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Kurzfassung

In den letzten Jahren gibt es ein erhohtes Interesse an drahtlosen Ortungssystemen,
die zuverldssige Schitzungen des Ortes eines mobilen Endgerites (ME) liefern. Dies
liegt vor allem an den bereits vorhandenen sowie den kurz vor der Einfiihrung ste-
henden ortsabhangigen Diensten, wie z.B. intelligente Transportsysteme, Gelbe Seiten,
ortsabhangige Gebiihrenzahlungen und andere, viel versprechende Dienstleistungen,
deren Anwendung eine genaue Schatzung des Ortes des ME erfordert. Bis heute
sind eine Vielzahl an drahtlosen Ortungssystemen vorgeschlagen worden, die eine
Ortsschatzungen des ME anbieten. Die viel versprechendsten Losungen basieren
auf dem globalen Navigations-Satellitensystem (GNSS) und dem zellularen Mobil-
funknetz, da beide Systeme eine bereits existierende Infrastruktur ausnutzen. Ublicher-
weise stellen diese Systeme die Ortsschatzungen des ME unabhangig von einander zur
Verfligung. Jedoch existieren Szenarien, in denen die Signale, die zwischen den Satel-
liten und des ME ausgetauscht werden, blockiert werden. Beispiele hierfiir sind ein
ME, das sich in innerstdadtischen Umgebungen befindet, in denen hohe Gebaude die
freie Sicht zu den Satelliten versperren oder ein ME, das sich innerhalb von Gebauden
befindet. In diesen Szenarien ist die Anzahl der zur Verfiigung stehenden Messwerte
meist nicht ausreichend, um mit Hilfe von GNSS den Ort des ME zu schétzen. Die
Signale, die zwischen der Basisstation (BS) des zellularen Mobilfunknetzes und des
ME ausgetauscht werden, stehen praktisch in jedem Szenario zur Verfiigung, jedoch
konnen diese Signale nicht die gleiche Lokalisierungsgenauigkeit liefern, wie die Sig-
nale des GNSS. In innerstadtischen Umgebungen und innerhalb von Gebauden werden
diese Signale haufig an den Hindernissen, wie z.B. Gebauden oder Baume reflektiert, so
dass keine direkte Sichtverbindung (line-of-sight (LOS)) zwischen des ME und der BS
existiert. In diesem Fall erreicht das Signal des ME die BS iiber einen indirekten Pfad,
was in der Literatur als non-line-of-sight (NLOS) Ausbreitung bezeichnet wird. Die
Fehler durch NLOS-Ausbreitung fithren im Allgemeinen zu einer Verschlechterung der
Lokalisierungsgenauigkeit, und sollten daher in den Lokalisierungsalgorithmen beriick-
sichtigt werden.

Die vorliegende Arbeit behandelt das Problem der Bestimmung des Ortes des ME
unter Verwendung von Pseudoentfernungs-Messwerte (PE), welche das Global Posi-
tioning System (GPS) zur Verfiigung stellt, sowie Umlaufzeit-Messwerte (ULZ) und
Empfangsfeldstartke-Messwerte (EFS), welche das Global System for Mobile com-
munications (GSM) zur Verfiigung stellt. Die zugrunde liegenden Messwerte wer-
den heutzutage von jedem handelsiiblichen Mobiltelefon sowie GPS-Empfanger zur
Verfiigung gestellt. Die verschiedenen Messwerte werden effektiv miteinander kom-

biniert unter der Verwendung von Verfahren der statistischen Datenfusion, was im
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Folgenden als hybride Lokalisierung bezeichnet wird. Durch die Kombination von
Messwerten ist es moglich, Ortsschatzungen des ME zu erhalten, auch wenn die An-
zahl der von GPS zur Verfiigung gestellten Messwerte nicht ausreicht. Die hybriden
Lokalisierungsalgorithmen sind so entworfen, dass eine gute Lokalisierungsgenauigkeit
in Szenarien mit LOS Ausbreitungsbedingungen sowie in Szenarien in denen die Aus-
breitungsbedingungen zwischen LOS und NLOS wechseln kénnen, erreicht werden
kann. Weiterhin wird untersucht, inwiefern Messwerte tiber die GNSS Referenzzeit
(GRZ) den bestehenden Uhrenfehler zwischen den Uhren der Satelliten und des ME
verringern und die Lokalisierungsgenauigkeit verbessern konnen. Um die hybriden
Lokalisierungsalgorithmen analysieren zu konnen, wird ein Modell eingefiihrt, das das
hybride Lokalisierungsszenario mathematisch beschreibt. Statistische Modelle, die die
Bewegung des ME sowie die Uhr des ME beschreiben, werden eingefiihrt. Die Mess-
werte werden ebenfalls statistisch beschrieben und enthalten Modelle die fiir LOS Aus-
breitungsbedingungen giiltig sind, sowie Modelle die zwischen LOS und NLOS Ausbre-
itungsbedingungen wechseln konnen. In dieser Arbeit werden die folgendenen hybriden
Lokalisierungsalgorithmen vorgeschlagen:

e Nicht rekursive, hybride Lokalisierungsalgorithmen, die Abhéangigkeiten zwischen
zeitlich aufeinanderfolgenden Orten des ME und zeitlich aufeinanderfolgenden
Messwerten nicht berticksichtigen.

e Rekursive, hybride Lokalisierungsalgorithmen, die Informationen tiber Schatzw-
erte des Ortes des ME aus zeitlich vorangegangenen Schéatzungen sowie Messwerte

von vorherigen Zeitschritten in die aktuellen Schatzung mit einflieen lassen.

e Rekursive, hybride Lokalisierungsalgorithmen mit adaptiver LOS/NLOS Detek-
tion, die Informationen tiber Schatzwerte des Ortes des ME aus zeitlich vor-
angegangenen Schatzungen sowie Messwerte von vorherigen Zeitschritten in die
aktuellen Schatzung mit einflieBen lassen, und dariiber hinaus die aktuellen Aus-
breitungsbedingungen schétzen.

Die nicht rekursiven hybriden Lokalisierungsalgorithmen basieren auf dem Maximum
Likelihood (ML) Prinzip. Fiir LOS Ausbreitungsbedingungen sowie fiir Ausbreitungs-
bedingungen, die zwischen LOS und NLOS wechseln konnen werden die ML Schatzer
hergeleitet. Die ML Schatzwerte werden numerisch berechnet unter der Verwendung
von suboptimalen Algorithmen. Um die theoretisch bestmogliche Performanz der nicht
rekursiven Schétzer zu bestimmen, werden die Cramér-Rao Schranken (CRS) fiir die
hybride Lokalisierung bestimmt. Die Ergebnisse mit simulierten Daten sowie Daten,
die aus Feldversuchen stammen, haben gezeigt, dass durch die zusatzliche Beriicksich-
tigung von PE Messwerte von GPS und GRT Messwerte von GSM die Lokalisierungs-
genauigkeit erheblich verbessert werden kann, im Vergleich zu Algorithmen, die nur
ULZ und EFS Messwerte von GSM auswerten.
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Die rekursiven hybriden Lokalisierungsalgorithmen, die in dieser Arbeit entwickelt
werden, beruhen auf Kalman Filter (KF)-basierte Schétzer und Partikelfilter (PF)-
basierte Schatzer. Es werden verschiedene Schétzer fiir LOS Ausbreitungsbedingungen,
sowie fiir Ausbreitungsbedingungen, die zwischen LOS und NLOS wechseln kénnen,
vorgeschlagen. Die PF-basierten Schatzer beriicksichtigen zusatzlich StraBleninforma-
tionen, um die Lokalisierungsgenauigkeit weiter zu verbessern. Die a posteriori CRS
(PCRS) fiir die hybride Lokalisierung wird hergeleitet, um die theoretisch bestméogliche
Performanz der rekursiven Schétzer zu bestimmen. Es wird gezeigt, dass durch die
Berticksichtigung von Strafleninformationen in den Schétzern die Lokalisierungsge-
nauigkeit erheblich verbessert werden kann. Des Weiteren wird gezeigt, dass die rekur-
siven hybriden Lokalisierungsalgorithmen eine héhere Lokalisierungsgenauigkeit liefern

als die nicht rekursiven hybriden Lokalisierungsalgorithmen.

Die rekursiven hybriden Lokalisierungsalgorithmen mit adaptiver LOS/NLOS Detek-
tion, die in dieser Arbeit vorgeschlagen werden, basieren auf einem interacing multi-
ple model Algorithmus mit erweiterten KF Schétzern (IMM-EKF), sowie zwei multi-
ple model PF-basierten Schéatzer. Die multiple model PF-basierten Schatzer beriick-
sichtigen zuséatzlich Strafleninformationen, um die Lokalisierungsgenauigkeit weiter
zu verbessern. FEine neue Methode wird vorgeschlagen, um die PCRS fiir rekur-
sive Schétzer mit adaptiver LOS/NLOS Detektion zu bestimmen. Es wird gezeigt,
dass multiple model PF-basierten Schiatzer mit Strafleninformationen im Allgemeinen
eine hohere Lokalisierungsgenauigkeit aufweisen als das IMM-EKF. Es wird weiter-
hin gezeigt, dass das IMM-EKF den besten Kompromiss zwischen Lokalisierungsge-
nauigkeit und Komplexitéit erzielt, solange keine Stralleninformation in den multiple
model PF-basierten Schétzern berticksichtigt wird.






Abstract

In recent years, there is an increased interest in wireless location systems offering
reliable mobile terminal (MT) location estimates. This is mainly due to upcoming
and already available Location Based Services, such as intelligent transport systems,
yellow page services, location sensitive billing and other promising services that rely
on accurate MT location estimates. So far, a multitude of wireless location systems
have been proposed that offer MT location estimates. The most promising solutions
are based on the Global Navigation Satellite System (GNSS) and the cellular radio
network, since both systems utilize an already existing infrastructure. Conventionally,
these systems provide MT location estimates independently from each other. However,
there exist scenarios where the signals that are exchanged between the satellites and
the MT are blocked, e.g., in urban environments where tall buildings surround the MT
or in indoor environments. In these scenarios, the number of measurements available
from GNSS is often insufficient to determine the MT location. The signals that are
exchanged between the base stations (BSs) of the cellular radio network and the MT are
available in these scenarios, but generally they cannot offer the same accuracy as the
signals from GNSS. In urban and indoor scenarios, these signals are often reflected at
obstacles such as buildings or trees, so that a direct, line-of-sight (LOS) path between
MT and the BS does not exist. In this case, the signal of the MT arrive via an indirect
path at the BS, which is known as non-line-of-sight (NLOS) propagation. The errors
due to NLOS propagation generally result in a decreased localization performance, and
should be therefore taken into account in the MT localization algorithms.

This thesis deals with the problem of estimating the MT location using pseudorange
(PR) measurements from the Global Positioning System (GPS) and round trip time
(RTT) and received signal strength (RSS) measurements from the Global System for
Mobile communications (GSM), which is termed hybrid localization. The measure-
ments, which are available from off-the-shelf mobile phones and conventional GPS
receivers, are efficiently combined by using statistical data fusion, so that it is possible
to obtain MT location estimates even if the number of measurements available from
GPS is insufficient to determine the MT location. The corresponding hybrid localiza-
tion algorithms are designed such that good performance can be achieved in situations
when the measurements are affected by either LOS propagation conditions or propaga-
tion conditions that switch between LOS and NLOS. It is investigated how the existing
offset between the satellite clocks and the MT clock can be mitigated and the localiza-
tion accuracy can be improved by using GNSS reference time (GRT) measurements.
In order to analyze the hybrid localization algorithms, a mathematical framework is

introduced that describes the hybrid localization scenario. Statistical models for the
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MT movement and MT clock, as well as models for the measurements assuming LOS
and NLOS propagation conditions are introduced. In this work, the following three
types of hybrid localization algorithms are introduced:

e Non-recursive hybrid localization algorithms, that do not take into account ex-
isting temporal dependencies between time consecutive MT locations and mea-

surements.

e Recursive hybrid localization algorithms, that take into account the information

of MT estimates and measurements from previous time steps.

e Recursive hybrid localization algorithms with adaptive LOS/NLOS detection,
that take into account the information of MT estimates and measurements from

previous time steps, and that estimate the current propagation conditions.

The non-recursive hybrid localization algorithms are based on the maximum likelihood
(ML) principle. The ML estimators for LOS propagation conditions and for propa-
gation conditions that switch between LOS and NLOS are newly derived, and ML
estimates are numerically obtained using suboptimal algorithms. In order to assess the
theoretical best achievable performance of non-recursive estimators, the Cramér-Rao
lower bound (CRLB) for hybrid localization is evaluated. Simulation and field trial
results have shown that additionally taking into account PR measurements from GPS
and GRT from GSM in the algorithms can significantly improve the localization accu-

racy compared to algorithms that only take into account RTT and RSS measurements

from GSM.

The recursive hybrid localization algorithms developed in this work are Kalman filter
(KF)-based estimators and particle filter (PF)-based estimators. Different estimators
for LOS propagation conditions and for propagation conditions that switch between
LOS and NLOS are newly proposed. The PF-based estimators additionally take into
account road information to further improve the localization accuracy. The theoretical
best achievable performance of recursive estimators is found by evaluating the posterior
CRLB (PCRLB). It is shown that additionally taking into account road information
into the estimators can significantly improve the localization accuracy. It is further
demonstrated that recursive hybrid localization algorithms outperform non-recursive
hybrid localization algorithms.

The recursive hybrid localization algorithms with adaptive LOS/NLOS detection that
are proposed in this work are based on the interacting multiple model (IMM) estimator
that is combined with extended KFs (EKFs) and two multiple model PF-based esti-
mators. The multiple model PF-based estimators additionally take into account road



VII

information to further improve the localization accuracy. A novel method is presented
to determine the PCRLB for recursive estimators with adaptive LOS/NLOS detection.
It is shown that multiple model PF-based estimators with road constraints generally
outperform the IMM-EKF. It is further demonstrated that the IMM-EKF achieves
the best trade-off between performance and computational complexity, as long as road

constraints are not considered in the multiple model PF-based estimators.
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Chapter 1

Introduction

1.1 Localization of Mobile Terminals

In recent years, there has been an increased interest in wireless location systems of-
fering reliable estimates of the geographical location of a user that is equipped with
a Mobile Terminal (MT). On the one hand, this is due to upcoming and already
available commercial services (also known as Location Based Services) such as social
networking, intelligent transport systems, fraud detection, yellow page services, loca-
tion sensitive billing and other promising services that rely on accurate MT location
estimates [VWGT04, GG05, STKO05, Kiip05, GP09]. On the other hand, the United
States Federal Communications Commission issued an order, in which all wireless ser-
vice providers are required to report the location of an enhanced 911 caller within
a specified accuracy [Tri99]. In the European Union similar regulations are under
way [KR99]. The emerging Location Based Services together with the regulations is-
sued by the United States and the European Union have pushed further the research
and standardization activities in the field of MT localization.

In the following, wireless location systems that are used in this context are categorized
into the Global Navigation Satellite System (GNSS) and the cellular radio network.
The GNSS consists of a number of satellites that circulate the Earth on predefined or-
bits. The satellites continuously broadcast radio signals containing information about
their current location. The MT collects measurements by extracting important signal
parameters from the received satellite signals that relate the MT location to the satellite
location. The cellular radio network is composed of a number of Base Stations (BSs)
which are installed at fixed points on Earth. The BSs generally transmit radio signals
containing information about their current location to the MT and receive radio sig-
nals from the MT. From these signals, measurements are collected by either the MT
or the BS by extracting important signal parameters that relate the MT location to
the BS location. Depending on the investigated system, the location of the MT can
be estimated by the MT itself (mobile-centric solution), or it can be estimated by a
central entity in the cellular radio network that obtains the measurements via the BSs
(network-centric solution) [GG05, STK05,SCGLO5].

Important signal parameters that can be extracted from the received radio signal are,
e.g., the Time of Arrival (ToA), Time Difference of Arrival (TDoA), Received Signal
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Strength (RSS) or Angle of Arrival (AoA), which are called measurements in the fol-
lowing [Caf99, GG05, GP09]. These measurements have in common that they each do
not provide unique information about the MT location. For example, the ToA mea-
surement gives information about the time the radio signal requires to travel from the
BS to the MT. By multiplying the ToA measurement with the speed of light, the
measured distance to the MT can be obtained. Since a single measured distance to
the MT gives an ambiguous solution for the MT location, several measurements from
different satellites/BSs have to be collected, in order to obtain a unique solution for
the MT location [Tor84, GGO5]. The corresponding localization algorithms perform
two tasks, that are conventionally processed using a two step approach [GP09]. In the
first step, the localization algorithms estimate the signal parameters such as the ToA,
TDoA, RSS or AoA from the received radio signal. These measurements are then used
to estimate the MT location in a second step. In this work, only localization algorithms
are developed for estimating the MT location. Algorithms for estimating the signal
parameters are out of scope and are treated, for instance in [KV99,Caf99, Car05, GP09].

In Fig. 1.1 an example for the two-dimensional localization of an MT in a cellular
network based on ToA measurements is given. It is assumed that the radio signals
from different BSs arrive via the direct path at the MT, which is also known as Line-
Of-Sight (LOS) propagation condition. The corresponding ToA measurements are
assumed to be error-free and the BS locations are known. From Fig. 1.1 it can be
seen that measuring the distance between the MT and a single BS limits the location
of the MT to a circle drawn around the BS, with the measured distance being the

@ Base Station
Mobile Terminal

Figure 1.1. Principle of two dimensional MT localization using ToA measurements
from the cellular radio network.
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radius of the circle. If the measured distance to an additional BS is taken into account,
then the MT location is restricted to the two points where both circles intersect. An
unambiguous MT location can be finally found by taking into account the measured
distance to a third BS.

In reality, however, the measured distances are affected by errors so that the circles
in Fig. 1.1 will not intersect at a unique point. Further, obstacles such as hills, trees
or buildings hinder the radio signals to arrive via the direct path at the MT, which
is known as Non-Line-Of-Sight (NLOS) propagation. In this case, the radio signals
are reflected, refracted, diffracted, absorbed or scattered at the obstacles resulting in
estimated signal parameters that can completely differ from the ones that are expected
under LOS propagation conditions. In Fig. 1.2, the LOS and NLOS propagation
conditions are illustrated for a cellular radio network, where the radio signal of one BS
arrives via the direct path at the MT and the radio signal of the other BS arrives via an
indirect path at the MT. The deviations of the signal parameters in NLOS propagation
conditions from the signal parameters in LOS propagation conditions can be very large
and are generally different for each scenario [SM99, SPK01, FK09, YG09]. The NLOS
problem has been identified as one of the most severe problems in wireless localization,
and algorithms that do not take into account NLOS propagation will significantly
degrade in localization accuracy when NLOS propagation occurs [WH96,Caf99, GGO05].
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Figure 1.2. Scenario showing LOS and NLOS propagation conditions
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1.2 Hybrid Localization of Mobile Terminals

Standard localization algorithms process only measurements of the same type, e.g.,
solely ToA measurements, in order to estimate the MT location. This strategy re-
quires that a certain number of measurements of the same type are available at any
time. In many situations, however, this is often not the case, so that localization algo-
rithms are preferred that can efficiently combine different types of measurements. The
combination of different types of measurements is also known as data fusion.

Nowadays, almost every MT is equipped with a GNSS receiver, that is used for naviga-
tion purposes. The GNSS, such as the Global Positioning System (GPS) and the
prospective European counterpart Galileo, use ToA measurements to estimate the
MT location. If the MT receives satellite signals from at least four different satel-
lites, a three-dimensional MT location estimate can be found, where the fourth satel-
lite signal is needed to resolve the unknown bias between the MT and the satellite
clock [Kap96, ME(6]. In a similar manner, one can obtain a two dimensional MT loca-
tion estimate if the MT receives signals from at least three different satellites. However,
there exist situations where the GNSS signals are blocked, e.g., when the MT is located
indoors or in urban canyons. In these scenarios, the number of satellites in view is of-
ten not sufficient to obtain a three dimensional or even two dimensional MT location

estimate.

An alternative to the GNSS is the exploitation of communication signals of the cel-
lular radio network, in order to obtain MT location estimates. In the Global System
for Mobile communications (GSM), for example, measurements such as the Timing
Advance (TA), Enhanced Observed Time Difference (E-OTD), AoA or RSS exist that
give information on the MT location [Kiip05]. An appealing advantage of these mea-
surements is that they are almost everywhere available. However, these measurement
cannot offer the same accuracy as the GNSS-based measurements, and thus, the corre-
sponding localization algorithms that are based on cellular radio network measurements
cannot offer the same accuracy as their GNSS-based counterpart. The combination of
measured values from the GNSS and the cellular radio network is, thus, a promis-
ing approach in order to obtain MT location estimates even if less than four or three
satellites are in view [SAF'00, FKS06]. Instead of processing the measurements of
each system independently, the measurements are processed jointly to estimate the
MT location, which is termed hybrid localization in the following. The corresponding
hybrid localization algorithms are expected to improve the accuracy and availability
of MT location estimates, compared to the localization algorithms that either process

the measurements from the cellular radio network or the GNSS.
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In addition to that, there exist situations where additional information about the MT
location is available. In automotive applications, for instance, this could be informa-
tion about the infrastructure such as road maps, or information available from wheel
speed sensors. Moreover, for a multitude of applications it is possible to approximate
the MT movement with a statistical model, that takes into account that the MT can
travel only a finite distance between two time consecutive time steps. These types
of information with their different levels of accuracies should be additionally incorpo-
rated into the hybrid localization algorithms, in order to further improve the quality
of the MT location estimates. The aim of this work is to develop hybrid localization
algorithms that can efficiently combine RSS and TA measurements from GSM and
Pseudorange (PR) measurements from GPS. These measurements can be easily ob-
tained from off-the-shelf mobile phones and conventional GPS receivers, without the
need to modify components of the satellite or cellular radio network. The performance
of the hybrid localization algorithms should be further improved by taking into ac-
count models for the M'T movement, models that take into account NLOS propagation
conditions, and information available from a road map, in order to constrain the MT

movement to roads in automotive applications.

1.3 State-of-the-art

This section presents a review of state-of-the-art in hybrid localization algorithms as
well as localization algorithms that are robust against errors due to NLOS propaga-
tion conditions. In order to give a structured overview, the state-of-the-art in hybrid
localization algorithms is presented first, which is followed by the survey of localization
algorithms that are robust against errors due to NLOS propagation conditions.

In the following, the hybrid localization algorithms are further subdivided into two
different categories. The first category contains hybrid localization algorithms that
only use the information available from the measurements to estimate the MT location.
These algorithms do not take into account information available from MT location
estimates from previous time steps. In order to further improve the performance,
the second category additionally takes into account information available from MT
location estimates from previous time steps and a model for the MT movement. If the
clocks of the satellites and the MT clock are assumed to be unsynchronized, which is
usually the case, a model for the MT clock has to be additionally taken into account.
The term hybrid is used in this section to describe the combination of different types

of measurements as well as the combination of measurements from different systems.
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Since it is not otherwise stated, all algorithms assume that the measurements are
affected by LOS propagation conditions.

The state-of-the-art in hybrid localization algorithms belonging to the first category is
presented next. In [HMDO04], a hybrid localization algorithm based on the combination
of PR measurements from GPS and TDoA measurements from the Universal Mo-
bile Telecommunications System (UMTS) is presented, using a weighted least squares
approach. In order to process the signals from GPS and UMTS simultaneously, a high-
level joint receiver structure is proposed, but no performance results are presented.
A similar approach is presented in [SLJ03|, where PR measurements from GPS and
TDoA measurements from a CDMA-2000 network are combined using a least squares
approach. In contrast to [HMDO04], the presented least squares algorithm is also tested
on field trial data. In [SAFT00], a hybrid method is presented that is based on the
fusion of PR measurements from GPS and Round Trip Time (RTT) measurements
from a cellular radio network that is perfectly synchronized to GPS time. However,
only a general description of the hybrid method is provided and no algorithms or the-
oretical performance bounds are given. Furthermore, the assumption that the radio
network is perfectly synchronized to GPS is unrealistic, since the clocks installed in
the satellite and radio network have a finite accuracy. A study on the influence of the
timing accuracy on the performance of the hybrid localization algorithm is missing.
A hybrid localization method combining PR measurements from GPS and E-OTD
measurements from GSM is presented in [BGRS02]. Again, only general concepts con-
cerning the radio network architecture are given and performance results are missing.
The combination of MT location estimates from GPS and a wireless local area network
is presented in [SGR04]. In [DKK00,KDTSPO00], concepts for a hybrid localization sys-
tem based on differential GPS and TDoA are presented and comments on the expected
performance are given. A hybrid data fusion architecture that combines ToA, TDoA
and AoA measurements in an optimal way is developed in [KOBO01]. The combination
of AoA and ToA measurements, where cross-correlation between the measurements is
investigated, is presented in [PZV02]. The performance of hybrid systems combining
TDoA and AoA measurements is addressed in [TCLOla, CZ02]. In [Spi01], ToA and
TDoA measurements from a cellular radio network are combined and MT location
estimates are obtained using a weighted least squares approach. The theoretical best
achievable performance of this method is quantified by an accuracy measure, which
turns out to be the Cramér-Rao Lower Bound (CRLB). Experimental results on com-
bining TA and RSS measurements from a GSM network are presented in [SPKO1].
Unfortunately, no localization algorithms are given. In [KGPO05], a low cost position-
ing method for GSM networks is proposed. A cost function that combines TA and RSS
measurements based on the Maximum Likelihood (ML) principle is proposed, which
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is then solved using the Nelder-Mead simplex algorithm. A hybrid location estimation
scheme for partially synchronized wireless sensor networks is presented in [SC04], where
TDoA and RSS measurements are combined. The MT location estimates are obtained
using the ML principle, but no formulas are provided. The estimation accuracy of the
proposed scheme is further quantified by evaluating the corresponding CRLB. The
results for the CRLB are extended to the case of combining ToA and RSS and are
presented in [CS04]. In [MPV03, MPVO05], a hybrid data fusion algorithm combining
RSS and TDoA measurements from cellular radio networks is presented. The proposed
algorithm uses nonparametric estimation methods, which are robust to variations of
measurement noise due to NLOS propagation conditions and quantization. A hybrid
system for accurate vehicular positioning combining signals from GSM and digital au-
dio broadcast is presented in [RCC*00], and a hybrid positioning system that combines
measurements from GPS and television is introduced in [Do08].

In the following a survey of state-of-the-art in hybrid localization algorithms belonging
to the second category is given. In [MSDO09], a hybrid data fusion approach is presented
that combines PR measurements from the GNSS with TDoA measurements from fu-
ture 3GPP-LTE communication systems using an Extended Kalman Filter (EKF).
This work has been extended in [MSD10], where the hybrid data fusion problem is
solved using a Particle Filter (PF). The application of so-called Gaussian mixture fil-
ters to hybrid localization is presented in [AL09], where PR measurements, PR rate
measurements from GPS and range measurements from the cellular radio network are
combined. In [PP07], the same combination of measurements as in [ALO09] is used
and a robust version of the EKF is proposed, in order to efficiently deal with mea-
surement outliers due to NLOS propagation conditions. A modular software platform
for testing hybrid position estimation algorithms has been presented in [RNALPOS|.
In [ZKULO06], a data fusion approach for improved positioning in GSM networks is
presented. A method that combines TA and RSS measurements using an EKF is
introduced, and the expected performance is evaluated in a simulation study. A Rao-
Blackwellized variable rate particle filter for tracking the MT using PR measurements
from GNSS, RSS measurements from a wireless sensor network and measurements from
an inertial measurement unit is presented in [FPCFRO7]. In this approach, the hybrid
localization algorithm explicitly takes into account that measurements from different
systems are available at different points in time. The expected performance of this
approach is illustrated using computer simulations.

In the following, a review of state-of-the-art localization algorithms is given that are
robust against errors due to NLOS propagation conditions. In order to give a structured
overview, these algorithms are subdivided into two categories, namely algorithms for

NLOS identification and algorithms for NLOS error mitigation.
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The algorithms for NLOS identification detect and discard measurements that result
from NLOS propagation conditions. The remaining measurements are then processed
using localization algorithms that have been designed for LOS propagation conditions.
Thus, these algorithms are especially useful for the case when a large number of mea-
surements from different BS is available. In [BHM98|, the NLOS identification problem
for ToA measurements is formulated as a binary hypothesis test, where the errors due
to NLOS are modeled statistically using different assumptions for the corresponding
error probability density function (pdf). Depending on the assumption for the NLOS
error pdf, various decision criteria are developed. In [GKPO03], the pdf of the NLOS
error is estimated from ToA measurements using non-parametric density estimation
techniques. The estimated pdf is then compared to the known error pdf in LOS prop-
agation conditions and an appropriate metric is introduced that decides whether the
measurements result from LOS or NLOS propagation conditions. In [VC02], the error
pdf of the ToA measurements remains unspecified and a composite hypothesis test is
proposed to identify NLOS measurements. In [YGO09], NLOS identification approaches
based on the Neyman-Pearson theorem are proposed for AoA, ToA and RSS measure-
ments. A simple NLOS identification approach for ultra-wideband localization systems
is proposed in [SGKJ07].

In contrast to the algorithms for NLOS identification, the algorithms for NLOS error
mitigation take into all available measurements to estimate the MT location. The
algorithms for NLOS error mitigation can be subdivided into the following two cate-
gories. The first category contains algorithms for NLOS error mitigation that only use
the information available from the measurements to estimate the MT location. These
algorithms do not take into account information available from MT location estimates
from previous time steps. The second category additionally take into account mod-
els for the MT movement and information available from MT location estimates from
previous time steps to further improve the performance.

The state-of-the-art in algorithms for NLOS error mitigation belonging to the first
category is presented next. In [RU04], an ML detection technique is applied to ToA
measurements in order to mitigate NLOS errors. These approaches assume that the
NLOS error pdf is a-priori known. In [CZ05], NLOS error mitigation algorithms for
TDoA measurements and algorithms that combine TDoA and AoA measurements are
developed. Depending on how much a-priori information about the NLOS error statis-
tics is available, different algorithms are developed. In [QKS06], an analysis in terms
of CRLBs is given for ToA, TDoA, AoA and RSS based localization methods assuming
NLOS propagation conditions. Optimal estimators based on the ML and Maximum
A Posteriori (MAP) principle are derived. A residual weighting algorithm to reduce
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the NLOS error on MT location estimates is presented in [Che99]. In [MPVO00], es-
timation techniques that are robust to some deviation from a presumed NLOS error
pdf are applied to estimate the MT location from RSS measurements. In [SGO04], a
similar technique is applied to mitigate NLOS errors in ToA measurements. A NLOS
error mitigation algorithm for ToA measurements which is based on a constrained
linear least squares approach is proposed in [WWOO03]. Estimation methods that ap-
proximate the pdf of ToA and TDoA measurements non-parametrically are proposed
in [MPVO03]. It is shown by means of simulations for a cellular radio network that
the non-parametric estimators always outperform the parametric ML estimators. A
similar technique is proposed in [HWZ08] to mitigate the NLOS errors in ToA measure-
ments. The algorithms presented in [Che99, MPV00, MPV03, WWO003,SG04, HWZ08§]
all have in common, that there is no assumption on the NLOS error pdf. NLOS er-
ror mitigation algorithms that are based on multipath scattering models are presented
in [TCLO1b, AJC02, ZLB08|. A two stage approach for NLOS error mitigation for
ToA /TDoA measurements is presented in [WH96,CZ01, GAMO5]. In these algorithms,
the first stage consists of identifying, which measurements are affected by errors due
to NLOS propagation. In the second stage, these measurements are then corrected by
the NLOS errors and the MT location is estimated.

In the following, a survey of state-of-the-art in algorithms for NLOS error mitigation
belonging to the second category is given. In [NV03, NHVCO04], an EKF based al-
gorithm that mitigates NLOS errors in TDoA measurements and combined ToA and
AoA measurements is proposed. In this algorithm, the NLOS errors are assumed to
be Gaussian distributed with unknown mean value, which is additionally estimated
by the EKF. Simulation and experimental results show, that the MT location can be
efficiently estimated with this algorithm. An approach, where non-parametric density
estimation methods are incorporated into the EKF framework to efficiently estimate
the MT location with ToA measurements is proposed in [HWZ09]. An algorithm for
mitigating the NLOS errors in ToA measurements which is based on probabilistic data
association is presented in [HZ10]. In this algorithm, different subgroups of ToA mea-
surements are constructed, which are fed into a least-squares estimator to determine
the MT location. The MT location estimates together with the corresponding covari-
ance matrices are then used in a hypothesis test for NLOS detection. The accepted
MT location estimates are weighted with different probabilities in a Kalman filter (KF')
based probabilistic data association framework to yield the final MT location estimate.
A somewhat different approach is followed in [LC06, HGVTO07, CYLL09], where LOS
and NLOS propagation conditions are modeled as discrete events. A Markov chain is
then used to describe the switching between LOS and NLOS propagation conditions
probabilistically. Since it is generally unknown at which time instances the measure-
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ments are affected by either LOS or NLOS propagation conditions, the current state
of the Markov chain is estimated together with the MT location in the correspond-
ing algorithms. In [HGVT07], the problem of jointly estimating the current state of
the Markov chain and the MT location from ToA measurements is divided into two
interdependent subproblems. It is proposed to solve the problem of estimating the
current state of the Markov chain using a PF. The estimation result of the PF is then
used in an Unscented Kalman Filter (UKF) to solve the problem of estimating the MT
location. In [LCO06], the problem of jointly estimating the current state of the Markov
chain and the MT location from ToA measurements is solved using a decentralized
approach. In the decentralized approach, an Interacting Multiple Model (IMM) al-
gorithm is proposed at each BS that is capable to distinguish among a fixed number
of discrete states. The IMM algorithm consists of two KF's, whose measurement noise
statistics are matched to the different LOS and NLOS propagation conditions. The KF
estimates are then combined, in order to determine the distance between the MT and
the BS, but without taking into account the useful MT location information available
from the other BSs. The final MT location estimate is obtained from the combination
of the distance estimates from all BSs by using a geometric method. In [CYLLO09], the
decentralized approach is further extended and includes the combination of ToA and
RSS measurements that are available from the BSs. In [LLP09], the Posterior Cramér-
Rao Lower Bound (PCRLB) has been calculated for the joint estimation problem of
the current state of the Markov chain and the MT location from ToA measurements.
In this approach, the Markovian state sequence that models the switching between
LOS and NLOS propagation conditions is assumed a-priori known. This assumption,
however, will yield performance bounds that are overly optimistic, since in reality the
state of the Markov chain is treated in the corresponding algorithms as unknown. The
computation of the PCRLB, where the state sequence of the Markov chain is assumed

unknown and exclusively related to the measurements is still an unsolved problem.

1.4 Open Issues

In the previous sections, it has been shown that hybrid localization is one of the most
promising localization methods, when MT location estimates from GNSS are not avail-
able. However, it has been also shown that errors due to NLOS propagation conditions
are one of the most severe problems in wireless localization. Thus, in the design of
hybrid localization algorithms the aspect of NLOS propagation has to be taken into
account. In this section, the open issues for hybrid localization using measurements

from GPS and GSM arising from the review of the state-of-the-art in hybrid local-
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ization algorithms and NLOS error mitigation algorithms presented in Section 1.3 are

summarized:

1. How can hybrid localization algorithms be designed that efficiently combine dif-
ferent types of measurements with different accuracies from GPS and GSM, and
which take into account that the measurements are affected by propagation con-
ditions that generally switch between LOS and NLOS?

2. How can additional timing information about GPS reference time from the cel-
lular radio network help to improve the performance of hybrid localization algo-
rithms, and what accuracy is required for the timing information to yield perfor-

mance improvements?

3. How can theoretical performance bounds be established for hybrid localization
algorithms that take into account different types of measurements from GPS and

GSM?

4. How can hybrid localization algorithms be designed that satisfy Question 1 and
that additional take into account information from road maps and models for the
MT movement and the MT clock?

5. How can theoretical performance bounds be established for hybrid localization
algorithms that take into account different types of measurements from GPS and
GSM and models for the MT movement and clock?

6. How can hybrid localization algorithms be designed that satisfy Question 3 and
that model the switching between LOS and NLOS propagation conditions with
a Markov chain?

7. How can theoretical performance bounds be established for hybrid localization
algorithms that take into account different types of measurements from GPS
and GSM, a Markov chain model for the switching between LOS and NLOS

propagation conditions and models for the MT movement and clock?

1.5 Thesis Contributions and Overview

In this section, an overview about the structure of the thesis is given and the main
contributions which solve the open problems introduced in Section 1.4 are summarized.
The contents of each chapter together with the main contributions are briefly described

in the following.



12 Chapter 1: Introduction

In Chapter 2, the hybrid localization scenario is explained that is required to evaluate
the corresponding hybrid localization algorithms. Statistical models for the M'T move-
ment, MT clock and statistical models for the measurements that take into account
LOS propagation conditions as well as NLOS propagation conditions are presented.
It is explained how measurements and MT trajectories can be generated from these
models, so that the performance of the proposed hybrid localization algorithms can
be evaluated via Monte Carlo simulations. For the simulations, it is assumed that the
measurements are either affected by LOS propagation conditions or by propagation
conditions that switch between LOS and NLOS. Since the proposed hybrid algorithms
will be also tested on data that is available from a field trial, the corresponding field

trial scenario is also explained.

In Chapter 3, new hybrid localization algorithms are introduced that efficiently com-
bine different types of measurements from GPS and GSM. The combination of different
types of measurements in this chapter and the following chapters is based on the com-
bination of information that is available from statistical models for the measurements,
which is also known as statistical data fusion [Gus10b]. In this chapter, answers to the

Questions 1, 2 and 3 stated in Section 1.4 are given:

1. The ML estimator for hybrid localization is newly derived for the case that mea-
surements are affected by LOS propagation conditions. For measurements, where
the propagation conditions switch between LOS and NLOS, an approximate ML
estimator is newly proposed. Since for both ML estimators, closed-form solutions
are not available, three different suboptimal algorithms are proposed to solve the
ML optimization problem.

2. The influence of the accuracy of GPS reference time information on the per-
formance of the proposed hybrid localization algorithms is analyzed in terms of

simulations.

3. The CRLB for hybrid localization is introduced. For measurements affected by
LOS propagation conditions, an analytical expression for the bound of the MT
location Mean Square Error (MSE) is newly derived and a new geometrical inter-
pretation of the bound is presented. For measurements, where the propagation
conditions switch between LOS and NLOS, the CRLB is evaluated numerically.

The performance of the newly introduced hybrid localization algorithms is evaluated
by means of simulations and experimental data. For the simulations, the performance

of the different algorithms is further compared to the corresponding CRLBs.
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In Chapter 4, new hybrid localization algorithms are introduced that combine different
types of measurements, information available from road maps and models for the MT
movement and clock. This Chapter answers Questions 4 and 5 of the open issues:

4. KF-based estimators and PF-based estimators are proposed to solve the hybrid
localization problem. For measurements affected by LOS propagation conditions
as well as for propagation conditions that switch between LOS and NLOS, four
different PF-based estimators are derived. Road map information is included
into these estimators, to further improve the performance. For measurements
affected by LOS propagation conditions, three different KF-based estimators are
proposed that do not take into account road map information.

5. The PCRLB for hybrid localization is introduced. For LOS propagation condi-
tions as well as for propagation conditions that switch between LOS and NLOS,
the PCRLB is evaluated numerically.

The performance of the newly introduced hybrid localization algorithms is evaluated
by means of simulations and experimental data. For the simulations, the performance
of the different algorithms is compared to the PCRLBs. The simulations performed in
this chapter give also an answer to Question 2 of the open issues.

Chapter 5 introduces new hybrid localization algorithms that model the switching
between LOS and NLOS propagation conditions with a Markov chain. This chapter
addresses the open Questions 6 and 7 by the following contributions:

6. An IMM-based estimator and two multiple model-based estimators are newly
proposed to solve the hybrid localization problem using a centralized approach.
In the centralized approach, all measurements are processed jointly in order to
estimate the MT location. Road constraints are included into the multiple model-
based estimators to further improve the performance.

7. The PCRLB for hybrid localization is introduced, where the switching between
LOS and NLOS propagation conditions is modeled with a Markov chain. Two
different approaches for approximately evaluating the PCRLB are proposed and
compared to each other.

The performance of the newly introduced hybrid localization algorithms is evaluated
by means of simulations and is further compared to the PCRLBs and the performance
of the PF-based estimators introduced in Chapter 4.

Finally, a summary of the main conclusions of the thesis is given in Chapter 6.
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Chapter 2

Hybrid Localization Scenario

2.1 Introduction

In this chapter, the hybrid localization scenario that is used for the derivation and
evaluation of the different proposed hybrid localization algorithms is presented. The
hybrid localization scenario is subdivided into the simulations and the field trial. In
the simulations, models describing the M'T movement and MT clock, as well as models
for the measurements from the cellular radio and GNSS network are introduced, from
which synthetic measurements are generated. In the field trial, the measurements from
the cellular radio network and the corresponding MT locations are available from a
field trial, while for the GNSS network, synthetic measurements are generated. For the
simulations, single path propagation is assumed, i.e., the radio signals from the MT
arrive at the BS either via the direct path (LOS propagation) or via an indirect path
(NLOS propagation). Two different models for generating the measurements from the
cellular radio network are considered. The first model assumes that the measurements
are only affected by LOS propagation conditions. The second model assumes that the
measurements are affected by either LOS or NLOS propagation conditions, and that
the propagation conditions will switch in time between LOS and NLOS.

The chapter is organized as follows. In Section 2.2, the scenario assumptions for the
simulations and the field trial are discussed. The simulation model together with the
simulation scenario are introduced in Section 2.3, and the field trial together with the

corresponding scenario is explained in Section 2.4.

2.2 Scenario Assumptions

The hybrid localization scenario is composed of the BSs of the cellular radio network,
the Satellites (SATs) of the GNSS and the MT. The BS and satellite locations are
assumed known and the MT location has to be estimated. The locations of the BSs,
the satellites and the MT are defined in a three-dimensional (3-D) Cartesian space
given by R3, where R is the set of real numbers. A common assumption is to disregard
the height information of the BSs and MT, so that in the following the BSs and MT
can be assumed to be located in the xy-plane [PST97].
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The cellular radio network is composed of Ngg BSs, which may be equipped with
directional antennas. Each BS collects measurements by extracting important signal
parameters from the received M'T signal that relate the MT location to the BS location.
The measurements are assumed to be available at discrete time steps k-Ts, with k € N,
where index k is assigned to a continuous-time instant t;, Tg 2 ti — ti—1 denotes the
sampling interval, N is the set of natural numbers and ” 27 denotes equal by definition.
In the following, only RSS and RTT measurements will be considered, since both
measurements are available from ordinary GSM mobile terminals [EVBO01, Kiip05].
The BS locations are assumed to be fixed and are given by xg;? = [:Egls), ygLS)]T € R?,
n = 1,..., Nps, where [-]T denotes the transpose of a vector or matrix. The MT
generally moves in space, so that the MT location at time step £ is given by Xy, =

[Ttk yuT k]’ € R

The GNSS is composed of Ngar satellites. The MT collects measurements by extracting
important signal parameters from the received satellite signals that relate the MT
location to the satellite locations. The measurements are available at discrete time
steps k - Tg, where T denotes the sampling time of the GNSS measurements. For
simplicity, it is assumed that 7§ = Ts. In the following, only PR measurements will be
considered, since these measurements are available from conventional GNSS receivers
[Kap96, ME06]. Here, it is worth noting that the PR measurements are affected by
a common MT clock bias from GNSS reference time, which has to be additionally
estimated. The satellites generally move in space, so that the satellite locations at

: . ! 1 ! ! :
time step k are given by xé/lmk = [x(SAT7k, yé/lmk, zé&Tjk]T €R3 1=1,..., Ngar.

In addition to the RSS and RTT measurements, it is assumed that the cellular radio
network provides GNSS Reference Time (GRT) measurements to the MT [3GP09].
The GRT measurements are used to estimate the unknown MT clock bias inherent in
the PR measurements and are assumed to be available at discrete time steps k - Tg.

