:) fo(z;, ).

e Ifnodes ¢ and j cannot communicate at all, then h; j(z;i, z;) = fo(zi, z;) fo(z;, z:).

2Continuing previous terminology, we will use the term node to refer to a component of
the physical network and the term vertex to refer to a component of the factor graph.
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©

(a) Physical network

p(z1)
P(21-2|1, T2) - P22 JUQJUI)/% Fo(za, 1) - plz1—a)z1, 24)
P(Zs—»1|z3, 1) 'P(Zl—»alzl,za) T4
p(2) P23-2]23, 1) - P(22-3]%2, 23)
fol@s, z4) - fp(zs, z3) p(z4)
p(3)

Ffo(@e, 24) - fp(zs, 72)

(b) Corresponding factor graph

Figure 3.3: An example network with corresponding factor graph
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3.3.3 Resulting algorithm

Due to cycles in the graph, the SPA is initialized by setting all the incom-
ing messages to unity. The update rule then gives the following theoretical

messages:

Horny (72) = p(23) - T] oz (0)
k/j

l‘i,-,,-—»xj (z5) = Z hi (i, xj)ﬂi.-_m,-,j (z:)
Ti

Note that for each location variable z;, a unique message must be sent to every
other location variable z;, j # ¢. Messages are iteratively calculated, sent, and
updated until termination criteria is met. After message-passing terminates

at time T, the marginal functions p(z; | Z) are given by the product

p(ei | ) = pg o, () - iy oy (2)

for any j # 3.

A total of 2N2N;; messages are calculated in the centralized localization
algorithm, where N is the number of nodes and Ny, is the number of itera-
tions. The order of complexity of the algorithm is dependent on the message

representation, as discussed in Section 4.3.

3.4 Distributed algorithm derivation

In many practical situations, a centralized localization algorithm is infeasible
or undesirable, due to the need for a centralized processing unit and extensive
routing of information. In this section, we develop a distributed localization

algorithm, in which computation is performed by individual network nodes.
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We transform the factor graph from Section 3.3.2 to reflect the information
available to each node. The theoretical SPA messages are adapted into feasible
physical messages to be transmitted between nodes, producing a distributed

algorithm for localization.

3.4.1 Available information

In the distributed algorithm, computation is performed by the individual net-
work nodes instead of a signal processing unit. Unlike a centralized processor,
each node has access to only limited information, which must be taken into
account when developing the algorithm. The following information is available

to node i:

o the identities of nodes j € I'; from which it can receive transmissions
e the measurements it has made from received signals: z;,; for j € T;

e its a prior distribution p(z;)

Notice the key differences between the information available to each node and
the information available to a centralized processor in Section 3.3.1. First,
node % does not have any information about disconnected nodes k ¢ [';3. It
additionally does not know measurements z;_,; made from its own transmis-

sions, nor any measurements in which it is neither the transmitter or receiver.

3.4.2 Factor graph

Regardless of how of the joint distribution p(zy,...,zx | Z) is marginalized,

the factorization remains as in Equation 3.3. We will therefore transform

3We assume for now that information is not forwarded across multiple hops in the physical
network.
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the factor graph in Figure 3.3(b), keeping the global function constant but

accounting for the following:

o Each node has a limited set of available information.

e Cooperation takes the form of information exchanged between physical
nodes. Hence, the theoretical SPA messages that are passed between
vertices of the factor graph must be adapted into physical messages that

can feasibly be transmitted as packets between nodes in the network.

Figure 3.4(a) depicts the same factor graph as Figure 3.3(b), with the informa-
tion available to each node represented by the shaded areas. The vertices and
edges of the shaded area corresponding to node ¢ will be termed the domain
of node i. Note that factor vertex h;;j(z;,z;) depends on both z;_,;, which
is available to z;, and z;_;, which is available to z;. Computation involving
this vertex is thus shared between two nodes. In order to distribute computa-
tion and reduce the amount of internode communication, we need to associate
each vertex with a single node. Consequently, we apply the vertex-splitting
transformation, separating h; ;(z;, z;) = p(zi—; | i, 2;)p(zj—i | 4, 7;) into two
vertices, p(zi—; | i, z;) and p(2j-i | ;,%;). The former is now available only
to node j and the latter only to node i. Additionally, because nodes are un-
aware of disconnected nodes, we can consider the factors fp(:,-) to contain no

information. Hence, these factor vertices can be removed from the graph.

The transformed factor graph is shown in Figure 3.4(b). The flow of infor-
mation in the physical network is represented by directed edges between the

nodes.
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Figure 3.4: Factor graph for distributed algorithm
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3.4.3 Resulting algorithm

Applying the SPA to the transformed factor graph produces theoretical mes-
sages u passed between vertices of the graph. These theoretical messages will
be used to derive physical messages, which we shall denote by m, that are

passed between nodes in the network.