2.3 Simulation Model

2.3.1 Introduction

In this section, the simulation model for the hybrid localization is presented. The
simulation model is described in the following by a state model and a measurement
model, which is also known as state-space approach [Jaz70, BSLKO1, Sim06]. It is
assumed that both models are formulated in discrete-time and are assumed to be
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available in a probabilistic form. In the state-space approach, the MT is represented
by a state vector that contains all relevant information to describe the MT in a hybrid
localization scenario. The corresponding model describing the evolution in time of
the MT state is given by the state model. The measurements that are available to
the MT give information about the MT state. The corresponding model relating the
measurements from the cellular radio and GNSS network to the MT state is given by
the measurement model. The state model and the measurement model are both used
to generate the simulation environment for the hybrid localization, in order to evaluate
the performance of the hybrid localization algorithms that are developed in this thesis.

This section is organized as follows. In Section 2.3.2, the state model for the hybrid
localization is presented. The models for the measurements from the cellular radio
and GNSS network are introduced in Section 2.3.3. In Section 2.3.4, the simulation

scenario for the hybrid localization is explained.

2.3.2 State Model

2.3.2.1 Introduction

The evolution in time of the MT state is described by a state model *. The MT state is
in general a vector composed of state variables that provide a complete representation
of the internal condition or status of the MT at a given time instant [Sim06]. A general
state model describing the evolution in time of the MT state is introduced in section
2.3.2.2. For the hybrid localization scenario, the variables that entirely describe the
MT state are assumed to be the two-dimensional M'T position and velocity coordinates,
as well as the MT clock bias and clock drift. The corresponding kinematic model, that
is assumed to describe the MT movement is given in Section 2.3.2.3, and the model
characterizing the MT clock is presented in Section 2.3.2.4.

2.3.2.2 General State Model

In this section, a general model is introduced that relates the MT state at time k

to the MT state at time k — 1. It is assumed that the MT state is given by an n,-

dimensional vector x5 = [1:,(91), U x,i"x)]T € R™. The current state is generally affected

'In the literature, the state model is also known as dynamic model, plant model or process model
[BSLKO1].
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by errors that take into account any mismodeling effects or unforeseen disturbances
in the model for the MT state. These errors are commonly described statistically by
an ny-dimensional random variable wy_; = [w,gl_)l, - w,(f{)]T € R™ (ny < ny) with
probability density function py, ,(Wi—1). The vector sequence {wy_;,k =1,2,...} is
assumed to be white, i.e, the wy_1’s are mutually independent for all k& € N [Jaz70].
The MT state x,_; and the errors wy_; at time k£ — 1 are related to the state x; at
time k£ through a vector of known, real-valued, in general nonlinear functions denoted
by f_1(-). The corresponding general model for the state is, thus, given by

X = f_1 (Xp—1, Wi_1). (2.1)

In the following, it is assumed that the errors wy_; affecting the current state are
additive. Let I'y_; denote the noise gain matrix of dimension n, x n, that maps the
nyw-dimensional noise vector w;_; to the n,-dimensional state vector x;. Then, the

state model simplifies to

X = fk—l(Xk—1> + Fk—l cWg_1. (22)

2.3.2.3 Mobile Terminal Kinematic State Model

The movement of the MT can be generally described by a model, in order to predict the
MT position at the next time step. Until now, various mathematical models have been
developed to describe the movement of an MT. These models range from very simple
ones assuming an nonmaneuvering MT movement to very complicated models that
take into account possible MT maneuvers, cf. [LJ03] for a detailed survey of motion
models.

In the following, the nearly Constant Veloctiy (CV) model is used to describe the
MT kinematics [BSLKO1, LJ03]. Other, more complicated motion models could have
been used to model MT movement, but this is beyond the scope of this work. The
nearly constant velocity model is one of the simplest motion models, where in addi-
tion to the MT position the MT velocity enters as another unknown into the state
vector and slight changes due to accelerations are modeled with an additive noise
term. Let Xyrx = [Emrk, Ymr k]’ denote the discrete-time 2-D MT velocity vector,
which can be concatenated together with xyr into a single state vector given by
Xovg = [X;\'—H’k, XR&TJC]T and let Fcoy denote the state transition matrix describing the
movement of the MT between two consecutive time steps. Let further Qcy denote

the covariance matrix of a vector-valued, zero-mean white Gaussian noise sequence
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WevE—1 = [Wxk-1, Wyk—1]' and let the matrix T'ey describe the mapping of the ran-
dom accelerations contained in wey ;-1 to the MT position and velocity components.
Then, the discrete-time MT kinematic state model can be written as

Xcvke = Fov - Xcve—1 +Tov - wevp—1, (2.3)
with ,
L Ts L (12201
FCV - |: O I2 :| 7]-_‘CV - |: TS . :[2 ) (24)

where I,, is the n x n identity matrix [BSLKO01,LJ03]. In the following, the covariance
matrix Qcy is further specified, which describes the uncertainty on the motion model.
It is assumed that the random variables wy ;1 and wy j_; are statistically independent.
Let 02 and 03 denote the noise variances in the z- and y- directions. Furthermore, let
diaglaq, ag, ..., ax| denote a diagonal matrix whose k;1-th entry on the main diagonal

is given by a,,, k1 = 1,..., K. Then, the covariance matrix Qcy can be written as

Qcv = diag[o?, o7].

2.3.2.4 Mobile Terminal Clock State Model

While GNSS satellites use accurate atomic clocks, the MTs are generally equipped
with inexpensive and inaccurate quartz clocks [MEO6]. The main drawback of using
quartz clocks is that the MT clock is not time-synchronized to the clocks of the GNSS
satellites. The resulting unknown MT Clock Offset (CO) cannot be neglected and has
to be additionally estimated (e.g. an MT clock offset of 1 s results in a range offset
of 300m). In the following, a model for the MT clock offset is introduced, in order to
describe the behavior of the MT clock offset over time.

The MT clock offset is modeled using two state components: clock bias 6t and clock
drift 8¢, which represent the phase and frequency errors in the MT clock. The relation-
ship between the clock bias and clock drift is commonly modeled with a second-order
Gauss-Markov process [BSLKO01,vDBB84]. Let xcox = [co - 0tg, o - 6tx]T denote the
vector of discrete-time MT clock states multiplied by the speed of light ¢y = 3-108m/s
and let Foo denote the state transition matrix describing the MT clock offset between
two consecutive time steps. Let further Qco denote the covariance matrix of a vector-
valued zero-mean white Gaussian noise sequence wWeo k-1 = [Wst k-1, w(;f’k_l]T and let
the matrix I'co describe the mapping of the noise vector weo -1 to the MT clock
states. Then, the discrete-time MT clock state model can be written as

xcok = Fco - Xcok-1 + T'co - Weo k-1, (2.5)
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with

1 T cg O
FCO:{O 18},Fco=[6) 001' (2.6)

The covariance matrix Qco models the MT clock uncertainty and depends on which
clock type is used. The uncertainty of the different clock types is generally characterized
by the Allan variance, which can be directly related to the covariance matrix Qco
[vDBB84]. Let hg, h_y and h_5 denote the Allan variance parameters. Then, the
elements of the covariance matrix Qco are given by

T 2
0, = h0§ +2h T2 + gﬁhngg, (2.7a)
Q2 = Q2 =2h_Ts+mh T3, (2.7b)
h 8
Q2 = 2—7(38 +2h_1 + §7T2h—2Ts. (2.7¢)

2.3.3 Measurement Model

2.3.3.1 Introduction

The relationship between the MT state and the measurements available from the GNSS
and cellular radio network is described in the following by a measurement model. The
measurements available from the GNSS are assumed to be the PRs and the measure-
ments available from the cellular radio network are assumed to be the RT'T, RSS and
GRT. In general, the signals exchanged between the MT and the BSs are subject to
propagation conditions that may switch in time between LOS and NLOS. Since the
different propagation conditions may considerably affect the measurements, it is im-
portant to take the different propagation conditions into account in the measurement

model.

In Section 2.3.3.2, a general measurement model is introduced that relates the actual
measurements to the unknown MT state. A general measurement model that takes into
account the switching between LOS and NLOS propagation conditions is presented in
Section 2.3.3.3, where the switching is modeled with a Markov chain. In Sections 2.3.3.4
to 2.3.3.7, the measurement models for the PR, RTT, RSS and GRT measurements
are presented.

2.3.3.2 General Measurement Model

In this section, a general model is introduced that relates the actual measurements to

the unknown MT state. It is assumed that n, measurements z; = [z,gl), cee z,g"z)]T €
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R™ are available, each depending on the MT state x;. The measurements z; are gener-
ally affected by errors that are commonly described statistically by an n,-dimensional
random variable v; = [v,(:), e v,(ch)]T € R™ (n, < n,) with probability density func-
tion py,(vi). The vector sequence {vg, k = 1,2,...} is assumed to be white, i.e, the
vi’s are mutually independent for all £ € N. Furthermore, it is assumed that v, and
wy,, which is defined in (2.1), are mutually independent for all £ € N. The MT state
x; and the errors vy are related to the measurements z; through a vector of known,
real-valued, in general nonlinear functions denoted by hy(+). The corresponding general

model for the measurement is, thus, given by
Zp — hk(Xk, Vk). (28)

In the following, it is assumed that the errors v;, affecting the measurements are additive
and that the dimensions of the measurement and error vectors are equal, i.e. n, = n,.
Let the vector of functions hg(xy) be given by hy(xi) = [ (xk), ..., h\" (x)]T.
Then, the measurement model simplifies to

Z = hk(Xk) —+ V. (29)

2.3.3.3 General Measurement Model for Propagation Conditions that
switch between LOS and NLOS

In this section, a general measurement model is introduced that takes into account
that measurements in LOS or NLOS propagation conditions can be described by dif-
ferent models, and that takes into account that between consecutive time steps the
propagation conditions may switch between LOS and NLOS [DC99, Qi03, LC06]. The
switching between LOS and NLOS is assumed to be time-dependent and is modeled for
each measurement by a discrete-time 2-state stochastic process. The stochastic process
is assumed to satisfy the Markov property [Pap84], i.e., the future states of the process
depend only upon the present state and not on the past. The resulting discrete-time
2-state Markov process is termed Markov chain. The state of the Markov chain for
the m-th measurement is described by a discrete-valued random variable r,gm), called
mode variable in the following, which is in effect during the sampling period (¢;_1, tx].
The variable r,gm) is assumed to be among the s = 2 possible modes r,(cm) € {1,2},
where r,im) = 1 is assigned to the event “LOS” and r,gm) = 2 is assigned to the event
"NLOS”. The Markov chain is characterized by the transition probabilities describing

)

the conditional probability for switching to mode r,im = j at time k given that mode

T,&T)l = ¢ is in effect at time & — 1. In the following, it is assumed that the transition

probabilities are independent of k, i.e., the Markov chain is time-homogeneous, and
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are given by
) = Pr{r” = jlri" =i}, Vi,j=1,2, and m=1,...,n, (2.10)

The corresponding Transition Probability Matrix (TPM) is, thus, also independent of
k and is given by

(m) _(m)
Hm:[”H T2 (2.11)

where the elements of the TPM are assumed to satisfy the following conditions for

m=1,...,n,
2
>0 Vij=12 and Y a=1 for i=12 (2.12)
j=1

The initial mode probabilities of the Markov chain, i.e., the probability of being in
mode LOS or NLOS at time k& = 1, are given by

me) = Pr{r&m) =i}, for i=1,2, and m=1,...,n, (2.13)
where the following conditions for m = 1,...,n,, hold:
2
7™ >0 and Y a™ =1, for i=12 (2.14)

i=1

Furthermore, it is assumed that the Markov chain is regular, i.e., for every k, the
k-th power of the TPM, given by the matrix I = (II,,)*, contains only positive

entries [Lip74]. From this it follows that as k& — oo the Markov chain converges to
(m)
are assumed. The stationary distribution is characterized by the probabilities of being
in the mode LOS or NLOS as k& — oo which are denoted by p(ﬁg)s and pl(\?i)os, where

P >0, pU e > 0 and p{tk + plikg = 1 for m = 1,...,n,, hold. The probabilities

a unique stationary distribution, regardless of which initial mode probabilities 7

of the stationary distribution can be related to the elements of the TPM and are given
by

(m)

. m T m
lim Pr{r,(€ ) = 1} = ﬁ = péo)s, (2.15a)
fveo Mg  + Ty
(m) 5 (m)
khjgo Pr{r,”" =2} = “m . _(m) _ Pnros (2.15b)

T2 ) + WéT)

[Lip74]. In Fig. 2.1, the mode transition diagram of the Markov chain modeling the
switching between LOS and NLOS propagation conditions for the m-th measurement

is shown. The circles in the diagram represent the modes of the process and the
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s
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Figure 2.1. Mode transition model for Markov chain modeling the switching between
LOS and NLOS propagation conditions for the m-th measurement.

arrows between circles represent the transition between modes and are labeled with

the respective transition probabilities.

In the following, a general measurement model for a vector of n, measurements is
developed that takes into account that the switching between LOS and NLOS prop-
agation conditions for each measurement can occur at different time steps. For n,
measurements, one has to consider n, different 2-state Markov chains, which can be
combined into a single, augmented Markov chain consisting of s = 2"# different states.
In the following, it is assumed that the LOS/NLOS transitions among the different
measurements are independent. Let IT denote the TPM of the augmented Markov
chain combining n, different 2-state Markov chains and let the operator ® denote the
Kronecker product. Then, the TPM II can be expressed in terms of the TPMs IT,, of

the different Markov chains with m = 1,...,n,, according to:
N=1,xIL®- - -II,,. (2.16)

The state of the augmented Markov chain is now described by the mode variable ry
that is assumed to be among the s = 2" possible modes r, € {1,...,2"}. Thus,
the general measurement model, that takes into account the switching between LOS
and NLOS propagation conditions of n, different measurements, can be determined by
additionally considering the discrete mode variable r; of the augmented Markov chain

in the measurement equation hg(-) according to
Zp — hk<Xk,Tk,Vk>. (217)

In the following, it is assumed that the errors affecting the measurements are additive
and that the dimensions of the measurement and error vectors are equal, i.e. n, = n,.
Then, the measurement model simplifies to

Z, = hk(Xk, Tk) =+ Vk(Tk), (218)
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where both the function hy(+) and the error v, may depend on the mode variable r;. In
the same way, a mode variable can also be incorporated into the general state model,
cf. Section 2.3.2.2, in order to model possible M'T maneuvers but which is out of scope
in this work [BSLKO1].

2.3.3.4 Pseudorange

In GNSS, the MT measures the time the satellite signal requires to travel from the
satellite to the MT [MEO06]. The time measurements are generally affected by delays due
to the propagation of the satellite signal through the ionosphere and the troposphere
and due to errors such as receiver noise, relativity effects or multipath propagation
[MEO6]. In addition to that, the MT’s clock is generally not time-synchronized to the
clocks of the GNSS satellites, resulting in an unknown receiver clock bias that has
to be taken into account in the measurement model. The biased time measurements
are generally converted into biased range measurements, hereinafter referred to as PR
measurements, that can be obtained from multiplying the time measurements by the
speed of light c¢.

In the following, it is assumed that each measured PR is corrected for the known errors
such as satellite clock offset, relativity effect and ionospheric delay using parameter
values in the navigation message from the satellite [MEO06]. Due to the fact that the
clock offsets of the different GNSS satellites can be corrected, it can be assumed that
these clocks are mutually synchronized, so that each PR measurement is affected by
the same bias 6t;. It is further assumed that the signal strength of the satellite signal
affected by NLOS propagation falls below the minimum detectable signal strength with
which the GNSS receiver can acquire the satellite signal [MEO06]. Thus, the MT can
only receive signals from satellites in LOS, so that errors due to NLOS propagation are

not considered in the PR measurement model.

Let zpg r denote the vector of Mpr PR measurements, where the m-th PR measurement
is related to the satellite signal exchanged between the MT and the m-th satellite. Let
ng)Tvk(XMT,k) denote the Euclidean distance between the MT and the m-th satellite

which is given by

A8t 1 ) =\ (@arre — 2 )2 + (i — 9GS )? + (e )? (219)
with m = 1,..., Mpr. Let further hpg(xmt 4, 0tx) denote a vector of Mpg functions

relating the MT state to the PR measurements, which is given by

.
hpg k(X ks Co - Otg) = [d(slliT@(MT,k)’ Cees d(gj\/@R)(XMT,k) + co - Oty (2.20)
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and let the Mpg-dimensional random variable vpg) = [vf}g’k, ey vgéfkR)]T describe

unmodeled effects, modeling errors and measurement errors affecting each PR mea-
surement. Then, the PR measurement model can be written as

zprjs = hpr g (Xvm e, Co - Otk) + VPR (2.21)

In the following, it is assumed that vpgj is a white, zero-mean Gaussian distributed
random sequence with covariance matrix Rpr . The errors affecting each PR mea-
surement are generally assumed to be uncorrelated and the standard deviation al(jll)w
from the PR measurement of the [-th satellite can be approximated by the user equiv-
alent range error [Kap96, ME0O6]. Thus, the corresponding covariance matrix is given

by RPR,I{: = diag[a&%’;, ceey Jl()f\éfkR)Q].

2.3.3.5 Round Trip Time

2.3.3.5.1 Introduction

In cellular radio networks, there exist parameters such as the RTT, i.e., the time the
radio signal requires to propagate from the BS to the MT and back, that give informa-
tion about the MT location. Even though this parameter was not primarily designed
for localization purposes, e.g., in GSM the RTT is used to synchronize the transmit-
ted bursts of the MTs to the frame of the receiving BS, it provides an estimate of
the distance between the BS and the MT [EVBO01, Kiip05]. The accuracies of the dis-
tance estimates strongly depend on the current propagation conditions, i.e, whether
the signals from the MT arrive via the direct (LOS) path or indirect (NLOS) path at
the BS. Since the indirect path is longer than the direct path, the value of the RTT
measurement will be significantly increased compared to the value of the RTT measure-
ment under the LOS assumption. As the propagation conditions between consecutive
time steps may switch between LOS and NLOS for each RTT measurement, and the
errors due to NLOS propagation can lead to large errors in the RTT measurements,
it is important that the RTT measurement model accounts for both LOS and NLOS

propagation conditions.

2.3.3.5.2 Model for Propagation Conditions that switch between LOS and
NLOS

In the following, let zrrr i denote the vector of Mrrr RTT measurements multiplied

by co/2, where the m-th RTT measurement is related to the radio signal exchanged
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between the MT and the m-th BS. The switching between LOS and NLOS propagation
conditions is modeled for each RTT measurement with a 2-state Markov chain which
is represented by a discrete mode variable r,(ﬂm) with m = 1,..., Mgpr. The switching
between LOS and NLOS for Mppr RTT measurements is, thus, modeled with a 2Mrrr-
state Monte Carlo, cf. section 2.3.3.3, where the discrete mode variable r; is assumed
to be among the 2M=TT possible modes r, € {1,...,2Mrrt} The Euclidean distance

between the MT and the m-th BS is given by

dpye) (Xarr ) = \/ (anrr — Thah)? + (Yae — Yisan)?: (2.22)

and the vector of Mgrpr functions relating the MT state to the RTT measurements,

which is assumed to be independent of ry, is given by

_ | (MgrT) T
hprrp(Xvr k) = [st(XMT,k)7 .., dpg (XMT,k)] . (2.23)

The RTT measurements are generally affected by errors due to quantization, inac-
curacies in the measurement equipment, changing propagation conditions - LOS and
NLOS situations - and other measurement errors. These errors together with mod-
eling errors are described by an Mgrr-dimensional, mode-dependent random variable
VRTT,k(Tk) = [URTT,k(TI(cl))a ceey URTT,k(T](CMRTT))]T
takes into account that the propagation conditions between consecutive time steps
may switch between LOS and NLOS. Thus, the corresponding model for the RTT

measurements is given by

, where the discrete mode variable ry,

ZrrT ik = DrTT A (XMT A) + VROTE(TE)- (2.24)

In the following, it is assumed that vgrr () is a white random sequence and that
the errors affecting each of the Mgt RTT measurements are mutually independent, so
that for each RTT measurement the model for the mode-dependent random variable
URTT k (r,im)) can be determined separately. It is assumed that the errors affecting each
RTT measurement in LOS propagation conditions can be described by the random
variable Ul({:ll‘)T,LOS,k' In NLOS situations, the RTT measurements are additionally af-
fected by errors due to NLOS propagation, that are modeled by the random variable

vl({n%zf,NLOS,k. Thus, the mode-dependent error model can be written as

v for r =1,
URTT,k(T]im)) = { (m) RTT’LO(?T’ZI; ]zm) (225)
URTT,LOS,k T URTT,NLOS,k for 7 =2

The random variable Ul(%n"EZ[‘,LOS,k is generally described by a zero-mean Gaussian distri-
bution with standard deviation UI%QRLOS’,C [SR96, WH96, FK09]. For the random vari-
able vg?Tl)TNLOS’k describing the NLOS error, several models have been proposed in the

literature, such as random variables with exponential distributions or shifted Gaussian
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distributions with positive mean value [SR96,CZ01,GG05]. Which error model best fits
reality depends on different factors such as the investigated environment, e.g., indoor,
urban or rural areas, and the cellular radio network, e.g., GSM or UMTS network. In
the following, the NLOS error is described by a Gaussian random variable with posi-
tive mean value Mg’?)T,NLOS,k and standard deviation ag'Tl)T’NLOSk, which is in accordance
with the results that have been obtained from field-trial measurements in GSM net-
works [SR96,FK09]. Furthermore, the random variables Ul(??;)T,Los,k and UI(%W%ZF,NLOS,R are
assumed to be independent. Then, the mode-dependent random variable vRTT,k(r,(Cm))

for each RTT measurement is Gaussian distributed with mode-dependent mean value

m 0 for ri™ = 1,
,MRTT,Ig(T;(€ )) = m km (2.26)
(m) (m)
PRTTNLOSx 0T T =2,
and mode-dependent variance
2 (m)y _ (Ul%)T,Los,k)2 for Ti(cm) =1,
orrrk(Ty ) = (m) ) (m) ) (m) (2.27)
(oxrrrosk)” + (Oxrrarose)” for m7 =2

Since the errors for the Mgprr RTT measurements are mutually independent
and Gaussian distributed, the Mpgprr-dimensional, mode-dependent random vari-
able vprrg(rg) is also Gaussian distributed with mode-dependent mean vector

Mg (TR) = [uRTT,k(r,(:)), . uRTT’k(r,(CMRTT))]T and mode-dependent covariance ma-
trix Rerrx(rs) = diag[U%{TT,k(rl(cl))a cees O-PQ{TT,k(rliMRTT))]'

2.3.3.5.3 Model for LOS Propagation Conditions

The model for the RTT measurement assuming LOS propagation conditions can be
deduced from the model introduced in section 2.3.3.5.2. Let zrrrros denote the
vector of Mrpr RTT measurements affected by LOS propagation conditions and let
the Mgrr-dimensional, zero-mean Gaussian distributed random variable vy o8k =

[URTT’k(T](gl) =1),..., URTT’k(r,(ﬁMRTT) = 1)]7 describe the corresponding errors with
covariance matrix Rrrrrosx = diag[aﬁTT’k(r,(:) =1),..., aﬁTT,k(réMRTT) =1)]. Then,

the model for the RT'T measurements assuming LOS propagation conditions is given

by

ZRTT,LOS,k = hRTT,k(XMT,k) + VRTT,LOS,k- (2-28)
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2.3.3.6 Received Signal Strength

2.3.3.6.1 Introduction

In cellular radio networks, the MT measures the power of the received radio signal,
which is known as RSS value. Although the RSS value was not primarily designed for
localization purposes, e.g., in GSM the RSS values from multiple BS are used for the
handover procedure, it provides information about the MT location [EVBO01, Kiip05].
The RSS measurements are generally affected by the current propagation conditions,
i.e, LOS or NLOS propagation, that have a direct influence on the achievable accuracy
of the MT location estimates. Since in NLOS situations, the signal propagation is
subject to reflection and diffraction from surrounding objects, such as buildings and
trees, the value of the RSS measurement will be significantly decreased compared to
the value of the RSS measurement under the LOS assumption. As the propagation
conditions between consecutive time steps may switch between LOS and NLOS for each
RSS measurement, and the errors due to NLOS propagation can lead to large errors
in the RSS measurements, it is important that the RSS measurement model accounts
for both LOS and NLOS propagation conditions.

2.3.3.6.2 Model for Propagation Conditions that switch between LOS and
NLOS

In the following, let zrss  denote the vector of Mrgs RSS measurements, where the m-
th RSS measurement is related to the radio signal exchanged between the MT and the
m-th BS. The switching between LOS and NLOS propagation conditions is modeled
for each RSS measurement with a 2-state Markov chain which is represented by a
discrete mode variable r,im) with m = 1,..., Mgss. The switching between LOS and
NLOS for Mgy RSS measurements is, thus, modeled with a 2Mrss_state Markov chain,
cf. section 2.3.3.3, where the discrete mode variable 7 is assumed to be among the
2Mrss possible modes 1y, € {1,...,2Mrss},

The radio signal, that is exchanged between the m-th BS and the MT generally ex-
periences attenuation. The attenuation of the signal strength through a mobile radio
channel is mainly caused by three factors, namely multipath fading, shadowing and
path loss [Qi03]. Multipath fading is caused by the reception of multiple copies of a
transmitted signal through multipath propagation and results in a rapid fluctuation
of the complex envelope of the received signal. However, the attenuation due to mul-

tipath fading is generally not considered in the RSS measurement model, since the
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RSS value is obtained by averaging the received signal power over some time inter-
val [Qi03]. Shadowing represents a slow variation in the received signal strength and
is caused by events where the direct signal path between the MT and the BS is ob-
scured, e.g., by large buildings. Experimental results have shown that shadowing can
be described by a random variable with log-normal distribution [Rap02, Qi03]. The
path loss describes the attenuation of the signal power as a function of the distance
dps(xmr ) between the MT and the BS. In the literature, various models for the
path loss exist [Rap02, DC99, Hat80, OOKF68]. In the following, the log-distance path
loss model is used, since it forms the basis of most of the models available in the lit-
erature [Rap02, DC99]. The log-distance path loss model assumes that the average
received signal power decreases logarithmically with distance and is characterized by
the path loss exponent and the reference path loss. The path loss exponent describes
the rate at which the signal power decays with increasing MT to BS distance. The
reference path loss is measured at a predetermined BS to MT reference distance (1
km in cellular radio networks) and depends on factors such as the specific propagation
environment, BS antenna settings and the frequency band at which the cellular radio
network is operating. Experimental and theoretical investigations have shown that the
values for the reference path loss and the path loss exponent depend on the current
propagation conditions [DC99]. In order to take into account the different propagation
conditions in the path loss model, the reference path loss and the path loss expo-
nent are assumed to be mode-dependent and are given by A(rl(cm)) and B (r,(gm)). Let
L™ (xpp 1, T]E;m)) denote the path loss corresponding to the m-th RSS measurement.
Then, the mode-dependent path loss model in dB scale is given by

L™ (eyrr ™) = Ar™) +10- B(ry") - logyg (%) . (2.29)

Let Al(fg)s and Al(\ﬁ)os denote the reference path loss values for LOS and NLOS propa-
gation conditions. Let further Bl(fg)s and Bl(\?z)os denote the path loss exponent for LOS
and NLOS propagation conditions. Then, the mode-dependent reference path loss is

given by
A(T(m)) = Agg)s for rl(cm) =1, (2 30)
k o A(m) f (m) _ 9 '
NpLos T Ty = 4
and the mode-dependent path loss exponent is given by
Bm (m) _
B(riM)y =4 ks Tk (2.31)
Byrog for r =2

The specific values for the mode-dependent parameters A(r]gm)) and B(r,im)) can be

either determined from field trial measurements or from well known path loss models
as, e.g., COST 231 Walfisch-Tkegami [DC99].
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In real systems, the BSs may be equipped with several directional antennas (also known
as sector antennas) in order to increase the cell’s capacity. The employment of direc-
tional antennas at the BSs, however, will considerably affect the corresponding RSS
measurements, since these antennas concentrate their signal power in one direction
at the expense of other directions. Thus, it is important to incorporate the influence
of directional antennas into the RSS measurement model. Directional antennas are
commonly characterized by the antenna gain. In the following, it is assumed that
2-D models for the antenna gain are available. The antenna gain generally depends
on the azimuth angle, which is given in the units of radians (rad) in the following.
The azimuth angle gogg) (xmT ) denotes the angle between the vector pointing into the
boresight direction of the m-th BS antenna and the vector that is directed towards the
propagation path (LOS or NLOS) of the radio signal that is received by the MT. Since
the indirect (NLOS) path is generally pointing into a different direction than the direct
(LOS) path, the azimuth angle is assumed to be mode-dependent in the following. In
LOS situations, the azimuth angle can be described deterministically. Let gpém) denote
the azimuth angle between the positive z-axis of the Cartesian coordinate system with
the m-th BS location as origin, and the vector pointing in the boresight direction of
the m-th BS antenna. Then, the model for the azimuth angle in LOS situations is
given by

Lok (Xur,) = arctan (M) — ™. (2.32)

Ipg — TMT,k

In NLOS situations, it is impractical to derive a deterministic model for the azimuth an-
gle, as it would require additional information about the propagation environment such
as the location and orientation of buildings. In these situations, it is much more con-
venient to model the azimuth angle statistically by a random variable [YG09, JCS98|.
In the following, it is assumed that the azimuth angle in NLOS situations is uniformly
distributed in the interval (—m — gogm), T — go(()m)}, which corresponds to the assumption
that can be often found in the literature [YG09, JCS98]. Thus, the mode-dependent

azimuth angle can be written as

(m) (m)
m m ¥ (XMT,k) for r = 1’
eig (e, r") = { e ) _ 2

(2.33)
¥NLOS for 7y

For the sake of clarity, the relationship between the different azimuth angles and the
boresight direction of the BS antenna is depicted in Fig. 2.2. Note that the origin of
the coordinate system is equal to the location of the m-th BS. In the following, the
model for the antenna gain is further specified. Let the normalized antenna gain in
dB scale be denoted as G0 (@' (xprrp, 7™)). Let further GV and {7 denote the
minimum gain and 3dB beamwidth of the BS antenna and let min{a, b} denote the

smallest value in the set {a,b}. Then, a model for the normalized antenna gain is given
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¥  NLOS path
y
LOS path
; P
‘\ antenna boresight direction
AN N T
LN 0 = v} ;
=~ (m
m m T Y1 =@ XMT,k
(o5 ) o
Y2 = PNLOS

Figure 2.2. Relationship between the different azimuth angles and the antenna’s bore-
sight direction for the m-th BS antenna.

by
(m) (. _(m) (m) : o) v ™)\ (m)
Ganr(¥ps (XmTg, Ty 7)) = —min 12 m) s Gin (4 (2.34)
¥34B

[3GPO07]. Since the azimuth angle 801(\17?)03 in NLOS situations is modeled with a random
variable, the corresponding antenna gain G ANT((,DBS) (XMT ks T](gm) = 2)) is also a random
variable, whose pdf can be found from the transformation of random variables [Pap84].
For simplicity, the pdf of the antenna gain in NLOS situations is approximated in the

following with a Gaussian pdf. Thus, the mean and variance of the Gaussian pdf are

given by
m)  — —gMm. —1 G (m)> and 2.35a
HANT min ( 37T\/§ min ()OSdB ’ ( )
(m),2 (m),2 2 (m) (m) (m),2
o = G 71— ——=\/G — , 2.35b
ANT min ( 57T\/§ min Sp3dB) #ANT,k ( )

respectively. The corresponding mode-dependent antenna gain model can be rewritten

as
m m G (m) (x ,r(m) for 7™ = 1,
G( )(XMTJ{’T]E; )) — { ANT(QOBS (( )MTJC k )) ’(ﬂm) B (236)
HANT for r. =2.

The models for the antenna gain and the path loss are used to determine the model
relating the MT state to the m-th RSS measurement. Let Pém) denote the equivalent
isotropic radiated power of the m-th BS antenna in dB. Then, the mode-dependent
model relating the MT state to the m-th RSS measurement is given by

hgg)s,k(XMTJﬁ ) =P - {L<m) (xnrye, ) — GO (XMT,kﬂ“z(gm))} : (2.37)
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As a result, the vector of Mggs mode-dependent functions relating the MT state to the
Mgrss RSS measurements can be written as

.
hgss i (XmT .k, T) = [hgs)&k(XMT,kaT](gl))v ceey h%&f)(mek,nﬁM‘*%)) : (2.38)

In general, the RSS measurements are affected by errors due to quantization,
slow fading, changing propagation conditions - LOS and NLOS situations - and
other measurement errors. These errors together with modeling errors are de-
scribed by an Mpggg-dimensional, mode-dependent random variable vgssi(ry) =
[orss k(1)) -, Urss ()]
between consecutive time steps the propagation conditions may switch between LOS

T where the discrete mode variable r;, takes into that

and NLOS. Thus, the corresponding model for the RSS measurements in dB is given
by

Zrss,k = Drss k(X1 Tk) + VRss k(7)) (2.39)

In the following, it is assumed that vgss (k) is a white random sequence and that
the errors affecting each of the Mgrss RSS measurements are mutually independent, so
that for each RSS measurement the model for the mode-dependent random variable

URssyk(’r’,(cm)) can be determined separately. The errors affecting each RSS measurement

in LOS propagation conditions are described by the random variable 'Ugg)s,Los,k- In
NLOS situations, the RSS measurements are additionally affected by errors due to
NLOS propagation, that are modeled by the random variable Ugg%,NLOS,k' Thus, the

mode-dependent error model can be written as

(m) (m)
v for r. 7 =1,
URSS,k(T,(Cm)) = { (m) RSS’LO(% fm) (2.40)
Upssrosk T VrssNLosk for T =2

The random variable Ul(:{ng)S,LOS,k is assumed to be zero-mean Gaussian distributed with
standard deviation Ugg%,Los,k [YG09]. In NLOS situations, shadowing as well as the
randomly varying antenna gain predominate the errors. Shadowing is generally de-
scribed by a random variable with log-normal distribution. Since the error model is
in dB units, the random variable describing shadowing is zero-mean Gaussian dis-
tributed with standard deviation oy , [DC99, Rap02, YG09]. The random variable

describing the antenna gain is Gaussian distributed with mean :U’XKI)T and standard

deviation a&"&)T. Since the mean ,uX'KI)T has been already considered in (2.36), the ran-
dom variable describing the antenna gain is zero-mean Gaussian distributed. The
random variables describing shadowing and the antenna gain are assumed to be inde-
pendent, so that vg% NLOS & 18 zero-mean Gaussian distributed with standard deviation

U(P:S)S’Nw& L= \/ aéﬁfk + o\, Assuming further that the random variables U%)S,Los,k

and Ul({g)S,NLOS, . are independent, the mode-dependent random variable ngS,k(r,E;m)) for
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each RSS measurement is zero-mean Gaussian distributed with mode-dependent vari-

ance
9 (m) Ulgngé’,ios,k for T/E;m) =1,

Trss k(e ) =19 (m)2 e g (2.41)
ORsS,LOSk T ORSS,NLOSk 1OT Tp " = 2.

Since the errors for the Mgrss RSS measurements are mutually independent and zero-
mean Gaussian distributed, the Mggs-dimensional, mode-dependent random variable
Vrss.k (k) is also zero-mean Gaussian distributed with mode-dependent covariance ma-

trix Rrss x(r%) = diag[aﬁss,k(rfﬂl)), Ce aﬁss,k(réMRSS))],

2.3.3.6.3 Model for LOS Propagation Conditions

The model for the RSS measurement assuming LOS propagation conditions can be
deduced from the model introduced in section 2.3.3.6.2. Let zgrgsrosx denote the
vector of Mgrss RSS measurements affected by LOS propagation conditions and let
the Mpggs-dimensional, zero-mean Gaussian distributed random variable vgssrosx =

[vRss’k(r,(fl) =1),..., vRSS,k(r,iMRTT) = 1)]7 describe the corresponding errors with co-

variance matrix Rrssrosxy = diag[aﬁsﬁk(r,ﬁl) =1),..., aﬁs&k(r,iMRSS) = 1)]. Further-
1 1 M, M

more, let hrss Lok (Xur k) = [Aids o (um ) = 1), By (G, i = 1)

denote the Mgss-vector function relating the MT state to the Mrgs RSS measurements.
Then, the model for the RSS measurements assuming LOS propagation conditions is
given by

ZRrss L0,k = NRSS L0S & (XMT k) + VRSS,LOS, k- (2.42)

2.3.3.7 Global Navigation Satellite System Reference Time

In GNSS, the satellite clocks are generally not time-synchronized to the clock of the MT.
The resulting bias 0t enters as an additional unknown into the pseudorange equations,
cf. (2.21). In cellular radio networks, there exists the possibility to provide the MT
with timing information that can be used to estimate the unknown clock bias dt; in the
pseudorange equations. In GSM, for example, the available Radio Ressource Location
Protocol (RRLP) provides timing information for GPS [3GP09]. In the following, a
model is derived that relates the timing information available from the cellular radio
network to the unknown clock bias dt.

In GNSS, there are basically three time scales to deal with. The two time scales
corresponding to the times kept by the GNSS satellite and MT clocks, and a common
time reference, denoted as GNSS reference time, which is a composite time scale derived
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from the times kept by atomic clocks at the GNSS monitor stations and aboard the
GNSS satellites [ME06]. The time scales of the GNSS satellite clocks are assumed
to coincide with the GNSS reference time scale, since the GNSS satellite clocks are
assumed to be mutually synchronized to GNSS reference time, cf. Section 2.3.3.4. Let
tanssk and tyrer denote the GNSS reference time scale and MT clock time scale at
time step k, respectively. Then, the offset between these two time scales describes the
clock bias dtg, which is given by

Otk = tanss gk — tMTC k- (2.43)

The timing information available from the cellular radio network is the GNSS reference
time, which is marked on the radio signal that is transmitted to the MT. The GNSS
reference time, however, can be provided to the MT only with a specified accuracy
[3GP09]. On the one hand, this is due to errors affecting the GNSS reference time such
as inaccurate clocks in the cellular radio network and other errors. On the other hand,
the GNSS reference time information that is received by the MT is generally outdated
by the amount of time the radio signal requires to propagate from the BS to the MT.
The sum of these errors affecting the GNSS reference time is modeled in the following
by a random variable vgrr ;. If the number of errors affecting the GNSS reference time
is sufficiently large, the central limit theorem can be used and vggrr i, can be assumed to
be Gaussian distributed with standard deviation ogrr x [Pap84]. In the following, it is
assumed that vgrr  is zero-mean and the corresponding sequence of random variables
is white. Let zgrrx denote the GRT measurement that is received by the MT. Then,
the model for the GRT is given by

ZGRT,k = taNss,k + VGRT k- (2.44)

The GRT measurement model can be directly converted into an MT clock bias model,
since the MT time scale tyre, at time step & is known. Let zpragy denote the MT

clock bias measurement. Then, the model for the MT clock bias measurement is given
by

2B1AS E = Co - (2arT & — tMTCk) = Co - Otk + Co - VarT & = hB1aSk(Co - Otk) + Uprask, (2.45)

where the second equality follows from the insertion of (2.44) into (2.45) and taking
into account (2.43). The error vpyas k is zero-mean Gaussian distributed with standard
deviation oprask = €o - 0grrk- Instead of using the GRT measurement model, the MT
clock bias measurement model is used in the following, since it gives a direct relationship

to the MT clock bias dt;, which is inherent in the PR measurement equations.
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2.3.4 Simulation Scenario

2.3.4.1 Introduction

In this section, the simulation scenario for the hybrid localization is presented. In
this work, two different simulation scenarios will be investigated. The first simulation
scenario (Scenario I) is described in Section 2.3.4.2 and the second simulation scenario
(Scenario II) is described in Section 2.3.4.3. For both simulation scenarios, it is assumed
that the radio signals are either affected by LOS propagation conditions or propagation
conditions that may switch between LOS or NLOS, whereas the satellite signals are
assumed to be affected by LOS propagation conditions. The generation of the sequence
of measurements and states together with the simulation parameters is presented in
Section 2.3.5.

2.3.4.2 Scenario I

Scenario I that is investigated in this thesis has a size of 3km x 2km and is shown in
Fig. 2.3. It is assumed that a car is equipped with an MT that is capable of providing
PR measurements from GNSS and RSS, RTT and GRT measurements from the cellular
radio network. In Fig. 2.3, the trajectory of the car together with the road network
and the BS locations is shown. The car is assumed to move with a constant speed of 45
km/h on the trajectory. For simplicity, it is assumed that the car maintains its speed
when it enters into a curve. The cellular radio network is composed of Ngg = 7 BSs,
where the serving BS is assumed to be the BS located at [-500m,0m]". Tt is further
assumed that the BSs are either equipped with omni-directional or sector antennas.
The satellite locations are assumed to be fixed and are taken from a real GNSS satellite
constellation. In order to investigate the effect of the relative satellite to MT geometry
on the achievable accuracy of the MT location estimates, different satellite geometries
are introduced. The influence of the geometry on the achievable accuracy is expressed
by the 2-D Geometric Dilution of Precision (GDOP) value, which is further illustrated
in Fig. 2.4 [Lev00]. When GNSS satellites are close together in the sky, the geometry is
said to be weak and the GDOP value is high (GDOP > 5). When GNSS satellites are
far apart, the geometry is said to be strong and the GDOP value is low (GDOP < 5).
The satellite locations for different 2-D GDOP values are summarized in Table 2.1.

In order to evaluate the performance of the hybrid localization method, different com-
binations of measurements are proposed. In cellular radio networks, the RT'T and RSS

measurements are available only from a limited number of surrounding BSs. In GSM,
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Figure 2.3. Scenario I with MT trajectory (bold line), road network and Npg = 7
BSs (e). The arrows (—) indicate BSs equipped with sector antennas, where only the
sector antenna that is used in the simulations is shown.

for example, the RTT and RSS measurements from the serving BS and between one and
six strongest RSS measurements from the neighboring BSs are available [EVBO01]. In
order to better reflect reality, these restrictions are taken into account in the combina-
tion of measurements. Beside the hybrid methods, the cellular method and the satellite
method are introduced. The cellular method combines only measurements from the
cellular radio network, while the satellite method combines only measurements from
the GNSS network. It is assumed that in the satellite method, three PR measurements
from three different GNSS satellites are combined, since this is the minimum number
of PR measurements to obtain a 2-D MT location estimate. For the sake of clarity, the

different considered methods are summarized as follows:

e Cellular method: One RTT measurement from the serving BS and a total of
seven RSS measurements from serving and neighboring BS antennas,

e Hybrid 1 method: Measurements of cellular method and, in addition, one PR

measurement from one GNSS satellite,

e Hybrid 14+ method: Measurements of Hybrid 1 method and, in addition, the
GRT measurement from the cellular radio network,

e Hybrid 2 method: Measurements of cellular method and, in addition, two PR
measurements from two different GNSS satellites,
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e Hybrid 24+ method: Measurements of Hybrid 2 method and, in addition, the
GRT measurement from the cellular radio network,

e Hybrid 3 method: Measurements of cellular method and, in addition, three PR
measurements from three different GNSS satellites,

e Satellite method: Three PR measurements from three different GNSS satellites.

Scenario I is used to investigate the performance of the hybrid localization algorithms
proposed in Chapter 3 and Chapter 4.

Wy,
GNSS satellite N

nﬂ"’a Ty, GNSS satellites R

Weak Geometry Strong Geometry

Figure 2.4. GNSS satellite to M'T geometry for two different scenarios.

2.3.4.3 Scenario I1

Scenario II that is investigated in this thesis has a size of 3km x 2km and is shown in
Fig. 2.5. It is assumed that a car is equipped with an MT that is capable of providing
PR measurements from GNSS and RSS and RTT measurements from the cellular radio
network. In Fig. 2.5, the trajectory of the car together with the road network and the
BS locations is shown. The car is assumed to move with a constant speed of 45 km /h
on the trajectory as depicted in Fig. 2.5. For simplicity, it is assumed that the car
maintains its speed when it enters into a curve. The cellular radio network is composed
of Ngs = 3 BSs and each BS is equipped with an omni-directional antenna. The satellite
locations are assumed to be fixed and are taken from a real GNSS satellite constellation



38 Chapter 2: Hybrid Localization Scenario

Table 2.1. Satellite Locations for different 2-D GDOP values

Satellite 2-D GDOP
Location 2 10 20 50

a0l inm | 14443484 17953574 18268005 | 18456147

y&)T in m 16934083 5296417.60 4395498.20 | 3856190.30

2 inm || 8607443.69 | 12778466 12698276 | 12626966

xé%zT inm || —13737497 13802799 —6961925.70 | —T7136389

yinm || 2341650.60 | —771094.86 | —12403207 | —12874647
2 inm || 16441855 16321784 16243256 | 15919980
@ inm | 11017598 | —6649567.10 | 13064925 | 12612713
y$ inm || —4214169.60 | —11609720 | —388905.30 | —176502.05

zé?XTin m 17323090 16757534 16759635 17009222

according to Table 2.1. The performance of the hybrid localization method is evaluated
based on different combinations of measurements. In contrast to Scenario I, it is now
assumed that RTT measurements are available from all BSs. In GSM, for example,
this can be accomplished by initiating forced handovers [SM99]. The different methods

that are investigated are summarized as follows:

e Cellular method: Three RTT and RSS measurements from three different BS

antennas,

e Hybrid 1 method: Measurements of cellular method and, in addition, one PR
measurement from one GNSS satellite,

e Hybrid 2 method: Measurements of cellular method and, in addition, two PR
measurements from two different GNSS satellites,

e Hybrid 3 method: Measurements of cellular method and, in addition, three PR
measurements from three different GNSS satellites,

e Satellite method: Three PR measurements from three different GNSS satellites.

Scenario II is used to investigate the performance of the hybrid localization algorithms
proposed in Chapter 4 and Chapter 5. The number of BS is decreased from Ngg = 7 in
Scenario I to Ngg = 3, since the computational complexity of the algorithms developed
in Chapter 5 increases exponentially with Ngg. Since more measurements generally
yield an improved localization performance, the number of RTT measurements is in-

creased from Mgpt = 1 in Scenario I to Myrpr = 3.
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Figure 2.5. Scenario II with MT trajectory (bold line), road network and Npg = 3 BSs

(o).
2.3.5 Monte Carlo Simulations

In this section, the need of performing Monte Carlo (MC) simulations (runs) is moti-
vated. Models with which the MT state and the measurements can be generated for a
single Monte Carlo run are presented, as well as the parameters that are used in the
Monte Carlo simulations are given.

In order to compare different hybrid localization algorithms with each other, it is
necessary to introduce a performance measure. In general, the performance of an
algorithm is quantified by the expected value of a cost function C' [BSLKO1]. For
localization algorithms, the most frequently chosen cost function is the squared error
in the estimation of the MT location Xyt . Let Xy x(2x) denote an estimate of the MT
location based on the current measurements. Let further E{-} denote the expectation
operator and let || s || denote the 2-norm of the vector s. Then, the MSE of the MT
location is given by

E{C} £ MSE = E{|| %urx(ze) — xurs |I°}- (2.46)

For the hybrid localization algorithms investigated in this work, the performance cannot
be evaluated analytically. In such a case, Monte Carlo simulations are performed to
obtain an estimate of E{C} from a sample average of Ny independent realizations
Ci;,i=1,..., Nyvc, of the cost C. The variability of the resulting estimate will become
smaller for an increasing number of Monte Carlo simulations Nyc. Let xyrk; and
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XM k,i(Zr,;) denote the true and estimated MT location at the i-th Monte Carlo run,
respectively. Then, the estimate of the performance from Ny¢ independent runs is the
sample mean of the Nyi¢ realizations of the cost C or, equivalently,

1 Nuc
MSE ~ o— ; %0 (200) — X | - (2.47)

In order to evaluate the average performance of the hybrid localization algorithms by
means of simulations, it is, thus, necessary to generate for the MT trajectory depicted
in Figs. 2.3 and 2.5 Ny independent realizations of the MT state and the measure-
ments. The MT state vector for the hybrid localization is given by X = [X{y 4, Xbo ] T
and can be generated from the models introduced in Section 2.3.2. In the following, the
model that is used to generate xy, is written more compactly. Let wy, = [wly 4, wgo,k]T
denote a vector of random variables, where wcy ; and wco i, are assumed to be statis-
tically independent. Let diag,[A;, A, ..., Ag| denote a block diagonal matrix given

by

A, 0 0O - 0 ]
0 A, 0 - 0
diag,[A1, As,...,Axl=] 0 0 . 0 . (2.48)
P10 Axg; O
0 0 - 0 Ayg|

where the all-zero matrices 0 have to be adapted to the sizes of the arbitrarily
sized real matrices A,,, k1 = 1,...,K. Let further F = diag,[Fcv, Fco] and
I' = diag, [Tcv, T'co| denote the overall state transition and noise mapping matrices,
respectively, and let Q = diag, [Qcv, Qco] denote the covariance matrix of the noise
vector wy_1. Then, the model for generating the MT state for the hybrid localization
is given by

Xy =F -xp_1+ T -wi_1. (2.49)

For the generation of the measurements, two different models are used:

e The first model assumes that both, the radio signals and satellite signals
are affected by LOS propagation conditions. Let zLosk = [Zpgi: ZRrr.L08kK:
ZﬁSS,LOS,Iw zp1as k]’ denote the vector of M measurements, and let hyosx(xx) =
[BPg . (X0.k, €0 + 0t1), By (XnT k), Disg Los e (arme), herase(co - tx)] T denote
the vector of M functions relating the MT state to the M measurements, where
M = Mpgr + Mgrr + Mgss + 1. Furthermore, let vioss = [Virx VRrT.LOS A
ngS,LOS,k, vpiask]' denote the vector of M random variables. It is assumed
that the random variables vpgr i, VRrT,L0Sk, VRSSLOS,k and vpiagy are statisti-

cally independent, so that the covariance matrix of viog is given by Riosr =
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diagb [RPR,k7 RRTT,LOS,k7 RRSS,LOS,k; O-IQBIASJC]' Then, the model for generating the
measurements for the case of LOS propagation conditions can be written as

zrosk = hrosx(Xk) + VLos k- (2.50)

e The second model assumes that the satellite signals are affected by LOS propaga-
tion conditions and that the radio signals are affected by propagation conditions
that may switch between LOS and NLOS. The switching between LOS and NLOS
propagation conditions is modeled for each radio signal that is exchanged between
the m-th BS and the MT with a 2-state Markov chain r,(cm), withm =1,..., Ngs.
Here, it is worth noting that the RTT and RSS measurements that are related
to the radio signal of the same BS are modeled with a single Markov chain, since
both RTT and RSS parameters are extracted from the same radio signal. The
TPM for each Markov chain is assumed to be given by

0.95 0.05 }

0.05 0.95 (2:51)

|

and the mode probabilities to initialize each Markov chain are chosen as W;m) =

0.5 and 7T2m) = 0.5. In the following, the model for generating the measurements
is written more compactly. The Ngg different 2-state Markov chains are combined
into a single Markov chain consisting of 2Ves different states. The state of the
augmented Markov chain is now described by the mode variable 7, that is among
the 2V8s possible modes r, € {1,...,2"s}. The transition between LOS and
NLOS propagation conditions is modeled for each radio signal independently, so
that the TPM of the augmented Markov chain is given by

M=1L I ® -+ @ Mg (2.52)
Let zy = [2ZPgs> ZRrr ZRssy 2BIAsk) ' denote the vector of M measure-
ments, and let hy(xg, %) = [hpg (X, 0k ), Wpr  (Xnmk), Digs x(Xnme, 75),

hpiask(0tx)]T denote the mode-dependent vector of M functions relating
the MT state to the M measurements. Furthermore, let wvg(ry) =
ViR Verre(Te)s Visse(Te), vBlask]’ denote the mode-dependent vector of ran-
dom variables. It is assumed that the random variables vpgryk, Vrrri(7k),
Vrssk(re) and wvpasy are statistically independent. From this it fol-
lows that vi(ry) is Gaussian distributed with mode-dependent mean vector
i (re) = [01x Mpp» uﬂTT’k(rk), 01 Mpgg 0] and mode-dependent covariance ma-
trix Ry(ry) = diagy, [Rprk, Rerre(Ts); Rrssk(rs), U%IAS’k], where 0;,; denotes
the all-zeros matrix with ¢ rows and j columns. Thus, the model for generating
the measurements that considers the switching between LOS and NLOS propa-
gation conditions is given by

zr = hy (X, 7)) + Vi (re)- (2.53)
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In order to generate the vectors xy, z10s, and z; for a single Monte Carlo run, the
unknown parameters inherent in the corresponding models have to be further specified.
For the sake of simplicity, it is assumed that these parameters are independent of £
and equal for all BSs and satellites and are summarized in Table 2.2.

Table 2.2. Simulation parameters

Parameter Equation Value
oy in m/s? (2.3) 1072
oy in m/s? (2.3) 1072
Tsin s (2.4),(2.6), (2.7) 0.5
ho in s [vDBB84| (2.7) 9.4-107%
h_y [vDBB84] (2.7) 1.8-1071°
h_, in 1/s [vDBB84] (2.7) 3.8-1072
opr in m [Kap96, MEO6] (2.21) 10
prrTNLos in m [SRI6, LCO6] (2.26) 513
orrr.Los in m [SR96, LCO6] (2.27) 150
orrrNLOs in m [SRI6, LCOG] (2.27) 409
Aros in dB [DC99] (2.30) 101.7
Anros in dB [DC99] (2.30) 132.8
Bros in dB [DC99] (2.31) 2.6
Bnpos in dB [DC99] (2.31) 3.8
3qp in rad (2.34) /3
Gin in dB (2.34) 17
Pr in dBm (2.37) 50
orss.Los in dB (2.41)
ORSS,NLOS 1 I (2.41) 8

2.4 Field Trial

In this section, the field trial for the hybrid localization is explained. The field trial
was conducted in an operating GSM network in the city center of a German city with
a test area which has a size of approximately 2km x 2km. During the field trial, a car
equipped with a standard cellular phone collected Received Signal Level (RXLEV) and
TA measurements from GSM every Ts = 0.48s. Here, it is worth noting that RXLEV
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measurements are quantized RSS measurements and TA measurements are quantized
RTT measurements. In addition, it should be noted that the TA measurement is
only available from the serving BS, while the RXLEV is available from the serving
BS and between one and six strongest RXLEVs are available from the neighboring
BSs [EVBO01]. Since GRT measurements have not been collected during the field trial,
this issue is not further elaborated. The GSM network is composed of Ngg = 13 fixed
BSs with known locations. The BSs are either equipped with directional antennas or a
single omni-directional antenna, which may operate at different frequency bands (GSM
900 or GSM 1800). The antenna boresight directions, equivalent isotropic radiated
powers and half-power beamwidths are a-priori known. The true MT location during
the field trial was obtained from detailed maps and from GPS, where GPS was available.

For the GPS network, PR measurements collected from a field trial are not available, so
that synthetic PR measurement data have been generated with the PR model presented
in Section 2.3.3.4, the MT clock model described in Section 2.3.2.4 and the parameters
given in Table 2.2. The constellation of the GPS satellites during the field trial is
reconstructed by taking true satellite locations from the real satellite constellation.
The satellite’s visibility status cannot be reproduced subsequently, so that it is assumed
that either Ngar = 1 or Ngat = 2 are visible to the MT. However, this assumption is
only made in order to demonstrate the potential improvements that can be achieved
by the hybrid localization. In reality, the number of visible satellites changes with
time, so that there will be situations where Ngar > 3 and, thus, GPS is available. The
satellite locations are chosen based on the expected visibility status during the field
trial. As the MT antenna is located inside the car, the roof of the car prevents the
MT to receive signals from satellites at high elevation angles. Here, the elevation angle
refers to the angle that is measured in radians counterclockwise from the zy-plane (0
elevation) towards the z-axis (7/2 elevation) of a Cartesian coordinate system, whose
origin is defined to be the location of the MT. The resulting elevation angles, where the
satellite signal is not blocked, is given by the so-called satellite elevation angle mask
Onviask. For the field trial, the satellite elevation angle mask in radians is chosen as
7/9 < Oyask < 7/6. In general, the expected satellite visibility status also depends
on the azimuth angle. However, for simplicity, the corresponding satellite azimuth
elevation angle mask is not considered.

When it comes to the processing of real data from field trials, the locations of the MT,
BSs and satellites are often expressed in different coordinate systems. The satellite
locations, for example, are often expressed in Earth Centered Earth Fixed (ECEF)
coordinates, while the true MT location as well as the BS locations are conventionally
given in the geodetic coordinate system [RAG04, GWAOQ7]. In order to apply the hybrid
localization algorithms to the data from the field trial, it is, thus, necessary to define
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a common Cartesian coordinate system. In the following, a fixed local East-North-Up
(ENU) rectangular coordinate system with coordinates rgxy, ypnu and zpny is used,
which is determined by the fitting of a tangent plane to the Earth’s surface at a fixed
reference point [RAG04, GWAOQT7|. The reference point is the origin of the local ENU
coordinate system and is chosen to be in the vicinity of the field trial scenario where
the data was collected. The xgny-axis points to true east, the ygny-axis points north
and the zgnu-axis points up, in order to complete the right-handed coordinate system.
For completeness, the transformations between the different coordinate systems are
summarized in Appendix A.1. The field trial scenario showing the BS locations, the
road network, as well as the MT trajectory in the ENU coordinate system is presented
in Fig. 2.6.
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Figure 2.6. Field trial scenario with MT trajectory (bold line), road network and
Nps = 13 BSs (e). Due to confidentiality reasons only approximate BS locations are
shown. Arrows (—) indicate BSs equipped with sector antennas.
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Chapter 3

Non-Recursive State Estimation for
Hybrid Localization

3.1 Introduction

In this chapter, the hybrid localization problem is solved using non-recursive state
estimation techniques '. In non-recursive state estimation, the MT state is estimated
for each time step k independently, i.e., without taking into account information on
measurements and MT state estimates from previous time steps. The estimation of the
MT state is, thus, done in a snap-shot manner, based on the measurements available

at a particular time step.

The concept of non-recursive state estimation is introduced in Section 3.2, where the
ML estimator is chosen as a solution for the hybrid localization problem. In order to
assess the theoretically best achievable performance of the estimator, the CRLB for
hybrid localization is evaluated in Section 3.3. For measurements affected by LOS prop-
agation conditions, a novel analytical expression for the CRLB is derived and a novel
geometric interpretation of the bound is given. For measurements affected by propaga-
tion conditions that may switch between LOS and NLOS, a numerical solution for the
CRLB is provided. The ML estimators for the hybrid localization problem assuming
LOS propagation conditions and for propagation conditions that may switch between
LOS and NLOS are newly proposed in Section 3.4. Since in both cases, analytical
solutions to the ML estimators do not exist, suboptimal algorithms for approximately
solving the ML estimation problem are proposed. The performance of the proposed
hybrid localization algorithms is analyzed by means of simulations and experimental
data in Section 3.5. Finally, the main conclusions of this chapter are drawn in Sec-
tion 3.6. Several parts of this Chapter 3 have been originally published by the author
in [FKS06, FKSP07, FKO08|.

3.2 Concept of Non-Recursive State Estimation

In this section, the concept of non-recursive state estimation for the hybrid localiza-
tion is derived starting from the concept of static Bayesian estimation [vT68, Kay93,

'In the literature, non-recursive state estimation is also known as static estimation or parameter
estimation [GG05, BSLKO01].
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BSLKO01, GGO05]. For static Bayesian estimation, temporal correlations between time
consecutive MT states and measurements are not taken into account, so that the MT
state and the measurements can be regarded as a sequence of uncorrelated parame-
ters. In the following, the discrete mode variable ry is not additionally estimated, so
that the only unknown is the MT state x;, which is estimated for each time step k
independently by using the information available from the current measurements z.

In static Bayesian estimation, the problem of estimating the MT state from different
measurements is equivalent to the construction of the posterior pdf of the MT state
over an ny-dimensional space given the measurements, from which the MT state can be
then estimated [vT68,Kay93,BSLKO01,GGO05]. In the Bayesian approach, the MT state
Xy, is assumed to be a random variable with prior pdf p(xx). Let p(xx|z;) denote the
posterior pdf of the MT state given the measurements. Let further p(zx|x)) denote the
pdf of the measurements conditioned on the MT state, hereinafter called the likelihood
function. Then, according to Bayes’ theorem [Pap84], the posterior pdf can be found
from the following relationship

(xcl21) p(xx) - p(2zs|X) 7
/Rnx P(Xk) - p(Zk|x1) dx;,

(3.1)

where the denominator in (3.1) ensures that the posterior pdf p(xx|z;) integrates to
unity [Kay93|]. For the hybrid localization, the elements of the vector z; are assumed
to be mutually independent. Let pl,(z,(:)|xk) denote the likelihood function of the v-th
measurement. Then, the joint conditional pdf p(z;|x;) can be written as a product of
the marginal pdfs p,,(z,(:) |xx) according to

p(zk|xk) = Hp,, )|Xk (3.2)

[vT68]. For the measurement model given by (2.9) and under the additional assumption
that the components of the vector of random variables v, are statistically independent,
(3.2) holds and the marginal likelihood function pl,(z,iy)|xk) can be determined by

py(z,(:)|xk) =Dy (z,(:) - h,(cy) (xx)), for v=1,...,n, (3.3)

[Jaz70]. For the measurement model given by (2.18) and under the additional assump-
tion that the components of the vector vi(ry) of random variables are statistically
independent, (3.2) holds and the marginal likelihood function pl,(z,(f) |xx) can be deter-
mined according to the following approach. For v =1,... n,, the marginal likelihood
function pl,(z,(;') |x) can be found from the law of total probability [Pap84], yielding

]9(2;(:)|Xk Z p( zk ,rk |xx) = Z Pr{r,iy)} ~p(z,(€y)|xk,r,(€”)), (3.4)
1 1
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where the mode-dependent likelihood function is given by

P2 1)) = by o (517 = W (e ), for =12 (3.5)
It can be seen that the likelihood function p(z,(:) |xx) is given by a weighted sum of pdfs
with mode dependent weights summing up to unity, which is also known as mixture
pdf [BSLKO1]. The mode probabilities Pr{r,(:)} can be updated from the following

recursive (temporal) relationship:

2
Pr{r,(:)} = Z Pr{r,gy)|r,gl:)1} : Pr{r,(;j_)l , for v=1,...,n, (3.6)
r(y> =1
k—1

)

Since in this chapter the mode variable r,gy is not additionally estimated, suitable

approximations to (3.6) have to be introduced. In the following, the unknown mode
probabilities Pr{r,(:)} are replaced with the stationary values pggs and pl(\'fgos of the
Markov chain, cf. (2.15), which are assumed to be known a-priori. Thus, the marginal

likelihood function can be approximated as

pa k)~ s ez ey = 1)+ pos o5 ) =2), (3)
for v =1,...,n,. Here, it is worth noting that the expression in (3.4) reduces to (3.7)
for time-homogeneous Markov chains with symmetric TPMs which are initialized with

their stationary values.

Having the prior pdf p(xj) and the likelihood functions p,,(z,(:')\xk) of the n, measure-
ments available, the posterior pdf can be determined. Knowledge of the posterior pdf
p(Xx|zx) allows to obtain MT state estimates with respect to any optimality criterion.
A well known criterion is to minimize the mean square error for each component of
the unknown MT state vector. Let g(z) denote an integrable function, where x is a
real-valued random variable with pdf p(x). Then, the expected value of g(x) is denoted

as

By {9(2)} = / o(c) - pla) d. (3.8)

Whenever necessary, a subscript on E is introduced, in order to clarify which pdf to
use in the integral. Let Xymse x(2x) denote the Minimum Mean Square Error (MMSE)
estimate. Then, the MMSE estimator is given by

XMMSE k(Zk) = Epeglz) 1%} = Xy, - p(Xi|zx) dxy, (3.9)
Rnx

[Kay93]. Note that Xummse x(zx) is a random variable since it depends on the random

measurements z;. Finding the MMSE estimate Xysg x(zx) requires to evaluate the
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multi-dimensional integrals in (3.1) and (3.9). For the hybrid localization, closed-form
solutions for these integrals do not exist and the MMSE estimate Xyvsk x(2x) has to be
calculated numerically by using Monte Carlo integration techniques [MU49,RC99]. The
implementation of Monte Carlo integration techniques is computationally intensive,
which often prevents the use of the MMSE estimator in practice. In the following,
the MMSE estimator is not further treated in this chapter and the focus is put to
estimators that are better suited for practical applications.

A criterion that does not require an evaluation of the multi-dimensional integral given
in (3.1) is to determine the maximum of the posterior pdf. The corresponding estimator
is called the MAP estimator [vT68, BSLKO1]. Let Xyapk(2;) denote the MAP estimate.
Then, the MAP estimator is given by

Xuapk(2k) = argmax [p(xi) - p(zx|xw)] (3.10)

The choice of the prior pdf p(xy) is critical in Bayesian estimation. If prior information
about the unknown MT state is available, it should be incorporated into the estimator
by an appropriate choice of p(x;). However, in most situations prior information is
not available or it is not clear how to model the prior information. In these cases, it is
better to choose p(xx) as being uniformly distributed over an infinite interval, which
is also known as noninformative prior pdf [BSLKO01].

In the following, it is assumed that no prior information about the MT state is available,
so that p(xy) is chosen to be uniformly distributed over R™. From this, the important
property follows that the posterior pdf p(xx|zx) becomes proportional to its likelihood
function. The corresponding estimator that determines the maximum of the likelihood
function is known as the ML estimator [vT68, BSLKO01]. Let X x(2x) denote the ML
estimate. Then, with p(x;) being noninformative, the MAP estimator reduces to the

ML estimator, which is given by
xurk(z) = arg max p(zg|xy). (3.11)
X

Since no prior information is incorporated into the ML estimator, the MT state can be
regarded as an unknown (deterministic) constant. Instead of maximizing the likelihood
function, one can equivalently minimize the negative log-likelihood function, since the
logarithm is a monotonic transformation. This yields

XMLk (ZE) = arg n)l(in [— log, (p(zx|xk))] - (3.12)

k
Finding the ML estimate Xy, x(zx) requires the evaluation of (3.12). For the hybrid
localization, a closed-form solution for the ML estimator does not exist and one has
to resort to suboptimal, numerical optimization algorithms, in order to carry out the
minimization of the log-likelihood function [BSLKO1].
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3.3 Cramér-Rao Lower Bound

3.3.1 Introduction

In this section, the CRLB for nonrandom parameters is introduced which is used to
assess the theoretical performance bound for the non-recursive hybrid localization al-
gorithms investigated in this work. Let Xj(z;) denote an unbiased estimate of the un-
known deterministic MT state x; and let the estimation error be given by X (z;) — Xy
The CRLB is defined to give a lower bound for the covariance matrix of the estimation
error [Rao46, vT68, Kay93]. Let [|~! denote the inverse of a matrix and let F(xy)
denote the Fisher Information Matrix (FIM) evaluated at the true value of the vector
parameter xy, [Fis22, Fis25]. Let further P(xy) denote the CRLB matrix which is de-
fined to be the inverse of the FIM. Then, the covariance matrix of the estimation error

satisfies the following inequality:
By ) { (R (21) — i) (Rio(ze) — x0) 7} > [F(xi)] 7' = Px), (3.13)

where the matrix inequality A > B should be interpreted as the matrix (A —B) being
positive semidefinite. Let us introduce the following operators:

o 0 o 1"
Va - m,m,...,m B (314)
AP = V.V, (3.15)

for any vectors a and b. Using this notation, the FIM is defined as

Fxi) = Epgx { [V 108, p(zk %) [V, log, p(zelxi)] T} (3.16a)
= By, { —A%F log, p(zi|xi) } (3.16b)

[V, 2(2|%8)] [V, (2] x0T .

]Ep(zk‘xk { [p(Zk|Xk>]2 } (316 )

The CRLB exists, if the pdf p(zx|x;) satisfies the regularity conditions [LC98]. Let
[A]; ; denote the element at the i-th row and j-th column of the matrix A. The elements
on the main diagonal of the CRLB matrix given in (3.13) provide a lower bound on
the MSEs of the individual components of x;, i.e.,

By ) { (B0 (20) — 20)2} > [F(xi)] '], i=1,... nx (3.17)

In the following, a lower bound on the MSE of the MT location is introduced, since

it gives a bound on the best achievable localization accuracy. The MSE of the MT

location satisfies the following inequality:

Ep(ay o) L Xnami(22) — X |12} > [[’7:<Xk>]_1]1,1 + [[7:(Xk)]_1}2,2' (3.18)
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The right-hand side of the inequality is termed hereinafter the MT location CRLB. In
Section 3.3.2, an analytical expression for the MT location CRLB is derived assuming
that the measurements are affected by LOS propagation conditions. For measurements
affected by propagation conditions that may switch between LOS and NLOS, the MT

location CRLB is evaluated numerically, which is presented in Section 3.3.3.

3.3.2 Cramér-Rao Lower Bound for LOS Propagation Condi-
tions

In this section, a closed-form expression for the MT location CRLB is derived for
measurements affected by LOS propagation conditions. For LOS propagation condi-
tions, the n, measurements are assumed to be mutually independent and corrupted
by additive errors that are zero-mean Gaussian distributed with variance of g, for
v=1,...,n, cf. Section 2.3.5. In this case, the (i, j)-th element of F(x}) is given by

o ORDs n(x)  OMLDg (%)
Fx)ly =Y otos - R
¥ LOS k PRO 02V

v=1

C i i=1,...,n  (3.19)

A proof is given in Appendix A.2. Since the PR, RTT, RSS, and GRT measurements
provide only information about the MT location and clock bias components, cf. (2.47),
the FIM entries that are dependent on the MT velocity and MT clock drift are all
zero. In this case, the FIM is not invertible, i.e., the FIM is singular, since several
rows and columns of the FIM are zero. In the following, the FIM is evaluated for a

reduced state vector x; = [fg), f,(f), . ,i,(cni‘)]T

with dimension nz, that only consists
of the elements that are contained in the corresponding measurements. Let Fpr(Xg),
Frrr(Xk), Frss(Xx) and Fgrr(Xx) denote the FIMs of the PR, RTT, RSS and GRT
measurements for the reduced state vector X = [Xyir,co - 0tx]". As long as the
measurements are assumed to be mutually independent, the corresponding FIMs of
the different measurements can be added up [Kay93]. Thus, the resulting FIM for the

hybrid localization is given by
F(xi) = Frr(Xi) + Frrr(Xi) + Frss(Xk) + Farr (X)) (3.20)

The FIM of the Mpr PR measurements can be determined from (2.21) and (3.19). The
derivation of the FIM for the PR measurements can be found in Appendix A.3. Let
u(S"X)Tk denote the unit vector originating at the true MT location and directed towards
the m-th satellite, given by

UKD = UG, U Uk g Uy o+ U, U (3.21)
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where uy, uy and u, are the unit vectors in the x, y and 2z directions. The vector pé”X)T &

defines the projection of the unit vector ugzr)n . into the zy-plane and is given by

m) m) m)
péAT k= UéATx g Uxt uéATy K Uy (3.22)

Then, the elements of the FIM of PR measurements are given by

MpR
S m),—2 m),2
[TPR(XkﬂLl = Z J}(DR),]C 'UéAf)pX’k, (3.23a)
& (m),—2  (m) (m)
[Fer(Xi)]1 o = [Frr(Xi)ly, = Z TRy " USATx b~ USATy k0 (3.23b)
m=1
MPR 2 2
[FrorZi)yy = D oo -ug%y,k, (3.23¢)
& (m),—2  (m)
[Fer®)l s = [FerEi)lsy = D Obmr - Ukt s (3.23d)
m=1
& (m),—2  (m)
[ForXi)los = [Fere)lss = Y Opri - Usarys: (3.23¢)
Mpr ,
[:FPR(ikﬂ&g = Z (71(3771;)’}; . (3.23f)
m=1

The FIM of the Mgrr RTT measurements can be determined from (2.28) and (3.19).
The derivation of the FIM for the RTT measurements can be found in Appendix A.4.
Let ugg?k denote the unit vector originating at the true MT location and directed
towards the m-th BS, given by

ul(BS)k = “1(37781)1 g Ux “1(32) & - Uy (3.24)

Then, the non-zero elements of the FIM of RT'T measurements are given by

MgTT -
[Frer(Xe)], = Z JRTTLOSk BTTSLZ(7,I€7 (3.25a)
MRTT (m),—2 (m) (m)
[TRTT(ik)]Lz = [fRTT(ik)]m = Z RH%TLOSk Bngxk UBTg v (3.25b)
m=1
s (m), (m)
~ m),—2 m),2
[Frer(Xe)lyy = Z ORTT,LOS,k * UBSy k- (3.25¢)
m=1

Note, that all other elements of Frrr(Xy) are zero, since hgpr i (xvr ) only depends
on the MT location. The FIM of the Mrgs RSS measurements can be determined from
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(2.42) and (3.19). The derivation of the FIM for the RSS measurements can be found
in Appendix A.5. Let 6™ and g™ be defined as

10- B™)
pim) — —— LOS 3.26
log,(10) ( )
and (m) ( (m)
g(m) _ aGANT(QOLOS(XMTk)). (3.27)

O\ (Xnrm i)

Then, the non-zero elements of the FIM of RSS measurements are given by

M M1 (m m m m) 2
~ RS b w4 g™ 'UI(SSy,k
[Frss(Xi)l; = Z ORSS,LOS,k ~ (m) ’
m=1 L st,k(XMT,k)
(3.284a)
Mggs [/ pm) Uy o(m) |, 07)
- - m),—2 BSx,k T 9 UBsy k
[Frss(Xn)] 0 = [-‘FRSS(XIC)]QJ = Z O-I(DLS%,LOS,IC' ( m) . )
m=1 L st,k(XMT,k)
pim) () gm) Ly, ()
. < BZ’)’“ Bk (3.28b)
st,k(XMT,k)
M m) ., m) m) L, m 17
3 RSS (m)—2 b( ). uBSy,k _ g( ). uBSx,k
[Fres(Xp)]py = ORSS,LOS,k * (m)
oo dps (XM k)
(3.28¢)

Note, that all other elements of Frgs(Xx) are zero, since hrss pos(xur k) only depends
on the MT location. The FIM of the GRT measurement can be found from (2.45) and
(3.19). The non-zero element of the FIM of the GRT measurement is given by

[:F'GRT()NCIG)]S,?) = U§I2As,k- (3.29)

Note, that all other elements of Fgrr(Xg) are zero, since hpias x(co - 0tx) only depends
on the MT clock bias.

The FIM F(x;) for hybrid localization can be found from adding up the FIMs of the
PR, RTT, RSS and GRT measurements according to (3.20). For evaluating the MT
location CRLB, the upper-left 2 x 2 diagonal submatrix of [F(X;)]™! (or equivalently
the upper-left 2 x 2 diagonal submatrix of P(Xy)) is of primary interest, cf. (3.18). Let
the FIM be partitioned as follows

[}-(ik)]n []:(ik)]m [f(ik)]li’; % %
Fix) = | [F @)y [FGaly | FEly | = [ R @20
Fols FEls | [Fly PR
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Then, the inverse of the matrix F(X;) can be found from block matrix inversion [Ber(09]

e [[FG) [ Fa0) |17 [ Pule) | Pae)
[F(xx)] " = H 7, 5(: 7, i]]:) H = {’Pg(iz) P4(5{];:) : (3.31)
where the upper-left 2 x 2 submatrix of P(Xy) is given by
Pi(%e) = [F1(Rn) — Fol&i) F (&) Fa(xi)] T 2 [Frzi)] (3.32)

The MT location CRLB can be now expressed in terms of the equivalent FIM F7,(x;)
instead of F(xy), cf. (3.18). Let tr[A] denote the trace and let det[A] denote the
determinant of the matrix A. Then, the MT location CRLB is given by

A . Fr(Xe)liq + [ FrXe)ls s
Pcrii = tr[Pi(X)] = Fu d)it[.’)-'—i([ik)]( L . (3.33)

In order to derive a closed-form expression for Pcrip k, it is, thus, necessary to evaluate
the expression in (3.33). Let two auxiliary variables be given by

(k1),=2 (K2),—2

g - g
PR.k PR.k
clrmz) — . Ki,ko=1,..., Mpg, (3.34)
-2 Hd) —2
Opiask T Z OpR.k
k3=1
and
(k1),—2 -2
g -0
PR.k BIAS,k
elr) = . k1=1,..., Mpg, (3.35)
-2 (k3),—
Ogiask T Zl UPRk
K3

respectively. Then, the elements of the matrix Fp,(X;) are given as follows

Mpg MgrT
~ . (k1) (Hl) 2
[Fr(xx)],, = E e USATXk+ E , URTTLOSk Upsy k
rk1=1 K1=1
MpR MpR

(k1,Kk2) )52 (k1) (r2)
+ E , E , c uSATX k— USATy  * USATS k)

k1=1 ko=1
2

MRss plE1) Ly (k1) + (k1) ’U,(Hl)
K1),—2 BSx,k T 9 BSy.k
+ Z Rsls JLOS,k ) - y . (3.36a)
k1=1 BS,k\AMT k)
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& (k1) farr ),—2 (k1) (k1)
[-'FL(ik)]Lz = Z el . USATxk uSATyk + Z O'RTlT LOS,k uBSXk Uley,k
rk1=1 rk1=1
Pl (k1) (k1) (k1) (k2)
+ Z Z (re1.12) *(USAT ke * USATy & — USATy ) * USATy )
rk1=1 Kko=1
MRpgs 1) —2 b(nl) X U](;Sl)z + g(nl) u(lﬁsg
+ Z ORSS.LOSk ° (=1)
K1=1 dBS k(XM k)
bl ul(;sl) kT gl ul(aﬁg) k
) (,Z;) : = [j:L(Xk)bJ? (336b)
st,k(XMT,k)
MpRr, MRrT w2
[Frxi)lon = Z el uSATyk + Z URTT LOSk Ups,k
rk1=1 rk1=1
Pl K1),2 (k1) (k2)
+ Z Z (re1.r2) uSATy b~ USATy k& * USATy o)
k1=1 ko=1
MRss ) L D) e L5 77
(K1),—2 BSy.k — 9 BSx,k
+ Z URslS,LOS,k' (Zl) (3.36¢)
rk1=1 dpgs; 1 (XnT )

The derivation of (3.36) can be found in Appendix A.6. The numerator of (3.33) can
be found from the addition of [Fr,(Xx)], , and [FL(Xk)]y,, and is given by

Mpgr : MgrT .
- ~ 2
[TL(Xk)]l,l + [-7:L(Xk)]2,2 = Z el ol pSKAITk I + Z UP?ETLOSk
rk1=1 rk1=1
MpR, MpR

+ Z Z clrim2). | p(s,x%k pSATk 12

R1= 1N21

K2>K1
MRss
b(ﬂl):2 + g(K1)72
+ Z RSS LOSk [T : (3.37)
K1=1 d](381,)k’ (XMT,]C)

The derivation of (3.37) can be found in Appendix A.7. The denominator of (3.33) can

be found from evaluating the determinant

det[Fr(xx)] = [Fr(xx)], - [FrE)lpe — [Fre)li, - [FuXe)ly, - (3.38)

Let a x b denote the cross product of the two vectors a and b and let A*1+2) be given
by
Alkr2) — [péA%k X p(s'jf% JTw, Ky =Ky =1,..., Ngar. (3.39)

The magnitude || A¥1#2) || denotes the positive area of the parallelogram determined

by the two vectors p(S Al% + and pS AT x and A1R2) i commonly referred to as signed
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area of the parallelogram (i.e. positive or negative area of parallelogram). The signed

area of the parallelogram determined by 11](3'(”513,f and pgjf%’k is given by

6(51752) [ug& X p(SHAz% k]T ‘u,, Ki=1,... ,NBs, Ko =1,..., NSAT> (340)

K2)

and the signed area of the parallelogram determined by uB ) and uB ‘¢, is given by
ctrr) = [ufd) x uf) )T w, k=R =1,..., Nps. (3.41)

Let further D*1:%2) denote the dot product of the two vectors ul(;sl)k and p(S A2T) & glven

by

D(m’m) —11](5813€ p(SA%k’ R1 = 17--'7NB87 Ro = 17~--aNSAT; (342)

and let £("1%2) denote the dot product of the two vectors u%},f and u](;;)k, given by

Elrurz) — u](g'ﬁsl’),C : ug;)k, K1 =ke =1,..., Nps. (3.43)

3)

& &) ]T u, and [pSATk

The signed area of the rectangle determined by [pS ATk — PSAT &

pé’X‘% k]T -uy is given by
Q§HI7HM37K4) = [ngl)“k - péif%,kf Uy - [p(sfjf%k - ngl%,kr Uy, (3.44)
with k1 = ... = kg = 1,..., Nsar. The signed area of the parallelogram determined
by (pSATk pgjf%k) and (pSAl)“k pézf%k) is given by
S = (DS — PSR X (PG — PG (3.45)
with k1 = ... = ks = 1,..., Ngar. Furthermore, let G(¥1:52:53:54) he given by

g(l{l,ﬂg,lig,ﬂ4) _ g%ﬂl,nz,ng,lm) . gém,nz,ng,lm)’ Ki=... =k = 17 o 7NSAT- (346)
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Then, the denominator of (3.33) can be written as

MpRr, MppR

det[FL(k)] = Y ) el elr) . glum)2

K1=1 Ko=1
K2>K1

MgrT MPR

K K1,K2),2
+ Z ZURTTLOSk elr) . plrne)

k1=1 ko=1

Mpgr Mpr Mpg

+ Z Z Z elr1) | (ka.ks) | [.A Kik2) o (k1.h3) }

rk1=1 Kko=1 k3=1

K3>K2
MRgs MpR, pr1) . Blrarz) 4 g(s1) . Dlrikz) 2
£ ofiidun
RSS LOS kS d(nl) (
k1=1 ro=1 BS,k XMT, k)
MprT MRTT

(k1),—2 (k2),—2 (k1,k2),2
+ E, E, ORTTLOSA * ORTT.LOSE * C

MgrT MPR MPR

+ Z Z Z URTT Losk - clh2m3) [B(m,m) —B(“LHB)}Q

K1=1 ko=1 g3=1
K3>K2

(r2) . C(r1k2) _ gk2) | g(K1,K2)
(r2),—2 b g
+ Z Z RTT LOS k- RSQS LOS,k

MgrT MRSS [ 2
rk1=1 ko=1

dys) (Xnrrk)

MpRr MpRr Mpr MpR

+ Z Z Z Z c(mim2) | o(Rama) | Gk1mzKsRa)

rk1=1 ko=1 k3=1 rka=1

R2>K1 K4>K3
Mggss Mpr Mpr
o plr1) . Blrikz) 4 glkn) L plrakz)
PSS S i [
r1=1 ro=1 ky=1 Bs,k(XMT,k)

K3>K2

b1 . Blrrwa) 4 glwr) .p(mm] ?

(k1)
dgs (X .x)
Mggs MRss [

(bls1) . plr2) 4 gmr) L glk2)) . Olk1k2)

die )k (arma) - Ay (o)

+ (nz) -2
RSS LOS k-’ RSS LOS,k *

rk1=1 k=1
K2>K1

(B52) - glm) — i) . gls)y . g(mm)] 2

dik (xarma) - Ay (o)

(3.47)

The derivation of (3.47) can be found in Appendix A.8.
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The MT location CRLB in dependence of the PR, RTT, RSS and GRT measurements
is, thus, given by

MgrT Mggs "
S o S ol [ b2 4 gl 1)’2]
RTT LOS pt ORSS,LOS k™ | ~(r1),2
D ! K1=1 dpsy (Xnrmok)
CRLB.K det[FL(%x)]

Mpg MpR, MpR (
Z || pSATk I” + Z Z (r12). I pSAiTk: pSATk [
k1=1 Kk1=1 n2> 1

+ Scttii

det[]:L(Xk)]

(3.48)

Depending on the number of available measurements, several special cases can be
deduced from the above expression that correspond to the methods investigated in this
thesis, cf. Section 2.3.4. In the following, the expression in (3.48) is explained in more
detail and a geometric interpretation of the CRLB is given:

e The CRLB depends on the accuracy of the PR, RTT, RSS and GRT measure-
ments, which is represented by the noise variances o 1og, and ofsgrogy and
the noise variances opg , and og,g, inherent in e and ¢*1+2) cf. (3.34) and
(3.35). For small variances and, thus, accurate measurements, the CRLB will be

lower than for inaccurate measurements with large variances.

e The CRLB depends on the path loss exponent inherent in the constant 1), the
derivative of the normalized antenna gain given by ¢(*1) and the distance between
the MT and the BSs. Note that if omni-directional antennas are employed at the
BSs, then ¢*) = 0 holds. The distance dependency exclusively results from
the RSS measurements. For small distances, the bound will be generally lower
than for large distances. This in turn means that the contribution of the RSS
measurements to the CRLB is large when the BSs are located close to each other.

e The CRLB depends on the relative geometry between the MT and the BS given
by C*1%2) and £*142) whose relationship is further illustrated in Fig. 3.1. From
Fig. 3.1, it can be seen that the values of C*12) and £(1+2) strongly depend
on the relative orientation of the unit vectors u](3S . and uBS)k For instance,
if the two vectors are parallel, C*1#2) = 0 holds, and if the two vectors are
orthogonal, £*%1#2) = 0 holds. Thus, C*1*2) and £"1#2) can be interpreted

as a measure for the geometric contribution to the MT location accuracy [Spi01].



o8

Chapter 3: Non-Recursive State Estimation for Hybrid Localization

Figure 3.1. Relationship between C*12) £(®1:%2) and the unit vectors uBS . and uBS A

(k2)
XBs

unit circle

(k1 K2)

[Spi01].

(k1)

° The CRLB depends on the magnitude of the projection vector pgyr; given by

I Ps AT . 1%, which itself depends on the satellite elevation angle. For a satellite at
a low elevation angle, the magnitude will be larger than for a satellite at a high
elevation angle. For the special case that the satellite is located directly above
the MT, the magnitude will be zero.

The CRLB is influenced by the relative geometry between the MT, the BS and
the satellite, given by B*1:52) and D*1#2) whose relationship is illustrated in Fig.

3.2. From Fig. 3.2, it can be seen that the values of B*1%2) and D*1+2) strongly

depend on the relative orientation of the unit vector u](;sll and the projection

vector p(S Af% - For instance, if the two vectors are parallel, B(1%2) = () holds, and

if the two vectors are orthogonal D*12) = () holds.