The SPA messages of the factor graph in Figure 3.4(b) are as follows:

M:Ct—’l’l—»j - w") H I"’pkﬂ‘—m:,'(mz (3.4)
kerl;
“Pt—m""’: xJ) ZP(Z«._,J | xnxj)l"m,—»p,_,]( 1) (35)

l

We first discuss message 3.4. The message pfz‘,_,p',_’j (z;) represents information
computed within the domain of node ¢ and passed to the domain of node j. We
can thus interpret this theoretical message as a physical message that should

be transmitted from node ¢ to 7 at time ¢:

mt—)] (mz) = ,J":tt,—»p,qj (x’lr)

By normalizing the outgoing message, we can interpret it as the distribution
p(z; | Z) at time ¢ given all the information obtained up to time ¢ — 1. Notice
that the message does not depend on j. In fact, the transmitted message from
node ¢ to any connected node is identical. Node ¢ can therefore broadcast this
message instead of sending a unique outgoing message to each receiver. To

emphasize this fact, we denote the broadcast message as
mi(z:) = m;_,;(z:)

Accordingly, the amount of necessary computation is greatly reduced compared
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to the centralized algorithm, in which each node must calculate a distinct

message for each other node in the network.

SPA message 3.5, l‘::,-_.,-az,- (z;), uses information available only to node j
and remains entirely within the domain of j. Message computation is done

internal to node j using the received physical message m;(z;), according to

Mf,,-_,,-_*zj (z;) = EP(Zi—-j | z;, z5)mi(z:)

T

The internal message can be interpreted as information about location z; that
is obtained from the distribution m(z;) of its neighbor and the corresponding
received measurement z;_,;. To emphasize the origin of the received informa-

tion and to simply notation, we will denote the internal message as
,‘L:tl:i—i:tj ("E.?) = l‘l':),-_.j-azj (xJ)

To account for cycles in the factor graph, the SPA is initialized by setting
all theoretical incoming messages fiz, .z, (%;) equal to unity. Hence, the dis-
tributed localization algorithm begins at time ¢ = 0 with each node ¢ broad-
casting its a priori distribution p(z;). Node ¢ then listens for any messages
broadcast by its neighbors, receiving mé(z;) for all j € I';. For each received

message m5(x;), node ¢ calculates the internal message

Nfc.--»zj(xj) = ZP(«%’—»,‘ | -’Ei,iﬂj)mf(iﬂi)

i

The new outgoing message is then given by the product of all internal messages

with the a priori distribution:

mit (@) = p(zi) - 1wz, (23)
kel;
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The algorithm iterates until termination conditions are met at time 7. The
marginal posterior distribution of each node 7 is then given by the most recent
outgoing message,

p(zi | Z2) = mq (z:)

In the distributed algorithm, a total of N(|T'|_ . + 1)V, messages are com-

avg
puted, where [I“|avg is the average number of neighbors for each node. The
number of messages is notably reduced from the centralized algorithm by a
factor ﬂ’zlfgil, which is much less than % for typical large ad-hoc networks, be-
cause incoming messages are received only from connected nodes and outgoing

messages are broadcast. The distributed localization algorithm thus increases

computational efficiency while decreasing dependence on infrastructure.



Chapter 4

Algorithm implementation

In this chapter, we consider how the algorithm is implemented. We describe
the practical information contained in the a priori information and measure-
ment models of the algorithm in Sections 4.1-4.2 respectively. In Section 4.3,
we examine how messages should be represented in order to be transmitted
between nodes. Finally, we discuss how the algorithm terminates in Section
4.4, and how to use the resulting marginal functions to produce estimates of

the nodes’ coordinates in Section 4.5.

4.1 A priori information

Before localization, each node 7 uses any available location information about
its location z; to form the a priori probability distribution function p(z;).
For anchors, such as GPS-enabled nodes or nodes that have been placed in
determined positions by a system administrator, p(z;) can be described as a
Dirac delta function shifted to the known coordinates. Agents, which have
no prior information about their location, may be represented with a uniform
p(z;) over the entire map. The available prior location knowledge may also

contain more complicated information; for example, if nodes have a map of the

47
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building layout, p(z;) may convey the fact that the node cannot be in a wall
or a restricted area. In wireless sensor networks, a node may use its collected
data to infer information about its location; for example, if a weather-sensing
node detects heavy rainfall, it may shape p(z;) to reflect a greater probability

of being in a location that is known to receive more rain.

Because any uniform function may be removed from a factor graph, as
described in Section 3.2.4, the a priori distribution of agents may be ignored.
Practically, this means nodes with no a priori location information are cen-
sored; they do not transmit outgoing messages until they have received nontriv-
ial location information from neighbors. As a result, message-passing propa-
gates from nodes with prior information, i.e. anchors, outward to agents many
hops away. This strategy greatly reduces the amount of traffic, especially in

the first few iterations of cooperation.

4.2 Measurements and measurement models

Node 1 is able to obtain relative measurements {2;_.i}y,cr, either prior to or
during localization, possibly using the message broadcast by node j. These
measurements relate the location z; to location z; through the probabilistic
model p(z;_.; | zi, z;). The value of the distribution p(z;—.; | z;, z;) conveys the
likelihood of variable arguments z; and z;, given the observed measurement
zi;. Good knowledge of p(zi; | *;,z;) improves the performance of the

algorithm.

Below, we discuss the incorporation of measurements and measurement

models appropriate for UWB signals.



4.2. MEASUREMENTS AND MEASUREMENT MODELS 49

Ranging

As mentioned in Section 2.2, UWB transmissions have the potential to pro-
vide accurate and high resolution range measurements. Therefore, for the
remainder of this thesis, we will consider z;_,; to contain a measurement d
of the distance d = ||z; — z;|| from j to ¢. The corresponding distribution,
p(cf | d), describes the likelihood that the true distance between nodes i and j
is d, given that the measured distance is d. If the ranging measurements were
known to be exact, the distribution p(d | d) would be a Dirac distribution
&(d — d). Realistically, though, there is some uncertainty about the accuracy
of the measured range. To develop realistic distributions p(d | d) for UWB

radio nodes, we conducted an extensive measurement campaign, presented in

Chapter 5.

NLOS identification

Information about whether a signal was LOS or NLOS may affect the distri-
bution p(zi-; | zi,z;). For example, the range measured in a NLOS scenario
will include a positive bias that is not present in the LOS scenario [43]. The
identification of NLOS conditions [35, 36] can determine which distribution
p(d | d) to use, as discussed further in Chapter 5. Previous work has shown
that NLOS identification can mitigate errors in UWB range estimation for

localization [24, 37].

Connectivity

If node ¢ is able to receive communication from node j, it may be able to
constrain its location to a certain area (for example, within the radius of
communication of node j). Disconnectivity may provide less information. A

node ¢« may be unable to receive from another node k if a physical blockage
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completely obstructs the signal path, even if node k is within communication

range.

4.3 Message representation

In the localization algorithm, nodes convey information to each other by broad-
casting messages. The messages, which can be interpreted as probability dis-
tributions, must be represented in a manner that can be transmitted as packets
by physical nodes. The message representation determines the communication
and computational costs of the localization algorithm. In this chapter, we dis-
cuss two possibilities for representing the physical messages: probability mass

functions (pmfs) and particle representations.

4.3.1 Probability mass functions

To represent a continuous distribution over an environment, we can discretize
the environment and simply represent the values of the distribution at each
discrete point. The resulting discrete function is called a probability mass
function. The effectiveness and computational complexity of utilizing a pmf
representation is directly related to the resolution of discretization. Because
the messages are of dimension D?, the complexity increases exponentially with
the resolution along each dimension. This is a problem for fine-grained local-
ization and highly accurate ranging over a large map. The finite number
of discrete points implies a finite number of distances on which to evaluate
p(d | d). If the resolution of discretization is too coarse compared to the res-
olution of the range estimates d, then the discrete ranging model distribution
may fail to represent the true, continuous distribution. Moreover, the final lo-

cation estimate will have a degree of uncertainty associated with the resolution
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of the map.

4.3.2 Particle representation

In this section, we consider representing the physical message distributions
with a finite set of samples. The general use of particle filters for localization
is discussed in [27]. Our discussion pertains to a two-dimensional environment
in which ranging measurements are used, although the particle techniques can

be extended to higher dimensions and other signal metrics.

Sampling methods

A set of samples {x(’)} with associated weights {w(’)} o 15 said to

=1,...,

r=1,...,

represent a continuous distribution p(z) if

R
Sw =1

r=1

and

R
Z_;w(r) f(z0) ~ / f(@)p(z) do

for any integrable function f(z). There are a number of methods to produce
such samples from a distribution p(z). In uniform sampling, R independent
samples are drawn directly from p(z), each with equal weight . This tech-
nique works well for distributions such as the uniform and Gaussian, but it is
often hard to directly sample an arbitrary target distribution p(z) [44]. Impor-
tance sampling addresses these difficulties by using a distribution g(z) that is

easy to sample from and that is nonzero everywhere that p(z) is nonzero [45].
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g(z). Each sample z(") is then assigned a weight w(” according to [46]

o o p(z)

q(z")
Hence, samples that are more likely to be produced by g(z) than by p(z) are
given a lower weight, and vice versa. The closer the sampler distribution g(z)
is to the target distribution p(z), the more accurate the sample representation.

After all weights have been calculated, they are normalized by their sum.

Messages

To implement particle representations, we must determine how to represent

the broadcast message’

mi(z:) = [] Ni}l_.z.-(l’i)
kel

as a set of samples and weights {mgr),w(’) }r_l R

method to calculate samples {z{”, w® of the internal message
2 r=1 g

=1yeefling

. In addition, we need a

ph o (z5) =Y p(d | d = ||z; — 2] )mi(z:)

using the received samples of mi(z;). Note that the number of samples rep-
resenting the broadcast message, Rex, may differ from the number R;,; used
for the internal message calculation, allowing the algorithm’s communication
cost to be tuned independently of the computational cost.