The CRLB is influenced by the relative geometry between the MT and the satel-

lites, given by At1#2) || p(S'XTk p(S'jfT)k |? and Grim2Rska) - In Fig. 3.3, the

geometrical relationship between the projection vectors pg{Al%’ . and pé’jf% , and the

signed area of the parallelogram A*1#2) is shown. It can be seen that the values

of Ar1m2) strongly depend on the relative orientation of the projection vectors

p(S'X% , and pS AT - For example, if pg Al% » and pé’fj%k are parallel, A152) = (

holds. In Fig. 3.4, the relationship between the vectors (pé'x%k - pé’jf%k),

(PS4, —Plin,) and g(”l’“”“”‘“ G{“W’“’”‘*) is shown, cf. (3.46). From Fig. 3.4,
K1,K2,K3,K4) and gém,m,m,m) strongly de-

pend on the magnitude of the two vectors (pgx% L — pé’jf% ) and (pé’f%vk — pé’fg‘%vk).

it can be seen that the sizes of the areas gl
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(k2)
XSAT k

unit circle

“circle with radius || p(S'jf%k <1

(r2)
PsaT g, Blr1:k2)

XMT,k}‘_A_>‘ (1)
PD(k1,k2)
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fffffffffffffffff — XBS

Figure 3.2. Relationship between B(*152) D1:52) and the vectors ugsf}g and pé’jf%’k.
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Figure 3.3. Relationship between A**2) and the vectors p(s’jxl%,k and pg/”AQ%’k.
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circle Wlth radius || p{) k —p{; AT il