To represent the broadcast message mi(z;), we use importance sampling.
The target density mi(z;) is the product of |T;| distributions, the internal

messages pi;l_,zi (z;) for k € I';. Each distribution % is represented by samples

1'We remove the a priori distribution p(z;), assuming it is uniform. However, it is straight-
forward to include a non-uniform distribution in this discussion.
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and weights {xz k,w,(:)} . For the sampler distribution g(z;), we use

r=1,....8tnt

the sum of the distributions,

Z I“l’zk-—h’t;

kerl';

To sample g(z;), we draw 2B« from each distribution pf*, . (z;), producing

T3]
samples {z,(r)}r , where a > 1 and can be tuned for complexity (similar

=1a--'yaRint

to [30]). The weights of the samples are then given by

© _ mi(z (T)) _ ker; Par—a: (@i (r))

' Q(x(r)) > ke ﬂ:ck~:cs($(r))

In order to evaluate pzk_.m,(xf )), we convert the sample representation of

Pzp—z;(Zi) into a smooth distribution,

WO 5
”’:ck—’l‘i(x’i) ~ Z Wi N(a:zk! )
r=1

where N (z, X) is a Gaussian with mean z and covariance X. For regularization,

we follow a suggestion in [30] and use

wcov({x(r)}
R}

int

2 — -1Rint

where weov(-) is the weighted covariance of its arguments. The regularization
of iz, —.z;(Z;) enables the computation of py, s, (z{") (and hence w} ™) for any

:z,(r). We thus obtain aR;, weighted samples of m;(z;), which can be inde-

(r)

g . The
T—l, ,Rext

pendently resampled to produce equal-weight samples {m
computation of m;(z;), represented by Rex: samples, is of O(aR2, |T'i| + Rext)

complexity.
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We now consider the internal message
Paima;(%5) = D p(d | d = ||lzi — ;] )mi(x;)
Zi

Our goal is to obtain a sample representation {xg-r), w® }r—l of Yz;—z;(25),

y'"aRint

given R equal-weight samples x§’) of m;(z;). We first produce Rjy equal-

weight samples of m;(z;) by augmenting the original set {x,(’)} LR with
T=1,...,11ext

the necessary number of copies. The desired samples z§-') are related to the

given samples x,(r) by d = ||z; — z;|| in the distribution
p(d | d = ||z; — =)

Hence, we can use samples of d from the ranging distribution p((i | d) to obtain
a sample wg-r) for every given sample xﬁr). Because p(d | d) may be difficult to
sample from, we use importance sampling. We first draw R;,; samples of the
angle 8 from a uniform distribution on (0,27], as well as R, samples d

from a sampler distribution g¢(d | ci) Each sample xy) is then given by

cos §™
A ol 4 a0
sin (")
The weight w(™ of each sample mgr) is given by

71 dm
o o Plald )
g(d" | d)

The Riy-sample representation of the internal message pz;—.c;(Z;) Tequires

O(Riyt) computational time.

The full localization algorithm is therefore of complexity O(a R, T, N Ni+

Rext NNi). The terms |I'|,,, and N are properties of the network. However,

avg
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@, Rin, Rext, and Njare tunable parameters of the algorithm, which may be

adjusted to achieve the desired trade-off between complexity and performance.

4.4 Convergence

Ideally, the localization algorithm would stop when it met some convergence
criteria. While convergence of the loopy SPA algorithm remains an open area
of research [41], extensive simulations have shown it can achieve good perfor-
mance despite cycles in the graph [42]. Possible stopping criterion include a
threshold for the variance of the posterior location distribution of each node.
Nodes with “peaky” location distributions stop refining (but continue to broad-
cast) their beliefs. Alternatively, the algorithm can simply be run for a prede-

termined number of iterations.

4.5 Location estimation

The estimated coordinates of the node may be given by the mode of the
posterior distribution, corresponding to the maximum a posteriori (MAP) es-
timator. Alternatively, the mean of the posterior distribution provides the
minimum mean square error (MMSE) estimate. The posterior distribution
may also be used to measure the level of confidence in the estimate, e.g. using

the variance of the distribution.
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Chapter 5

UWB ranging measurement

campaign

In order to develop realistic and tractable models of UWB range measure-
ments, an extensive experimental campaign was carried out. In Section 5.1,
the purpose of the campaign is explained in detail. Section 5.2 describes the
set-up of the experiment. The resulting range models are presented in Section

5.3.

5.1 Purpose

Our algorithm incorporates a model p(z;; | z;,z;) that determines the like-
lihood of the unknown positions z; and z; given the measurement 2;_,;. The
performance of the algorithm is heavily dependent on how well this model rep-
resents the true distribution of z;_,; given the location of the sending and re-
ceiving nodes. Measurement models are also typically used to simulate ranging
measurements to evaluate the performance of localization algorithms. Hence,
these models affect both the true performance of the algorithm as well as simu-

lated performance evaluation. Because realistic ranging models have generally
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been unavailable, authors have thus far resorted to models derived from highly
idealized signals [7,47,48]. This leads to misleading results for the localiza-
tion algorithms that build upon these ranging models, as well as unrealistic

performance characteristics based on simulation.