T R circle with radius || pSA% A pSAT gl

(P(slx%,k - P:(sljf%k)

~~~~~~~~~~~~~~~ 7 ik 9

|

(R1,k2,K3,kK4)
gg !
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ggm JK2,K3,k4) N
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Figure 3.4. Relationship between the vectors (p(S'XT) k p(S'jfT)’k), (p(S'X’T) k p(S'X‘T) ) and

g(ﬁl,m,m,m) g(m,mﬂ%,m)
1 2 .

3.3.3 Cramér-Rao Lower Bound for Propagation Conditions
that switch between LOS and NLOS

In this section, the MT location CRLB is determined for measurements affected by
propagation conditions that may switch between LOS and NLOS. Let p(zpgk|xk)
and p(zpiask|xx) denote the likelihood function of the PR and GRT measurements.
Let further p(ngl)Tjk]Xk) and p(zgg%,k\xk) denote the likelihood function of the m-th
RTT and RSS measurement. Since the measurements are assumed to be statistically
independent, cf. (2.53), the joint likelihood function p(zg|x;) of the measurements can
be factorized as follows

MRrT MRss
p(zk|Xk) = p(Zpr.k|Xk) - P(2B1AS K[ XR) - H (ot KlX) - H p( Zé{?gdxk (3.49)
K1=1 rko=1

The FIM for the hybrid localization method assuming measurements affected by propa-
gation conditions that may switch between LOS and NLOS can be found from inserting

(3.49) into (3.16). Since the measurements are assumed to be statistically independent,
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the FIMs are additive. Let .’Fg%)T(fck) denote the FIM of the m-th RTT measurement
given by

Vs Dz 15%0) [V (2 %200 T

:Fg%)T(ik) - Ep(zé"%%,klxw (m) 2 7 (3:50)
[p(ZRTT,k|Xk)}
and let .’Fgg)s(ik) denote the FIM of the m-th RSS measurement given by
MRss \Vi (m) (m) T
fckp(ZRss,k;|Xk)[vikp(ZRss,k|Xk)]
RSS Z E P 1) , (3.51)

(m) 2
p(sts,k|Xk)

Then, the corresponding FIM for the hybrid localization assuming propagation condi-
tions that may switch between LOS and NLOS can be written as

MRTT MRgss
F(xx) = Frr(Xr) + Farr(Xk) Z fFRTT Z .’FRSS (3.52)
r1=1 ro=1

Since the PR and GRT measurements are independent of r;, the corresponding FIMs
are given by (3.23) and (3.29). The likelihood functions p(zg%)TMxk) and p(zgg%kb(k)
implicitly depend on 74, cf. (3.4). Since the purpose of this chapter is to develop
estimators that do not additionally estimate 7y, it is convenient to approximate the
corresponding likelihood functions with the pdf given in (3.7). Let N (z; ., 0?) denote
a Gaussian density with argument z, mean y, and variance o2, that is,

1 1
. 2\ __ 2
Nisie o) = s exp {~gpate -2} (353)
Then, the likelihood function of the m-th RTT measurement for m = 1, ..., Mgpr is
given by

p(zg%)m [xi) ~ pros - N(Zl(»g)T K hg%)T Oaure) + prrra () =1), U%TT,k(TI(gm) =1))

+p1(\IWIi)OS N(’Zl(:{nleF ks h%T)T p(Xnrok) + prTT (T 1& "= =2), U%{TT,k(Tl(cm) =2)).

(3.54)

Similarly, the likelihood function of the m-th RSS measurement for m = 1, ..., Mgss is
given by

p(zlggé“xk) ~ p%)s ‘N(Zl(%ngs kahgss k(XMTk’TI(c ):1) 0%{8814:( (m)zl))

+p1(\TW£)OS N(’Z]E{nSlSk?h%{n;S]g(XMTkaT]i )—2) O-RSSk(T](g ):2))
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The FIMs of the RTT and RSS measurements can be found from inserting (3.54)
and (3.55) into (3.50) and (3.51) and evaluating the expected value. Calculating the
FIM for a Gaussian mixture pdf is difficult, and in general no analytic expression
exists. In the following, a Monte Carlo integration approach is used to obtain numerical
approximations for the FIMs of the RTT and RSS measurements [MU49,RC99]. Since
Monte Carlo integration will be used several times in this work, the approach and its

most important properties are reviewed in Appendix A.10.

The application of Monte Carlo integration techniques involves the generation of re-
alizations of a random variable from a previously specified pdf, for which a compact

notation is introduced in the sequel. Let {z(™1}Y_ denote a sample of N realizations

n=1»
of a random variable that is drawn from the pdf p(z). Then, for each realization one
can write more compactly 2™ ~ p(z). In this work, the generation of realizations of
a random variable from a pdf is denoted as sampling and the realizations are called

samples, or particles. Using Monte Carlo Integration, the expected value in (3.50) for

m =1,..., Mrrr, can be approximated as
N (m,n) (m,n) T
m) 1 VoD (Zrrr kX6 [V P(Zrrr 1 X))
Flite (X)) ~ T : : (3.56)
(i )
DPUERTT K 1 XK
where zggﬁ)k, n=1,..., N are independent and identically distributed (i.i.d.) samples,

such that zl(g%l)k ~ p(zl()L”TIT |Xx). The gradient is given by

VP2 %) = il [V (2 %5, 7 = D]+ 05 bs - [V (2 30, 70" =2)),

(3.57)
where
Viop(ofirr s ™) = onin (") - (i s — i (o) = pmrr (™))
Pl Xk, ™) - {Vikh%%,k(XMT,k)} : (3.58)
Similarly, the expected value in (3.51) for m = 1,..., Mgss, can be approximated as
o) 1 o V(s xe) Vs p(ziegp i) [T
Fres(Xn) & Z 3 , (3.59)
N - (m,n)
n p(ZRSS 1xk)
where zl({g’srf,)g, n = 1,...,N are i.i.d. samples, such that zl({gsn,l ~ p(zRSSk|xk) The

gradient is given by

kap(zRTé‘s”zllxk) P(L%)s [VXkP(ZRss k|Xk7 o) =1)] +P1(\1n£)os : [kap(sts k|Xk7 (m)_2)]7

(3.60)
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where

Vsp(zgsd i) = onds (™) - (ziss s — hiiss s (o i)

Pleten X i) | Vi hias s (arr, ™) |- (3.61)
In order to evaluate the numerical approximations of the expectation given in (3.56)
and (3.59), it is necessary to draw i.i.d. samples from a Gaussian mixture pdf. Samples
from a Gaussian mixture can be obtained by sampling the mode based on the previously
specified mode probabilities and then drawing samples from the Gaussian distribution
indicated by the mode. The MT location CRLB for propagation conditions that may
switch between LOS and NLOS can be finally found from evaluating (3.52) and (3.18).

3.4 Maximum Likelihood Estimator

3.4.1 Introduction

In this section, the ML estimator for hybrid localization is determined. In order to
find the ML estimate Xy, x, it is required to evaluate the expression in (3.12). For
the hybrid localization, a closed-form solution for the ML estimator does not exist.
In this case, one has to resort to numerical search algorithms, in order to carry out
the minimization of the negative log-likelihood function [BSLKO01]. Until now, a large
number of numerical search algorithms have been developed, see [JEDS83, Kel99] for
a survey. Which algorithm can be applied to the optimization problem given in (3.12)
strongly depends on the structure of the log-likelihood function. Since the structure of
the log-likelihood function for the case of LOS propagation conditions generally differs
from the structure of the log-likelihood function for the case of propagation conditions
that may switch between LOS and NLOS, different numerical search algorithms have
to be applied to evaluate (3.12).

In Section 3.4.2, the log-likelihood function for LOS propagation conditions is evaluated
and the Gauss-Newton and Levenberg-Marquardt algorithms [JEDS83, Lev44, Mar63]
are proposed to approximately solve the optimization problem. In Section 3.4.3, the log-
likelihood function for propagation conditions that may switch between LOS and NLOS
is evaluated and the Nelder-Mead simplex algorithm [NM65, LRWW98] is proposed to
approximately solve the optimization problem.
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3.4.2 Maximum Likelihood Estimator for LOS Propagation
Conditions

3.4.2.1 Introduction

In this section, the ML estimator for LOS propagation conditions is determined. The
ML estimator can be found from evaluating the likelihood function given in (3.12). For
the hybrid localization assuming LOS propagation conditions, the random variables
describing the errors of the measurements are assumed to be ii.d., cf. (2.50). Since
for a given xy, zLog is a linear function of ngo)syk, the likelihood function p(zros k|Xx)
can be found from the transformation of random variables [Jaz70] and is given by

P(ZLOS,k[Xk) = Pvi o, (ZLosk — hoosk(Xk)), (3.62)
where pVLOS,k<VLOS:’f) denotes the pdf of the vector of random variables viogx. Let
N(z; p,, P,) denote a Gaussian density with argument z, mean vector p, and covari-
ance matrix P,, that is,

N@ip P = g ow {50 w) PG w) ) (03)
Then, Pviosa (VvLosk) = N (VLosk; O1xar, Rros k) holds, and the likelihood function can
be rewritten as

p(zLos,k[Xk) = N (ZLos,k; hrosx(Xk), RLos k) (3.64)
The ML estimator is found from inserting (3.64) into (3.12). By omitting the irrelevant
additive constants, the ML estimator can be written as

Xprp = arg min V4 (%), (3.65)
X
or equivalently
vf(k ‘/l(ikﬂik:;{ML,k - OTLQX17 (366)
where the cost function to be minimized is given by
Vi(Xk) = (zLosk — hLos,k(fik))T Rfcl)s,k (zrosx — hrosk(Xk)) - (3.67)

Note that the minimization of Vj(Xy) is with respect to the reduced state vector X,
since no information about the MT velocity components and the MT clock drift is
contained in the measurements. A closed-form solution for the ML estimator does
not exist, since hyogx(Xx) is nonlinear. Thus, one has to find approximate solutions
by using e.g. numerical optimization algorithms. In the following, two gradient-based
search algorithms, namely the Gauss-Newton and the Levenberg-Marquardt algorithm,
are used to solve the minimization problem. These methods have been chosen due to
their fast convergence to a local solution and relatively low computational complexity.
Other, more complex numerical search methods could have been used, but this is

beyond the scope of this work.
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3.4.2.2 Gauss-Newton Algorithm

The Gauss-Newton algorithm is an iterative method that is based on a first-order
Taylor series approximation of hyog (Xx) [JEDS83]. Let x (") denote the estimate of the
reduced state vector obtained from the Gauss-Newton algorlthm at the n-th iteration.
Let further Hyos x(X;) denote the Jacobian matrix of hyogx(Xx) with respect to the
reduced state vector, which is given by

- 1 - 1 - 1 <\ A
Ohiosn(Xe) Ohidss(Xe)  Ohbs (%)
o) 0z, 0z
2 2 - 2 -
O (5) M (%)  Ohs (%)
Hiosk(Xk) = o0z ( ) 8:%;{2) 8:%1(;%) . (3.68)
M) [~ M) - M) -
ahio% () IR Ohind,(Re)
L oY 9z o) |
Then, the first-order Taylor series approximation of hyog k(X)) about x(") is given by
hyos (%) = hros k(X)) + Hyos x(Ri)|. _eon - (R — %), (3.69)

X=X},

which is a good approximation of hyogs x(Xx), when || X5 — )ic,(:) || is small. In the Gauss-
Newton algorithm, a local-linearized version of the cost function V;(Xy) is minimized
which can be found from inserting (3.69) into (3.67), yielding

~ . . . T
Vi(xg) = (ZLOS,k - hLOS,k(i;gn)) + HLos,k(i;gn)) (X — i;ﬁ)) Rﬂés,k
: (ZLOS,k - hLos,k(fil(j)) + HLos,k(;(;gn)) (% — i;ﬁ») : (3.70)

Minimizing the local linearized cost function V;(%}) according to (3.66) results in what
is known as the Gauss-Newton algorithm which is given by

) =20+ [DED)] T gG) (3.71)
where
D(x|") = Hl s 4 (X\") Rids  Hros x(X)") (3.72)
and
g(x") = Hlos s (X1") Ribg - (ZLosk — hros k(X(”)). (3.73)

Since the Gauss-Newton algorithm is an iterative method, it is necessary to define
certain stopping criteria to terminate the algorithm. In the following, three stopping

criteria are introduced. Let

V1/(5<k) = Vile(ik) = _QHEOS (X )Rfos k (ZLOSk —hrosk(Xi)) = —2- g(Xk),
(3.74)
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denote the gradient of the cost function. It is well known that the ML estimate X, x
is located at the global minimum of the cost function, so that a necessary condition for
convergence is given by (3.66). Even though this criterion indicates the convergence of
the method to the ML solution, it cannot be used in practice, since )%ML’k is not known.

Instead, one has to use an approximate condition to stop the algorithm which is given

by
IV (%) oo < €1, (3.75)

[MNTO04], where ||al/» denotes the infinite norm of vector a and € is a small, positive
number. Another useful criterion is to stop the algorithm if the difference between

xg7+ and 5(,(677) is small, i.e.,

1% — <1< e %7 || +e), (3.76)

where €, is a small, positive number [MNTO04]. The last stopping criterion defines
the maximum number of iterations 7., in order to avoid that (3.71) is evaluated
infinitely often, i.e., n > Nnax. The Gauss-Newton algorithm applied to the hybrid
localization in LOS propagation conditions is summarized in Algorithm 3.1. For
certain geometric constellations of the MT, BSs and satellites, the matrix D(SE,(;]))
becomes rank-deficient, and thus, is not-invertible. In this case, the Gauss-Newton al-
gorithm diverges. In order to avoid this drawback, the Levenberg-Marquardt algorithm
is proposed for the hybrid localization method, which is introduced in the next section.

Algorithm 3.1 Gauss-Newton

1. n:= 0

2 x\¥ = E{x;}

3: D(;(( )) HLOS k(ngO)) RLOS k Hios k:(Xl(cO))

4: g(x (O)) = Hy g k(Xg)))RLos,k (zLosx — hrosk (X))
5 V(%)) = =2 g(x)

o %) =2 + [D(i,i“))] )

y

while [|V/(X”) o> &1 and |3 = %" |> &(| %" | +€) and 1 < e do

=

i n—£+1 (n) 2 (1)
9:  D(x;”) :=Hjng k:(~kn ) Rios, Hros k(%)
10: g(xﬁﬁ’) = H] s, (X Ridg, - (21085 — hros (%))

1 V() = -2 g(x\”)

A A -1 A
2 & =50+ [DED)] - s)
13: end while
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3.4.2.3 Levenberg-Marquardt Algorithm

The Gauss-Newton algorithm provides good performance for the case that || x; — )Qc,(gn) I

is small. However, when || X — fc,(]) || is large, then (3.69) is a poor approximation
to hrosx(Xx) and the performance is worse. The Levenberg-Marquardt algorithm
tries to solve this problem by introducing an additional damping term in the cost
function, that should control the performance of the algorithm when || x; — )%é") || is too
large [Lev44,Mar63]. Let (" > 0 denote the damping parameter at the 7-th iteration.
Then, the modified cost function is given by

- ~ 1 - S
Vi) = Vi) + 5 - ¢ 1% — %7117 (3.77)

2

where Vi (%},) is given in (3.70) and the damping term ¢ /2. || %) — Xk H involves

higher costs when || X, — x <7 ||? is large. Minimizing the modified cost function according

to (3.66) yields the Levenberg-Marquardt algorithm which is given by

A A A -1 A
(0D 20 [pg) +C(n).1M] L g(%") (3.78)

where D(-) and g(-) are defined in (3.72) and (3.73). The additional damping param-
eter (" makes sure that the matrix inversion in (3.78) is always possible, yielding a
much more robust implementation compared to the Gauss-Newton algorithm. The in-
fluence of the damping term on the cost function is further controlled by the damping
parameter ¢ which is updated at each iteration step. The value of ¢ is chosen
based on the so-called gain ratio o which is the ratio between the actual and predicted
decrease in cost function value and is given by

Vi) — (x) Vi(x(") — Vi(xY)

"y —
0= <= — = = =7 - ——. (3.79)
TE) =) & )T gk + ¢ -z — <))

A small value of p indicates that ‘v/l(: +1)) is a poor approximation to Vl( (n+1) ) and

the damping factor (™ should be increased. A large value of p indicates that Vl( ("H))

(n+1 ))

is a good approxnnatlon to Vl( and the damping factor (™ may be decreased.

For updating ¢, the following strategy is widely used:

(n . _ _1)3
vy ¢ max{1/3,1—-(20—-1)°} for 0>0
C(’? ) T { C(U) . p(n) els,e7 (380&)
where .
2 or o0>0
p(ﬁ) = { 2 ) p(n_l) else’ (380b)

[Nie99]. Since the Levenberg-Marquardt algorithm is iterative, the values of ¢ and
p™ have to be initialized. The initial p-value is given by p(® = 2. The choice of the
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2(0

initial (-value is related to the size of the elements of D(x,, )) and is given by

C(O):T~max{[D(}~A(,(€O))]H}, for i=1,..., M, (3.81)

where 7 is a small positive number [Nie99]. In order to terminate the Levenberg-
Marquardt algorithm, the same stopping criteria are used as they were introduced
for the Gauss-Newton algorithm. The Levenberg-Marquardt algorithm applied to the
hybrid localization in LOS propagation conditions is summarized in Algorithm 3.2.

Algorithm 3.2 Levenberg-Marquardt

1: n:=0

2: p(o) =2

30 x\) = B{x,}

4: D(;(ig;o)) Hy o5 (X l(qO))RE(l)SkHLOS,k(;{IE;O)>

5 g(x 20)) HEOS k(X I(cO))RLOSk (Zros k —hLOS,k(ii(gO)))

6 Vi(x)) = —2-g(x;")

7. (0 =7 maxz{[D(x,(CO))]m}

s %) =% + D)+ (O Ty | gx])

9: while || V/(x) [lac> €1 and || X" — % ||> e,(|| X || +€2) and 1 < fax do
10:  d:=x"— fc,(f)

11:  Evaluate Vl(fck ) according to (3.67)
12:  Evaluate Vl()%gC )) according to (3.67)
_ ) - ™)

dT - [g(x”) + ¢ - d]
14: if o > 0 then

13:

15 COD = ) max{1/3,1 — (20 — 1)}
7. else

18: CotD) = ¢ .p(n)

19:  plrtl=2.p

20:  end if

21: npi=n+1
2:  D(x) = HEOSkr“”)R;és,kHLos,koz;"))
23 g(x") = Hfos L) Rids s (Zrosk — hiosk (X))

24 V/(x (77)). - g(x (77))

% X = fc;im + [DED) + ¢ L] &)
26: end while
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3.4.3 Maximum Likelihood Estimator for Propagation Condi-
tions that switch between LOS and NLOS

In this section, the ML estimator for propagation conditions that may switch be-
tween LOS and NLOS is determined. The ML estimator for the hybrid localiza-
tion can be found from evaluating the likelihood function according to (3.12). The
likelihood function p(zg|x;) is given in (3.49), which can be rewritten by concate-
nating the PR and GRT measurements into a single measurement vector. Define
ZSAT | = [Z;R7k7ZBIAS,k]T; hear k(%) = hgarp(Xe = [h;Rk(i’k);hBIAS,k(CO - 0tg)]" and
Rsarx = diag, [Rer k, 05 as.e]- Then, the likelihood function of zgary is given by

p(zsark|Xx) = N (zsark; hsarx(xk), Rsar k), (3.82)

and the joint likelihood function of the measurement vector z; can be written more
compactly, yielding

MRrT MRss
p(zrlxk) = p(Zsarklxk) - H p( Zl(ale%ﬁXk) : H P(Zggs)ﬂxk% (3.83)
K1=1 Ko=1

where p(ng%k]xk) and p(zgszik\xk) are given by (3.54) and (3.55). The ML estimator
can be found from inserting (3.83) into (3.12). By omitting the irrelevant additive
constants, the ML estimator can be written as

Xyp = argmin Va(Xy), (3.84)
Xk

where the cost function to be minimized is given by

Vo(Xi) = [zsaTs — hSAT,k(fik)]T RS_AILT,k [zZsarkr — heark(Xk)]
MgrT o) MRgss
> log (plaimr i) + D log. (2l i 1%i)) | - (3.85)
rk1=1 ko=1

Note that the minimization of V5(Xy) is with respect to the reduced state vector xy,
since no information about the MT velocity components and the MT clock drift is
contained in the measurements. A closed-form solution for the ML estimator does not
exist, since hpg x(Xy), hg’%)T,k(XMT,k)a hgg)s7k(xMT7k,r,(€m)) are nonlinear and the likeli-
hood functions of the RTT and RSS measurements are Gaussian mixtures. Thus, one
has to find approximate solutions by using, e.g., numerical optimization algorithms.
Since the cost function V3(x;) has a different structure than the cost function V;(xy),
the algorithms proposed in Section 3.4.2 cannot be used to solve the minimization

problem without introducing further simplifications.
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In the following, the Nelder-Mead simplex algorithm [NM65, LRWW98] is used to solve
the minimization problem, which can be directly applied to the cost function V,(Xy).
The Nelder-Mead simplex algorithm is a direct search method for multi-dimensional
unconstrained minimization which has the appealing advantage over gradient-based
search methods, that no derivatives (implicit or explicit) are required. In the Nelder-
Mead simplex algorithm, an essential role is played by the simplex which is a geometric
figure in n; dimensions that is the convex hull of nz +1 vertices. In the case nz; = 2, the
figure is a triangle, while when n; = 3 it is a tetrahedron. The Nelder-Mead simplex
algorithm attempts to iteratively minimize a scalar valued nonlinear cost function of
nz variables, by comparing function values at the nz 4+ 1 vertices of the simplex. The
vertex with the largest function value is then replaced by another point so that some
form of descent condition is satisfied. The nz 4+ 1 vertices of the simplex given by the
vectors x D for i =1,...,ns, are collected in the set 5" = {5((()",1, e 7322219} and the
nz + 1 cost function Values evaluated at the corresponding vertices are collected in the
set SV = {‘6(5(82) V(R )} The Nelder-Mead simplex algorithm is given as
follows:
1. For n = 0, an initial simplex is formed as follows. Given a vector 5(8?,1 and an
edge length [;, an initial regular simplex with edge length [; can be constructed.
Let i,, denote the n-th column of the matrix I,.. Then, the vectors defining the
vertices of the initial regular simplex with edge length [; are given as follows

ll \/ﬂj"‘l—l ll

~(0) _ ~(0 .
XH’L = Xé}% + PR — 1.1+ E i, for n=1,...,nz. (3.86)
The n; + 1 vectors are collected in the set Sfo) = éoli, e 75(7(1[2,1:} and the n; +1

cost function values evaluated at the corresponding vertices are collected in the
set 83 = {Va(xy2). - Va(,) )}

(n)

2. Each iteration 7 starts with the definition of the vector x};} providing the largest

function value VQ(XH k), the vector Xé ,1 providing the second largest function

value VQ(XS k) and the vector 5(1(7,1 providing the smallest function value VQ(X(LWL)

This can be equivalently written as

ig)k = arg max Vi(Xg), (3.87a)
’ xkEs(W)
ién,l = arg max V5(Xy), (3.87b)
? kas(”l)
" = arg min Va(Xy), (3.87¢)
’ ikGSYI)
where 5 = {5 \ig)k} denotes the set of vectors excluding igﬂk Similarly,

define 5" = {S{V\ v, (XH k)} At each iteration n, the vector X(") providing
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the largest function value is replaced by a new vector with a (hopefully) smaller

function value. The new vector is found by the application of at least one of

three basic operations to ig)k These operations are reflection, expansion and

contraction, which are further explained in step 3, 4 and 5. In order to perform

one of these operations, it is necessary to define 5(1(\:1])1@ which is the centroid of all

%! ,3 except xg)k, and is given by

1 &
%= {xgg . igﬂ . (3.88)
T =0

If all these operations do not result in a smaller cost function value, the simplex
is shrunk which is explained in step 6.

Reflection: Calculate the reflection vector xg] . and evaluate the corresponding

cost function VQ(XR k) Let aq denote the reflection coefficient, where a; > 0

holds. Then, the reflection vector ig)k can be determined from

Xy = (L+ ) - X0, — ar - X7 (3.89)

If Vg(i(ﬂ) < V( ) < VQ(XSk) then set xg)k = Xg)k and terminate the iter-
ation. Set SI"V .= (S0 ,ka} and S5 = {8 V(xg)k)} and go to step
2.

Expansion: If VQ(XR k) < VQ(XL k) then calculate the expansion vector fc(E"L and

evaluate the corresponding cost function V(Sc(E"L) Let ay denote the expansion

coefficient, where ap > 1 and ay > a7 holds. Then, the expansion vector sc(E"L

can be determined from

X, = Q2 - iR,)k + (1 —a)- j’21(\7/})/16 (3.90)
1t V(&) < Va(Ki), then set &7, i= KL, If Va(R)) > Va(Rh), chen so

X%")k = Xg)k In both cases terminate the iteration, set SY'H) = {5( XH k} and

St = {Sén Va(x! k)} and go to step 2.

Outside contraction: If ‘/Q(XS k) < VQ(XR k) < ‘@(XH k) then calculate the outside

contraction vector xg’()j , and evaluate the corresponding cost function V(xoC L)
Let a3 denote the contraction coefficient where 0 < a3 < 1 holds. Then, the

outside contraction vector xg% , can be determined from

xg% p = Qg - xg])k + (1 —a3) - Xl(\Z)k (3.91)

If Vg(xOCk) < Vg(ka) then set x(") = ig%k and terminate the iteration.
Set S”H) {S1 ,XHk} and STV = {5V (XH ))} and go to step 2. If
Vg(xoc B> Vg(ka) then go to step 6.
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5.b Inside contraction: If V2(><R k) > VQ(XH k) then calculate the inside contraction

vector XEC) r and evaluate the corresponding cost function VQ(XIC ) The inside

contraction vector x%) , can be determined from

i%)k = a3 - fcg)k + (1 —az) - Xl(\z)k (3.92)
If Vg(fc%)k) < V(ka) then set ig)k = X%)k and terminate the iteration.

Set S”H) {Sy7 &\ } and S = {8, (XH ))} and go to step 2. If
‘/Q(chyk) > VQ(XH’k), then go to step 6.

6. Shrinkage: If VQ(XOC p) > Vg(ka) or if V2(XICk) > VQ( ) then evaluate n;
new vectors ni’k forv=0,...,nz Let ay denote the Shrmkage coefficient, where

0 < a4 < 1 holds. Then, the new vectors can be determined from

n =x) +ag- (X7 - %), for i=0,...,n; (3.93)
Evaluate V5(+) at the n; vectors n(k), set ST {ﬁé,z ~7(17;),k:} and S =

~{V2(n0 k) ., Va(n nzk)} and go to step 2.

Since the Nelder-Mead simplex algorithm is an iterative method, it is necessary to define
certain stopping criteria to terminate the algorithm. In the following, the stopping
criterion proposed in [NM65] is used, which is given by

ng

) 1/2
{ni ECHE v2<ka>)} <a, (3.9)

1=0

where €3 is a preset small positive number. In order to avoid that the algorithm
is evaluated infinitely often, a second stopping criterion is introduced that stops the
algorithm if a maximum number of iterations 7. is reached. The vector providing
the smallest cost function value is finally denoted as the estimate of the Nelder-Mead
simplex method, cf. (3.87c¢). A pseudocode description of the Nelder-Mead simplex
algorithm is given in Algorithm 3.3.

Algorithm 3.3 Nelder-Mead simplex

1: n:=0

2 X\ = E{%}

3: Determine initial simplex accordlng to (3.
2 81 = {x 0k7“'7~(0)k} S —{‘/2(7(012;
5 (
6

: Deﬁne Xg])k, Xéok and XL k accordlng to (3.8 )

V= {5\ R S5 = {557 \ Va(Ripi)}
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10:
11:
12:
13:
14:
15:
16:
17:
18:
19:
20:
21:
22:
23:
24:
25:
26:
27:
28:
29:
30:
31:
32:
33:
34:
35:
36:
37:
38:
39:
40:
41:
42:

1 nz
il(\(j)k = [5(2(0,3 - xﬁ))k] Evaluate VQ(XM 'x) according to (3.85)

1/2

%
1 (n) m )2
while {— - (VQ(fcij}c) — Vg(ih’}k)) } > €3 and 1) < fmax do
N )

Nz =0
igi)k (1+ay)- 5(1(\;1714: — - xg])k, Evaluate Vg(ka) according to (3.85)
if 2(5(1%) < Vo(xY )k) < V2(Xs }) then
+(n N 5((77

D
1 ~ ~ 1
S = (S %W, ST = {8 Va(xi) )

else if V(X g)k) < Vg(xL k) then

xg’L =y - i%)k + (1 —9) - XM v Evaluate Vy(x L) according to (3.85)

if Va(x)) < Va(xy}) then

S = 56
else

R, =54
end 1f

ST = (5w, ST = (S Valxi)
else if VZ(XSk) < Vg(ka) < Vz(ka) then
fcgék =g - X(R)k + (1 —as) - X(Mn)k, Evaluate Vg(fc(oné’k) according to (3.85)

if Vg(xoC ) < Vg(ka) then

) ~()
ng —X(;]mg

S = {50, =0, S = {5, Va(xig,))

else
for i = 0 to n; do

nZ(TQ = xg’,)c + ooy - (X; (n) (LL) Evaluate V2( ) according to (3.85)

end for
S = (Bl Ay, ST = (@), Ve )

end if

else if Vg(fcfg)k) > Vg(igl)k) then
X%C)k =az- Xg)k +(1—a3)- iﬁ)k, Evaluate Vg(i%)k) according to (3.85)

if Vg(xIC p) < VQ(XPZL) then

), = 5,

S = {50 &3, S (S0 Va(=)}
else
for i = 0 to n; do
YQ = xg]?q + ay - (X (77) £ ), Evaluate Vy(n (")) according to (3.85)
end for
S = (A, Ay, ST = (&), . Ve(R )

nz,k
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43: end if

44:  end if

45: n=n-+1

46:  Define ig)k, fcgi,)c and fc(L”L according to (3.87)
1w S =S\ ki) S5 = {857\ Va(xif))}

1 =2z
48: 5(1(\2)14 =— [5{5”,3 — ig])k], Evaluate VQ(X(Mn)k) according to (3.85)
2 /’r‘l/j i:O ) ’ 7
W &Pz

50: end while

3.5 Performance Evaluation

3.5.1 Introduction

In this Section 3.5, the hybrid localization algorithms of Sections 3.4.2 and 3.4.3 are
evaluated by means of simulations and their average performance is compared to the
CRLB. The comparison of algorithms is based on a set of Ny Monte Carlo simu-
lations, cf. Section 2.3.5. The performance metrics that will be used are the Root
Mean Square Error (RMSE) of the MT location and time averaged RMSE of the MT
location. Recall that x4, and Xy, denote the true and estimated MT location at
time k at the i-th Monte Carlo run. Then, the RMSE of the MT location at time k

can be computed as

Nmce
1 .
RMSEk = N - Z ||XMT,k‘,i — XMT,k’,i ||2 (395)
MC

Let k. denote the total number of time steps. Then, the time averaged RMSE of the
MT location is given by

1 Kmax 1 Nuc

The corresponding CRLBs for the metrics (3.95) and (3.96) can be written as

CRLB = /[0 '], + [[F ()] ], (3.97)

and

S VIFOIT,, + [F e, (3.98)
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where the FIM F(xy) is defined in (3.16). The Monte Carlo simulations are performed
for Scenario I, cf. Section 2.3.4.2, and the results are presented in Section 3.5.2. The
algorithm of Section 3.4.3 is further evaluated for experimental data available from a
field trial, which is presented in Section 3.5.3. Finally, the computational complexity
of the different algorithms is investigated in Section 3.5.4.

3.5.2 Simulation Results for Scenario 1

3.5.2.1 Simulation Results for LOS Propagation Conditions

In this section, the performance of the Gauss-Newton algorithm and Levenberg-
Marquardt algorithm introduced in Sections 3.4.2.2 and 3.4.2.3 is evaluated for the
different combinations of measurements of Scenario I as given in Section 2.3.4.2. The
CRLBs for the different combinations of measurements are computed to indicate the
best possible performance that one can expect for the given scenario and set of param-
eters.

In order to apply the algorithms to the hybrid localization problem, the parameters
included in the measurement model hyog k(X)) and the covariance matrix Ryogx have
to be specified. It is assumed that these parameters are equal to the parameters, with
which the measurements have been generated. In practice, however, these parameters
are unknown and have to be estimated in advance from field trial data. The parame-
ters of the stopping criteria necessary to terminate the Gauss-Newton and Levenberg-
Marquardt algorithm are summarized in Table 3.1. The results for each investigated
method are obtained from Ny = 500 Monte Carlo runs. Since both algorithms are
iterative, an initial guess }ch(fo) is required to start the iterations. For nonlinear mea-
surement models, the cost function V;(Xy) to be minimized might have, besides the
global minimum, multiple local minima to which the algorithm might converge. Thus,
to avoid convergence to a local minimum, the initial guess should be chosen close to
the global minimum. Convergence to a local optimum due to a bad initial guess has

been identified as one of the most severe problems that can affect the performance of

Table 3.1. Parameters of the Gauss-Newton and Levenberg-Marquardt Algorithms

Parameter | Value || Parameter | Value
€1 10710 €9 1010

T 10-¢ Tmas 200
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iterative algorithms. It has been found out that for hybrid localization, the choice of
the initial value is critical for both proposed algorithms and generally will yield biased
estimates for the MT location. In the following, however, this issue is not further elab-
orated, since we are interested in the performance of the algorithms under ”optimal”
conditions. In the simulations, the algorithms are therefore initialized with the true

. 2 (0
state vector, 1.e. X,(C)

= Xj, which can be expected to be located close to the global
optimum. In practice, however, the true state vector is not available and one has to

develop other approaches that are based on, e.g., non-iterative solutions or geometric
concepts [Ban85, CSMCO06].

In Fig. 3.5, the MT location RMSE in m vs. the time index k for the Cellular, Hybrid
1 and Hybrid 2 methods are shown for the Gauss-Newton algorithm together with the
corresponding CRLBs. For the Gauss-Newton algorithm, the Cellular method provides
the worst performance in terms of RMSE together with the Hybrid 1 method. The
RMSE cannot be further improved with the Hybrid 1 method due to the fact that
one PR measurement is not enough to resolve the unknown clock bias inherent in the
PR measurement equation. The same result can be deduced from the corresponding
CRLBs that coincide with each other in this case. The fact that the CRLBs of the
Cellular and Hybrid 1 method are equivalent can be also proven mathematically which
is given in Appendix A.9. In contrast to the Hybrid 1 method, the Hybrid 2 method
takes into account two PR measurements from two different satellites. Since in this
method an additional PR measurement is available, it is possible to resolve the unknown
clock bias which in turn results in an improved MT location RMSE. The performance
of the Hybrid 2 method using the Gauss-Newton algorithm is very close to the best
achievable performance indicated by the corresponding CRLB, while for the Cellular
and Hybrid 1 method this is not the case. This means that the first-order Taylor
series approximation of the nonlinear measurement equation, introduced in the Gauss-
Newton algorithm, has a larger influence on the Cellular and Hybrid 1 method than
on the Hybrid 2 method. The variations in the MT location RMSE for the three
methods can be explained by the fact that the achievable RMSE strongly depends on

the geometric constellation of the BSs and satellites relative to the MT location.

In Fig. 3.6, the MT location RMSE in m vs. the time index k for the Cellular,
Hybrid 1 and Hybrid 2 methods are shown for the Levenberg-Marquardt algorithm
together with the corresponding CRLBs. It can be seen that for the Hybrid 2 method
the performance of the Levenberg-Marquardt and Gauss-Newton algorithm is similar.
However, for the Cellular and Hybrid 1 method small improvements can be achieved
by using the Levenberg-Marquardt algorithm.

In the following, it is investigated how additional GNSS reference time information
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RMSE in m
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Figure 3.5. MT location RMSE vs. time index k for Cellular, Hybrid 1 and Hybrid 2
method, solid lines: Gauss-Newton algorithm, dashed lines: CRLB.
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Figure 3.6. MT location RMSE vs. time index k for Cellular, Hybrid 1 and Hybrid 2
method, solid lines: Levenberg-Marquardt algorithm, dashed lines: CRLB.
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available from the cellular radio network helps to improve the Hybrid 1 and Hybrid
2 methods. Here, the important question is investigated, what accuracy of the GNSS
reference time measurements is needed in order to improve the MT location RMSE.
In Fig. 3.7, the MT location RMSE in m vs. the GRT error standard deviation oggrr
in s for the Hybrid 14+ and Hybrid 2+ method are shown for the Gauss-Newton and
Levenberg-Marquardt algorithm together with the corresponding CRLBs. For ogrr >
5-107%, the performance of the Hybrid 1+ method reaches an upper bound which is
equivalent to the performance of the Hybrid 1 method as ogrr — oo. This fact can be
proven mathematically by setting Mpr = 1 and e(Y) = 0, cf. (3.35), in (3.48). Large
performance improvements can be obtained for ogrr < 5 - 107%. For ogrr < 1078 the
Hybrid 14 method reaches a lower bound and no significant performance improvements
are possible. The performance improvements of the Levenberg-Marquardt algorithm
compared to the Gauss-Newton algorithm are very small. It can be further observed
that both algorithms cannot achieve the CRLB. However, for decreasing values of
ogrr the performance of the Hybrid 14+ method is very close to the CRLB. For
oarr > 51077, the performance of the Hybrid 24+ method reaches an upper bound
which is equivalent to the performance of the Hybrid 2 method as ogrr — co. Large
performance improvements are obtained for ogrr < 5-1077. For ogrr < 1079 the
Hybrid 2+ method reaches a lower bound. The performance of the Gauss-Newton and

100-

801

P - T PP - G- GG === g-=-=-=
- - - %---w-wgﬂ&w

RMSE in m
o

40" ;
20- —— Gauss-Newton
—&— Levenberg-Marquardt
—— CRLB
O i Lol i Lol i | i Lol L T L T L TR
10*° 10° 10° 10’ 10° 10° 10" 10°

OGRT in s

Figure 3.7. MT location RMSE vs. GRT error standard deviation ogrr for Gauss-
Newton algorithm, Levenberg-Marquardt algorithm and corresponding CRLB, solid
lines: Hybrid 1+ method, dashed lines: Hybrid 2+ method.
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Levenberg-Marquardt algorithm is practically equivalent and very close to the CRLB.
The performance improvements of the Hybrid 2+ method compared to the Hybrid
2 method are smaller than the relative performance improvements of the Hybrid 1+
method compared to the Hybrid 1 method.

The impact of the geometric constellation of the satellites relative to the MT location
on the achievable MT location RMSE for the Satellite method and Hybrid 3 method
is investigated next. Here, the important question is investigated, if it is necessary
to take into account measurements from the cellular radio network when three PR
measurements are available. In Fig. 3.8, the MT location RMSE in m vs. time index
k for the Satellite and Hybrid 3 method and three different GDOP values, namely
GDOP = 2, GDOP = 5 and GDOP = 10, are shown for the Gauss-Newton algorithm
together with the corresponding CRLBs. Here, it is worth noting that the GDOP
is defined and calculated only for the Satellite method and then the performance is
compared to the Hybrid 3 method. The results for the Gauss-Newton algorithm show
that for GDOP = 2 the Satellite and Hybrid 3 method have a similar performance
and only very small performance improvements can be achieved. This means, that the
additional consideration of measurements from the cellular radio network does not help
to improve the performance, if the geometric constellation between the satellites and
the MT is good. However, for GDOP = 5 and GDOP = 10, a significant difference in

16 \
—— Satellite
140 —& Hybrid 3 i

A GDOP=10

RMSE in m

GDOP=5
20 Mgy g ‘An AP Ao A sty v o
L»GDOP:2
00 80 160 240 320 400 480

time index k

Figure 3.8. MT location RMSE vs. time index k for Satellite and Hybrid 3 method,
GDOP = 2, GDOP = 5 and GDOP = 10 values, solid lines: Gauss-Newton algorithm,
dashed lines: CRLB.



80 Chapter 3: Non-Recursive State Estimation for Hybrid Localization

performance can be observed. In this case, the Hybrid 3 method clearly outperforms the
Satellite method. Furthermore, a comparison of the algorithms to the CRLBs show that
a performance very close to these bounds can be achieved. In Fig. 3.9, the MT location
RMSE in m vs. GDOP for the Satellite and Hybrid 3 method are shown for the Gauss-
Newton and Levenberg-Marquardt algorithms together with the corresponding CRLBs.
The results show that there is practically no difference between the performance of the
Gauss-Newton algorithm and the Levenberg-Marquardt algorithm. For the different
GDOP values, it can be observed that the performance of these algorithms is very close
to the CRLB. For small GDOP values, the performance improvements of the Hybrid
3 method compared to the Satellite method are small. However, for large GDOP
values, the Hybrid 3 method significantly outperforms the Satellite method. From this
it follows, that the additional consideration of measurements from the cellular radio
network is expected to significantly improve the performance in scenarios where the
value of GDOP is large.

RMSE in m

10:* : ]

—— Gauss-Newton
—=—Levenberg-Marquardt
——CRLB

2 5 10 20 50
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Figure 3.9. MT location RMSE vs. GDOP for Gauss-Newton algorithm, Levenberg-
Marquardt algorithm and CRLB, solid lines: Satellite method, dashed lines: Hybrid 3
method.
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3.5.2.2 Simulation Results for Propagation Conditions that switch be-
tween LOS and NLOS

In this section, the performance of the Nelder-Mead simplex algorithm introduced in
Section 3.4.3 is evaluated for the different combinations of measurements of Scenario
I as given in Section 2.3.4.2. In contrast to Section 3.5.2.1, it is now assumed that
the RSS and RTT measurements are affected by propagation conditions that switch
between LOS and NLOS. The CRLBs for the different combinations of measurements
are computed according to Section 3.3.3 using N = 10000 samples, in order to indicate
the best possible performance that one can expect for the given scenario and set of
parameters. In order to apply the algorithm to the hybrid localization problem, the
parameters included in cost function V5(-), cf. (3.85) have to be specified. For the
simulations, it is assumed that these parameters are equal to the parameters, with
which the measurements have been generated. In practice, however, these parameters
are unknown and have to be estimated in advance from field trial data. The parameters
of the stopping criteria, necessary to terminate the Nelder-Mead simplex algorithm
are summarized in Table 3.2. Since the Nelder-Mead simplex algorithm requires a
large number of iterations to converge to the minimum of the cost function, only
Nyie = 100 Monte Carlo runs are performed. The performance of the Nelder-Mead
simplex algorithm may also suffer from a poor initial guess §(1(~30)' For the same reasons
as those stated in Section 3.5.2.1, the algorithm is initialized with the true state vector,
ie., ):(](60) = X.

In Fig. 3.10, the MT location RMSE in m vs. the time index k for the Cellular, Hybrid 1
and Hybrid 2 methods are shown for the Nelder-Mead simplex algorithm together with
the corresponding CRLBs. For the results, the same conclusions as those for the Gauss-
Newton algorithm, cf. Fig. 3.5, can be drawn. It can be noticed that the performance
of the Cellular method is different to the Hybrid 1 method. These differences can be
explained by the fact that the algorithm converges to different local solutions of the
reduced state vector. The risk that the algorithm is ending up in a local minimum is
higher for the Hybrid 1 method, since the algorithm has to additionally estimate the
unknown MT clock bias. Comparing the results of the Nelder-Mead simplex method
to the best achievable performance indicated by the corresponding CRLB, it can be

Table 3.2. Parameters of the Nelder-Mead Simplex Algorithm

Parameter | Value || Parameter | Value || Parameter | Value
aq 1 [6%) 2 Q3 1/2
Oy 1/2 €3 10_10 Nmaax 200
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Figure 3.10. MT location RMSE vs. time index k for Cellular, Hybrid 1 and Hybrid 2
method, solid lines: Nelder-Mead simplex algorithm, dashed lines: CRLB.

observed that for the Hybrid 2 method the performance is close to the CRLB bound,
while for the Cellular and Hybrid 1 method this is not the case.

In Fig. 3.11, the MT location RMSE in m vs. the GRT error standard deviation ogrr
in s for the Hybrid 1+ and Hybrid 24 method are shown for the Nelder-Mead simplex
algorithm together with the corresponding CRLBs. The same conclusions as those for
the Gauss-Newton algorithm, cf. Fig. 3.7, can be drawn from these results. It can
be also noticed that the Nelder-Mead simplex algorithm cannot achieve the CRLB.

However, for decreasing values of ogrr the algorithm approaches the CRLB.

In Fig. 3.12, the MT location RMSE in m vs. GDOP for the Satellite and Hybrid
3 method are shown for the Nelder-Mead simplex algorithm together with the corre-
sponding CRLBs. For the results, the same conclusions as those for the Gauss-Newton
algorithm, cf. Fig. 3.9, can be drawn. It can be noticed that for the Hybrid 3 method,
the Nelder-Mead simplex algorithm cannot achieve the CRLB. However, for decreasing
values of GDOP the algorithm approaches the CRLB.

The results for the Cellular and Hybrid methods in terms of the CRLBs, RMSEs and
RMSEs presented in this section are worse than the results obtained for the scenario
with LOS propagation conditions. This can be explained by the fact that the RT'T and
RSS measurements affected by LOS propagation conditions are more accurate than the
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Figure 3.11. MT location RMSE vs. GRT error standard deviation oggrr for Nelder-
Mead simplex algorithm, solid lines: Hybrid 1+ method, dashed lines: Hybrid 2+
method.

same measurements affected by NLOS propagation conditions. Since both propagation
conditions occur in the scenario that is investigated in this section, the results are on
average worse than the results that can be obtained when using only measurements
affected by LOS propagation conditions.

3.5.3 Field Trial Results

In this section, the expected performance of the hybrid localization method is tested on
experimental data available from a field trial. Since the RTT and RSS measurements
are highly affected by propagation conditions that switch between LOS and NLOS,
the Nelder-Mead simplex algorithm has been used for the hybrid localization method.
The unknown parameters of the RTT and RSS model, cf. (2.24) and (2.39), have
been estimated from the available field trial data using the Expectation-Maximization
algorithm [DLR77, MK97]. The parameters for the stopping criteria of the algorithm
are chosen as in Table 3.2. The initial value is chosen as the mean value of the locations
of all involved BSs, i.e.

~(0 1 v
B
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Figure 3.12. MT location RMSE vs. GDOP for Nelder-Mead simplex algorithm and
CRLB, solid lines: Satellite method, dashed lines: Hybrid 3 method.

(ﬁl(\(;)T,k% which is denoted as

and the bias is initialized with ¢, ~}5tk(0) = zl(glp)bvk — d(SIXTJC
suboptimal initial value. Since the performance of the Nelder-Mead simplex algorithm
may suffer from a poor initial guess ):(1(60)7 the performance has been additionally eval-
uated assuming )Qc,(go) = Xj, which is referred to as the optimal initial value in the
following. In Fig. 3.13, the MT location error in m vs. time index k for the Cellular,
Hybrid 1 and Hybrid 2 method are shown for the Nelder-Mead simplex algorithm using
the optimal initial values. Note that the MT location error can be determined from
(3.95) by setting Nyic = 1. The results show that the Cellular and Hybrid 1 method
provide the worst performance. The performance can be significantly improved using
the Hybrid 2 method. Even though from a theoretical point of view the performance of
the Cellular and Hybrid 1 method should be equivalent, small performance differences
can be observed. These differences can be explained by the fact that the Nelder-Mead
simplex algorithm is converging to different minima of the respective cost functions.
This is also the reason why the Cellular method sometimes outperforms the Hybrid
2 method. The results also show that distinct peaks occur in the MT location error
for the different methods. These peaks result mainly from bad geometric conditions
between the MT and the BSs. For example, it is possible that the MT receives mea-
surements from only one BS, due to the fact that multiple antennas are deployed at the
BSs. Another reason is that the algorithm does not converge to the global minimum

due to a badly chosen initial value.
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Figure 3.13. MT location error vs. time index k for Cellular, Hybrid 1 and Hybrid 2
method using the Nelder-Mead simplex algorithm and assuming optimal initial values.

The influence of the chosen initial value on the achievable performance is investigated
next. In Fig. 3.14, the MT location error in m vs. time index k for the Cellular,
Hybrid 1 and Hybrid 2 method are shown for the Nelder-Mead simplex algorithm using
suboptimal initial values. The results show that the number of distinct peaks occurring
in the MT location error for the different methods has increased. The algorithm is
obviously converging to different local minima of the corresponding cost functions.
Comparing the different localization methods with each other, the same conclusions
can be drawn as for the case of initializing the algorithm with the optimal values. Table
3.3 summarizes the time averaged MT location error in m for the different localization
methods and initialization strategies. Note that the time averaged MT location error
can be determined from (3.96) assuming Nyc = 1. The results show that irrespective of
the initialization strategy, the Hybrid 2 method significantly outperforms the Cellular
and Hybrid 1 method. However, Table 3.3 also shows that the achievable performance

strongly depends on the chosen initial values.

3.5.4 Computational Complexity

In order to complement the performance analysis, this section deals with the com-
plexity of the different hybrid localization algorithms. With the obtained results, it
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Figure 3.14. MT location error vs. time index k for Cellular, Hybrid 1 and Hybrid
2 method using the Nelder-Mead simplex algorithm and assuming suboptimal initial
values.

is possible to identify which algorithm presents the best trade-off between complexity

and performance.

In the following, the complexity of the Gauss-Newton algorithm and Levenberg-
Marquardt algorithm, proposed for the solution of the hybrid localization problem
in LOS propagation scenarios, is investigated. Even though the Nelder-Mead simplex
algorithm could have been used to solve the optimization problem given in (3.66), it
is generally orders of magnitude more complex due to its very slow convergence prop-
erties. The complexity analysis of the Nelder-Meads simplex algorithm can be found

in [SS99] and is not further investigated in this section.

The Gauss-Newton algorithm and Levenberg-Marquardt algorithm are investigated in
terms of Floating-Point Operations (FLOPs) per iteration, which is as one addition,
subtraction, multiplication, or division of two floating-point numbers. Repeated opera-
tions do not increase the complexity, i.e., when the same computation is carried out at
several points within the algorithm, its computational cost is computed only once, since
its result can be stored in memory and reused when necessary. In the Gauss-Newton
algorithm as well as in the Levenberg-Marquardt algorithm, there are certain steps that
cannot be measured in FLOPs. In both algorithms, one has to evaluate the Jacobian

matrix Hyog x(-) and the nonlinear function hyog () and in the Levenberg-Marquardt
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Table 3.3. Time averaged MT location error for the Cellular, Hybrid 1 and Hybrid 2
method using the Nelder-Mead simplex algorithm and different initial values.

Method | Time Averaged MT Location Error in m

optimal initial values | suboptimal initial values
Cellular 50.73 101.02
Hybrid 1 50.53 103.16
Hybrid 2 32.93 74.28

method, it is further necessary to evaluate a conditional if-statement, cf. Algorithms
3.1 and 3.2. In the following, the cost of evaluating the nonlinear function and Jacobian
matrix as well as the costs of evaluating conditional statements is neglected. Further-
more, the computational cost of the initialization for the two filters can be neglected,
since this step is evaluated only once. Then, the computational complexity in FLOPs
per iteration of the Gauss-Newton algorithm is given by

Can(ng, n.) = n +nd + 2n’ng + 2n2n, + NNy, + n:+n, —ng (3.100)
and that of the Levenberg-Marquardt algorithm is given by
Coni(nz,m.) = n2 +nd + 2n’ng + 2n2n, + ngn, + 3n2 +4nz +n, + 9. (3.101)

Here, it is worth noting that the FLOPs for the Levenberg-Marquardt are based on
a worst case scenario with o > 0 for all iteration steps, cf. Algorithm 3.2. Table 3.4
shows the complexity of the algorithms in terms of FLOPs per iteration for the different
methods together with the average number of iterations, until the algorithms converge
to a local solution. The results show that the Gauss-Newton algorithm has a lower
complexity per iteration than the Levenberg-Marquardt algorithm for all investigated
methods. When comparing the number of iterations the algorithms require to converge,
it can be observed that these numbers are in the same order of magnitude. However,
it can be also observed that for the different methods the numbers of iterations vary.
In general, one cannot easily draw conclusions from the average number of iterations,
since these values strongly depend on the investigated scenario, the initial guess >2<,(€0)

and the parameters of the stopping criteria, cf. Table 3.1.
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Table 3.4. Computational complexity of the hybrid localization algorithms. Numbers
in parentheses denote the average number of algorithm iterations until convergence.

Method | Complexity in FLOPs per Iteration
Gauss-Newton | Levenberg-Marquardt

Cellular 866 (19) 893 (21)

Hybrid 1 1446 (17) 1488 (14)

Hybrid 1+ 1853 (13) 1895 (13)
Hybrid 2 1853 (10) 1895 (11)

Hybrid 2+ 2332 (8) 2374 (10)
Hybrid 3 2332 (6) 2374 (5)
Satellite 180 (4) 222 (3)

3.6 Conclusions

In this chapter, the hybrid localization problem has been reformulated as an ML esti-
mation problem, where temporal dependencies between MT states and between mea-
surements are not taken into account explicitly. The ML estimators have been newly
derived for measurements affected by LOS propagation conditions and measurements
affected by propagation conditions that switch between LOS and NLOS. For both
cases, the ML estimates are determined numerically using suboptimal algorithms. For
the case of LOS propagation conditions, the Gauss-Newton and Levenberg-Marquardt
algorithm have been proposed to solve the ML estimation problem. For the case of