The purpose of our measurement campaign was to develop realistic yet
tractable ranging error models for commercial UWB radios. Ranging mea-
surements were collected in a variety of indoor environments around the MIT
campus, including offices, hallways, and hangars, and in line-of-sight (LOS)
and non-line-of-sight (NLOS) conditions. On the resulting database of ranging
measurements, we applied learning algorithms to model the ranging error and
derived tractable models using Gaussian mixtures densities. These UWB rang-
ing models are later incorporated into the localization algorithm in Chapter

6.

5.2 Experimental set-up

For the experiment, two Time Domain Corporation PulsOn®) 210 radios [49)
were used. These commercial UWB radios, shown in Figure 5.1, have a center
frequency of approximately 4.7 GHz with bandwidth 3.2 GHz and comply
with FCC power regulations. Each radio is of dimensions 16.5cm x 10.2cm x
5.1cm, a feasible size for practical localization systems. The node is able to
transmit and receive packets through an omni-directional antenna. Ranging
is accomplished using the roundtrip time-of-flight; one node sends a request,
to which the other returns a reply. The roundtrip time-of-flight is calculated
at the requester using the time-of-arrival and an estimate of the electrical
delay, the amount of time the responder takes to process the packet, which is

~

included in the response. In the next ranging request, the range estimate d
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Figure 5.1: Time Domain Corporation PulsOn®) 210 radio

is piggybacked in the range packet, so that both nodes know their internode
distance. To account for the nature of realistic localization systems, which may
be composed of off-the-shelf parts, no modifications were made to the hardware
or embedded and host software. Range measurements were collected and used

as is.

Our measurements thus specifically characterize off-the-shelf, FCC-compliant
ranging devices that can be readily deployed in practical localization systems,
unlike previous UWB experimental campaigns that employed equipment or
data processing that may not be realistically feasible. For example, measure-
ments made with a vector network analyzer and low noise amplifiers [50, 51]
may result in a high signal-to-noise ratio that fails to represent real-world
scenarios, where such hardware often cannot be accommodated. These exper-
iments also make use of extensive post-processing to analyze data collected in
the frequency domain. Furthermore, [51] assumes ideal detection and channel
estimation, which may not be true of practical systems. Many other UWB
range models are based on measurement campaigns to date have been under-
taken with the goal of characterizing channel parameters such as path loss,

fading, and delay spread, independent of the effect of the measurement device

and methods [52,53].
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| Location Signal characterization | Min-max separation dsep
LIDS 6th-floor hallway LOS 0.25-19.25 m
LIDS 6th-floor office and lobby | NLOS (concrete wall) 2.75-9.00 m
CSAIL 3rd-floor hallway LOS 0.25-13.50 m
CSAIL 3rd-floor hallway NLOS (glass doors) 1.50-13.50 m
Aero/Astro hangar LOS 0.25-12.00 m

Table 5.1: Environments used for measurement campaign

A series of five campaigns were performed in different indoor environments
around the MIT campus, as described in Table 5.1. Two environments, CSAIL-
NLOS and LIDS-NLOS, were characterized by non-line-of-sight conditions,
while the line-of-sight between the nodes was unobstructed in CSAIL-LOS,
LIDS-LOS, and Hangar-LOS. In each environment, the nodes were placed 89
centimeters above the ground. At each distance dsp of separation, 1000 rang-
ing measurements were collected. We perform no averaging of measurements,
unlike [50,51]. The separation of the nodes was increased in increments of 25

centimeters. The experimental set-up in two environments is shown in Figure

5.2.

5.3 Ranging models

We observed that a histogram of the 1000 ranging measurements collected
at each true distance dsp typically contained one large peak near dgep, plus
a small set of outliers on each side of the peak. For example, Figures 5.3-
5.5 show histograms of the measurements collected at dsp = 5.25 m in each
environment. The outliers are consistently centered at large distances from
the main peak, sometimes producing negative range measurements. The fact
that some measured ranges are significantly less than and greater than the
true distance dsep indicates that far-lying outliers are primarily caused by the

ranging algorithm rather than multipath or NLOS effects. Further examina-
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(a) LIDS-LOS

(b) CSAIL-LOS

Figure 5.2: Experimental set-up in two environments
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tion revealed that the electrical delay estimated by the Time Domain nodes
under a proprietary algorithm was subject to high variance and possibly large
errors. These findings indicate that the measurement devices and methods are
important factors to take into consideration when characterizing UWB range

measurements.

Figures 5.3-5.5 show that the ranging environment has a significant ef-
fect on the distribution of the measurements. The measurements collected
in the CSAIL hallway, with no clutter, have much fewer outliers than those
collected in the LIDS hallway, with adjacent concrete pillars and walls, and
in the hangar, where large crates and other objects were nearby. The figures
additionally show that NLOS measurements tend to have more outliers than
LOS measurements collected in the same environment. Moreover, the variance
of the main peak in LIDS-NLOS is greater than the variance of LIDS-LOS.
Additionally, the nature of the blockage plays an important role in determin-
ing its effect on NLOS measurements. The glass doors in CSAIL caused much
fewer outliers than the concrete wall in LIDS. These findings are corroborated

by the results in other UWB measurement campaigns [51].

Using the histograms, we concluded that a reasonable underlying distribu-
tion for the measurements collected in a given environment at distance dgep is
a Gaussian mixture density with three components, labeled ! = 1,2, 3 for the
lower outliers, main component, and upper outliers respectively. Each com-
ponent is parametrized by a mean M;(dsp,E), a variance Rj(dsep, &), and a
weight Wi(dsep, £). Hence, the distribution of range measurements collected

at true distance dsep is given by

3
P(d | dsep,g) = ZPVV,l(dsepag)N(PM,l(dsepy8)7 PR,l(dsep,g))
=1



5.3. RANGING MODELS

900

800

700

600

500

300

Frequency of measured range

200

100

800

700

600

500

400

300

Frequency of measured range

200

100

- ;
1 i b 1 1 1 L el L
-2 0 2 6 8 10 12 14 16
Measured range (m)
(a) LOS
i ]
e cenlimi il 1 1 L - 2
2 0 2 6 8 10 12 14 16

Measured range (m)

(b) NLOS

63

Figure 5.3: Histograms of UWB measurements collected in LIDS at dsep =

5.25 m
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In order to determine the means Mj(dsep, £), variances Ri(dsep, £), and weights
Wi(dsep, £), we applied the expectation-maximization (EM) algorithm [54, 55
to the set of 1000 measurements collected at each distance dg, in environment
E. The EM algorithm uses the maximum likelihood criteria to estimate the
parameters of a Gaussian mixture. As an example, Figure 5.6 shows the
histogram for deep = 5.25 m in LIDS-LOS with the resulting Gaussian mixture

distribution.

Each environment & is thus characterized by a set of Gaussian parameters:

{{Ml(dsep, 5)}z=1,2,3 ’ {Rl(dsem 5)}l=1,2,3 ) {Wl(dsew 8)}l=1,2,3}Vdsep

For example, the set of parameters for LIDS-NLOS are plotted as a function
of dsep in Figure 5.7. Results presented later in the chapter (Figures 5.8-5.12)
include plots of the parameters for all environments. The EM-determined
Gaussian parameters capture the features of the histograms, with the main
component ! = 2 typically having high weight, very low variance, and a mean
M5(dsep, €) with very small bias. NLOS measurements, such as in Figure
5.9, exhibit a larger positive bias Ma(dsep,£) — dsep than the corresponding
LOS measurements, Figure 5.8. This agrees with other UWB measurement
campaigns and models [43]. The lower and upper outliers, represented by
components [ = 1 and [ = 3 respectively, are characterized by smaller weights
than | = 2, while the variances are greater. The means of the outlier compo-
nents are offset by fairly constant biases M;(dsep, £) — dsep. Unlike [51], we find
that the variance the measurements does not always increase with distance.
Our results demonstrate that the effect of the surrounding environment may

outweigh the effect of distance and LOS/NLOS conditions.

We model how the distribution of ranging measurements varies with con-
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tinuous distance d by fitting quadratic polynomials Pg a(d), Peri(d), and
Pe(d) 10 {Mi(dsep: €) i, {Fidaeps €) s, a0 {Wilduaps €}y, respec-
tively. The coefficients for the resulting polynomials of form a,d?+a,d+ aq are
shown in Table 5.2. Our final model of the UWB ranging measurements dasa
function of true distance d in environment £ is a Gaussian mixture described
by

§d | 4,) = 3" Peara( DN (Pepas(@), Pe.rs(d)

=1
The Gaussian parameters with polynomial fits for each environment are dis-
played in Figures 5.8-5.12. With the polynomial coefficients as its only pa-
rameters, our UWB ranging model is tractable and easily implemented in low-
complexity localization systems. Moreover, it accurately describes a practical

ranging device operating in non-ideal, realistic environments.
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70

Pe m,1(d) Pe m2(d) Pe m,3(d)

3 as ay ag ag a ag as a1 | ag
LIDS-LOS -0.0034 | 1.0692 [ -4.6091 || -0.0003 | 1.0075 | -0.0298 |[ -0.0044 | 1.0911 | 7.5242
LIDS-NLOS 0.0088 | 0.8279 | -3.5035 || 0.0099 | 0.8623 | 0.6908 || 0.0084 | 0.7164 | 9.5428
CSAIL-LOS | -0.0021 [ 1.1966 | -4.5550 || -0.0006 [ 1.0130 | -0.0480 ([ -0.0092 | 1.1022 | 7.5952
CSAIL-NLOS || 0.0151 | 0.8682 | -3.9301 || -0.0002 | 1.0119 | -0.0470 || -0.0162 | 1.1666 | 7.6238

Hangar 0.0114 | 0.8411 | -3.7557 || -0.0005 | 1.0120 | -0.0204 || 0.0293 | 0.9131 | 7.4155
Pe pa(d) Pe p2(d) Pg ra(d)

& az A a1 ao as ay Qg a3 a ag
LIDS-LOS 0.0048 | -0.1004 | 2.8145 0 0 0.0007 || -0.0044 | 0.0587 | 0.3481
LIDS-NLOS [[ -0.0143 | 0.1247 | 2.2029 || 0.0001 | -0.0015 | 0.0056 || 0.0353 | -0.4750 | 1.5721
CSAIL-LOS 0.0311 | -0.2094 | 2.2466 0 0 0.0002 || -0.0280 | 0.4123 | -0.6412
CSAIL-NLOS || 0.0373 | -0.3649 | 2.7385 0 0 0.0002 |l -0.0134 | 0.1721 | -0.1089