propagation conditions that switch between LOS and NLOS, the Nelder-Mead simplex
algorithm has been proposed to solve the ML estimation problem. The performance of
these algorithms have been compared to the theoretically best achievable performance,
which is given by the CRLB. For the case of LOS propagation conditions, an analytical
solution of the CRLB has been newly derived and a novel geometric interpretation of
the bound is given. For the case of propagation conditions that may switch between
LOS and NLOS, a numerical solution of the CRLB based on Monte Carlo integration
has been newly proposed. Additionally, the Nelder-Mead simplex algorithm has been
applied to experimental data available from a field trial. All presented algorithms have
been extensively analyzed in terms of performance and complexity. If it is not otherwise
stated, the following main conclusions hold for both cases assuming LOS propagation
conditions and propagation conditions that switch between LOS and NLOS:

e The performance of the Cellular method and Hybrid 1 method are equivalent,
and the Hybrid 2 method outperforms the Cellular and Hybrid 1 methods.
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e The performance improvements of the Hybrid 1+ and Hybrid 2+ strongly depend
on the accuracy with which the GRT measurements can be provided.

e The performance improvement of the Hybrid 3 method compared to the Satellite
method strongly depends on the GDOP value. While for small GDOP values the
performance improvements are small, significant performance improvements can
be obtained for large GDOP values.

e For the case of LOS propagation conditions, the Gauss-Newton algorithm
presents the best trade-off between complexity and performance. However, for
certain MT, BS and satellite geometries the Gauss-Newton algorithm diverges
due to a rank-deficient matrix. In this case, the Levenberg-Marquardt algorithm
converges to a solution, yielding a much more robust implementation.

e The achievable performance of the different iterative algorithms strongly depends

on the chosen initial values.

e The CRLBs for LOS propagation conditions are always lower than the CRLBs
for propagation conditions that switch between LOS and NLOS.

e The performance of the Gauss-Newton and Levenberg-Marquardt algorithm for
LOS propagation conditions are close to the CRLB. For propagation conditions
that switch between LOS and NLOS, larger performance differences between the
Nelder-Mead simplex algorithm and the CRLB can be observed.
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Chapter 4

Recursive State Estimation for Hybrid
Localization

4.1 Introduction

In this chapter, the hybrid localization problem is solved using recursive state estima-

tion techniques '. In recursive state estimation, the MT state is estimated for each
time step k recursively, by taking into account information about measurements and

MT state estimates from previous time steps.

The concept of recursive Bayesian state estimation is introduced in Section 4.2 and
the optimal recursive Bayesian solution is presented. In order to assess the theoretical
best achievable performance of recursive estimators, the PCRLB is evaluated for the
hybrid localization problem in Section 4.3. Since an analytical solution of the optimal
recursive Bayesian solution for hybrid localization does not exist, suboptimal recursive
estimators are proposed. In Section 4.4, KF-based estimators are introduced to the
solve the hybrid localization problem, and in Section 4.5, PF-based estimators are
proposed. The performance of the different hybrid localization algorithms is analyzed
by means of simulations and experimental data in Section 4.6. Finally, the main

conclusions of this chapter are drawn in Section 4.7.

4.2 Concept of Recursive Bayesian Estimation

In this section, the concept of recursive Bayesian estimation is introduced. The idea of
recursive estimation is to include information available from state estimates of previous
time steps into the estimation process. In order to avoid that all previous state esti-
mates have to be processed in the recursive estimator at each time step, it is common
to assume that the MT state is a Markov process [Jaz70, RAG04]. With this strat-
egy, only the information from the current measurement and the state estimate of the

previous time step is processed in the recursive estimator.

Tn the literature, recursive state estimation is also known as state estimation or filtering [GGO05,
BSLKO01,RAGO04].
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The aim in recursive Bayesian estimation is to recursively compute estimates of the
state x; using the sequence of all available measurements Z; = {z1,...,2;} up to and
including time k. From a Bayesian point of view, the aim is to recursively compute the
posterior pdf p(xx|Zx), since it provides a complete statistical description of the state
X at that time. The optimal recursive Bayesian solution is divided into a time update
step and measurement update step [Jaz70]. In the time update step, the prediction
density p(xx|Zy_1) is computed according to

P(xi|Zs) = /R b1 Zi ) (4.1a)
- /Rnx P(Xk[xp—1, Zp—1) - p(Xp—1]Zp—1) dxpy (4.1b)
= / . p(Xk[xp-1) - p(Xp—1]Zg—1) dxp—1, (4.1c)

where (4.1b) follows from repeated application of Bayes’ theorem, and (4.1c) follows
from the fact that x; is Markov, i.e., the current state x;, is conditionally independent
of the previous measurements Zj_; given the previous state x;. Equation (4.1c)
gives the time update equation, which is widely known as Chapman-Kolmogorov
equation [Pap84]. For state-space models of the form (2.2), the transitional pdf

p(Xk|xk—1) is given by

P(Xk[Xk-1) = Proyowiy (% — frm1(Xe-1)), (4.2)
[Jaz70]. When a new measurement becomes available at time step &, the measurement
update step is performed. Using Bayes’ theorem, the posterior pdf p(xx|Zy) can be
updated according to

(zk|Xk, Zg—1) - D(Xk|Zg—1)

= Xk lblg—1, 2y :p .0

ploalZ) = pbolZit,m) W i) 3
p(zrlxr) - p(xXk|Zi—1)

(el Zo) (4.3b)

_ p(zn|xk) - p(Xk|Zi—1) | (4.3¢)

/ . p(Zk ’Xk) : p(Xk’qu) dxy,

where (4.3b) follows from the fact that x is Markov, i.e., the current measurement
z; is conditionally independent of the previous measurements Zj_ 1, given the current
state x;. For measurement models of the form (2.9), the pdf p(zx|x;) (or likelihood
function) is given by

P(ZkXk) = Py, (Xk — hy(x1)), (4.4)

and the recursions are initiated with the pdf p(x¢) [Jaz70]. Note if x; and x;_; are as-
sumed to be statistically independent, i.e., p(xx|xx_1) = p(Xx) holds, then the recursive
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Bayesian estimation solution given by (4.1c) and (4.3c) reduces to the non-recursive
Bayesian estimation solution given by (3.1). Knowledge of the posterior pdf p(xx|Zy)
enables one to obtain MT state estimates with respect to any criterion. In this work,
only the MMSE criterion will be further elaborated, which has been introduced for
non-recursive state estimation in Section 3.2. In order to better distinguish between
non-recursive and recursive state estimation, the notation X, is introduced in the
following, which describes the estimate of the MT state x; at time k, given the mea-
surements Zj, up to and including time k. The MMSE estimator for recursive estimation
and the corresponding covariance is, thus, given by

XMMSE e =  Epixgzp) 1Xk} = /R”X Xp, - (Xi|Zy) dxy, (4.5a)
PMMSE,k\k = Ep(xk|zk){(xk - )A(MMSE,k:|k)'(Xk: - fiMMSE,km)T}

= / o (xr — Xnvserik) (Xk — Xvmserk) | -P(Xk|Zy) dxp.  (4.5b)

It is well known that the optimal solution in the MMSE sense of the recursive Bayesian
estimation problem only allows analytical solutions in a few special cases. The most
important special case is when the models f;_;(-) and hg(-), cf. (2.1) and (2.8), are
linear, and when the pdfs p(x¢), pw,_,(Wk—1), pv, (Vi) are Gaussian. In this case, a
closed-form solution for the recursion equations (4.1) and (4.3) exist, which is known
as the KF [Kal60, HL64, AM79, WB01].

However, if one of the functions f;_;(+) or hg(-) is nonlinear or one of the pdfs p(xg) or
p(Xk|xk—1) or p(zg|xx) are non-Gaussian, the multidimensional integrals involved in the
recursions often cannot be solved analytically and a closed-form solution for p(xy|Zy)
becomes intractable. For the hybrid localization problem assuming LOS propagation
conditions, this is the case, since the measurement models hyog 4(-) are nonlinear. Fur-
thermore, for the case of switching LOS/NLOS propagation conditions, the likelihood
function p(zy|x) is non-Gaussian, cf. (3.83). In both cases, an analytical solution for

p(Xx|Zy) is not available and one has to resort to suboptimal approaches.

4.3 Posterior Cramér-Rao Lower Bound

4.3.1 Introduction

In this section, the PCRLB for recursive Bayesian estimation is introduced, which is

used to assess the theoretical performance bound for the recursive hybrid localization
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algorithms investigated in this work 2. Let the sequence of states be given by X, =
{x0,X1,...,Xx}. Let further Xk‘k(Zk) denote an unbiased estimate of X, and let the
estimation error be given by XW(Z;C) — Xj. The PCRLB is defined to give a lower
bound for the covariance matrix of the estimation error [vT68, TMNO98|. Let I denote
the Bayesian Information Matrix (BIM) and its inverse is denoted as PCRLB matrix
[vT68]. Then, the covariance matrix of the estimation error satisfies the following

inequality
By, 220 § (X (Zi) = Xi) (Kig(Za) = Xi) T} = [T) ™" (4.6)
The BIM for estimating the sequence of states X, is defined as
T = Byx, 22 { AX: log, (0(X, Z4)) } (4.7)

The PCRLB exists, if the derivatives and expectations in (4.6) and (4.7) exist. The
proof is given in [vT68]. The BIM as well as the PCRLB matrix are (k+1)n, x (k+1)n,
matrices, whose dimension grows with time k. Since the computation of the PCRLB
involves the inversion of the BIM, the computational complexity grows with time k.
In general, however, one is interested in a recursive computation of the PCRLB, where
the computational complexity is constant over time. In [TMNO98|, an elegant method
is described, how the PCRLB can be computed recursively, while the computational
complexity is kept constant over time. The idea of this approach is to evaluate the
Bayesian information submatrix for estimating xj, which is denoted as J;, instead of
the BIM for estimating Xj. According to [TMNO98], J; is given as the inverse of the
ny X ny right-lower block of [IBJﬂ]_l, whose dimension is independent of time k. The
matrix [J;]7!, then gives a lower bound on the mean square error of estimating xy.
Let Xy x(Z)) denote an unbiased estimate of x;, and let the estimation error be given
by Xik(Zr) — X. Then, the covariance matrix of the estimation error satisfies the

following inequality

Epx,z2) { R (Zi) — i) (R (Ze) — x0) T} > [T] 7 (4.8)

According to [TMNO8], the Bayesian information submatrix Jj for estimating the state

vector x; can be calculated recursively using the following formula

Ji=D¥, - D} [J;- + DL 'DE2, + DE,, (k> 1) (4.9)
where
D!, = Epx){—A%tlog, p(xklxk-1)}, (4.10a)
D2y = Eyxpo{—A%_ log. p(xelxr-1)} = [DL]", (4.10b)
D2, = Eyx){—2% log, p(xx/xr-1)}, (4.10¢)
D, = Eyx,z,){—A%log, p(zelx)}. (4.10d)

2 Another name for the Posterior Cramér-Rao Lower Bound that can be often found in the literature
is the Bayesian Cramér-Rao (Lower) Bound [vT68].
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The expectation in (4.10d) can rewritten by first taking the expectation with respect to
the conditional pdf p(Z;|Xj) and then with respect to the marginal pdf p(Xj). Then,
it is possible to express D3? | in terms of the FIM F(x;) introduced in Section 3.3.1,
yielding

DY, = Eux,) {Epzix,) {—2% log, p(zklxi) } }
= Epieo) 1 Eptani) { =% 10ge p(2k[%k) } } = Eppr) {F (x1)}. (4.11)

The initial Bayesian information submatrix Jy can be calculated from the pdf p(xq)
and is given by

Jo = Epxo) { =A% log. (p(x0)) }- (4.12)
Note that for a Gaussian pdf p(xy) with mean Xqo and covariance matrix Pgjo, Jo =
[Pojo] * holds [RAGO04]. Similar to (3.18), the MSE of the MT location satisfies the

following inequality
Epxpze Ul Rnerpe(Ze) = xaere 7 = [T 7]+ [T, (4.13)

which is termed hereinafter the M T location PCRLB. In Section 4.3.2, the MT location
PCRLB is determined for measurements affected by LOS propagation conditions. In
Section 4.3.3, the MT location PCRLB is determined for measurements affected by
switching LOS/NLOS propagation conditions. In both cases, the PCRLB is evaluated

numerically using a Monte Carlo integration approach.

4.3.2 Posterior Cramér-Rao Lower Bound for LOS propaga-
tion conditions

In this section, the posterior Cramér-Rao lower bound for measurements affected by
LOS propagation conditions is determined. In order to evaluate the PCRLB according
to (4.13), it is necessary to determine the unknown matrices D}!,, D}2 |, D!, D
and D33 | cf. (4.10). The hybrid localization method assuming LOS propagation
conditions, is fully described by the models given in (2.49) and (2.50). The transitional
pdf can be determined from inserting (2.49) into (3.2), yielding

p(Xk’kal) = pl"-wk,l(xk — F . kal) = N(Xk, F * Xk—1, F . Q . FT) (414)

Since the model in (2.49) is linear Gaussian, the matrices D} |, D;?,, D' | and D7*,

greatly simplify to

D!, = Epxl =A%t log, p(Xk|xk-1)} = F'.[Q"F, (4.15a)
D2, = Eyx {-A%  log, p(xixr-1)} = Di4,]" = —FT-[Q]", (4.15b)

D) = Epx{—A%log, p(xlxi1)} = [Q7", (4.15¢)
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where Q = T'- Q- T'". Recall that the joint likelihood function p(zros|Xx) is given by
(3.64). Then, according to (A.9) the matrix D3* | can be written as

D = By {Fx1)} = Eppey {H 05 (%) - Rrosp] - Hrosw(xx)}, (4.16)

where Hyogx(Xx) denotes the Jacobian matrix of the measurements, cf. (3.68), but
now evaluated for the complete MT state vector. Substitution of (4.15) and (4.16) into
the recursion (4.9) yields

—1 -

B = Q7 -[QF 3 +FT Q7 F] FT QT
+Ep(x) {Hlos 1 (%) - [Riosk) " - Hrosx(xk)}. (4.17)

Using the matrix inversion lemma
[A+BCB' '=A"'-A'B[C' +B"A'B|"'BTA™! (4.18)
[Ber09], the matrix J; can be rewritten as

Je=[0-Q-TT+F- (5] FT] 7 4 By {Hl o (k) - [Reos ]~ - Hios (1)}

(4.19)
Note that in the absence of a state model, i.e. F = 0,,_y,, and assuming zero process
noise, i.e. Q = 0,,xn,, the expectation in (4.19) can be dropped and the Bayesian
information submatrix is equal to the FIM. In this case, the PCRLB reduces to the
CRLB for nonrandom parameters, cf. (3.13). The most difficult problem in determining
the PCRLB is the evaluation of the expectation in (4.19). In the following, a Monte
Carlo integration approach, cf. Appendix A.10, is used to approximate the expected
value of the FIM, yielding

Nmce

i) L F (Xi) } ) - [Reosk] " Hiosx(x)"), (4.20)
where x,ﬁn), n=1,..., Nuc, are i.i.d. state vector realizations, such that x,(cn) ~ p(xg).

Finally, by insertion of (4.19) into (4.13), the MT location PCRLB for measurements
affected by LOS propagation conditions can be evaluated.

4.3.3 Posterior Cramér-Rao Lower Bound for Propagation
Conditions that switch between LOS and NLOS

In this section, the posterior Cramér-Rao lower bound for measurements affected by

switching LOS/NLOS propagation conditions is determined. The evaluation of the
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PCRLB according to (4.13) requires the determination of the matrices D}!,, D}2 |
D?',, D#2, and D$? |, cf. (4.10). The hybrid localization method assuming switching
LOS/NLOS propagation conditions, is fully described by the models given in (2.49) and
(2.51). Since the state model is equivalent to the LOS case, the matrices Di',, Di?
D' |, D#?, are given by (4.15). Thus, the only difference in determining the PCRLB is
the computation of the matrix D3? ;. Recall that the joint likelihood function p(zy|xs)
in this case is given by (3.49). Then, the matrix D3? | can be written as

D, = Eyx{F %)} = Epu) {Frr(xn)} + Eppe { Ferr (k) }

MpgrT Mgss
+Epxy) { > Frmr(x }+]E (i) {Z Frl(x, } (4.21)

K1=1 Kko=1

where all involved FIMs are evaluated with respect to the complete state vector. Note,
that the FIM F(xy) for the complete state vector and the FIM for the reduced state
vector F(Xy) are related to each other. For hybrid localization, the available measure-
ments do not give information about the MT velocity states xyr and the MT clock
drift state cq - 0f5. In this case, the following relationship holds:

[F(ik)hg [-72'(5(1@)]12 00 [-72'(5&1@)]13 0
[j:(ik)]zg [:F()N(k)]gz 00 [:F()N(k)]zs 0
< R R S PRI
[f(ikﬂs.@ ['7'-<)~<k)]32 00 ['7'-6%)]33 0
I 0 0 0 0 0 0 |

Thus, determining the FIM of the complete state vector is nothing more than re-
arranging the elements of the FIM of the reduced state vector according to (4.22).
Substitution of (4.15) into the recursion (4.9) and application of the matrix inversion
lemma (4.18) yields,

J,=[T-Q-TT+F -[J 4] -F'] " +D¥ . (4.23)

The matrix D$? | is given by (4.21) and is evaluated approximately using a Monte
Carlo integration approach, cf. Appendix A.10, yielding

1 Nuc ) MgrT ( ) MRgss
Dig—lzN—MC Z{:FPR(Xk )+-7:GRT( kn )+ Z-’FPET +Z‘7:RSS }, (4-24)

k1=1 rko=1

where X,(C”), n=1,..., Nuc, are i.i.d. state vector realizations, such that X,(c”) ~ p(x).

Note, that the evaluation of (4.23) involves two Monte Carlo integration approaches,
namely the computation of the FIMs of the RTT and RSS measurements according to
(3.56) and (3.59), and the computation of the expected value of the FIM according to
(4.24). Finally, by insertion of (4.23) into (4.13), the MT location PCRLB for mea-
surements affected by switching LOS/NLOS propagation conditions can be evaluated.
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4.4 Kalman Filter-based Estimators

4.4.1 Introduction

In this section, KF-based estimators are proposed to solve the hybrid localization
problem. KF-based estimators assume that all pdfs involved in the computation of the
recursive solution, cf. (4.1¢) and (4.3c), can be approximated with Gaussian pdfs, i.e.,

P(Xp-1]|Zi-1) ~ N(Xp—1;Xp-1jk—1, Pro1jk—1), (4.25a)
P(Xk|Zi—1) = N (Xp; Xj—1, Prj—1), (4.25b)
p(xx|Zi) =~ N(xp; Xijk, Pagr), (4.25c¢)

[RAGO4], which are completely specified by their mean vectors and covariance matrices.
An appealing advantage of this approach is that the functional recursion in (4.1c) and
(4.3c) reduces to an algebraic recursion, where only means and covariances have to
be calculated. In Fig. 4.1, a block diagram showing the recursion of a KF-based
estimator is depicted. At time k = 0, the filter is initialized with a Gaussian pdf
p(xo) with mean vector Xgo and covariance matrix Pgjo. In the time update stage, a
Gaussian approximation to the prediction density p(xi|Zx_1) is calculated, which is
represented by the mean Xj,—; and covariance Pyj,—q, cf. (4.1c) and (4.25b). Upon
the arrival of a new measurement zj, the predicted mean X;—; and covariance P,
are corrected in the measurement update stage to follow the measurements. Here,
a Gaussian approximation to the posterior pdf p(xx|Zy) is calculated, cf. (4.3c) and
(4.25c). The corresponding mean Xy, and covariance Py, are the final estimates of the
KF-based estimator and are used as approximations of the MMSE estimates defined
in (4.5). In order to satisfy a recursion, the mean and covariance of the posterior pdf

are used as input values for the time update stage at the next time instance.

In the following, three suboptimal algorithms, namely the EKF [BSLKO01], the UKF
[WvdMO00], and the Cubature Kalman Filter (CKF) [AH09], are proposed to solve the
underlying hybrid localization problem. While the filtering algorithms are well-known,
the application of these algorithms to the hybrid localization problem can be regarded
as the novel contribution. The filters can be straightforwardly applied to the scenario
with LOS propagation conditions, where the transitional pdf p(xg|x—_1) and the likeli-
hood pdf p(zrosk|Xx) are assumed Gaussian, cf. (4.14) and (3.64). In scenarios, where
the propagation conditions switch between LOS and NLOS, the likelihood pdf p(zg|xy)
is a mixture of Gaussian pdfs, cf. (3.54). In order to apply the KF-based estimators to
this scenario, the Gaussian mixture pdf has to be approximated with a single Gaussian
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X0[0 k>0 ) R
m Time Xielk—1 Measurement Xklk
Update Prji—1 Update Pk
zZy,
Xi—1|k—1
Dela;
Pr_1p1 Y

Figure 4.1. Block diagram showing the operation of KF-based estimators.

pdf using moment matching [BSLKO1]. It can be straightforwardly shown that the
covariance matrix of the moment-matched RSS measurement pdf is state-dependent,
which prevents a direct application of the EKF, UKF and CKF to the hybrid local-
ization problem. For these reasons, the KF-based estimators are only applied to the
hybrid localization problem assuming LOS propagation conditions. In Section 4.4.2,
the EKF is presented. In Section 4.4.3, the UKF is described and the CKF is briefly
outlined in Section 4.4.4.

4.4.2 Extended Kalman Filter

The EKF belongs to the class of nonlinear filters, where the nonlinear functions in
the state and measurement models, cf. (2.1) and (2.8) are locally linearized using a
Taylor series expansion [BSLKO1]. It is assumed that the local linearization of the state
and measurement models is a sufficient description of nonlinearity. The posterior pdf
is approximated by a Gaussian density and relationships (4.25a)-(4.25¢) are assumed
to hold. For the hybrid localization problem, the state model is linear with additive
Gaussian noise, cf. (2.49), so that there is no need for linearization in the time update.
Since the measurement model is nonlinear with additive Gaussian noise, cf. (2.50),
suitable approximations have to be introduced in the measurement update. The time
update and measurement update of the EKF are presented next.

Time Update

Based on the assumption that the posterior pdf p(xx_i1|Zk—1) of the previous time
step k — 1 is Gaussian, cf. (4.25a), and based on the fact that the transitional pdf
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p(Xk|Xk—1) is linear Gaussian, cf. (4.14), the time update step, cf. (4.1c), can be
evaluated in closed-form, and is given by

p(Xp|Zy—1) = /Rnxp(xk\xk1)'p(Xk1\Zk1)ka1

N(xpFxpo1, T QT - N (X415 Ki—1j—1, Pro1jp—1) dXp—1

Q

R™*
= N(xk; Xpk—1, Prjp—1), (4.26)
where
)A(k|k,1 = F')A(k,”k,l, (427&)
Pipo1 = F- Py -FT+T-Q-T. (4.27Db)

A proof of (4.26) can be found, for instance, in [HL64, BSLKO01].

Measurement Update

In the measurement update step, the posterior pdf is calculated according to (4.3c),
which involves the evaluation of a multidimensional integral. Since for the hybrid
localization problem the measurement model hyogsx(xx) is nonlinear, a closed-form
solution of the integral given in (4.3c) does not exist. In the EKF, the nonlinear mea-
surement model hyos x(xx) is approximated with a first-order Taylor series expansion

about Xj;—1, which is given by

hios k(%) & hros k(Xkk—1) + Hros x(xk)| (X — Kpfk—1), (4.28)

Xp=Xp|k—1
where Hpos k(X)) denotes the Jacobian matrix of the measurements, cf. (3.68), evalu-

ated for the complete MT state vector. Thus, the likelihood pdf can be approximated
with

p(zi|xx) = plzrosklxk) = N(zrosk; hrosk(Xk), Rros k)
~ N(zrosk; hrosk(Xek—1) + Hoosk(Xee—1) - (X6 — Xgp—1), Rros k)
= N(zLosk; BLOS,k()A(k\kfla xi), RLosk)- (4.29)

The measurement update step, can be written as
p(zk|xk) - D(Xk|Zk—1)
/]R"x p(zk|xk) - p(Xp|Zg—1)dxy
N (2105 4 hros x (Xijk—1, Xk); Ruos k) - N (X Keje—1, Prje—1)
/R”" Nesoss ﬁLOS’k(f{k‘k_l’X’f)’ Rios ) - N (xp; X1, Prjr—1) dxy,
= N(xp; Xk, Prjg), )

p(xk|Zy) =

Q
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where
Xple = Xgg—1 + Kp - [ZLos,k — hLos,k(f(k\k_l)], (4.31a)
Pir = P — Ky P - Kf, (4.31b)
Pokk-1 = Prp—1- Hzos,k(f(mk—ﬂ, (4.31c)
P, ik—1 = HroskXer—1) - Prjp—1 - HIos,k(fcm,l) + Rios ks (4.31d)
Ki = Pt Popp—1] " (4.31e)

A proof of (4.30) is given, for instance, in [BSLKO1]. A pseudocode description of the
EKF is given in Algorithm 4.1. Even though the EKF consists of an algebraic recursion,
which allows a simple implementation and fast execution, it may have suboptimal
performance or even will diverge, if hyogx(xx) is highly nonlinear. In this case, the
non-Gaussianity of the true posterior pdf p(xx|Z;) will be more pronounced and its
Gaussian approximation is no longer justified.

Algorithm 4.1 Extended Kalman Filter

1: // Initialization

2: }A{0|0 = E{XO}

3: PO\O = E{(XO - )AC()|0)<X0 — )ACQ‘())T}

4: // Recursion

5: for k =1 to kpa do

6: // Time Update

7 Xge—1 = F - X1k

8: Pk|k—1 =F- Pk—1|k—1 FT+T. Q- r’

9: // Measurement Update
10: Pyppp—1 = Prpp—1 - H—[I:osﬁ(f(k:mfl)
11: Puypr—1 = Hrosk(Xek-1) - Prip—1 - Hiog 1 (Xrje—1) + Rros
12: Kk: = sz,k\kfl ' [Pzz,k|k71]71
13 Xy = Xgpe—1 + Ki - [Zros e — hrosk(Xeje—1)]
14: Prp:=Prp—1 — Ky - Ppypp—1 K,
15: end for

4.4.3 Unscented Kalman Filter

The UKF belongs to the class of nonlinear filters, where all involved pdfs, cf. (4.1c)
and (4.3c), are approximated by Gaussian densities and whose mean and covari-
ance is computed from a small number of deterministically chosen sample points and
weights [WvdMO00]. These sample points capture the true mean and covariance of the
Gaussian densities and are often denoted as sigma points. When these sample points

are propagated through a nonlinear transform, it can be shown that the transformed
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sigma points exactly describe the true mean and covariance up to at least the second
order of the Taylor series expansion of the nonlinearity, while the EKF achieves only
first-order accuracy [Jul02]. Thus, instead of linearizing the state and measurement
models, as it is done in the EKF, the UKF approximates pdfs, which is also known
as statistical linearization [G174]. The corresponding weights and sigma points are

selected using the scaled unscented transformation [Jul02], which is presented next.

The scaled unscented transformation is a method for calculating the moments of a
nonlinear transformed random variable. Let a denote a vector of random variables of
dimension n, with mean g, and covariance P,. It is assumed that the random variable
a is propagated through an arbitrary nonlinear function g(-), yielding the transformed

random variable

b = g(a) (4.32)

of dimension n,. The mean p;, and covariance P, of b are computed using the scaled
unscented transformation. In the scaled unscented transformation, 2 - n, + 1 weighted
sample points are deterministically chosen so that they completely describe the true
mean p, and covariance P,. Let (A); denote the i-th row of the matrix A. Further,
let B = v/A denote the matrix square root of A, such that A = BT - B. Then, a set
of sigma points A® and weights W that satisfy the above requirements is given by

A0 — gy (4.33a)
AD = o+ ( (na+7)-Pa>i, i=1,...,n (4.33b)
AD =y — ( (na+’y)~Pa>iin , i=ng+1,...,2 1, (4.33¢)
wo - 7 (4.33d)
Ng + 7
WO — T L (1—a?+ By, 4.33¢
O = -t (1.33¢)
) . 1
wo = wh=_—_- i=1,...,2 n,, (4.33f)
2- (na + ’7)

where v = a?(ng + 31) —n, is a scaling parameter, 3; is a secondary scaling parameter,
a determines the spread of the sigma points around the mean p, and [, is a weight
parameter [Jul02]. Propagation of the sigma points A® through the true nonlinear
function, yields the transformed sigma points

B — g(A(i)), i=1,...,2n,. (4.34)

The first two moments of b are then approximated using a weighted mean and covari-
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ance of the transformed sigma points, yielding

2:Ng

wy ~ Z W . Bo, (4.35a)
i=0
2ng

P, = Z W (B(z) — M) - (B(z) — )" (4.35b)
i=0

Application of the scaled unscented transformation to the EKF framework, cf. (4.27)
and (4.31), yields the UKF, whose time update and measurement update for the hybrid
localization are presented in the following [BMWO03].

Time Update

Since the posterior pdf p(x;_1|Zi_1) is assumed Gaussian and the transitional pdf
p(Xg|xk_1) is linear Gaussian, there is no need to apply the scaled unscented transfor-
mation to the time update. In this case, the time update of the UKF is equivalent to
the time update of the EKF, and the prediction pdf is given by

p(Xk|Zr—1) = N (xp; Xlk—1 Pk|k71)a (4.36)

where Xpj,—1 and Py, are given in (4.27).

Measurement Update

In order to apply the scaled unscented transformation to the measurement update, the
update of the posterior pdf is expressed in terms of the conditional density of the joint
state and the measurement p(xy, zx|Zy_1), yielding
P(Xk, Zg| L1 P(Xk, 2k |Lig 1
p(xx|Zy) = (p(zk|z|k 1) ) - ( | : : (4.37)
- /R"" P(Xk, 2| Zi—1) dXp

Since it is assumed that all pdfs involved in the recursive estimation of the posterior
pdf are approximated by Gaussian pdfs, the pdf p(xy,zx|Zx_1) is also Gaussian, and
is given by

p(XkaZk’lzk—l) %N([X;r?ZZ]T;NxzvlSXZ)a (4'38)

with

I P Pir-1 Perp— 439
Hoxe {ik‘k—l]’ XZ |:P)-I<—z,k|k1 Pzz,klkfl ' ( )
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Inserting (4.38) into (4.37) and evaluating the multidimensional integral, it follows that
the posterior pdf p(xx|Z) is Gaussian

p(xi|Zi) = N (Xi; Xgji—1, Prjp—1), (4.40)
where
&k\k = &k\kfl + K. - [z — ik|k71], (4.41a)
Pur = Prpo1 — Ki - Popp1 - K{, (4.41b)
Ky = Pyp—1- [Pzz,k\k—l]il' (4.41c)

A proof of this fact can be found in [BSLKO1]. While X1 and Pj;_; are available
from the time update, the predicted measurement Zy_;, the associated covariance
P, kjk—1 and the cross-covariance Py, -1 have to be further evaluated. For measure-
ment models of the form (2.50), these are given by

Zjk1 = /R”X hros . (Xk) - N (X Xej—1, Prjr—1) dxp, (4.42)

Pzz,k|k;—1 = /Rnx(hLOS,k<Xk) - ik|k—1) : (hLOS,k(Xk) - ik\k—l)T'N(Xk;fimk—h Pk\k—l) dxy
+RLos ks (4.43)
P pp—1 = /R”X (x1 — Xip—1) - (hrosk(Xe) — Zxp—1)" - N (Xp; Kejpo1, Prjp—1) dxy. (4.44)

The key idea in the UKF is now to approximate the multi-dimensional integrals in
(4.42), (4.43) and (4.44) using the scaled unscented transformation [WvdMO00, Jul02].
In the scaled unscented transformation, the prediction density p(x|Zy_1) is represented

by 2 - ny 4+ 1 sigma points &, @ and weights W which are chosen according to

k|k—1
the scheme given in (4.33). The sigma points are then transformed through the true

nonlinear function according to
Zlil"?ffl - hLOS’k(Xk(\ilifl% Z = 07 DR 2- Nx. (445)

Finally, estimates of Zyx—1, P, r—1 and Py, gr—1 can be determined from (4.35) and

are given by

2'TLX

mr ~ Y W20 (4.46)
=0
2'1’1,)(

Puorr-1 =~ Z Wc(i) : (Z;S;)c,l — Zpj—1) - (Z/g;@,l - ik|k71)T + Rposk, (4.47)
i=0

2'7’LX

Popk—1 =~ Z W (X,Ef,l_l — Xgjk—1) - (Z;.(ﬁc_l — Zg1) (4.48)
i=0

A pseudocode description of the UKF is given in Algorithm 4.2. Compared to the
EKF the UKF does not require to evaluate Jacobian matrices, which is useful in cases,

where no closed-form expression for hyogx(+) is available.
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Algorithm 4.2 Unscented Kalman Filter

// Initialization
)A(0|0 = E{Xo}
PO\O = E{(Xo - >A<0|0)(X0 - }A(O\O)T}
vi=a?- (ng+ B1) — ny
Wi =5/ (ne +7)
for i =1 to n, do
Wi == 1/(2 - (nx +7))
W =W + (1 - a? + )
end for

H
<

// Recursion

11: for k =1 to k. do

12:  // Time Update

130 Xpjp—1 = F - Xp_qpp—1

14: Py =F Py FT4+T-Q-TT

15:  // Measurement Update

16: Xk(|0k)71 = }A(k‘k,l

1T 20 = huos k(X))

18: for i =1 to n, do

19: X,Er,z_l = X1 + (V/(nx +7) - Prp—1 ),

20: Xéﬁf_ﬁi) = Xplh—1 — (\/(nx +7) - Prea )Z

20 Z = hosa())

22: Zi ) = hyos k()

23:  end for

U By = YWY Zk‘k .

25 Pakpo1 = Y Wcz (X — Kage1) - (Zihy — Za1)”
26 Pt = X W, (Z;S;)g_l — Zpgjk—1) - (Z;E;Ti_l — Zyk—1)" + Rrosy
27 Ky = Py pp—1 - [Pzz,k|k71]_1

28 Xyl := Xpjk—1 + K - [Zros e — Zijk—1]

29:  Ppp i =Prpo1 — Ki - Py - Kg
30: end for

4.4.4 Cubature Kalman Filter

The CKF is very similar to the UKF as it also calculates approximately the mean

and covariances given in (4.46)-(4.48) by using a set of deterministically chosen sample

points and weights. In the CKF, however, the sample points and weights result from
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solving the multi-dimensional integrals in (4.42)-(4.44) with highly efficient numeri-
cal integration methods, which are known as cubature rules (see [AH09] for detailed
derivations). One obtains a set of 2 - n, cubature points and weights, from which the
corresponding weighted mean and covariance can be computed. The set of cubature
points and weights is very similar to the set of sigma points and weights of the UKF
and can be determined from (4.33) by setting the parameters « = 1, 51 = 0 and 5 = 0.
The time update and the measurement update of the CKF for the hybrid localization
problem is presented next.

Time Update

The time update of the CKF is equivalent to the time update of the EKF and
UKF, since the posterior pdf p(xy|Zx) is assumed Gaussian and the transitional pdf

p(Xk|Xk—1) is linear Gaussian. It follows, that
P(Xk|Zi—1) = N (x4 Xpolk—1> Prjk—1), (4.49)

where Xy and Py, are given in (4.27).

Measurement Update

In the measurement update, the mean X, and covariance Py, of the Gaussian pos-
terior pdf p(xx|Zy) is computed from (4.41). In [AHO09], the mean Zy;_; and the
covariances P, pr—1 and Py, y,—1 are given by

ikl’f*1 = /R”X hLOSJc(Xk:) 'N(kazldkfla Pk|k71) dxy, (4.50)
Pkk-1 = /R”X hyosk(xk) - 1 og £ (k) - N (%55 Kijp—1, Prje—1) dxy,
—Zpjh—1 - 21 + Reos (4.51)

sz,k|kz—1 = /Rnxxk : h{o&k(xk) 'N(Xk; }A{k‘k_l, Pk|k—1) ka — )Ack‘k_l : i;—|k717 (4.52)

which is equivalent to (4.42)-(4.44). The multi-dimensional integrals are numerically
approximated using cubature rules as described in [AH09], yielding

2'nx
. 1 i
G N g > ZN (4.53)
* =1
1 2'7”LX

i DT . X
Popk-1 ~ : Z Z](§|/)€—1 : Zlg\;c—l — Zpjk—1 - Zpjp_1 + Rros s, (4.54)
i—1

2~nx

1 i NT 4 .
Py rr—1 ~ . Z Xk(‘,l_l . Z/g|/)€—1 — Xpk—1 - zg‘k,l, (4.55)
i=1
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where Z,Eli | is defined in (4.45). A pseudocode description of the CKF is given in
Table 4.3. Comparing the UKF and CKF with each other, it can be observed that the
recursions are very similar, except that different sets of sample points and weights are

used to approximate Zgg—1, Py rr—1 and Py, pp—1.

Algorithm 4.3 Cubature Kalman Filter
// Initialization
}A(0|0 = E{Xo}
PO\O = E{(Xo - >A<0|0)(X0 - XO\O)T}
W =1/(2-ny)
We =Wy
= \/n_x [Inx7 _Inx]
// Recursion
for £k =1 to k.« do
// Time Update
f(k|k71 =F- )A(k71|k71
Pyp1 :=F -Pp_qp_1- FT+T-Q-I"
// Measurement Update
Skik—1 =/ Prjr—1
fori=1to 2 -n, do
ngw)g | = Xplk—1 + Skje—1 - (B);
ZIETBC—I : hLOSJf(Xk(U)c 1)
end for

Zk\k 1= Wy Zznx Zk\k 1

Popp—1 = We- Z%x sz|k 1 Zlg:lk 1 ﬁklk—l'ig\kz—l

Popiot =W Y 200 - 2001 — 2w - 2, + Ruosk
Ky := Pyipo1 - [Poappp—1]"

Xk = Xpjo—1 + Ki - [Zros ke — Zije—1)
23: Py =Pyt — Ky - Ppp—1 - KJ
24: end for

e o S Syt
QU LY=o

[ S

—_
@

Do
<

ORI\
o

4.5 Particle Filter-based Estimators

4.5.1 Introduction

In this section, PF-based estimators are proposed to solve the hybrid localization
problem. PF-based estimators approximate the multi-dimensional integrals in the

recursive Bayesian solution, cf. (4.1c) and (4.3c), using a Monte Carlo integration
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technique, so that the posterior pdf p(xx|Zx) can be represented by a set of ran-
dom samples (particles) with associated weights [GSS93]. It can be shown that the
Monte Carlo approximation approaches the true posterior pdf and, thus, approaches
the optimal recursive Bayesian solution, if the number of particles goes to infin-
ity [dM04, HSLO8]. In practice, however, an approximation is computed with a fi-
nite number of particles, due to the limited computational resources. The problem
of using Monte Carlo integration techniques to recursive Bayesian estimation is de-
generacy, i.e., after a certain number of recursive steps, all but one particle will have
negligible weight [DGAO00]. In order to overcome the degeneracy, the concept of re-
sampling has been introduced, and the PF became useful in practice for the first
time [GSS93]. Since then, several extensions and improvements have been proposed,
see [DGA00, DAFGO1, AMGC02, RAG04, CGMO07,DJ09, Gus10a] for detailed surveys
and tutorials on particle filtering. Compared to KF-based estimators, the PF-based

estimators have the following advantageous properties:

e They can be applied to a very general class of nonlinear, non-Gaussian estimation
problems

e They provide an approximation of the entire posterior pdf p(xx|Z;) and not only

of its first two moments.

e [t is very easy to incorporate hard constraints, e.g. road constraints or constraints
on the MT velocity, into the PF.

However, since all PFs are based on the principle of Monte Carlo integration, the main
disadvantage of using them is that they are orders of magnitudes computationally more
complex than KF-based estimators. In the following, four different particle filter-based
estimators are proposed to solve the hybrid localization problem. These are the PF
as proposed in [GSS93], the Rao-Blackwellized Particle Filter (RBPF) [CL00, AD02,
SGNO05, Sch03], the Auxiliary Particle Filter (APF) [PS99, CCF99] and the recently
proposed Rao-Blackwellized Auxiliary Particle Filter (RBAPF) [FSK09]. These filters
can be applied to both scenarios with LOS and switching LOS/NLOS propagation
conditions. In order to further improve the localization accuracy, road constraints have
been incorporated into the PF and the RBPF. The novel contribution of this section
is the application of the well-known PF, RBPF and APF to the hybrid localization
problem. In addition to that a new filter, called the RBAPF is derived and applied to
the hybrid localization problem. In Section 4.5.2 and 4.5.3, the PF and RBPF without
road constraints are presented. In Section 4.5.4, the APF is described. In Section 4.5.5
the RBAPF is introduced. Finally, in Section 4.5.6 and 4.5.7, the road-constrained PF
and RBPF are presented.
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4.5.2 Particle Filter

4.5.2.1 Introduction

In this section, the PF is proposed as solution for the hybrid localization problem.
The PF approximates the posterior pdf p(xx|Zy) with a discrete density, which can be
obtained as follows: Let §(z) denote the Dirac delta function, which can be thought
of as a function that is zero except at x = 0 where it is infinite, and which has the
following properties

/ d(z)dx =1, / g(x)-6(x —a)de = g(a) (4.56)

[Bra00]. The key idea is to rewrite the posterior pdf as follows

poalZa) = o) - [ 30— xi) e = [ 05— x0) - ploh/Z) i (457)

~
=1

The trick is now to evaluate the above integral approximately using Monte Carlo inte-
gration, cf. Appendix A.10. Since, in most cases, the posterior pdf is known only up to
a normalization constant, cf. (4.3c), direct sampling from the posterior pdf is often im-
possible. In these cases, samples are drawn from an importance density x,ﬁi) ~ q(xx|Zy),
which should be similar to the pdf p(xx|Zg). Using this strategy, which is known as

importance sampling, the posterior pdf can be approximated as follows

x},|Z
otz = [, o= xi) B o2, ax,
k
N . .
~ Y w06k — x))), (4.58)
i=1

where the normalized importance weights are defined as

= (%) (%)
, W . 7
Wik = =, with ) = p—(xé)| ¢) (4.59)
ijl Wk (x| Z)

[RAGO4]. In the following, it is shown, how the concept of importance sampling can

be applied to the optimal recursive Bayesian solution given by (4.1c¢) and (4.3c).

4.5.2.2 Derivations

In this section, the PF for hybrid localization is derived. In the literature, it is common
to derive the PF from the pdf of the state trajectory p(Xy|Zx) and then to discard
the path X;_; to arrive at the desired posterior pdf of the current state p(xy|Zy)
[DGA00,RAGO04,Sch03]. In this work, the PF is derived from the posterior pdf p(xy|Zy)
which is similar to the derivation given in [T6r08].
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Initialization

The PF is initialized by sampling N particles from the initial distribution p(x,) ac-

cording to
x{) ~ p(xo), (4.60)
with corresponding weights wo\o for: =1,...,N. As a result, the initial pdf can be
approximated with
N
x0) ~ 3 wgjo - 3(xo = X(). (4.61)
i=1

Time Update

In the time update, the Chapman-Kolmogorov equation (4.1c¢) has to be evaluated.
Suppose that at time k& — 1, a weighted discrete approximation of p(xj_1|Zg_1) is
available. This yields

p(ch’Zkfl) = /]R”X p(Xk|Xk71) 'p<Xk71|Zk71) dxp_1

Q

N
/]Rnx P(x[xi—1) - Z wl(clzukq O(Xg—1 — X,(Ql) dxp_1
i=1
N o |
- Zwl(ﬁuk—l plxrlxi,). (4.62)

=1

where the last equality follows from (4.56). The prediction pdf in (4.62) is continuous
with respect to x;, and is composed of a weighted sum of N transitional pdfs. In
the following, a weighted discrete approximation of p(xy|Zs_1) is obtained using an
importance sampling approach. In the PF, the key idea is to represent each component
of the weighted sum by a single particle that is sampled from the following importance
density

X,(j) ~ q(xk\x,(fll,zk), 1=1,...,N, (4.63)
where the latest measurement z;, is taken into account in the importance density as this
can improve the numerical properties of the PF [Dou98|. As a result, the prediction
pdf can be approximated as

p(xk|Zi_1) Zwk‘k e O(x — x\y, (4.64)
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where the unnormalized importance weights are given by

w

(D) |5 (0)
. : X X
(zl) (i) p(x;.” % 4) , i=1,...,N, (4.65)

klk—1 X Wrqjk—1 " N (i
g X )

and “o<” denotes the proportionality operator. The importance weights have to be

further normalized to ensure zyil w,(j,)c_l = 1.

Measurement Update

In the measurement update, the posterior pdf p(xy|Zy) is updated according to (4.3c).
Insertion of (4.64) into (4.3c) gives a weighted discrete approximation of the posterior
pdf. Since this approximation is numerically normed, a calculation of the denominator
in (4.3¢) is not needed, yielding

p(Ze|xk) - p(Xp|Zi—1)

P(Xk\zk) = p(Zk|Zk71) X P(Zk|Xk) 'p(Zk’qu)

N
D s ) - 300~ x)
=1

Q

N
= > w00 — x), (4.66)
=1

where the normalized importance weights are given by

@ _ wl(czl)k—l plzlx)))

Wy = =N : — =1
> i1 w,(j,)gfl 'p(zk|X1(cj))

,....N. (4.67)

The PF recursion is now complete and consists of the recursive propagation of particles
x,ﬁi) and importance weights w,(ﬂ?k according to (4.63), (4.65) and (4.67). However, it has
been shown in [DGAO0O] that the sequential application of importance sampling leads to
the degeneracy problem, i.e., after a certain number of recursions, all but one particle
will have close to zero importance weights. In order to overcome the degeneracy, the

concept of resampling has been introduced in the PF.

Estimation

The PF provides a discrete approximation of the posterior pdf according to (4.66), from
which standard measures such as the MMSE Xyvsexr and its covariance Pyivse, gk
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can be computed [Sch03]. Numerical approximations of these quantities are given by

N
XMMSE k[~ Z w,(ﬁ?k x\, (4.68a)
i=1
N . . .
PMMSE,k|k ~ Zw;i?k : (X;(;) - fiMMSE,W)(X;(;) - )A(MMSE,kUc)T' (4.68b)
i=1
Resampling

Particle filters with importance densities of the form (4.63) suffer from the degener-
acy of particles. The resampling step was therefore included in the PF to solve this
problem [GSS93]. The idea of resampling is to multiply particles with high impor-
tance weights and to discard particles having low importance weights. This can be
done by drawing samples from the discrete approximation of p(xx|Zy) as follows: Take
N samples from the set {x,(f) N |, where the probability to take sample i is given by
w,(g?k Afterwards, replace the old weights with uniform weights. Until now, several
resampling algorithms have been proposed that efficiently implement the above de-
scribed procedure, see e.g. [DC05, HSG06] for a detailed description and comparison of
different resampling algorithms. In this work, systematic resampling is used which is
summarized in Algorithm 4.4 [CCF99, RAG04]. This algorithm also stores the index
of the resampled parent particle, denoted as i) or equivalently i/, which is needed in
the APF and RBAPF algorithms.

4.5.2.3 Choice of Importance Density

In the design of PFs, the choice of the importance density q(xﬂx,@l, zx) plays a major
role. The optimal importance density that minimizes the variance of the importance
weights is given by q(xﬂx,@l,zk)opt = p(xk|xl(21,zk) [DGA00, RAGO04]. However, for
the hybrid localization problem, a closed-form expression for this density does not exist,
so that one has resort to suboptimal importance densities. For the hybrid localization
problem, the transitional pdf, cf. (3.14), is chosen as importance density, i.e.,

g(xilx\” | 21) = p(xilx)), (4.69)

which is the most popular suboptimal choice. In this case, the weights in the time

update are given by w,(c?k_l = w,(:zl' 4_1» ¢f. (4.65), and the weights in the measurement

update simplify to

(i (i
. w1y - P(zExy)
wih = f e i=1,...,N. (4.70)

~ . ,
Zj:l wl(cjf)l\lcfl -p(zk\xg))
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Algorithm 4.4 Systematic Resampling

Input: {5(,(;), uV)SIL N

Output: {x,(j),w,(f“)C o

EACY
c1 = wk‘k

for 1 =2 to N do
C; = Ci_1+ Uv)’(;)k
end for
1:=1
Uy ~ Z/{[O, N_l]
for j =1to N do
uji=u + N1 (j—1)
while u; > ¢; do
1:=14+1
end while
X,(f) — 5(](;)
w,i]‘i =N-!
V=1
: end for

e e e e
A e S e

A pseudocode description of the PF for the hybrid localization is given in Algorithm
4.5. For the sake of clarity, a different notation for the description of the algorithm
is used. The algorithm can be used for the scenario with LOS propagation conditions
as well as for the scenario, where the propagation conditions switch between LOS and
NLOS. The only difference is that the likelihood pdf p(zg|xy) for the former is given
by (3.64) and for the latter is given by (3.83).
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Algorithm 4.5 Particle Filter

1. Initialization:
- For ¢ =1, ..., N, initialize the particles x(()i) ~ p(Xp) and weights w(()i) = %
2. Time Update:
- For i =1, ..., N, draw particles from the importance density according to
xi) ~ p(ilxy ).

3. Measurement Update:

- For i =1, ..., N,, evaluate the weights

(i) w/(ﬁuk—l ‘p(zk|X1(;))
R N
lekj—1|k—1 - plzxlxy”)
J:

4. Estimation:

- Determine an estimate of the state vector according to
N
o (i) ()
X = Zwm X,
i=1

5. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with
replacement from the set {x,(j) N |, where the probability to take sample i
is w,(ﬁ?k Set w,(;‘zc = fori=1,...,N.

6. Set k:= k + 1 and iterate from step 2.

4.5.3 Rao-Blackwellized Particle Filter

4.5.3.1 Introduction

In state estimation problems, where the dimension of the state vector x; is high, the PF
requires a large number of particles to obtain a good approximation of the posterior

pdf p(xx|Zx) [DHO3, Dau05]. In order to overcome this problem, a technique called
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Rao-Blackwellization can be applied to PFs [CR96, CL00, AD02, SGN05, Sch03]. The
RBPF exploits linear substructures in the state and measurement model equations,
cf. Sections 2.3.2 and 2.3.3, so that the state space can be partitioned into two parts
according to
| Xk

where x} denotes the vector of states with dimension ny, that enter nonlinearly into
the model equations and x} denotes the vector of states with dimension n,, that enter
linearly into the model equations. The resulting joint posterior pdf can be partitioned
into two pdfs using Bayes’ rule as follows

P53, X3 Ze) = p(x |3, Zie) - p(33|Z). (4.72)

The first pdf p(x}|x?, Z) can be evaluated analytically using a KF, if the models are
linear given the states x}, while the second pdf p(x}|Zy) is approximated using a PF.
Since the dimension of the state xj is smaller than the dimension of the state xy,
the RBPF generally requires fewer particles to obtain a good approximation of the
posterior pdf p(xy|Z). This fact is proven theoretically in [DGK99], where it is shown
that the variance of the state estimates provided by the RBPF is smaller than or equal
to the variance of the state estimates provided by the standard PF. The RBPF has
been extensively treated in the literature [CL00,ADO02], and often is referred to as the
marginalized particle filter [SGNO05, Sch03].

4.5.3.2 Derivations

In order to exploit the idea of Rao-Blackwellization in the PF for the hybrid localization
problem, the following conditional linear system model is introduced:

xp = f (%) FF (k) X + T (X)) - wiy, (4.73a)
xp = f (X)) +F (k) X + FL_l(XZ_l) “Wi_i, (4.73b)
zir = hyp(x)) + He(x)) - x5 4 vig, (4.73c)
Zor = hoi(Xp, Vor), (4.73d)

where the measurement vector zy = [z{,,2,,]" is split into two statistically indepen-
dent parts, £ (), fi_,(-), hyx(-), has(-) are vector functions and F2 ,(-), FL ,(-),

v_1(4), Th_1(+), Hy () are matrices of appropriate dimensions. The noises in the state
and measurement models are denoted by wj_,, wj;_;, vi; and vg and are assumed
to be white. In contrast to the approach presented in [SGN05,Sch03], a second mea-

surement model, cf. (4.73d) is introduced, where the pdf of v, can be arbitrary and
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hy () is any nonlinear function. The only restriction to (4.73d) is, that the model is
independent of the linear state x} and that the corresponding likelihood pdf p(zg x|x})
is available. The noise vectors [wi,, wy',]T and vy of dimensions ny = Ny, + Ny,

and n, ; are assumed to be zero-mean Gaussian distributed according to
wh Qn_ nl_
{ f—1 } ~N (Onwxh { SR ]) ; Vig ~N(0n, <1, Rig). (4.74)
Wi Qi1 k—1
Furthermore, it is assumed that x§ and x|, are white. The pdf of x} is arbitrary, but
has to be known, and the pdf of x}, is assumed Gaussian

x4 ~ N (%p, Po). (4.75)

In order to derive the RBPF from the model given in (4.73), the two noise processes
w2, and w}_,; have to be decorrelated using a Gram-Schmidt procedure, see [Sch03]
for detailed derivations. The decorrelated system can be written as

xp = £ (xp_) + o (xp_y) Xy + Thy (xf_y) - Wiy, (4.76a)

X = fo1(xX51) + Fisi(6G1) - Xy + Er(xih, xiy) + Dy (651) - Wiy, (4.76D)

z1, = hy(xy) + Hi(x}) - X}C—i—VLk, (4.76¢)

Zog = hog(xy, Vo), (4.76d)
where

F}f—l(xz—l) = Fk_l(XE_l) - I‘}f—l(xz—l) ) 21_T1 [ (Xhy) - QE_l]’l Fr (x51),

(4.77a)
Ek(XE,XE_l) = F}c—1<xll:—1) : 21—T1 o (xy) - QE_J” : [Xz - fl?—l(xrl;—l)] . (4.77b)

The noises w2, and w},_, are now uncorrelated and distributed according to

] O Q= a0 - QPT [QETQE) (47
Q,

In order to simplify the notation, the following abbreviations are introduced

fn n Fr n n
£ (xb ) = [ llc—l(xﬁ—l) } S [ o (xy) } Wi = { ‘Y{c—l } :

£ 1 (x5_1) Fi 1 (x}1) Wi—1
0
E.(x}, x} = _ o X1 ], T, = diag, [P, (x*_,), T, (x*_,)].
k(X Xp_1) [Ek(xiax}g_ﬂ k—1 &b [Th—1 (xp_1) Thma (X521
Thus, the state model, cf. (4.76a) and (4.76b), can be written as
Xn n n n
X = { ) } = fr (X)) + Fror - x5y + Ei(xg, x0,) + Do Wi (4.79)
k

In the following, the RBPF is derived for the model given by (4.76). The derivation
is based on the joint posterior pdf p(x},x}|Z;) and is similar to the derivation given
in [T6r08].
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Initialization

The RBPF is initialized as follows:

n 1,7, 7 n
P(X}_1, %) 1| Z 1) Z wk k—1" X}g—ﬁxk(_)”k_pP1(€11|k_1>'5(xk _Xk;(l) (4.80)

Time Update

The time update starts with evaluating the prediction density of the state at time £
via the Chapman-Kolmogorov equation, cf. (4.1c):

Pt Zac) = [ [t k) pld X i) dxh
(4.80)

N

~ (@)

~ E :wk—1|k—1
i=1

no 1 n(i) 1 1 L(i (i 1
'/nx1 p(Xk,Xk|Xk£1),Xk_1)-N(Xk 15 X )1\;; 17Pk)1|/<; 1) dxg

(4.81)

Due to the fact that the dynamic model, cf. (4.79), is conditional linear and the error

is Gaussian distributed, the pdf p(x}, X}€|x2fi1), xi ) is also Gaussian

p(x, X k) = N B () B xh B (X)),
7 i), T
T, Qe TP, (4.82)

The integral in (4.81) can be evaluated analytically since the integrand is a product
of Gaussian densities. From this it follows, that an approximation of the prediction
density is given by a weighted sum of Gaussian densities

p(XEaX}g‘Zk 1 Z wk =1 Xk;xfc?k—l’pl(cl\)k—1>7 (4_83)
where
(i % 1,(3 n n,
Xl(c\)k:—l = fia(x (1)> + F( L Xk( )1|;€ 1+ Er(xy, x; (1)) (4.84a)
D (% 7 7 T
Pl(c\)k;—l = Fl(czl .P](ﬂll“{:—l 'F( r -t Fk 1 Qo - 15:)1 (4.84b)

Note that (4.84) is similar to the KF time update. A proof of (4.84) can be found
in [Sch03]. Unfortunately, the Gaussian mixture distribution is continuous in the lin-

ear and nonlinear part. In order to obtain a discrete weighted approximation of the
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nonlinear part, the Gaussian pdfs in (4.83) have to be split into two parts. The mean

vector and error covariance matrix can be split as follows:

—n,(i) 51, (%) Hnl, (i)
o Xek-1 | p) Pii—1 Pri (4.85)
Xplk—1 — | =L() J klk—1 — prL@.T  pLE) : '