Hangar 0.0219 | -0.1978 | 2.5155 || -0.0002 | 0.0022 | -0.0030 || -0.0556 | 0.9958 | 0.3032
Pew,a(d) Pewa(d) Pew3(d)

E as a1 ao as a ao as a1 ag
LIDS.LOS | 0.0022 | 0.0501 | -0.0492 || 0.0024 | -0.0519 | 1.0434 || -0.0001 | 0.0018 | 0.0058
LIDS-NLOS | -0.0066 | 0.0695 | 0.0185 || 0.0068 | -0.0707 | 0.9733 || -0.0002 | 0.0012 | 0.0082
CSAIL-LOS | 0.0003 | -0.0002 | 0.0019 || 0.0002 | -0.0073 | 1.0049 || -0.0005 | 0.0075 | -0.0068
CSAIL-NLOS || 0.0003 | -0.0018 | 0.0063 || 0.0002 | -0.0045 | 0.9875 || -0.0005 | 0.0063 | 0.0062

Tlangar || -0.0004 | 0.0069 | 0.0179 || 0.0023 | -0.0327 | 1,0147 || -0.0010 | 0.0258 | -0.0327

Table 5.2: Polynomial coefficients of ranging models
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Chapter 6

Performance analysis

In this chapter, we analyze the performance of the cooperative localization
algorithm. A series of simulations incorporating realistic range measurements
and the experimentally-developed range models were carried out, as described
in Section 6.1. In Section 6.2, we present and analyze the results of the simu-

lations.

6.1 Simulations

To characterize the performance of the cooperative localization algorithm, an
extensive series of simulations was designed and executed. These simulations
incorporated the range models that were experimentally developed in Chapter
5. The purpose of the simulations was to compare the distributed coopera-
tive localization algorithm to two benchmark algorithms under the following

varying conditions:
e number of anchor nodes
e LOS and NLOS conditions

e ability and inability to identify NLOS range measurements
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We created 100 network topologies 11, ..., 7100 by uniformly distributing the
100 agents across a 100 meter by 100 meter environment. Each topology T; was
superimposed on two maps, LOS and NLOS. In the former, no obstructions
exist; hence all signals are LOS. We simulated a set of range measurements
ZLOS for each topology 7; in the LOS map. If nodes ¢ and j were within
20 meters of each other, range measurements ci,-_,,- and cf,-_,,- were drawn from
a combination of the LIDS-LOS, CSAIL-LOS, and Hangar-LOS distributions
described in Section 5.3. For each communication link 7 — j, we took 10
range measurements and threw away the outliers, a reasonable strategy for a
realistic localization system. We then use one of the remaining measurements
for ci,-_ﬂ-.

The second map was based on a simple indoor floor plan, shown in Figure
6.1. Another set of range measurements ZN“5 was simulated for each topol-
ogy T;. For fair comparison, LOS range measurements were set equal to those
in ZFO8, as described above. When nodes were separated by a wall, we consid-
ered the signal to be NLOS. NLOS range measurements were drawn from the
LIDS-NLOS distribution up to distances of 10 meters. Again, multiple range
measurements were taken for each link, with the outliers thrown away.

For each topology T; with corresponding measurements Z-©% and ZNVOS,
we ran the localization algorithm, varying the following parameters with each

trial:

Number of anchor nodes Simulations were performed with 4, 6, 8, 10,

and 12 anchors, all uniformly distributed on the map.

NLOS identification In half of the simulations, we assumed perfect iden-
tification of NLOS signals. Identified LOS range measurements used the com-
bined LOS range model for p(d | d). Identified NLOS measurements used the
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Figure 6.1: NLOS map

LIDS-NLOS distribution. In the other half of the simulations, no NLOS iden-
tification was used. The range model was then a combination of the LOS and

NLOS distributions.

Localization algorithm We compared the performance of the distributed
cooperative localization algorithm and a non-cooperative localization algo-

rithm.

A smaller scale study of the following parameters was also performed.

Number of samples We performed a limited number of tests to determine
how the performance of the algorithm changed with the number of samples
transmitted per message and the number of samples used for internal compu-

tation, denoted R and R;,; respectively.

Number of iterations We also examined how the accuracy of the algorithm

increased with the number of iterations.
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To account for the removal of outlier range measurements, we used only the
main Gaussian component (I = 2) in the ranging model p(d | d). The sampler
distribution g(d | d) was a Gaussian with mean and variance given by fitting
the measured range d to the polynomials Ms(d) and Ry(d) respectively. After
the algorithm terminated, we estimated the location of each node using the
mode of the appropriate marginal distribution. We then measured the error
for each node, defined as the distance between the node’s true and estimated

locations.