klk—1 klk—1 klk—1

It is well known [BSLKO01], that a Gaussian density, with mean and covariance as given

n (4.85), can be split into two parts according to

N(XkQXIE;Z\)k—pP;q)k 1) =N(x; k\k) 1’P§c|)k A N(Xlﬁiz\’lg)lvplﬁ/@l)v (4.86)
where
1,(4) S R () onl,(?), T pn,(E) 71— —n,()
Xpk—1 = Xglk— 1+Pk\k 1 '[Pk|k_1] be(xg — Xy k- s (4.87a)
() _ pb@ nl,(0),T rpn@E) 17— nl, ()
Pk|k—1 - Pk\k 1 Pk|k 1 [Pk\k—l] ' Pk|k—1' (4-87b)

Here, it should be noted that the first part is conditioned on the second through xj.
As a result, the prediction density can be rewritten as

P x| Zo1) = p(xxi, Zir) - p(xk|Zi)
N

~ (@) . 1(1 (4) n, on()  Hn)
~ Z wk—nk—l'-/vx Xpie 1o Prior) - N (s X, Py ). (4.88)

In the following, a weighted discrete approximation of p(x}|Zj_1) is obtained using
an importance sampling approach. In the RBPF, the key idea is to represent each
component of the weighted sum by a single particle that is sampled from the following

importance density
x 0 o~ g Xp, Z), =1, (489)

[DGA00, CGMOT]. As a result, the prediction pdf can be approximated as

N
PO XL\ Zir) & Y wi - Nk P ) - a(x - xp @), (4.90)

where the unnormalized importance weights are given by

n, (i), Zn,(3) n,(2)
N(x,, X lh— 1’Pk|k71)
q(XE z)p(k—zl)’ Zk)

wi_y o wi i=1,...,N. (4.91)

goeeey

The importance weights have to be further normalized to ensure Zjvzl w,(j",i_l =1.
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Measurement Update

The measurement update distribution can be split as follows:
(s X4 Zi) = p(xilxi, Zi) - p(xi| Zy).- (4.92)
The two parts can be evaluated separately. The first distribution can be updated for

each particle from the following relationship

n,(7) n,(7)
0, 7, = st . 2

P , (4.93)
p(zk ’Xk’( )7 Zkfl)

where

(i, 2 ) = /]R ey x) - p(x e, Ze ) dxg (4.94)
X1

For the measurement models given by (4.76¢) and (4.76d), the likelihood function can
be split into two parts according to

)

p(z|xp ™ %) = pzaalxp !, xb) - plzarlxp). (4.95)

By insertion of (4.95) into (4.94), the pdf p(zz7k|x2’(i)) can be canceled, since it is
independent of the linear states xj, yielding
Pl %) P, Zir)

p(Zl,k|Xz’(i), Zi_1)

p(xi i, Zy) = , (4.96)

where

iy 2 ) = /R p(zuilxi %) - i 2y ) dx (4.97)

X
The likelihood pdf p(z17k|x2’(i), xL) can be determined from (4.76¢) and is given by
Pzl x4) = N (2o hp(x)) + Hi(x3) - x5, Rag). (4.98)
The density p(xk!x}:’(i), Z;_,) is available from the time update stage and is given by
pxilx ™, Zir) = Nl PG ). (4.99)

The integral in (4.97) can be evaluated analytically since the integrand is a product of

Gaussian densities. From this it follows,

p(zaelxi?, Zi1) = N (2 21}, 8))), (4.100)

where
i% = hl,k(XZ’(i)) + Hk(XZ’(i)) 'XZf,i)_l, (4.101a)
sy = Hi(xp") Pl HIEE) + Ry (4.101Db)
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The densities involved in evaluating the measurement update, cf. (4.95), are all Gaus-
sian. As a result, the density p(Xk’Xk , Zy) is also Gaussian and is given by

P, Ze) = N xi) PG, (4.102)
where
1,(2 ~ (1
Xk|(k) - k\k) 1t K( (Zl k— Zg L), (4.103a)
i ? 7 T
P, = P, —K s K (4.103b)
Ky = P, Hz<x,;<>> - [s;”r . (4.103¢)

Note, that (4.103) is similar to the Kalman measurement update. A proof of (4.103)
can be found in [Sch03]. The measurement update for the nonlinear states xj, is done
as follows:

p(Ze|Xy, Zp—1) - p(X4|Zg—1)

Xp|Zy) =
p( kl k) p(zk’Zkfl)

(4.104)

Since the pdf p(x}|Zy) is approximated using an importance sampling approach, the
denominator in (4.104) will be numerically normed and has not to be calculated. The

measurement update can be written as

p(Xk|Zy) o< p(zi|xy, Zi—1) - p(x4|Zg—1)
- / b xh) POk Z ) K7

Q

Zwklk 1 /n (Zk|xk ,Xk) ~p(x}€|x2’(i),zk71)dx}g.5(X2_X27(i))
X _’d

(4.95)

N
= Yl N, 80) - plzaslxg) -0 — xp ). (4.105)
i=1 d

g

w®
Wk

Combining (4.102) and (4.105) according to (4.92) results in
N .
p(x}, x}|Zy,) ~ Z wklk Xk,xkl(]:), P](C‘L) d(xp — X;’(l)). (4.106)

where the normalized weights are given by

@) wl(el\zcﬂ - N (z1; igl)k’ Si(;)) - p(2e, k|XZ7(Z))

Wik = &SN ' )
ijl wl(cj\l)c—l N (2145 2 k?S(] ) - p(22 k|Xk ))

(4.107)
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Estimation

The RBPF provides a discrete approximation of the posterior pdf according to (4.106),
from which standard measures as the MMSE Xyngg x(x and its covariance Pyivsg x for
the linear and nonlinear states can be computed [Sch03]. Numerical approximations

of these quantities are given by

N
XMMSE Kk~ Z w;iﬁ; : XE(”, (4.108a)
i=1
N . ‘
nMMSE,k\k ~ Z wfﬂ : (XZ’(Z) - XnMMSE,k|k)'(XII;7(l) - }A(HMMSE,k|k)T7 (4.108b)
i=1
N
. 013
Knsope X WXL, (4.108¢)
i=1
N
i i L) L) s
Plunseie & sz(q)k : [Pl(d)k + (Xk|(k) - X%\/IMSE,k:\k:)'(kak) — Kuise ) | - (4.108d)
i=1
Resampling

For the resampling step in the RBPF, systematic resampling is used which is explained
in Section 4.5.2.2.

4.5.3.3 Choice of Importance Density

In the design of RBPFs, the choice of the importance density q(xﬂXZﬁ), Z;) plays
a major role. The optimal importance density that minimizes the variance of the
importance weights is given by ¢(x2X2 Zy)ope = p(x2 X Z,) [DGA00]. However,
for the hybrid localization problem, a closed-form expression for this density does not
exist, so that one has to resort to suboptimal importance densities. For the hybrid

localization problem, the following pdf
gl X[, Zi) = N =i PR, (4.100)

is chosen as importance density, cf. (4.88), which is the most popular suboptimal
choice. In this case, the weights in the time update are given by wl(;‘ag_l = wl(ﬁuk_l, cf.

(4.91), and the weights in the measurement update simplify to
W)y N (2045200, S) - plaaslx )
~ . — . T
Sy N 2], 7)) - plaar )

(@ _
Wik =

(4.110)
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A pseudocode description of the RBPF for the hybrid localization problem is given in
Algorithm 4.6, where the following abbreviations have been introduced to simplify the

notation:
1,600 = 57, FrL ) =FY, o) =Y,
n, (i 1, (7 n,(7 1,(7 i 1,(¢
fllc—l(xkff) = fkga F L(x X 1)) Fk(f)l’ F ( k(1)> _Fk()l’
LEX 1,k E\Xg ko k Xk qu) k (ch ) (4.111)

Algorithm 4.6 Rao-Blackwellized Particle Filter

1. Initialization:

@) _

OBV p(xg) and weights w;, = *

- For i = 1,..., N, initialize the particles x;
1,(2
and set {X0|(0 : o|o} = {x}, Py}
2. Particle Filter Time Update:

- For i =1,..., N, draw particles from the importance density according to

n,(2) =m0  pn)
X NN(XMkfl’Pk\kfl)?

where
on(i)  _ en (z) ( ) 1,(2)
Xplk—1 — o7+ X k-1
o, (i n, (i n,(7),T n,(¢ n n,(s), T
Pk|l(czl = F () Pl(c)1|k 1 Fk—(l) Fk—(l) ) Qk—l Fk—(l) :

3. Kalman Filter Time Update:

- For:=1,..., N, evaluate

L) L) L,(4), p(i) 1-1 n,(i) _ on,(i)
X1 = X T Pri e [Pyl - (7 = %5000,
(4) _ pbL@ nl,(),T  pn) 1-1  pHulL)
Pk|k—1 - Pk\k—l - Pk|k—1 ) [Pk\k—l] 'Pk|k—1’
where
L7 L(7 o (@ n,(7
Xk\(k)—l = f, (1+F ()1 k()1|k 1+E,(€)(xk£1)),
5nl, (i n, (7 ) =1L, (2), T
P Q = ka(l) 'Pl(czl\kfl ’ Fk£)1 )

=133 =1, (i i =1,(3),T LG A L), T
Pk\(k)fl = Fk£)1 ) Pl(czl|k—1 ) Fk(f)l + I‘k(—)l ) Q}c—l : I‘k(f)l )
(2 n,(7 L(% nl, T n,(z n — n,(z n,(z
Eé)(xkf(l)) = Fk£)1 kfl'[rkf(l)'Qk 1] 1‘( ()—f ())7
i 1,(i 1,(i nl,T n (G
)1 = Fk£)1 - Fk(f)l Tk [ Qk 1] k (1),

lT
2;—1 = Q}g—1— 5 [Qk 1] 21—1
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4. Particle Filter Measurement Update:

- For i =1,..., N, evaluate the weights

(i) wl(cl)1|k 1'N<Z1k;Z1 k>S ) P(Z2k[x), ))
Uklk = N () 0) g0 n,G)y’
Z] 1 We—1jk—1 N(Zlkazllws ) - (22 ]x,.")

where
(i (i) (i) LG
Z13c = hy; +H 'Xk|(k)—17
i i i i),T
sy = HY Pl H)T+ Ry
5. Kalman Filter Measurement Update:

- Fori=1,..., N, evaluate

XZ\(I? = Xk|k 1 +K (z1g — 2%)7
Pi(;|k Pl(<:|k 1 K Sl) Kz(gi)’Ta
where
Kl(ei) = Pk|k 1 H(Z [Sl(j)]fl

6. Estimation:

- Determine estimates of the linear and nonlinear state vectors according to

N
» XMMSEk[k = E :wk|k "Xk -
i=1

(4)

SN _ (Z) . n,
XMMSE, k|k — Wik~ Xk

7. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with
replacement from the set {Xn (0 le(,?, | k}l 1, where the probability to take

sample 7 is wk|k Set wkﬁv ~ fori=1,...,N.

8. Set k:= k + 1 and iterate from step 2.

4.5.3.4 Application to the Hybrid Localization Problem

In this section, it is shown how the state and measurement models for the hybrid
localization can be adopted to the conditional linear system model of the RBPF. For

the hybrid localization problem, the state model is linear Gaussian and given by (2.49).
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For the scenario with LOS propagation conditions, the measurement model is given
by (2.50), and for the scenario, where the propagation conditions switch between LOS
and NLOS, an approximation to the measurement model is used, whose likelihood pdf
is given by (3.83). In order to relate the state and measurement models to the RBPF
framework, the state vector is split into two parts. Due to the fact that only the MT
location vector xyr  enters nonlinearly into the measurement model, the state vector

is split as follows

Xp = [z yvmal (4.112)

X}c = [ijT,k7 yMT,kp Co - (Stk, Co - 5tk]T (4113)

The resulting adapted state and measurement models are presented next.

State Model

The state model can be adapted to the RBPF framework as follows:

TMT,k—1 72

TMT & TMT k-1 s 0 0 O YMT k—1 = 0 Wy f—1
) — ) _'_ . ) —|— 2 . ’ 5 4114
{yMT,k:| [yMT,k—J { 0 Ts 0 01 co - Olp—q 0 B [wyk- ( )
—— -~ : ———

/. 2

co - Otp—1 | ~—— X

'

X} i (x0_1) Fi . —_— o Wk—1
xkfl

jf’MT,k 1 00 0 i’MT,k—l TS 0 0 0 Wy k—1
YMT, 0100 YMT k-1 0 7s 0 O Wy f—1

' = ’ . ’ 4.11
Co - Ot 001 Ts| |eo-dtin| 10 0 ¢ 0 |wsps (4.115)
co - Oty 000 1 co - Otp_1 0 0 0 ¢ Wi 1

x}c F}cfl x}cﬂ I‘}qq W}cfl

Observe that the noises wi |, and w}_, are correlated, cf. (4.74), where the corre-

sponding covariance matrices are given by Q} ; = Qqv, QEIA = [Qcv, 02x2] and

Q),_, = diag,[Qcv, Qcol-

Measurement Model - LOS Propagation Conditions

For the scenario with LOS propagation conditions, the measurement vector is split as
follows

T T T T
Z1k = [ZpR ks ZRTT,LOS. &> ZRSS.LOSKE: ZBIASK) (4.116)
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i.e, all measurements can be expressed with (4.76¢), while the measurement vector zs j
is empty. Thus, the corresponding measurement model can be rewritten as

ZPR.k dsar i (x}) 0 1 0 IMT VPR.k
h (Xn) MpR><2 MPRXl MPRXl . v
ZRTT,LOSk | RTT,k (X} n O rtrr dimes | vk RTT,LOS, k
— N .
ZRSS,LOS, k hrss Los,k(X}) 01 e 1 1ss 0 Co * Oty VRSS,LOS, k
y :
ZBIAS, k 0 - - L | co- Oty UBIAS, k
vV ~ WV - H ~ vV 7\ '
Z1,k hy i (x}) g x1 Vik
> k
(4.117)

The measurement noise vy j, is zero-mean Gaussian distributed with covariance matrix
R, » = Rros - Since all measurements are expressed with model (4.76¢), the likelihood

function p(zex|x}) can be omitted in the calculation of the importance weights, cf.
(4.110).

Measurement Model - LOS/NLOS Propagation Conditions
For the scenario, where the propagation conditions switch between LOS and NLOS,
the measurement vector is split as follows:

Zie = [Zpru ZBIASE] (4.118)

Zo) = [ZRrrge Zhssk) - (4.119)

The measurement model of z; ; can be rewritten as

TMT,k
ZPRE | _ dsar i (Xnir k) n Orprx2 Lnprxt Omprxi| | UMtk 4| VPRE
ZBIAS & 0 01x2 1 0 co - Oty UBIAS K |
" ~ N~ < "~ - . ; \q/—/
Z1,k hy 5 (x}) Hy . €0 6tk , Vik
X}
(4.120)

where the measurement noise vy, is zero-mean Gaussian distributed with covariance
matrix Ry ; = Rgar. For the second measurement model (4.76d), it is sufficient to
know the likelihood pdf p(zsx|x}), which is given by

MgrT MRss
H p zRTT k‘xk H p ZRSS k‘xk (4.121)
r1=1 Kko=1

where p<ZRTTk|Xk) and p(zRSS «Ix¢) are defined in (3.54) and (3.55).
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4.5.4 Auxiliary Particle Filter

4.5.4.1 Introduction

In this section, the APF is proposed as a solution for the hybrid localization problem.
Compared to the standard PF, the APF can be interpreted as a look ahead method,
which at time k£ — 1 predicts which samples will be in regions of high likelihood at
time k. As a result, the cost of sampling particles from regions of very low likelihoods
is reduced. Since its introduction in [PS99], several improvements were proposed to
reduce the variance of the APF [CCF99,DdFGO1]. In the following, the modified APF
presented in [CCF99], is used for the hybrid localization problem. This algorithm has
only one resampling step at each time instance and experimentally outperforms the
original two-stage resampling algorithm proposed in [PS99].

4.5.4.2 Derivations

In this section, the APF for hybrid localization is derived. The APF can be derived
based on pdf of the state trajectory p(Xy|Zy), which is presented in [CGMO7], or from
the posterior pdf p(xx|Zy) which is sketched in [RAGO04]. In this work, the APF is
derived from the posterior pdf p(xy|Zy) of the current state, so that a better comparison

to the PF derivation is possible.

Initialization

The APF is initialized as follows:

N
Pk Zin) = D w0 —x)). (4.122)
=1

Time Update

In the time update, the Chapman-Kolmogorov equation has to be evaluated. Insertion
of (4.122) into (4.1c), yields

N
p(xXk|Zx-1) = /R”" p(Xk[xXk-1) - p(Xp—1]Zg—1) dxp1 = Zwl(ﬁllk—l p(xelxy ) (4.123)

i=1

N
=) p(xk,i|Zir) (4.124)
=1
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Comparison of (4.123) and (4.124) leads to
(X, ilZ 1) = wi)y Ol ). (4.125)

The idea of the APF is to approximate the joint density p(xy,i|Zx) and later on, omit
the discrete index ¢, in order to arrive at the desired filtering distribution p(xx|Zy).
The joint prediction pdf p(xy,i|Zx_1) is continuous with respect to x; and discrete
with respect to i. In the following, a weighted discrete approximation of p(xy,i|Zx_1)
is obtained using an importance sampling approach. In the APF, the key idea is to
represent each component of the weighted sum by a single particle and its corresponding

discrete index, that is sampled from the following importance density
XD 00~ (ki Zo1,z), j=1,...,N, (4.126)

where the latest measurement zj is taken into account in the importance density. As
a result, the prediction pdf can be approximated as

p(Xp, 1| Zg—1) Zwk‘k x xk—x,(j),i—i(j)), (4.127)

where the unnormalized importance weights are given by

) (7 p(xl(cj)‘xgi)l) 1 N (4 128)
Weie—1 X W 1" 0 7y o J=41,...,1V. .
| M) 1012
The importance weights have to be further normalized to ensure Zzzl wéﬁll =1

Measurement Update

In the measurement update, the joint posterior pdf p(xy,i|Zy) is updated according to

. P(Zk|Xk, 0, Zi—1) - p(Xk, 6| Zi—1)  p(zg|xk) - D(Xk, 1| Zg—1)
P(Xp, 1| Zy) = = : 4.129
(i, 812Z) p(zi|Z—1) p(zx|Zg—1) ( )

Insertion of (4.127) into (4.129) gives a weighted discrete approximation of the joint

posterior pdf. Since this approximation is numerically normed, a calculation of the

denominator in (4.129) is not needed, yielding

p(Xk,1|Z) o< p(zg|xk) - p(Xk, 1| Zg—1)

N
- (4) (4) i(7)
~ wk:\lc L p(zelx”) O (% — xp7, 0 — i)
Jj=1 N~ d
(49)
wkj\k

= Zwk‘k Xk—Xé),Z i), (4.130)
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where the normalized importance weights are given by
R
klk — N m m
e Wigi1 (")

By finally omitting the index 7 in the discrete approximation, the desired posterior pdf

. j=1,...,N. (4.131)

of the current state is found which is given by

p(xi|Zi) ~ Z wyl) - o(xy, —x). (4.132)

Estimation and Resampling

In the APF, the formulas for estimating the mean vector Xymsg,r and its covariance
PMMSE’k are equivalent to the formulas given in (4.68). For the resampling step in the
APF| systematic resampling is used which is explained in Section 4.5.2.2.

4.5.4.3 Choice of Importance Density

In the design of APFs, the choice of the importance density q(xx,|Zx) plays a major
role. For the APF, the importance density used to draw the sample {XI(C] ),z'(j)}j»v:l is
defined to satisfy the following proportionality

a(x, 11Zi) o p(zel€f)) - il ) - wi (4.133)

[DAFGO1, RAGO4]. Here, 5,(? is some characterization of x, given X,(f |, for instance,

the conditional mean, i.e., 5,(;) = o {Xk} or a sample Sk ~ p(xk|xk 1)- The

p(xklx;”
importance density can be further decomposed using Bayes’ rule, yielding

q(x, 1 Zx) = q(xxli, Zg) - q(il Zy). (4.134)

By defining |
q(xx|t, Zy) = P(Xk|X;(£1), (4.135)

it follows from (4.133) that

As a result, the weights can be updated according to

oo ) e k) plalx?)
Wi X Wy _qjgp—1" G
a(x,i0)(Zy) plzcl€l”)

(4.137)



4.5 Particle Filter-based Estimators 129

The idea of the decomposition in (4.134), is to first sample the discrete index ¢ of
the weighted sum according to ¢(i|Zy) and then draw particles from the importance
density q(x|i, Zi). By first sampling the discrete index i, it is possible to find out which
components of the weighted sum are most likely to be in the region of high likelihood.
This information can be then used to draw particles only from those components of
the weighted sum providing high likelihoods and, thus, inefficient sampling from sum
components with low likelihoods is avoided. A pseudocode description of the APF is
given in Algorithm 4.7. Note that the algorithm can be used for the scenario with LOS
propagation conditions as well as for the scenario, where the propagation conditions
switch between LOS and NLOS. The only difference is that the likelihood pdf p(zy|xx)
for the former is given by (3.64) and for the latter is given by (3.83).

4.5.5 Rao-Blackwellized Auxiliary Particle Filter

4.5.5.1 Introduction

In this section, the idea of Rao-Blackwellization is applied to the APF. By partitioning
the state space into two parts according to (4.71), the corresponding joint posterior
pdf can be decomposed into two pdfs using Bayes’ rule as follows

P&, X, 1 Zie) = p(xi |3, 0, Zi) - p(x, il Z). (4.138)

The first pdf p(xL|x2, i, Zy) can be evaluated analytically using the KF and the second
pdf p(x},i|Zy) is approximated using the APF. By using this technique, it is possible
to reduce the variance of the state estimates of the APF. The resulting filter is called

the RBAPF and is also known as the marginalized auxiliary particle filter [FSK09].

4.5.5.2 Derivations

The idea of Rao-Blackwellization can be exploited in the APF, if the system model is
conditionally linear. A system model that fulfills this requirement is given by (4.73),
which can be further simplified to (4.76). In the following, the RBAPF is derived for
the hybrid localization problem using the decorrelated system model as given in (4.76).
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Algorithm 4.7 Auxiliary Particle Filter

1. Initialization:

(4)

- Fori=1,..., N, initialize the particles x,’ ~ p(xg) and weights w® = 4

00— N-

2. Time Update and Measurement Update (First Stage Weights):

- Fori=1,..., N, determine 5,(;) according to
&) =E, o {x)
k p(xlx;” ;) '
- Fori=1,... N, evaluate the first stage weights

(4) (%)

Wl = g(i|Z) = Wiy - P(2R]EL)
klk—1 k)= &SN m m)y
D e 1“’1(.; )1\1.3 1 p<zk|€l(€ )>

3. Resampling:

- Perform systematic resamphng usmg Algorithm 4.4. Take N samples with

replacement from the set {5 v Y|, where the probability to take sample 4 is

(2)

Fk—1" Store for each resampled particle the parent index, denoted by ¢

w
4. Time Update and Measurement Update (Second Stage Weights):

- For j =1,..., N, draw particles from the importance density according to
: ‘ )
xi/) ~ qxili, Ze) = pleelxi”) ).
- For j =1,..., N,, evaluate the second stage weights

O (Zk|xk )

el

and normalize the weights according to wk|k = wk|k/ Z wk‘k :

5. HEstimation:

- Determine an estimate of the state vector according to

X = E wklk xk .

6. Set k:= k + 1 and iterate from step 2.
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Initialization

The RBAPF is initialized as follows:

n 1 1 . 1:(7;) (z) n n)(i)
P(Xp—1, X1 Zk-1) § wk k-1 " Xk717xk_1|]g_17Pk_1\k_1> O(Xp_y — X1)-

Time Update

The time update starts with evaluating the prediction density p(xg, x}|Z;_1). Following
the same derivation steps as in the RBPF, cf. Section 4.5.3.2, this density can be
written as

POk X Ze1) = ) p(xg Xy, il Zgn)

M-

=1

P(X4 % 6, Zk—1) - p(x, 1| Ze 1) (4.140)

WE

1

-
Il

2
WE

i L(4 i n, =n,(¢ o1, (7
1

i

where x}cfk) , and Pk‘k , are given by (4.87) and xk|k , and Pk|k , are given by (4.85),

respectively. Comparing (4.140) with (4.141) leads to

n - L(2 i
PR 0, Zemy) = N(xsxf) Py, (4.142)
p(xilZimy) = wy,  NEEED P ). (4.143)

The joint prediction pdf p(xgn, i|Zj_1) is continuous with respect to the nonlinear state
x; and discrete with respect to 7. In the following, a weighted discrete approximation
of p(x},1|Zy—1) is obtained using an importance sampling approach. The key idea is to
represent each component of the weighted sum by a single particle and its corresponding
discrete index, that is sampled from the following importance density

X0 0 (xR i| Zey, 7)., j=1,...,N, (4.144)

where the latest measurement z; is taken into account in the importance density. As
a result, the joint prediction pdf can be approximated as

N
p(x}, %), 1| Zp_1) =~ Zw,(j“)gfl : xk,xkﬁ) 1 Pl(j‘;%l) S0(xp — XE’(J),i — i), (4.145)
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where
LG) L) pul, (), T rpn () 1-1 n,(5) _ —n,(#)
Xk|li71 = Xl TPy [Pk\k—l] (7 — Xk|k71)7 (4.146a)
(4) _ pLE) puL().T rpn(¥) -1  pnl()
Pk]|k;—1 - Pk\kz—l - Pk|k—1 ’ [Pk|k—1] ’ Pk\k—l? (4.146b)
and

n,(j), on,(i7) pn,()
N (. ’Xk\k—l’PkUc—l)

g(xD i()|Zy)

() (i)
Wiik—1 X W g1 "

,....N. (4.147)

The importance weights have to be further normalized to ensure 22:1 wg‘ﬂk)_l =1

Measurement Update

The measurement update distribution can be split as follows:
(s X, i Z1) = p(xlxi, i, Zi) - p(x, 1| Zy)- (4.148)

The two parts can be evaluated separately. The first distribution can be updated for
each particle from the following relationship

plzxlxl, xp9 0D, Zy, 1) - p(xh|xpD iD), Zy, )
p(Zk |XZ7(j)’ ZU)? Zk—l)

p(x i, 2y) =

B plzilxL, XII;7(J)> -p(xilxi’(j)a i) Z;.C_1)7 (4.149)

p(zelxi? Zy, 1)

where
sy, Zy 1) = /R p(zelxh, xp ) - plx i), Zy ) dxg. (4.150)

For the measurement models given by (4.76¢) and (4.76d), the relationship in (4.149)
can be simplified, cf. Section 4.5.3.2, yielding

2l x) - p(xe|xp Y, i), Zy )

P 0 ) 7,y = P , (4.151)

p(Zl,k|X2’(j), Zy_1)

where

*1

plz|xY, Zy ) = /R Pz xh) - px|xp i), Zy ) dx. (4.152)

The likelihood pdf p(zl,k\xi’(j),x}c) is Gaussian and given by (4.98) and the density

p(x}c|x2’(j ), iU), Zy_1) is available from the time update stage and is given by

nG) (i L .
p(x [x" U0 Zy 1) = N(x; xk‘(i)_l, Pm_l). (4.153)
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Since both pdfs are Gaussian, the integral in (4.152) can be evaluated analytically,
yielding

p(z17k|x2’(]), Zi_1) = N(z14; zg o S(J ), (4.154)
where 29,1 and S,(Cj ) are obtained from (4.101) by replacing the index ¢ with the new
index j. Since the densities involved in evaluating the measurement update, cf. (4.151),
are all Gaussian, the density p(x}€|x2’(1 ) i), Zy,) is also Gaussian and is given by

0l s : .

p( i), Zy) = N (s %7 P, (4.155)
where xsz and Pk|k are obtained from (4.103) by replacing the index ¢ with the new
index j.

The measurement update for the nonlinear states x; is done as follows:

p(Zk|X2, i7 Zk—l) : p(XI];J 7'|Zk—1)
(21| Zg—1) '

Since the pdf p(x}, i|Zy) is approximated using an importance sampling approach, the

p(xg,ilZy) = (4.156)

denominator in (4.156) will be numerically normed and has not to be calculated. The

measurement update can be written as
p(X27Z|Zk) X p(zk|X27i7Zk—l) p(XZa”Zk—l)
= PR X i) O Za) -l 1)
X1

- /R Do IXE 1) - pOKLIXE, 1, Za 1) X - plzslaf) - p(XE, 12 1)

= Zwk‘k L p(z k|Xk Zk_lZ'p(ZQ,HXZ’(j)) o(xh — Xk7(J) i — Z-(j))

(4. 154)

N
= S wl) o6 -1 - i), (4.157)
j=1
where the normalized importance weights are given by
wiily Nz ). 8) - pleasd )
St Wiy - Nz 2173, S() - plaaslxi ™)
Combining (4.153) and (4.158) according to (4.148) results in

(4)
wk]|k

, J=1,...,N. (4.158)

PR, Xy, 1| Z) & Z wi) N (hix 2 P -6 — xp D) i — i), (4.159)

By finally omitting the 1ndex 7 in the discrete approximation, the posterior pdf is found

which is given by

N
p(xE, x4 Z) = Zwm (X P - 0 — %), (4.160)
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Estimation and Resampling

In the RBAPF, the formulas for estimating the mean vector Xymsk , and its covariance
PMMSE’k of the linear and nonlinear states are equivalent to the formulas given in
(4.108). For the resampling step in the RBAPF, systematic resampling is used which
is explained in Section 4.5.2.2.

4.5.5.3 Choice of Importance Density

In the design of RBAPFSs, the choice of the importance density ¢(x},i|Zx) plays a
major role. Similar to the APF, the importance density used to draw the sample

{XZ’U ), i} is defined to satisfy the following proportionality
0 7 n) gy B ) A O PO )@ 1161
Q(Xkal| k) Ocp(zl,klsk ) k—1> p<z2,k’£k ) (Xk7xk|k_1a k\k;—1> wk;_1|k_1v ( : )

where Ezm is some characterization of x} (e.g. the mean, mode or a sample) that is

associated to the density N (x}; XZi,(QI, Pz‘]@l) The importance density can be further

decomposed using Bayes’ rule, yielding

q(xg, 1|Ze) = q(x¢li, Zi) - q(i]Zy). (4.162)
By defining
q(xhli, Zy) = N (s s P ), (4.163)

it follows from (4.161) that

q(iZy) o ) plza i€ Zy) - plzasl€y ). (4.164)
As a result, the weights can be updated according to
n,(j) —n,(37 5n, (7 n,(j n,(j
NP x50 PR - plaaalxi Y, Z) - plaaslxi )
a(x; 0|2y
n7(.7))

n7(j) Z .
_ p(z1k|x,, Zi) - p(2z2.1] X, , j=1,...,N. (4.165)

p(z k€™, Zy) - plzay|€r™))

A pseudocode description of the RBAPF with the abbreviations introduced in (4.111)
is given in Algorithm 4.8. Note that the algorithm can be used for the scenario with

(4) (i7)
Wey X We_jg—1-

LOS propagation conditions as well as for the scenario, where the propagation condi-
tions switch between LOS and NLOS. The necessary decompositions of the state and
measurement models are equivalent to the decompositions presented in Section 4.5.3.4.
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Algorithm 4.8 Rao-Blackwellized Auxiliary Particle Filter

1. Initialization:

(2) (4) 1

- For ¢ = 1,..., N, initialize the particles x5 ~ p(x}) and weights Wojo = >

L(4
and set {X0|(0 : 0|0} = {x},Po}.
2. Particle Filter Time Update and Measurement Update (First Stage Weights):

- Fori=1,...,N, determine Ek from N (x} _Eml)l,f’z"gzl), e.g., take the

mean EZ’(Z) = 5(2[,(21, where

B0 ) @ 0

Xpk—1 — £y +F X 1lk—17

H1,(%) o n (1) (%) n,(i),T n (z )T
P = Fy P -1 Fil1 Qi Ty

- Fori=1,... N, evaluate the first stage weights

(@ _ (i|Zy,) = wlgukq 'N(Zl kazlk S ) - p(2Z2, k|€k )
B e 0 Y VoS I CI y
> it Wg_|k-1 (Zl,kazl,k’ k) p(ZQ,k|€k )

where
~ (i n, (7 n,(7 ~1,(7
7 = (&) + Hil “)-xkf,z '
(1 l %
Sé) - sz(fk ) k\(k 1 (fk ) + Rl ks
~1,(7) o _1 ,(3) nl,(7),T n 0 ,(9)
Xplk—1 = Xgjp—1 T Pk|k—1 : [Pk\k 1} (Ek e k— 1)
=1,(3) _ BLE) 5n,(i),T 5, 1—1 5nl()
Pk|k71 - Pk|k71 B Pk\k—l ’ [Pk|k—1] 'Pk\kfl’
and
1z 7
Xk|(k)71 = fk(i_l_F o k()uk 1+E()(€ ())7
51,6 1,(i i i),T , L(3),T
Pk|(k)71 = F ()1 Pl(le\k—l ) Fk(—)l + kal ) Qk—l ) ka)l )
5nl() () p) =1,(6),T
Pk|k71 - Fk ) Pk71|k71 ) qu )

£,

)

<)
VH

1
% n,(? ,(2 nl, T n,(e n
El(c)(Ek ( )) = Fk(f)l Tk —1 [ka(f ’ Qk 1] (fk k
=1,(i 1,(i 1,(i LT G ,
Fk() = Fk(f)l - Fk()l T -1 [ ( Qk 1] k(

A lT
}f—l = Q}c—l_ 5 [Qk 1] I1;1—1

H

3. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with

replacement from the set {52(Z .+ 1, where the probability to take sample ¢

is wfj&c_l. Store for each resampled particle the parent index denoted by (/).
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4. Particle Filter Time Update:
- For j=1,..., N, draw particles from the importance density according to
sy~ q(xiV), Z) = N (s ) PR
5. Kalman Filter Time Update:

- For j=1,..., N, evaluate

L(5) <) ol (i), T pn,() n,(j5) _ n,(#)
Xkui 1 = kui 1 +Pk\k 1 [Pk|k—1] (%, _Xk\k—l)a
() _ pL@E) nlL ()T rpn() -1  pnl()
Pk]\kfl - Pk|k 1 Pk|k 1 [Pk\kq] 'Pk|k717
where
SLG) 7(zﬂ) (ZJ) @ (#7) 1 1,(5)
sz|lf;1 = £ +F0 k1|kzl+E (x.").

6. Particle Filter Measurement Update (Second Stage Weights):
- For j =1,..., N, evaluate the second stage weights

o) _ N, 87 - plzaslx )

" Nz 8 - plaal€r ™)

where

29 = nY) 4 HY LV

Xpelk—1
sy = WY PR HPT 4+ Ry,

and normalize the weights according to wk|k wk|k/ Z wk‘k :

7. Kalman Filter Measurement Update:

- For j=1,..., N, evaluate

X = R i)
s
where
K,(j)_Pfng 1 H(J) [Sl(ﬁj)]ﬂ

8. Estimation:

- Determine estimates of the linear and nonlinear state vectors according to

sn n,(5)
XMMSE k|t = E:wmk Xp s XMMSEk|k E:wmk Xk|k

9. Set i := 7 and k := k + 1 and iterate from step 2.
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4.5.6 Particle Filter with Road Constraints

4.5.6.1 Introduction

In many situations, additional information such as road maps are available to the M'T,
that can be additionally used to further constrain the MT movement to roads. If such
an information is available to the MT, it should be taken into account in the hybrid
localization algorithm, since it further improves the performance. Until now, several
approaches have been proposed to efficiently incorporate road constraints into PF-
based estimators, see for instance [AMGC02, RAG04, UK06, ES07,CS07,0SG09]. The
vast majority of approaches consider that the movement of the MT can switch between
on-road and off-road, which is described by different state models. These models are
then incorporated into a multiple model filtering approach that can efficiently keep
track of the different MT movements [CS07,0SG09]. In this work, it is assumed that
the MT is restricted to on-road movements and no off-road movement is considered.
Hence, a multiple model filtering approach is no longer necessary and a PF can be used

to implement the road-constrained approach.

4.5.6.2 Incorporation of Road Constraints

In this section, it is shown how road constraints can be incorporated into the PF for
hybrid localization. The road-constrained approach presented in this work is taken
from [OSGO09], where it was used to track targets, which can move both on-road and

off-road, with a multiple model particle filter approach.

It is assumed that a road network database Try is available to the MT. A road is
assumed to be represented by straight line segments with corresponding endpoints
that are connected with each other. Each line segment is assigned a different road
identity denoted by s;,, which is stored together with the corresponding endpoints in
the road network database Try. The key idea of the approach presented in [OSGO09],
is to express the MT state model, cf. Section 2.3.2, in a local coordinate system
and the measurement model, cf. Section 2.3.3, in a global coordinate system. The
local coordinate system is road-segment based. The origin (or the reference point)
of the local coordinate system is placed at one of the endpoints of the corresponding
road segment, where the local xy- and y;-axes are aligned along and perpendicular to
the road as shown in Fig. 4.2. In the following, only MT movement along the road
is considered, so that the position and speed of the MT on the road segment can be

expressed by the scalar variables pyr and pyr. Since the state and measurement models
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(IG,37 yG,3)

(a1, Ya,1) L

Ira

Figure 4.2. Relationship between global coordinate system and local, road-constrained,
coordinate system.

use different coordinate systems, appropriate functions to convert the state vector from
one coordinate system representation into the other coordinate system representation
are needed. For the road-constrained approach investigated in this work, only the

transformation Tpg(-) from local coordinates to global coordinates is required, which

is given by
Mt pmT pPwmr - COS(¢SID) + ZG,s1p
. -sin(s ) + Ya.s
ill\\/[; =Tiq Pyt | S TRN | = pMTpMT (%OISD()w y)q S (4.166)
. s . AL
YyMmT P bwmt - Sln(wsm)

where 1), denotes the angle between the s;,-th road segment and the zg-axis of the
global coordinate system, and Xg s, = [ZG,51» YG.sm) ' denotes the reference endpoint
of the s;p-th road segment in global coordinates, cf. Fig. 4.2. In the PF with road
constraints, the on-road movement of the MT is described by the following model

2
pi\/[Tk 1 Ts PMT, k-1 s
i = . o + 2 . 1, 4.167

where w; ;1 denotes zero-mean white Gaussian noise with standard deviation op.
Since the predicted position and speed values py;r ., Py, might not be on the road
segment indicated by sipx—1, the function fpj_1(-) is introduced which projects the
values pyir 1., Py, into the next road segment indicated by sip . If there are several
candidates for the next road segment in the road database Trn, e.g., the MT crosses a
road junction, the function fp ;1 () also selects at random one road segment according

to the discrete process noise term wy i1 € {1,..., N;}, where NV, denotes the number
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of candidates for the next road segment. As a result, the model describing road-
constrained MT movement for hybrid localization can be written as

DPMT,k pi\/IT,k
pMT,k fP,k—l pi\/{T,k , Trx, W2 k—1
SID,k = SID k—1 ) (4.168)
co - Oty 1 Tg co - Otg—1 co 0 Wet k—1
Co - 5tk |: 0 1 :| - |: Co - 5Z§k_1 :| + |: 0 Co :| ‘ w5£7k_1 :|

In the following, let Xg x = [PMT ks PMT ks SIDk, Co - Otk, Co - 011]T denote the state vec-
tor for road-constrained hybrid localization, let Wr 1 = [w1 1, wox_1]" denote the
corresponding noise term and let fg ;1 (-) denote a nonlinear function, so that (4.168)
is fulfilled. Then, the model in (4.168) can be written more compactly, yielding

xRk = fRe—1(XR k-1, ZRN, WRk—1, WCOk—1)- (4.169)

The measurement models and the corresponding likelihood pdfs depend on the MT
state, which is commonly expressed in global coordinates, cf. (3.64) and (3.83). In order
to evaluate the importance weights in the measurement update of the PF with road
constraints, the corresponding likelihood functions have to be related to the MT state
xg,; in local coordinates. The function Tq (-) is therefore introduced that converts a
state vector xg given in local coordinates to a state vector x; in global coordinates
according to

TMT,k

YMT k pMT’k

P ’ Trak PvTE | TRN

MDE - = SID,k , (4.170)

YMT,k

| co-0te || co - Oty |
Xk Tk (XR 5 TRN)
which is equivalent to

Xy = T r(Xr %, TRN)- (4.171)

Using this approach, the likelihood pdfs can be expressed as p(zx|x; = T k(xR k, TrN))-
A pseudocode description of the PF with road constraints is given in Algorithm 4.9.
The algorithm can be used for the scenario with LOS propagation conditions as well
as for the scenario, where the propagation conditions switch between LOS and NLOS.
The only difference is that the likelihood pdf for the former is given by (3.64) and for
the latter is given by (3.83).
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Algorithm 4.9 Particle Filter with Road Constraints

1. Initialization:

- For i =1, ..., N, initialize the particles Xg?o ~ p(Xro) and weights w(()% = %

2. Time Update:

- For i =1,..., N, generate particles Xg)k from xg)k_l by using samples from

3 (4) (4)
the process noise sequences Wp'y | ~ Py, (*) and Weg 1 ~ Pweo oy ()

as shown in (4.169).
3. Measurement Update:

- For i =1, ..., N,, evaluate the weights

() wl(c ) k-1 p(Zk|TG,k(Xg?k, Tgn))

Wik =

Zwk 1k—1 p<zk|TG,k(Xg,)kaIRN))

4. Estimation:

- Determine an estimate of the state vector according to

Z wk|k Tei( X%)k,IRN)

5. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with
replacement from the set {XR . }¥,, where the probability to take sample i

is wk|k. Set wk‘L—N fore=1,...,N.

6. Set k:= k + 1 and iterate from step 2.

4.5.7 Rao-Blackwellized Particle Filter with Road Constraints

In this section, it is shown how the state and measurement models of the road-
constrained approach, presented in the previous section, can be rewritten to fit into the
RBPF framework. By using this strategy, it is expected to further reduce the variance
of the state estimates compared to the PF approach.
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Due to the fact that the one-dimensional MT location vector pyr and velocity vec-
tor pmr,x enters nonlinearly into the state equation and the the two-dimensional MT
location vector xyr  enters nonlinearly into the measurement model, the state vector

Xg, 1S split as follows

Xﬁ,k = [PMTk, DMT ks SID,k]Ty (4.172)
Xpp = [0 Ot co- 0i]". (4.173)

The resulting adapted state and measurement models are presented next.

State Model

The state model can be adapted to the RBPF framework as follows:

/
PMT,k Py ok
) = f A TaN, W (4.174)
PMT K Pk-1 Pyvrk | 5 /RN, W2k-1 |, .
SID,k SID,k—1
X?{,k flzlfl(x?{,kfl’wrkl—l)
co - Oty 1 Ty o - Oty co 0 Wet k—1
. — . . 4 . : ) (4.175)
Co (5tk 0 1 Co - (Stk,l 0 Co w(;i,k_l
N s N ~~ s NG ~ J/ N ~~ 7 N ~~ 7
le,k F}cfl x%&,kfl F}cﬂ W}cfl
Observe that the noises Wi | = [wy 1, wor_1]" and Wi, = [ws k-1, w&-’k_l]T are

uncorrelated and that the state equation (4.174) is independent of the linear states.
This is another special case of a conditional linear model, where the RBPF can be
applied to. An appealing advantage of the model structure given in (4.174) is that the
time update stage in the RBPF can be greatly simplified [SGNO05, Sch03].

Measurement Model - LOS Propagation Conditions

For the scenario with LOS propagation conditions, the measurement vector is split as
follows

T T T T
21k = [ZPR,kn ZRTT,LOS,k ZRSS,LOS, k> ZBIASK) (4.176)

The corresponding measurement model can be rewritten as

ZpR,k dSAT,k(XMT,k) 1 0 VPR, k
ZRTT,LOSk | _ hgrr k(XM k) + OMPRX1 Merox |G- 5t.k VRTT,LOS,k
ZrssLosk | | DRSS LoS & (XMT k) (]\fRTT+MRSS8X2 co - Ot VRSS.LOSk |

ZBIAS,k 0 N - X UBIAS,k

~ 7N ~ - H, %R,k
Z1,k hy k(TrG k(%R > TRN)) Vik

(4.177)
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The measurement noise vy j, is zero-mean Gaussian distributed with covariance matrix

R; = Rios k-

Measurement Model - LOS/NLOS Propagation Conditions

For the scenario, where the propagation conditions switch between LOS and NLOS,

the measurement vector is split as follows:

Zix = [Z;R,ka ZBIAS,k]T7 (4.178)

Z2k = [ZETT,ka Zﬁss,k]T- (4.179)

The measurement model of z; ;, can be rewritten as

{ ZPR,k } _ |:dSAT,k<XMT,k):| " [1Mpr1 OMprl} ' [Co : 5tk:| " { VPR, k } (4.180)
Co 5tk ’ '

ZBIAS & 0 1 0 UBIAS, k
~ ' WV ' < S ' - ~ WV
Z1,k hi,k(TrG,k(XR 4, TRN)) Hy le . Vik

where the measurement noise vy, is zero-mean Gaussian distributed with covariance
matrix R; = Rgarx. The second measurement model is expressed in terms of the
likelihood pdf p(zg x| Trck(Xk 1 Trn)), Which is given by

MgTT MRss
Pz Trau (30, Tan)) = [ [ pletir s Traw i Tan)) [ pletd ol Trew(xh 4 Tax),
K1=1 Kko=1

(4.181)
where the pdfs p(ngl%’k|TLG7k(Xﬁ,k, Trn)) and p(z§?§7k|TLG7k(xﬁ7k, TrN)) are given by
(3.54) and (3.55). A pseudocode description of the RBPF with road constraints is
given in Algorithm 4.10.

Algorithm 4.10 Rao-Blackwellized Particle Filter with Road Constraints

1. Initialization:
- For i« = 1,..., N, initialize the particles xﬁ’g) ~ p(xk) and the weights

(Z) 1 1)(2) | -
Woip = and set Xop = XR,0 and Pojg = Pryo.

2. Particle Filter Time Update:

- For i = 1,..., N, generate particles XE’(,? from Xﬁ’(,:)_l by using samples from

(#)

the process noise sequences w7 ~ pyn_ () as shown in (4.174).

3. Kalman Filter Time Update:
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- For2=1,..., N, evaluate

1,(2) _ 1,(2)
X = Fii-x 1)k—1

Pklkf1 = Fk—l ) Pkfllk’f1 ) F}c;rl + F}c—l ) Q}c—l ) Flt
4. Particle Filter Measurement Update:

- For i =1, ..., N, evaluate the weights

) wl(:)1|k Nz 2%7 Sk) - p(Z2,4| Trax(x), EN))
Wi = NG '
| ZN 1 wl(qj)1|k 1 N (Z1 15 Zgj,])w Sk) 'p(Z2,k|TLG,k(Xk’ ,7§N))

where

n, (¢ L(2
1}; = h1,k(TLG,k(Xf{,(k), Ten)) + Hy, - Xk’fk)_p

Sy = Hp Py -H +Ry.

5. Kalman Filter Measurement Update:
- For i =1,..., N, evaluate

L(7 i ~ (7
Xk\(k) = k|(k)  +Ke o (z1 — Zg;),

Pir = Prpo — K-S K],

where

Ky =Pyj_r - HJ - [Si] ™!
6. Estimation:

- Determine estimates of the linear and nonlinear state vectors according to

on _ () n, (%) L,(2)
XMMSE, k|k = E :wk|k : TLG7k(XR,k , TrN), XMMSE Kk = E :wk|k Xk -
=1

7. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with

replacement from the set {Xﬁ(,; X k)}Z 1, where the probability to take sam-

pleuswk‘k. Set wk|)kzﬁf0rz—1,...,N.

8. Set k := k + 1 and iterate from step 2.
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4.6 Performance Evaluation

4.6.1 Introduction

In this Section 4.6, the hybrid localization algorithms of Sections 4.4 and 4.5 are evalu-
ated by means of Monte Carlo simulations and their average performance is compared
to the PCRLB. The performance metrics that will be used are the RMSE of the MT
location and time averaged RMSE of the MT location as defined in (3.95) and (3.96).
The corresponding PCRLBs for these metrics are given by

PCRLB), = \/ (37, + [, (4.182)
and i
PORLE = —— Z \/ 3071, + [T (4.183)
oo " 1,1 2,2

where the Bayesian information submatrix Jj is defined in (4.9). Since it is not oth-
erwise stated, the results are averaged over Ny = 500 Monte Carlo runs. The Monte
Carlo simulations are performed for Scenario I, cf. Section 2.3.4.2, and the results
are presented in Section 4.6.2. The algorithms of Section 4.5 are further evaluated
for experimental data available from a field trial, which is presented in Section 4.6.3.
Finally, the computational complexity of the different algorithms is investigated in
Section 4.6.4.

4.6.2 Simulation Results for Scenario 1

4.6.2.1 Simulation Results for LOS Propagation Conditions

In this section, the performance of the KF-based algorithms and PF-based algorithms
introduced in Sections 4.4 and 4.5 is evaluated for the different combinations of mea-
surements of Scenario I as given in Section 2.3.4.2. The PCRLBs for the different
combinations of measurements are computed to indicate the best possible performance
that one can expect for the given scenario and set of parameters.

Since all algorithms are recursive, proper initialization is required. For the KF-based
estimators, the initial state estimate Xqo is assumed to be the true state with initial
covariance matrix Pgo = diag[200%, 102, 2002, 10%, 100?/3, 5%]. The initial pdf of the
PF-based estimators without road constraints is assumed to be Gaussian with mean X
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and covariance Pgg. The initial pdf of the PF-based estimators with road constraints
is assumed to be Gaussian with mean Xgg|o equal to the true state and covariance
matrix P oo = diag[200?, 10, 100?/3, 5. Here, it is worth noting that the true initial
state for the hybrid localization scenario is a fixed known quantity. This requirement,
however, violates the assumption for the optimal Bayesian solution, cf. Section 4.2,
where the true initial state is a random variable with pdf p(xg). Thus, it is expected
that the reuse of the same initial conditions in the algorithms for each Monte Carlo
run will lead to biased estimates [BSLKO01].

In order to apply the algorithms to the hybrid localization problem, the parameters
included in the measurement model hyogx(x;), as well as the noise statistics given
by the covariance matrices Ryog, and Q have to be specified. In order to account
for possible MT maneuvers and clock uncertainties Q is chosen in the algorithms as
Q = diag,[Qcv, 100- Qco] with Qey = diag[9,9] (Q = diagy,[07, 100- Qo] with o7 =9
for PF-based algorithms with road constraints), where the parameters of the covariance
matrix Qco are given in Table 2.2. The parameters that specify the measurement
model hyosk(x;) and the covariance matrix Rposy are assumed to be equal to the
parameters with which the measurements have been generated. In practice, however,
these parameters are unknown and have to be estimated in advance from field trial
data. For the computation of the PCRLB, the covariance matrices Ryog; and Q,
as well as the parameters included in the measurement model hyogx(xx) are chosen
such that they are equal to the parameters with which the measurements have been
generated. The pdf required to initialize the PCRLBSs, cf. (4.12), is assumed to be
Gaussian with mean Xgy and covariance matrix Pgjo.

In Fig. 4.3 the MT location RMSEs in m vs. the time index k for the Cellular, Hy-
brid 1 and Hybrid 2 methods are shown for the EKF, UKF and CKF together with
the corresponding PCRLBs. It can be seen that the performance of the three filters
for the different methods is practically equivalent. The Cellular method provides the
worst performance, small improvements can be obtained with the Hybrid 1 method
and large improvements are possible using the Hybrid 2 method. The equivalent per-
formance of the three filters can be explained by the fact that the distances between
the BSs/satellites and the MT are large and, thus, the impact of the nonlinearities,
inherent in the RSS and RTT and PR measured values, is small. At time steps & = 160
and k = 320, the performance of the filters become worse for a certain period of time.
These peaks can be explained by the fact that at these time steps, the MT is located
in a curve, cf. Fig. 2.3, and has to perform a maneuver to change the direction of
movement. Since the filter has no knowledge about the maneuver, it has to adapt to
this new situation, resulting in the worse performance. The magnitude of the peak er-

rors can be controlled by the choice of the covariance matrix Qg¢y in the filters. While
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Figure 4.3. MT location RMSE vs. time index k for EKF, UKF, CKF and PCRLB
assuming LOS propagation conditions, solid lines: Cellular method, dash-dotted lines:
Hybrid 1 method, dashed lines: Hybrid 2 method.

small values for Qcv can decrease the RMSE during periods of straight and uniform
MT movement, it will result in larger peak errors during maneuvers. Furthermore, it
can be observed that the peaks resulting from the maneuver of the MT are smaller
for the Hybrid 1 and Hybrid 2 method than for the Cellular method. This fact can
be explained as follows. Since the filters extract their information about the MT state
from the measurements, more accurate measurements, as it is the case for the Hybrid

1 and Hybrid 2 method, will yield an improved filter performance during maneuvers.

Comparing the performance of the filters to the PCRLB, it can be seen that the filters
are biased for small values of k£, which is a result of the chosen initialization strategy.
Furthermore, it can be observed that the filters cannot attain the PCRLB. Comparing
the PCRLBs of the Cellular and Hybrid 1 method, it can be observed that small
improvements are possible for small values of k. However, after a certain number of
time steps, the two bounds coincide with each other and from a theoretical point of
view, no improvements using the Hybrid 1 method instead of the Cellular method are
possible.

This behaviour can be explained best by looking at the computation of the Bayesian
information submatrix Jy, cf. (4.19). The first term in (4.19) is composed of the infor-
mation from previous time steps and the information available from the state model,
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while the second term describes the contribution of the measurements. Recall from
Section 3.3.2, that the CRLBs of the Cellular and Hybrid 1 method are equal. Due
to the fact that (4.22) holds, the measurements cannot be responsible for the perfor-
mance improvements of the Hybrid 1 method. Thus, the performance improvements
exclusively depend on the state model and the information that is contained in the
initial Bayesian information submatrix Jo. Since the first term in the sum of (4.19) has
the effect of averaging the information from previous time steps with the information
available from the state model, the initial information becomes less important as the
number of time steps k increases. Due to the fact that the measurements of the Hybrid
1 method do not contribute to the improvement of the PCRLB, the PCRLBs of the
Cellular and Hybrid 1 methods finally coincide with each other.

In Figs. 4.4, 4.5 and 4.6 the MT location RMSEs in m vs. the time index k for the
Cellular, Hybrid 1 and Hybrid 2 methods are shown for the PF, APF, RBPF and
RBAPF using N = 1000 particles, together with the corresponding PCRLBs. From
this results, the same conclusions as those for the KF-based estimators can be drawn.
For the Cellular method, the performance of the four filters without taking into account
road constraints is practically equivalent, and compared to the KF-based estimators, no
performance improvements are possible. By additionally considering road constraints

in the PF, the performance can be significantly improved. The worse performance
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Figure 4.4. MT location RMSE vs. time index k for PF, APF, RBPF, RBAPF and
PCRLB assuming LOS propagation conditions and Cellular method, solid lines: No
road constraints, dashed lines: Road constraints.



148 Chapter 4: Recursive State Estimation for Hybrid Localization

80
-o- PF
—= APF
70 - RBPF
— RBAPF
60} —~+PCRLB |
Es
R=
m
0 4
=
o=

w
o

20""’” \’J’\JW\ V\Wy/"v‘a»ud"\“v"k’%&
10 7
0 I I I I I
0 80 160 240 320 400 480

time index k

Figure 4.5. MT location RMSE vs. time index k for PF, APF, RBPF, RBAPF and
PCRLB assuming LOS propagation conditions and Hybrid 1 method, solid lines: No
road constraints, dashed lines: Road constraints.
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Figure 4.6. MT location RMSE vs. time index k for PF, APF, RBPF, RBAPF and
PCRLB assuming LOS propagation conditions and Hybrid 2 method, solid lines: No
road constraints, dashed lines: Road constraints.
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beginning at £ = 80 and k£ = 320 can be explained by the fact that at these time steps,
the MT is located in a road junction, cf. Fig. 2.3. Since at k = 320 three roads meet
at the junction and the MT is additionally changing the direction of its movement, the
peak is larger compared to the peak at £ = 80. For the Hybrid 1 method shown in
Fig. 4.5, differences in the performance of the four filters without taking into account
road constraints can be observed. It can be seen that for small values of k£ and when
the MT is performing a maneuver, the RBPF and RBAPF clearly outperform the PF
and APF. The reason for this is the increased state dimension, the PF and APF have
to deal with. While the nonlinear state dimension of the RBPF and RBAPF remains
unchanged at two, the state dimension in the PF and APF has increased from four to
six. Thus, in order to obtain a good approximation of the posterior pdf in the PF and
APF, a larger number of particles in these filters are necessary. With the given number
of N = 1000 particles, only the RBPF and RBAPF can achieve a performance similar
to the KF-based estimators. By additionally considering road constraints in the PF
and RBPF, the performance can be significantly improved. However, the performance
improvements of the RBPF compared to the PF are marginal. The reason for this is the
relatively small state dimension. While the nonlinear state dimension of the RBPF with
road constraints remains unchanged at two, the state dimension in the PF with road
constraints has increased from two to four. With the given number of particles, this is
enough to obtain a good approximation of the posterior pdf. Comparing these results
with the results of the Cellular method, it can be observed that small improvements are
possible with the Hybrid 1 method especially in situations, where the MT is performing

a maneuver or is located in a road junction.

For the Hybrid 2 method shown in Fig. 4.6, the same conclusions as those for the
Hybrid 1 method can be drawn. However, compared to the Hybrid 1 method, it
can be seen that for small values of £ and when the MT is performing a maneuver,
the RBAPF now clearly outperforms the other filters without road constraints. The
additional incorporation of road constraints into the PF and RBPF can further improve
the performance and strongly depends on the orientation of the street and the location
of the satellites and BSs relative to the street, cf. Fig. 2.3. It can be observed that good
performance is achieved when the MT is moving on street segments oriented parallel
to the xz-axis. This is the case for time steps 0 < k < 160 and 320 < k£ < 480. The
performance is worse when the MT is moving on street segments oriented parallel to
the y-axis, which is the case for time steps 160 < k < 320.

In Fig. 4.7 the MT location RMSE in m vs. particle number N for the Cellular,
Hybrid 1 and Hybrid 2 methods are shown for the PF, APF, RBPF, RBAPF together
with the PCRLB. It can be observed that for the Cellular method, the performance of
the different filters is practically equivalent and only small performance improvements
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Figure 4.7. MT location RMSE vs. particle number N for PF, APF, RBPF, RBAPF