6.2 Results

Figure 6.2 shows how the accuracy of the cooperative localization algorithm
increases with each iteration, as information propagates out from the anchors.
The estimated location of each node is connected to the true location by a gray
line, which represents the error for that node. The result after the first iteration
in Figure 6.2(a) is equivalent to the non-cooperative localization algorithm;
agents receive information only from anchor nodes. Hence, all nodes outside
of anchor range have no information about their location, as shown by their
lack of a location estimate. The improvement between Figures 6.2(a) and (d)

clearly demonstrates the benefit of cooperation for localization.

We can quantify the benefit of localization more systematically by examin-
ing the errors in all 100 network topologies for any combination of parameters.
The outage probability P(e) at each error value e is defined as the probability
of a node having error greater than e. Hence, the faster the function goes
to 0, the better the performance of the algorithm. To calculate the outage
probability P(e), we determined the number of nodes with error greater than

ein Ti,...,Tigo and normalized by the total number of nodes (100?).
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Figure 6.3: Outage probability with increasing number of anchors (4, 6, 8, 10,
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Figure 6.3 shows the outage probability for the NLOS map with no NLOS
identification. The arrows indicate the increasing number of anchors (4, 6,
8, 10, and 12) for both the cooperative algorithm (after 7 iterations) and the
non-cooperative algorithm. As expected, the performance of both algorithms
improves as the number of anchors increases. More importantly, the cooper-
ative algorithm consistently outperforms the non-cooperative algorithm. In
fact, the non-cooperative is able to localize only a small fraction of the nodes,

while the cooperative algorithm localizes almost all.

Figure 6.4 compares the performance of localization with and without
NLOS identification in the NLOS environment. The identification of NLOS

signals, along with the corresponding adjustment of the ranging distribution
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p(d | d), has little effect on the outage curve. We believe the similarity in
performance is due to the robustness of UWB ranging in both LOS and NLOS
environments. These results confirm that ultra-wideband technology is an

appropriate choice for localization.

Figure 6.6 compares localization with random anchor placement to local-
ization with a predetermined configuration. The anchor configuration, shown
in Figure 6.5, was chosen based on a small-scale study of the performance of
different anchor placements.We found that the larger the coverage of the an-
chors, the better the localization performance. In addition, placing anchors as
far away from each other as possible ensures that all nodes are within a few
hops of an anchor. Placing each node in the vicinity of an absolute reference

reduces the possibility of a large cluster of neighbors achieving correct rela-
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tive location estimates, but not absolute. Evidently, a good choice of anchor
configuration can significantly improve the performance of the localization al-
gorithm. The performance gain for the cooperative algorithm is much larger
than that of the non-cooperative.

Finally, Figure 6.7 shows how the performance of the algorithm changes
with the number of samples used. This small-scale study was run only on
topology T for 8 anchors, with no NLOS identification in the NLOS map. The
heavy blue plots indicate the performance for R = 100 transmitted samples
and Ry, = 500 internal samples, the settings used for all previous results. In
Figure 6.7(a), only R, changes, while R remains constant at 100. Varying only
the number of internal samples has little (and inconsistent) effect, suggesting
that changing R, alone may cause negligible performance gain. In Figure
6.7(b), we vary both R and Riy. In this case, the number of nodes with small
error (less than 10 meters) clearly increases with the number of samples. More
transmitted and internal samples thus results in better localization, at the cost
of greater computational complexity. Once again, the performance gained by

the cooperative algorithm is much greater than that by the non-cooperative.
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Chapter 7

Conclusions

In this thesis, we derived an algorithm for cooperative localization in wireless
networks. By formulating the localization problem as a factor graph and
applying the sum-product algorithm, we obtained a theoretical solution for
the a posteriori marginal distribution of each node’s location. This theoretical
algorithm was then adapted in a practical, distributed localization algorithm
in which nodes cooperate by broadcasting messages. Several details related
to algorithm’s implementation were explored, including the incorporation of

practical information and the representation of messages.

We demonstrated that ultra-wideband radios are capable of achieving high-
resolution ranging measurements. Through an extensive measurement cam-
paign in multiple environments, we developed realistic yet tractable models of
UWB ranging error. These models were incorporated into a series of simula-
tions that characterized the performance of cooperative localization. Simula-
tion results showed that cooperation increases the accuracy and robustness of

localization.

There are several possibilities for future research directions. First, con-

vergence of the algorithm is of great importance. Specifically, knowing the
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conditions under which the algorithm (a) converges and (b) converges to the
correct distribution would be useful in assessing the algorithm’s reliability.
Additionally, a comprehensive study of the algorithm’s numerical parameters
(e.g. the number of samples R and the number of iterations) may reveal how
the performance improves with increasing computation or complexity. The
effects of unreliable transmissions and interfering communication traffic are
practical considerations that should be taken into account in future work. An-
other area of interest is anchor placement; for example, how anchors should
be deterministically placed in the environment to optimize the localization of
agents. Finally, the cooperative localization algorithm can be extended to ac-
count for mobile networks, potentially compromised nodes, and other realistic
scenarios. After showing that cooperation improves localization both in theory
and in practice, we believe the full potential of cooperative localization has yet

to be explored.
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