and PCRLB assuming LOS propagation conditions, solid lines: Cellular method, dash-
dotted lines: Hybrid 1 method, dashed lines: Hybrid 2 method.

can be achieved by increasing the number of particles in the filters. For the Hybrid
1 method, the same conclusions as those for the Cellular method can be drawn for
the RBPF and RBAPF. It can be noticed that for all tested number of particles, the
performance of the RBPF and RBAPF is always better than the performance of these
filters for the Cellular method. The RMSEs of the PF and APF are worse compared to
the RMSEs of the RBPF and RBAPF and results from the increased state dimension,
the PF and APF have to deal with. Even though the performance of these filters can be
improved by increasing the number of particles, they cannot reach the performance of
the RBPF and RBAPF. More interestingly, they cannot even reach the performance
of the Cellular method. For the Hybrid 2 method, the RBAPF provides the best
performance even for small numbers of particles, which is followed by the RBPF. The

PF and APF generally require more particles to obtain acceptable results.

In Fig. 4.8 the MT location RMSE in m vs. particle number N for the Cellular, Hybrid
1 and Hybrid 2 methods are shown for the PF and RBPF with road constraints. It
can be observed that the performance of the RBPF with road constraints is practically
equivalent for all investigated numbers of particles. Compared to the RBPF with
road constraints, the performance of the PF with road constraints is slightly worse,

especially when the number of particles is small.
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Figure 4.8. MT location RMSE vs. particle number N for PF and RBPF with road
constraints assuming LOS propagation conditions, solid lines: Cellular method, dash-
dotted lines: Hybrid 1 method, dashed lines: Hybrid 2 method.

In Fig. 4.9, the MT location RMSE in m vs. the GRT error standard deviation oggr
in s for the Hybrid 14+ and Hybrid 2+ method are shown for the EKF, UKF and CKF
together with the corresponding PCRLB. The results are obtained from Nyc = 100
Monte Carlo runs. It can be observed that all three filters have practically the same
performance. For ogrr > 5-107%, the RMSE of the Hybrid 14 method reaches an upper
bound, which is equivalent to the RMSE of the Hybrid 1 method. Large performance
improvements can be obtained for ogrr < 5-107%. For values of oggrr smaller than
1078 the Hybrid 1+ method reaches a lower bound and no significant performance
improvements are possible. For the Hybrid 2+ method, similar conclusions can be
drawn. For ogrr > 5 - 1077 the RMSE of the Hybrid 2+ method reaches an upper
bound which is equivalent to the RMSE of the Hybrid 2 method. Small performance
improvements can be obtained for ogrr < 5-1077. For values of ogrr smaller than
1072 the Hybrid 2+ method reaches a lower bound and no significant performance
improvements are possible. The performance improvements of the Hybrid 24+ method
are smaller than the performance improvements of the Hybrid 1+ method. It can be
observed that all three filters cannot attain the corresponding PCRLB. In Fig. 4.10,
the MT location RMSE in m vs. the GRT error standard deviation oggr in s for the
Hybrid 1+ and Hybrid 2+ method are shown for the PF, APF, RBPF and RBAPF
using N = 1000 particles, together with the corresponding PCRLB. The results are
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Figure 4.9. MT location RMSE vs. GRT error standard deviation oggrr for EKF,
UKF, CKF and corresponding PCRLB assuming LOS propagation conditions, solid
lines: Hybrid 1+ method, dashed lines: Hybrid 2+ method.

obtained from Ny = 100 Monte Carlo runs and the same conclusions as those for
the KF-based estimators can be drawn. It can be observed that only the RBPF and
RBAPF can approximately achieve the performance of the KF-based estimators. The
PF and APF diverge for small values of ogrr. The reason for divergence is that for small
values of oggrr, the likelihood pdf of the GRT measurement becomes highly peaked.
Since the particles in the PF and APF are drawn from the transitional pdf which is
not peaked, and the weights are updated using the likelihood pdf, the corresponding
weights will have very low weights resulting in a poor representation of the posterior
pdf. In the RBPF and RBAPF, the peaked likelihood pdf of the GRT measurement
cancels out in the PF measurement update of the nonlinear states, cf. (4.104) and
(4.156), since it depends only on the bias which is a linear state. Thus, the RBPF
and RBAPF are not influenced by this effect. In Fig. 4.11, the MT location RMSE
in m vs. the GRT error standard deviation oggrr in s for the Hybrid 1+ and Hybrid
24 method are shown for the PF and RBPF with road constraints using N = 1000
particles. The results are obtained from Ny = 100 Monte Carlo runs and the same
conclusions as those for the PF-based estimators without road constraints can be drawn
from these results. It can be noticed, that with the Hybrid 24+ method practically no
performance gains can be achieved compared to the Hybrid 2 method. Furthermore,

compared to the PF, the effect of the peaked likelihood is less pronounced for the PF
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Figure 4.10. MT location RMSE vs. GRT error standard deviation ogrr for PF, APF,
RBPF, RBAPF and corresponding PCRLB assuming LOS propagation conditions,
solid lines: Hybrid 1+ method, dashed lines: Hybrid 2+ method.
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Figure 4.11. MT location RMSE vs. GRT error standard deviation ogrr for PF and
RBPF with road constraints assuming LOS propagation conditions, solid lines: Hybrid
14 method, dashed lines: Hybrid 2+ method.
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with road constraints. In Fig. 4.12, the MT location RMSE in m vs. GDOP for
the Satellite and Hybrid 3 method are shown for the EKF, UKF and CKF together
with the corresponding PCRLBs. The results show that all three filters provide the
same performance and that they cannot achieve the corresponding PCRLBs. For small
GDOP values, the performance improvements of the Hybrid 3 method compared to the
Satellite method are small. For large GDOP values, the Hybrid 3 method significantly
outperforms the Satellite method. In Fig. 4.13, the MT location RMSE in m vs.
GDOP for the Satellite and Hybrid 3 method are shown for the PF, APF, RBPF,
RBAPF using N = 1000 particles, together with the corresponding PCRLBs. For the
PF-based estimators without road constraints, the same conclusions can be drawn from
these results as those for the KF-based estimators. It can be noticed that the RBPF
and RBAPF provide the best performance, which is practically identical, while the
performance of the PF and APF is worse. For the PF and RBPF with road constraints,
significant performance improvements can be obtained. However, using the Hybrid 3
method rather than the Satellite method will yield only small improvements, which
is true for all tested GDOP values. It can be further seen that the performance is
approximately equal for all GDOP values. This can be explained by the fact that
the additional consideration of road information in the filter can be interpreted as an

additional and very accurate measurement. Depending on the orientation of the road

RMSE in m
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Figure 4.12. MT location RMSE vs. GDOP for EKF, UKF, CKF and corresponding
PCRLB assuming LOS propagation conditions, solid lines: Satellite method, dashed
lines: Hybrid 3 method.
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Figure 4.13. MT location RMSE vs. GDOP for PF, APF, RBPF, RBAPF and corre-
sponding PCRLB assuming LOS propagation conditions, solid lines: Satellite method,
dashed lines: Hybrid 3 method.

with respect to the locations of the satellites and BSs, the road information can help to
further improve the performance. Comparing the results of this section with the results
of the non-recursive estimators, cf. Section 3.5.2.1, it can be observed that due to the
additional consideration of the state model in the estimation process, large performance
gains due to time averaging effects are possible for all investigated methods.

4.6.2.2 Simulation Results for Propagation Conditions that switch be-
tween LOS and NLOS

In this section, the performance of the PF-based algorithms introduced in Section
4.5 is evaluated for the different combinations of measurements of Scenario I as given
in Section 2.3.4.2. In contrast to Section 4.6.2.1, it is now assumed that the RSS
and RTT measurements are affected by switching LOS/NLOS propagation conditions.
The PCRLBs for the different combinations of measurements are computed accord-
ing to Section 4.3.3 using N = 10000 samples, in order to indicate the best possible
performance that one can expect for the given scenario and set of parameters.

For the initialization of the filters, the same strategy is used as explained in Section

4.6.2.1. In order to apply the algorithms to the hybrid localization problem, the pa-
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rameters of the likelihood pdf and transitional pdf have to be specified, cf. (3.83) and
(4.14). In the following, the covariance matrix Q is chosen as in Section 4.6.2.1 and
the parameters of the likelihood pdf are chosen such that they are equal to the param-
eters with which the measurements have been generated, cf. Table 2.2. The stationary
probabilities of the Markov chain can be computed from (2.15) and (2.51). In practice,
however, these parameters are unknown and have to be estimated in advance from
field trial data. For the computation of the PCRLB, the parameters of the likelihood
pdf and transitional pdf are assumed to be equal to the parameters with which the
measurements have been generated, cf. Table 2.2. The pdf required to initialize the
PCRLBs, cf. (4.12), is assumed to be Gaussian with mean Xolo and covariance Pg.

In Figs. 4.14, 4.15 and 4.16, the MT location RMSEs in m vs. the time index k for
the Cellular, Hybrid 1 and Hybrid 2 methods are shown for the PF, APF, RBPF and
RBAPF using N = 1000 particles, together with the corresponding PCRLBs. From
these results, the same conclusions as those for the PF-based estimators assuming LOS
propagation conditions can be drawn. It can be observed that compared to the LOS
case, the RMSEs for the different methods are larger. This can be explained by the
fact that in NLOS situations, the noise with which the measurements are affected with
is larger. This, in turn, means that the measurements provide less information about
the MT state, which leads to the inferior performance. It can be further noticed that
the performance of the PF and RBPF with road constraints for the Hybrid 2 method,
cf. Fig 4.16, is practically equivalent to the performance of the same filters assuming
LOS propagation conditions, cf. Fig. 4.6. From these results one can conclude that
the performance is dominated by the information available from the PR measurements
and the road, and less influenced by the RSS and RTT measurements.

In Figs. 4.17 and 4.18, the MT location RMSE in m vs. the GRT error standard
deviation oggrr in s for the Hybrid 1+ and Hybrid 2+ method are shown for the PF,
APF, RBPF, RBAPF, PF with road constraints and RBPF with road constraints using
N = 1000 particles, together with the corresponding PCRLB. The results are obtained
from Ny = 100 Monte Carlo runs. For the shown results, the same conclusions as
those drawn for the results assuming LLOS propagation conditions can be drawn. It can
be noticed that compared to the LOS case, the performance of the PF-based estimators
without road constraints is worse for the Hybrid 14 and Hybrid 24+ method. However,
the possible performance improvements using the Hybrid 14+ method instead of the
Hybrid 1 method are larger compared to the LOS case. In Fig. 4.19, the MT location
RMSE in m vs. GDOP for the Satellite and Hybrid 3 method are shown for the
PF, APF, RBPF, RBAPF using N = 1000 particles, together with the corresponding
PCRLBs. The same conclusions can be drawn from these results as those for the PF-

based estimators assuming LOS propagation conditions. It can be observed that for
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the PF-based estimators without road constraints the results are worse compared to
the LOS case, which is due to the different assumptions for the measurement noise in
LOS and NLOS propagation conditions.

4.6.3 Field Trial Results

In this section, the expected performance of the hybrid localization method is tested
on experimental data available from a field trial. Since the RTT and RSS measure-
ments are highly affected by switching LOS/NLOS propagation conditions the PF-
based algorithms have been used for the hybrid localization method. The unknown
parameters of the RT'T and RSS model as well as the stationary values of the Markov
chain, which are necessary to evaluate the likelihood function, cf. (3.83), have been
estimated from the available field trial data using the Expectation-Maximization al-
gorithm [DLR77,MK97]. For the initialization of the filters, the strategy presented in
Section 4.6.2.1 is used. The initial state vector is obtained from the geometric approach
presented in Section 3.5.3 and the initial MT velocity and the MT clock drift is set to
zero. The movement of the MT during the field trial can be described with the move-
ment of a car in a city. The MT experiences many accelerations and deaccelerations,

RMSE in m
IS

w
o

0 80 160 240 320 400 480
time index k

Figure 4.14. MT location RMSE vs. time index k for PF, APF, RBPF, RBAPF and
PCRLB assuming switching LOS/NLOS propagation conditions and Cellular method,
solid lines: No road constraints, dashed lines: Road constraints.
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Figure 4.15. MT location RMSE vs. time index k for PF, APF, RBPF, RBAPF and
PCRLB assuming switching LOS/NLOS propagation conditions and Hybrid 1 method,
solid lines: No road constraints, dashed lines: Road constraints.
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Figure 4.16. MT location RMSE vs. time index k for PF, APF, RBPF, RBAPF and
PCRLB assuming switching LOS/NLOS propagation conditions and Hybrid 2 method,
solid lines: No road constraints, dashed lines: Road constraints.
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followed by periods of no movement, since the car has to stop at traffic lights. In order
to take into account the different maneuvers of the MT, the covariance matrix Q, which
is a filter design parameter, is chosen in the algorithms as Q = diag, [Qcv, 100 - Qco]
with Qcv = diag[100,100] (Q = diag,[07, 100 - Qco] with o2 = 100 for PF-based algo-
rithms with road constraints), where the parameters of the covariance matrix Qco are
given in Table 2.2. Note that the algorithms have been also tested for smaller values
of Qcv, but this yielded no performance improvements. In order to obtain an average
performance of the PF-based estimators, Nyc = 100 Monte Carlo runs are performed,

where in each run the same set of measurement data is used.

In Fig. 4.20, the MT location RMSE vs. particle number N for the Cellular, Hybrid
1 and Hybrid 2 method is shown for the PF, APF, RBPF and RBAPF. It can be
seen that the performance of the different filters for the Cellular method is practically
equivalent for all tested numbers of particles. Small performance gains can be obtained
using the Hybrid 1 method rather than the Cellular method, where the PF and APF
are outperformed by the RBPF and RBAPF for small N. Significant performance
improvements are possible with the Hybrid 2 method. In Fig. 4.21, the MT location
RMSE vs. time index k for the Cellular, Hybrid 1 and Hybrid 2 method is shown for the
PF using N = 1000. Here, only the results for the PF are shown since for N = 1000, all
investigated algorithms have approximately the same performance, cf. Fig. 4.20. It can
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Figure 4.17. MT location RMSE vs. GRT error standard deviation ogrr for PF, APF,
RBPF, RBAPF and PCRLB assuming switching LOS/NLOS propagation conditions,
solid lines: Hybrid 1+ method, dashed lines: Hybrid 2+ method.
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Figure 4.18. MT location RMSE vs. GRT error standard deviation ogrr for PF and
RBPF with road constraints assuming switching LOS/NLOS propagation conditions,
solid lines: Hybrid 1+ method, dashed lines: Hybrid 2+ method.
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Figure 4.19. MT location RMSE vs. GDOP for PF, APF, RBPF, RBAPF and PCRLB
assuming switching LOS/NLOS propagation conditions, solid lines: Satellite method,
dashed lines: Hybrid 3 method.
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Figure 4.20. MT location RMSE vs. particle number N for PF, APF, RBPF and
RBAPF, solid lines: Cellular method, dash-dotted lines: Hybrid 1 method, dashed
lines: Hybrid 2 method.

be seen that the Cellular method provides the worst performance. Small performance
improvements can be obtained using the Hybrid 1 method and significant performance
gains are possible using the Hybrid 2 method. The peaks in the RMSE result from the
mismatch between the state model assumptions and the true M'T movement, and the
geometric relationships between the satellites, BS and the MT during the field trial.
In Fig. 4.22, the MT location RMSE vs. time index k for the Cellular, Hybrid 1 and
Hybrid 2 method is shown for the PF with road constraints using N = 1000. From these
results the same conclusions as those for the PF can be drawn. Note that the results for
the RBPF with road constraints are pratically equivalent and are not shown. It can be
seen that the incorporation of road constraints into the PF for the Cellular method does
not yield the performance improvements that have been obtained in the simulations.
The reason for this result is the investigated field trial scenario, which is much more
challenging than the simulation scenario, since it contains much more road junctions
and less favourable geomtries between the MT and the BSs, cf. Fig. 2.6. These facts
in combination with the availability of inaccurate RTT and RSS measurements result
in the described performance. The performance can be significantly improved using
the Hybrid 2 method. In this case, two very accurate PR measurements are available
that help to improve the overall performance. In Table 4.1, the MT location RMSE
in m for the Cellular, Hybrid 1 and Hybrid 2 methods are shown for the PF and PF
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Figure 4.21. MT location RMSE vs. time index k for the Cellular, Hybrid 1 and
Hybrid 2 methods shown for the PF.
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Figure 4.22. MT location RMSE vs. time index k for the Cellular, Hybrid 1 and
Hybrid 2 methods shown for the PF with road constraints.
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with road constraints using N = 1000 particles. The results show that in terms of
RMSE, the PF with road constraints always outperforms the PF. However, only large
improvements are possible using the Hybrid 2 method. Comparing these results with
the results of the non-recursive estimator, cf. Table 4.1, it can be concluded that the
results of the PF are similar to the results obtained with the non-recursive estimator
assuming optimal initial values. The performance using the PF is not further improved
due to the choice of Qcv. Even though the choice of Qv helps to cover the different
maneuvers of the MT during the field trial, it also leads to higher uncertainty meaning
less confidence in the state model. This, in turn, means that performance of the filter
is dominated by the information that is contained in the measurements. Nevertheless,
compared to the non-recursive estimator, the PF-based estimators have the advantage

that they are relatively insensitive to badly chosen initial values.

Table 4.1. MT location RMSE for the Cellular, Hybrid 1 and Hybrid 2 method using
the PF and PF with road constraints for N = 1000 particles.

Method MT location RMSE in m
PF PF with road constraints
Cellular 50.26 49.42
Hybrid 1 47.49 46.30
Hybrid 2 29.85 19.76

4.6.4 Computational Complexity

In order to complement the performance analysis, this section deals with the com-
plexity of the different hybrid localization algorithms. With the obtained results, it
is possible to identify which algorithm presents the best trade-off between complexity

and performance.

In the following, the complexity of the EKF, UKF and CKF algorithms is evaluated in
terms of FLOPs. In the PF-based algorithms, essential steps such as the generation of
random variables cannot be measured in FLOPs. These steps, however, significantly
contribute to the computational complexity and cannot be neglected. The complexity
analysis of PF-based estimators can be found in [KSGO05] and is not further treated
in this work, since a fair comparison to KF-based estimators in terms of FLOPs is
not possible. However, as a rule, one can safely say that the PF-based estimators are

orders of magnitude more complex than the KF-based estimators. In Table 4.2, the
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Table 4.2. Computational complexity of some common matrix operations [KSGO05]

Operation Size Mult. Add. Other
A+A A e R — nm —
A-B A ceR>™ BeR™ | Imn | (m—1)in -
Cc! CeR™" n? — —
VC C e R™n - - n® /3 + 2n?

computational complexity of some common matrix operations is summarized [KSGO5].
Here, it is worth noting that the matrix square root, which is needed to evaluate the
set of cubature and sigma points, is computed using Cholesky decomposition, whose
complexity grows cubically. In the EKF as well as in the UKF and CKF, there are
certain steps that cannot be measured in FLOPs. In the EKF, for example, one has to
evaluate at every time step k the Jacobian matrix Hyog, and the nonlinear function
hrosk(+), cf. Algorithm 4.1. In the UKF and CKF, one has to propagate at every time
step 2 - n, + 1 sigma points and 2 - n, cubature points through the nonlinear function
hiosk(+) (cf. Algorithms 4.2 and 4.3). In the following, the cost of evaluating a certain
nonlinear function and Jacobian matrix is neglected. Furthermore, the computation of
the weights in the UKF and CKF, as well as the initialization of all three filters can
be neglected, since these steps are done only once. In Table 4.3, the computational
complexity of the different quantities that have to be evaluated in the EKF, UKF
and CKF is presented. Summing up the computational complexity of the different

Table 4.3. Computational complexity of the EKF, UKF and CKF. &X', denotes the
matrix composed of sigma/cubature point vectors.

Quantity Complexity in FLOPs
EKF UKF CKF
Kifl—1 2n2 — ny 2n2 — ny 2n2 — ny
Pjr—1 8n3 —15n2+10n, 8n3 —15n2+10n, 8n3 —15n2+10n,
X ki1 - 13n2 /3+2n?2 13n2 /3+2n?2
Zi|k—1 — 2nyn,+2n, 2nyn,
Pookk—1 | 2n2n+2nin,—nn, | dnng+2nem,+4n2+n, 4n2n,+3n?
Poca ki1 2n’n, —nyn, An2n,+3n,n, +2n2+ny 4n2n,+2n.n,
K n:+2nin, —nyn, n:+2nin, —nyn, n:+2n2n, —nyn,
X/ 2NN, +2n, 2NN, +20, 2NNy, +2n,
Pk 2n’n+2ncn,—nen, | 2nin+2nin,—nen, | 2nng+2nin, —nen,
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quantities results in the total FLOP complexity of the EKF, UKF and CKF for one
time step which is given by

Cexr (N, ny) = 803 +nd + 6nn, + 6n’ny, — 13n2 — 2nyn, + Iy + 2n,, (4.184)
37

Cukr(Ny, ny) = gni +n3 4 6n2n, + 8nny — 9In2 + Tnen, + 4n2 + 10n, + 5n,,(4.185)
37

Cexr(ng, n,) = gni +n3 + 6n2n, + 8n’ny — 11n2 + 4nyn, + 3n2 + 9ny + 2n,.(4.186)

Table 4.4 shows the complexity of the algorithms in terms of FLOPs per time step k for
the different methods and Scenario I. It can be seen that for all investigated methods,
the EKF has the lowest computational complexity, followed by the CKF and UKF.
The complexity reduction of the EKF compared to the UKF is about 30%. Using a
CKF rather than a UKF results in a complexity reduction of only 4%.

Table 4.4. Computational complexity of the hybrid localization algorithms in FLOPs
per time step k for Scenario I.

Method | Complexity in FLOPs per Time Step
EKF UKF CKF
Cellular 3108 4534 4314
Hybrid 1 6813 9708 9360
Hybrid 1+ 7974 11230 10842
Hybrid 2 7974 11230 10842
Hybrid 2+ 9267 12916 12486
Hybrid 3 9267 12916 12486
Satellite 2283 3684 3534

4.7 Conclusions

In this chapter, the hybrid localization problem has been reformulated as a recursive
state estimation problem, where the MT state is assumed to be a Markov process.
Various well-known KF-based estimators and PF-based estimators have been proposed
to solve the hybrid localization problem. The RBAPF has been newly proposed and
derived in the framework of a general conditional linear system model. Road constraints
have been incorporated into the PF and RBPF to further improve the performance.

The performance of the different algorithms has been compared to the theoretically
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best achievable performance, which is given by the PCRLB. For the case of LOS
propagation conditions, the PCRLB has been newly derived in the hybrid localization
framework. For the case of switching LOS/NLOS propagation conditions, a numerical
solution of the PCRLB based on Monte Carlo integration has been newly proposed.
The presented hybrid localization algorithms have been extensively analyzed in terms
of performance. The KF-based algorithms are further investigated in terms of their
complexity. If it is not otherwise stated, the following main conclusions hold for both
cases assuming LOS and switching LOS/NLOS propagation conditions:

e The performance gains of the Hybrid 1 method with respect to the Cellular

method strongly depend on the accuracy of the initial values.

e Compared to the hybrid localization algorithms presented in Chapter 3, large
performance improvements can be obtained with the KF-based algorithms and
PF-based algorithms for all investigated methods.

e The proposed KF-based algorithms and PF-based algorithms cannot achieve the
corresponding PCRLBs.

e The RBPF and RBAPF show good performance for the Hybrid 14+ and Hybrid
2+ method for all investigated accuracies of the GRT measurements. The PF and

APF diverge for highly accurate GRT measurements due to a peaked likelihood
pdf.

e For the case of LOS propagation conditions and having no road information avail-
able, the EKF provides the best trade-off between complexity and performance.

e Significantly performance improvements can be achieved for all investigated
methods by incorporating road-constraints into the PF and RBPF. Good per-
formance results can be obtained already with a small number of particles.

e The RBPF always outperforms the PF and the RBAPF always outperforms the
APEF. The achievable performance gains strongly depend on the dimension of the

state space and the number of particles used in the corresponding filters.
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Chapter 5

Recursive State Estimation with Adaptive
LOS/NLOS Detection for Hybrid
Localization

5.1 Introduction

In this chapter, the hybrid localization problem is solved using recursive state estima-
tion techniques with adaptive LOS/NLOS detection !. In recursive state estimation
with adaptive LOS/NLOS detection, the MT state and the mode variable is taken into
account in the estimation process. These quantities are estimated for each time step &
recursively, by taking into account the information available from the measurements,
MT state estimates and estimates related to the mode variable from previous time
steps.

The concept of adaptive recursive Bayesian state estimation is introduced in Section 5.2
and two solutions to the optimal adaptive recursive Bayesian solution are presented.
In order to assess the theoretical best achievable performance of adaptive recursive
estimators, the PCRLB is evaluated for the hybrid localization problem in Section 5.3.
Since an analytical solution of the optimal adaptive recursive Bayesian solution for hy-
brid localization does not exist, suboptimal adaptive recursive estimators are proposed.
In Section 5.4, IMM algorithm-based estimators are introduced to the solve the hybrid
localization problem, and in Section 5.5, multiple model PF-based estimators are pro-
posed. The performance of the different hybrid localization algorithms is analyzed by
means of simulations in Section 5.6. Finally, the main conclusions of this chapter are

drawn in Section 5.7.

In the literature, recursive state estimation with adaptive detection is also known as adaptive
state estimation, adaptive filtering, jump Markov state estimation or hybrid state estimation [SB99,
BSLK01,RAG04, GGO5].
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5.2 Concept of Adaptive Recursive Bayesian Esti-
mation

5.2.1 Introduction

In this section, the concept of adaptive recursive Bayesian estimation is presented. In
adaptive recursive Bayesian estimation, the discrete-valued mode variable r; is intro-
duced to model possible jumps among different models that occur randomly between
two consecutive time steps, see for instance [SB99, BSLK01, RAG04,LJ05]. Since the
actual value of the mode variable r; at every time step is unknown, it has to be consid-
ered as unknown in the corresponding adaptive recursive estimator. In the following,
two approaches are presented, with which the adaptive Bayesian estimation problem
can be solved.

The first approach is based on mode sequence conditioning and is presented in Section
5.2.2. The second approach is based on state vector augmentation and is presented in
Section 5.2.3.

5.2.2 Mode Sequence Conditioning

In this section, the conceptual solution for the adaptive recursive Bayesian estimation
problem using the mode sequence conditioning approach is presented [AF70, BSLKO1,
RAGO4]. The idea of the mode sequence conditioning approach is to calculate posterior
pdfs that are conditioned on particular mode sequences. Thus, instead of estimating
the current mode 7, all possible mode sequences that might occur through time £ are

evaluated in this approach.

Let ! denote the particular value of the mode variable at time & in the I-th mode
sequence. Since at each time step k£ the mode variable is assumed to be among the
possible s modes, the number of mode sequences increase exponentially with s*. In the

following, the sequence of modes up to time index k is denoted with
RE={rt vk ooty ={RL |, rk}, for 1=1,... s" (5.1)

Let Pr{R}|Z;} denote the probability of a particular mode sequence given the mea-
surements Zy, and let p(xx|RL, Zy) denote the posterior pdf conditioned on a particular
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mode sequence. Then, the posterior pdf p(xy|Z;) can be expressed as a weighted sum
of pdfs according to

sk k

p(xklZk) = > p(xk, RL|Zk) = Y Pr{R}|Zs} - p(xi| Rk, Zi).- (5.2)
=1 1=1

Note that the number of sum components increase exponentially with time. According
to [AF70], the posterior pdf p(xz|RL, Z) conditioned on a particular mode sequence
as well as the probability Pr{R'|Z;} can be updated recursively. The corresponding
time update and measurement update equations can be written as follows. In the time
update step, the prediction density p(xx|R',Zx_1) conditioned on the mode sequence
R is computed according to

p(xk|RE, Zi1) = /]R”x P(Xn|Xp_1,78) - p(Xp_1|RE_ 1, Zp1) dxp_ . (5.3)

For state models of the form (2.2), the transitional pdf p(x|xx_1,7%) can be reduced
to

p(Xk|Xk—1,7%) = P(Xk|Xk-1), (5.4)
where p(xg|x;_1) is given by (4.2). In the measurement update step, the posterior

pdf p(xx|RL,Zs,) conditioned on the mode sequence is calculated from the following
relationship

p(zk|Xk7 ri:) : p<Xk|R§<;7 Zk—l) p(zk‘xlﬁ Ti) : p(Xk|R€g7 Zk—l)

p(Xk’R;w Zy) .
RL. Zy— R 7

p(zi| Ry, Zg—1) /nxp(zk|xk,7“§g)'p(xk| ;ca k1) dXg 1

(5.5)

For measurement models of the form (2.18), the pdf p(zx|x,7}) (or mode-conditioned
likelihood function) is given by

p(Zk|Xk,T’§€) :pvk(ri)(xk - hk(Xk,Té))- (56)
The probability Pr{R}|Z;} can be evaluated recursively from

(21| Rk, Zn—1) - Pr{ri|ri_, } - Pr{R}_|Zs—1}

p
Pr{R.|Z.} =
{ k| k} p(Zk;|Zk—1)

(5.7)

and the recursions are initiated with p(x¢) and Pr{r, } [AF70,BSLKO01]. Note that if the
mode variable r; in effect at every time step k is known, then the adaptive recursive
solution given by (5.2), reduces to the recursive solution presented in Section 4.2.
Knowledge of the posterior pdf p(xy|Zy) enables one to obtain MT state estimates with
respect to any criterion. In the following, the MMSE estimator for recursive adaptive
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estimation and the corresponding covariance using the mode sequence conditioning

approach are introduced that can be obtained from inserting (5.2) into (4.5), yielding

k

e = OPHRUES - [ % plalRE 20 dxi, (5.80)
=1

Sk

Pyvsere = Z Pr{R}|Z} - /R”x (x1 — Xniviseefe) (X — Xnavselk) | P(Xk | Ry Ze ) dxy.
=1

(5.8b)

For the hybrid localization problem, an analytical solution for p(xy|R%, Zz) does not
exist, since the measurement model hy(xy, ;) is nonlinear. In this case, one has to
resort to suboptimal approaches. In addition to that, the exponentially increasing
number of mode sequences prevent the evaluation of (5.2) for large values of k in
practice, so that further approximations have to be introduced.

5.2.3 State Vector Augmentation

In this section, the conceptual solution for the adaptive recursive Bayesian estima-
tion problem using the state vector augmentation approach is presented [RAGO04]. In
the state vector augmentation approach, the continuous-valued state vector x; is aug-
mented by the unknown discrete-valued mode variable 1y, yielding y;, = [x},74]T. Since
the augmented state vector yj is composed of continuous-valued and discrete-valued

states, the corresponding estimation problem is also known as hybrid-state estimation

problem [RAG04,SB99].

The aim in hybrid-state estimation is to recursively compute estimates of the state x
and the mode 7 using the sequence of all available measurements Z;. From a Bayesian
point of view, the aim is to recursively compute the joint posterior pdf p(xy, r¢|Zs),
since it provides a complete statistical description of the state x; and mode r; at that
time. The recursive solution to the hybrid state estimation problem is divided into a
time update step and measurement update step [RAGO04]. In the time update step,
the joint prediction density p(xg, rx|Zx_1) is computed according to

P(Xk, 1| L—1) = ZPT{Tk’Tk—l}'/Rnxp(xkka—brk)'P(Xk:—l,?”k—ﬂzk)dxk—l- (5.9)
Tk—1

Note that for state models of the form (2.2) the pdf p(xx|xz_1,7%) can be replaced by
the expression in (5.4). When a new measurement becomes available at time step k,
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the measurement update step is performed. Using Bayes’ theorem, the joint posterior
pdf p(xg, 7x|Zy) can be updated according to

D(Zk| Xk, k) - P(Xke, T | Li—1)

p(Xk, Tk|Zy) = )
Z/ P(2k[ Xk, 1) - P(Xpy 7| Zp—1) dx

(5.10)

where the pdf p(z|xx, r) is given by (5.6), and the recursions are initiated with p(x)
and Pr{r;} [RAGO04]. The posterior pdf of the current state, given the measurements
can be finally obtained from

xk\Zk Zp Xk,Tk|Zk (511)

Note that if r; is known at each time step k, then the adaptive recursive solution
given by (5.11) reduces to the recursive solution presented in Section 4.2. Knowledge
of the posterior pdf p(xx|Zy) enables one to obtain MT state estimates with respect to
any criterion. In the following the MMSE estimator for recursive adaptive estimation
and the corresponding covariance using the state vector augmentation approach are

presented that can be obtained from inserting (5.11) into (4.5), yielding

fiMMSE,k\k = Z/nx X - P(Xk, | L) dxg, (5.12a)
_ - - T
Prvserr = Z/nx(xk — XnMsEkk)  (Xe — Xnmse k) P(Xk, 7| Zg) dx. (5.12D)

For the hybrid localization method, an analytical solution to the recursion given by (5.9)
and (5.11) does not exist, since the mode-dependent measurement function hg(xy, %)

is nonlinear. In this case, one has to resort to suboptimal approaches.

5.3 Posterior Cramér-Rao Lower Bound

5.3.1 Introduction

In this section, the PCRLB for the hybrid localization method is presented, where the
switching between LOS and NLOS propagation conditions is modeled with a Markov
chain. The calculation of the PCRLB for this case is more difficult, since a discrete
valued model index r;, is introduced in addition to the continuous valued state vector

X,. As the evaluation of the PCRLB involves derivatives with respect to the state
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vector of interest, r; cannot be included into the state vector, since then, the regularity
conditions for computing the PCRLB are no longer satisfied [vT68].

In the following, two approaches for the evaluation of the PCRLB are presented, that
avoid the incorporation of r; into the state vector of interest. In Section 5.3.2, the
enumeration method is presented, where the PCRLB is approximated as the expected
value of the mode sequence [BRFT03, RAG04, HRF05]. In Section 5.3.3, the marginal-
ization method is proposed, where the discrete mode index r is marginalized from all
pdfs that are involved in the computation of the PCRLB. The main contributions in
this section are the application of the well-known enumeration method to the hybrid
localization problem, so that suitable performance bounds for the corresponding esti-
mators can be established. In addition to that, a new performance bound is proposed,
which is derived for a more general setting and then applied to the hybrid localization

problem.

5.3.2 Enumeration Method

The idea of the enumeration method is to condition the PCRLB on the mode sequence,
yielding a conditional PCRLB. The unconditional PCRLB is then found, by evaluating
the expected value of the conditional PCRLB, where the expectation is taken over the

mode sequence [BRFT03, RAG04, HRF05].

Let p(Xy, Zi|RL) denote the joint pdf of the sequence of states X;, and measurements
Z, conditioned on a particular sequence of modes R.. Let further Xp|k(Zy) denote an
unbiased estimate of x;, and let Xy ,(Z;) — x; denote the estimation error. Then, for
a given mode sequence R}, the covariance matrix of the estimation error has a lower
bound, referred to as conditional PCRLB, and is defined as the inverse of the (n, x n,)
conditional Bayesian information submatrix Ji. Then, the covariance matrix of the
estimation error satisfies the following inequality

B xp 2 miy L (R (Zie) — xi) (R (Zie) — x;) '} > [J}] - (5.13)

According to [BRFT03, RAG04, HRF05], the conditional Bayesian information sub-
matrix J¢ for estimating the state vector x; can be calculated recursively using the
following formula

o =D = DTy + D) DR + DY, (k> 1) (5.14)
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where
D;{ll = E x,r) {—=A%-1log, p (Xp|Xx—1,7%) 7}, (5.15a)
DY = Epxomry {— L%, loge p(xk[xk— Lre)t =D, (5.15b)
D = Epxmiy { = 2% loge p(xk[xk-1, ) (5.15¢)
D% = Epx, 1) B p(z, x,m) { = D%k Log, pl(z %k, 7) } - (5.15d)

The recursion (5.14) is initialized with Jo which is defined in (4.12). The uncondi-
tional PCRLB is defined as the expected value of the conditional PCRLB and can be
determined from the following relationship

Epx,, 25 =) L b (Z) — xi) (ugn(Z) — x5) T}
Epiri} {Ep(xk,zkm;){(ﬁk\k(zk) — Xp) (X (Zr) — Xk)T}}

= EPr{w {7} (5.16)
- ZPY{R} 5] ' = Prrcnie. (5.17)

where Pr{R.} is the probability that a particular mode sequence R will occur. Ob-
serve that the number of sum components grows exponentially with time k. Since the
calculation of the probabilities Pr{R.} requires the enumeration of all possible mode

sequences, the bound given in (5.17) is called the Enumeration Posterior Cramér-Rao
Lower Bound (E-PCRLB) [RAGO04].

For the hybrid localization method, the Markov chain is assumed to have s = 2V8s
different modes with r, € {1,...,2"8s} cf. Section 2.3.5. Thus, a calculation of (5.17)
for large values of k is practically impossible (e.g. assuming Ny = 3 and k& = 100,
one has to calculate and sum up 8'% unconditional PCRLBs). In this case, it is
possible to approximate the expectation given in (5.16) using a Monte Carlo integration
approach [BRF'03]. The idea is to sample Nyc mode sequences R, i = 1,..., Nyc,

using the prior mode probabilities Pr{r, =i}, i = 1,...,2"5s and the mode transition
probabilities 7;, 4,7 = 1,..., 2", Then, the expectation (5.16) can be approximated
as follows
-1 1 X -1
Epy(rt) { (3] } ~ e LA (5.18)
i=1

Using this strategy, one naturally considers those mode sequences in the computation
of the bound that are most likely and discard the ones that are very unlikely. A proof
that the approximation in (5.18) converges to the E-PCRLB for large Nyc can be
found in [BRF103]. As a result, the E-PCRLB can be approximated with

Nuc
1

;11
7DE—PCRLB ~ NMC Z [ch] . (519)
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From (5.19), the MSE of the MT location can be determined which satisfies the fol-

lowing inequality
B, zi Ry Ul nam pin(Z) — xarm e 17} > [Percribily + [Percribily, - (5.20)

In order to evaluate the E-PCRLB for the hybrid localization method, it is necessary
to determine the unknown matrices D;{ll, DL’E, Df,ﬁll, D§$321 and DﬁSl, cf. (5.15).
Since the switching between LOS and NLOS propagation conditions is modeled with
a Markov chain, the hybrid localization method is fully described by the models given
in (2.49) and (2.53). The model in (2.49) is linear Gaussian and independent of the
mode variable 7, so that the matrices Dﬁf’ill, Diﬁlj, Df,ill and Déﬁ% simplify to

11 11 112 112 121 21 1,22 122
Dy, =Dy, Dy5=Dz-,, Dy°,=D;,, D= =Dil,, (5.21)

where D}' |, D2, D', and D?%, are defined in (4.15). The likelihood function
p(zg|Xk, 71 ), necessary to evaluate the matrix Dﬁgl, can be determined from the mea-

surement model (2.53), and is given by

P(zalxk, 1) = N (2x; i (X, 73) + o (re), Rie(7))- (5.22)

Let I:Ik(xk, 7)) denote the mode-conditioned Jacobian matrix, which is given by

I 8h,(€1)(xk, k) @h,&l)(xk, %) . ahg)(xk, %) |
8x,(€1) 8x,(€2) 89@,&”")
6h,(€2) (Xp, k) 6h,(€2) (XK, %) . 8h,(€2) (XK, %)
Hy(xy, 73) = ox)) ox? ™) . (5.23)
8h,gM) (Xk, k) 3h,(€M) (Xg, %) o 8h,(§M) (Xg, 1)
61’,(:) ax,(f) ax,(j‘x)

and let F(xy,71) denote the mode-conditioned FIM. Then, the matrix D%*} can be

written as
~ —1 ~
D% = By {F (%1, 74) } = By {HL (%1, 7h) - [Rie(r)] ™ - Hilxi, )} (5.24)

Note that the bound is independent of the mean vector g, (r}). By insertion of (5.21)
and (5.24) into (5.14) and by application of the matrix inversion lemma (4.18) to (5.14),
the expression for the recursive calculation of the conditional Bayesian information

submatrix can be rewritten as

JL = [I‘ Q- TT+F- [JL_I]_l . FTrl + Ep(xk){ﬂg(xk,ri) . [Rk(ré)}_l . I:Ik(xk,ré)}.
(5.25)
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The expected value of the mode-conditioned FIM is approximated in the following
using a Monte-Carlo integration approach, cf. Appendix A.10, yielding

NMc
-1 ] n
o A F (a7} ) [Re(r)] - Hi(x" k), (5.26)
where X,(C”), n=1,..., Nuc, are i.i.d. state vector realizations, such that X,(c”) ~ p(xp).

Finally, by insertion of (5.25) into (5.19) and evaluation of (5.20), the MT location
E-PCRLB can be found. The E-PCRLB is overly optimistic, because in calculating
each conditional Bayesian information submatrix J%, it is implicitly assumed that the
mode sequence R! is known [BRFT03, RAG04, HRF05]. In reality, however, the mode
sequence is not known and the corresponding filter algorithm has to account for this
added uncertainty. As a result, it is expected, that the estimation errors of the corre-

sponding adaptive recursive algorithms are greater than the bound.

5.3.3 Marginalization Method

The idea of the marginalization method is to marginalize the discrete mode index ry
from all pdfs that are necessary to evaluate the PCRLB. This approach is not new and
has been recently proposed in [Svel0] to compute the PCRLB for a nonlinear, additive
Gaussian state model that depends on the discrete model index r;, and a linear, additive
Gaussian measurement model that is independent of r,. However, the algorithm pre-
sented in [Svel0] cannot be applied to evaluate the PCRLB for the hybrid localization
method, since in our case, the state model is linear, additive Gaussian and indepen-
dent of 7, cf. (2.49), and the measurement model is nonlinear, additive Gaussian and
depends on ry, cf. (2.53). In the following, it is shown how the idea of marginalization
can be applied to evaluate the PCRLB for the hybrid localization method. The cor-
responding PCRLB is termed hereinafter the Marginalization Posterior Cramér-Rao
Lower Bound (M-PCRLB).

The main objective is to evaluate the PCRLB for the current state x;, given the sequence
of measurements Zj. Recall from Section 4.3 that the Bayesian information submatrix
Ji for the parameter of interest xy, is defined as the inverse of the (n, x n,) lower-right
submatrix of [Ig x| ~'. Thus, in order to obtain the PCRLB for xj, the inverse of J}, has
to be calculated. According to (4.7), the BIM for estimating the sequence of states X
depends on the joint density p(Xy, Z). For the general state and measurement model
given in (2.1) and (2.17), which include the models (2.49) and (2.53) for the hybrid
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localization method, the joint density p(Xy, Zx) can be decomposed as follows

p<Xk7 Zk) - p(Xk7 Xk—lv Zy, Zk—l)
= p(Zk|Xk, Xi-1, Zk—l) : p(Xk|Xk—1, Zk—l) 'p(Xk—h Zk—l)
= p(Zk|Xk, Zk—l) 'p(Xk|Xk—1) 'p(Xk—h Zk—1>7 (5-27)

where the third equality follows from the fact that x; is Markov. Note that the pdf
(2 |Xk, Zg—1) implicitly takes into account the dependency of the measurements on
the Markov chain by conditioning the pdf on the sequence of measurements Zj_.
This, in turn, means that the conditional independence assumption does not hold
any longer for models of the form (2.17), i.e., p(zx|Xk, Zr—1) # p(zx|Xx). Since x; is
Markov, the BIM has a block diagonal structure that enables a recursive calculation
of the PCRLB [TMN98|. In the following, a recursive formula for evaluating the
Bayesian information submatrix is presented. The Bayesian information submatrix Jy

for estimating the state vector x; can be calculated recursively using the following

formula
Jp =Dy = Dl (Jrmr + DLy) D2 + D, (k> 1) (5.28)
where D}! |, D;?,, D?' | and D?? | are given by (4.10a)-(4.10c) and
D; ) = Epx, 2 {— A% log, p(zi/xi, Zi—1)}- (5.29)

A proof of (5.28) can be found in Appendix A.11. For the hybrid localization method,
the matrices Di',, D2, D?! | and D??, are given by (4.15). Following the same
derivation steps as in Section 4.3.2, the recursive formula for computing the Bayesian

information submatrix for the hybrid localization method can be written as
J,=[T-Q-TT+F -[J 4] -F'] " +D¥ . (5.30)

The matrix D3? | is approximated numerically, using a Monte Carlo integration ap-

proach. The expectation in (5.29) can be written as

D, - |
(R
Often, it is more convenient to express D | as follows

/ Vo D(Zk| Xk Zi—1) - [V, (21| X, Zi 1)
(

/(an)k [—Ai: log, p(zk|xr, Zk_l)} - p(Zg| Xy) de] - p(Xg) dX.

(5.31)

R™)* (2 |%k, Zi—1)]°
(5.32)
A Monte Carlo approximation of (5.32) is, thus, given by
T
33 RS kap(zé )|Xl(c )> Zl(cjl) ' [Vka(Zl(c )|X§g )v chf)l)]
Dk—l ~ ) (533)

N n n n 2
= p(z . 2|
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where X,gn) ,n =1,..., Nyc, are ii.d. vectors such that X,(Cn) ~ p(X}) and Z,(Cn) ,
n=1,..., Nuc, are i.i.d. vectors such that Z(n) ~ p(Zy, |X(”)) In order to approximate
D | as in (5.33), a recursive algorithm has to be developed to generate X ) and Z

and to evaluate
n) (n) ()| (n) () \]T
Va7 5200 - [ Vi 6 2|

2
P 2|

(5.34)

Note, if X,E:") can be generated recursively, it is also possible to evaluate the approx-
imation of the expectation (5.33) for each k. For the state and measurement model
given by (2.1) and (2.17), the joint density of X; and Zj can be written for & > 0 as

k

k
p(Xk,Zk;) :p( Z1|X1 HP Xt|Xt 1 HP(Z5|X57ZS—1), (535)
t=1 s=2

(n)

which allows a recursive generation of X,(Cn) and Z, . To compute Vi, p(zk |X (n) Z(n) 1)

and  p(z"[x,Z")), one has to caleulate Pr{ry}, p(z”|x\" ) and
Vi p(z"[x\™ r;) for all values of r, and k. An algorithm to do this and with

which the M-PCRLB can be evaluated is given in Algorithm 5.1.

Algorithm 5.1 Computation of the Marginalization PCRLB

1. At time k = 0, initialize x| ~ p(Xo) for n = 1, ..., Nyc. Evaluate Jo from (4.12)
and determine the M-PCRLB which is given by [Jo]~*

2. At time k = 1 initialize r&”) ~ Pr{r;} and generate xﬁ”) ~ p(x1|x(()n)) and

Zg ") Np(z1|x1 ,7“1 ) forn=1,..., Nuc.

- Evaluate Vy, p(z\"|x\™) and p(z{" |x{"™) for each n as follows:
Ve x1") = Y Van(@x"” ) - Pr{n},

p(zV ) = Y pax, ) - Prir}.

T1

- Evaluate D3? given in (5.33). Afterwards, evaluate J; according to (5.28)
and obtain the M-PCRLB which is given by [J;]~!

3. For k=2,3,...,andn=1,..., Nyc, do:

- Generate 7™ ~ Pr{re[r™ }, x™ ~ p(x,|x\™)) and 2" ~ p(ze|x\ ™M),
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- Update the stored quantity Pr{r;_;} using the relation

Pr{ry} = Z Pr{ri|ri—1 }Pr{re_1}. (5.36)

Tk—1
- Evaluate Vy, p(z\"” |x\", Z,_1) and p(z\"|x\", Z;_,) as follows:
kap(z,g")\x,(gn), Zénjl) = Z kap(z,(gn)|x,(c"),rk) - Pr{r},
r1

p(z,&")|x,(€n), Z,(;i)l) = Zp(z,(gn)|xl(€n),rk) -Pr{r}. (5.37)
T1

- Evaluate D}? | given in (5.33). Afterwards, evaluate J; according to (5.28)
and obtain the M-PCRLB which is given by [J;]~!.

Note that (5.37) can be derived as follows
P . 20 = D p” % 2%
Tk

> P2 % v, Z37)) - ploca, Z87, ) - Pr{re}
" (X, Zén_)l)

5 (2 |x" 1) - plxi, ZVY)) - Pring}

p(Xk> Zl(cri)ﬂ

Tk
= > p(z" ) - Pr{nd, (5.38)
Tk

where the third equality follows from the fact that the joint distribution of x; and
Zj_, is conditionally independent of ry. Note further that (5.36) reduces to Pr{r;} =
Pr{ry_1},Vry = ri_1, for time-homogeneous Markov chains with symmetric TPMs,
which are initialized with their stationary values. In order to evaluate the M-PCRLB
for the hybrid localization method, the gradient Vi, p(zx|Xk,rr) and the transitional
pdf has to be known. Recall that the pdfs p(xx|xz—1) and p(zy|xg, %) are given by
(4.14) and (5.22). Then, the gradient is given as follows

Voo D(2k[ Xk, 74) = D(2R]x5, 78) - Y (X5, 78) - [Rie(ri)] ™ - [z — D (3, 1) — g ()]
(5.39)
The MT location PCRLB can be determined by evaluating the Bayesian information
submatrix Jj according to (5.30) and then inserting the result into (4.13). In contrast
to the E-PCRLB, the M-PCRLB does not assume that the mode sequence R is known.
Thus, it is expected, that the M-PCRLB is greater than the E-PCRLB.
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5.4 Interacting Multiple Model Algorithm-based
Estimators

5.4.1 Introduction

In this section, suboptimal estimators for the hybrid localization problem are developed
that are based on the mode sequence conditioning approach presented in Section 5.2.2.
In order to avoid the exponential increasing number of mode sequences in the optimal
approach, the idea of suboptimal solutions is to keep a fixed number of mode sequences
with the largest probabilities and discard the rest. The probabilities of the remaining

mode sequences are then renormalized such that they sum up to unity.

Suboptimal approaches for solving the adaptive recursive Bayesian estimation problem
using the mode sequence conditioning approach are the generalized pseudo-Bayesian
and the IMM algorithm [AF70, BBS88, MABSD98, BSLK01, DB04, LLJO5]. These ap-
proaches have in common that a certain number of filters (e.g. EKFs, CKFs or PFs)
operate in parallel, where each filter is matched to a certain mode sequence. In the
following, the IMM algorithm is proposed to solve the adaptive recursive Bayesian
estimation problem, since it only requires s filters in parallel and best trades off perfor-
mance versus computational complexity [BSLKO1]. Any filter proposed in Section 4.4
and 4.5 or a combination of them can be used in conjunction with the IMM algorithm.
For the hybrid localization problem, however, the IMM algorithm in conjunction with
the EKF is proposed as solution, since with the other, computationally more complex
filters, no significant performance improvements are expected, as long as road con-
straints are not included in the algorithm. Even though PF-based estimators using
road constraints can be used in the IMM algorithm as well, it turned out that these
approaches cannot reach the performance of the multiple-model particle filter based
approaches, cf. Section 5.5, and thus, are not further considered. The main contri-
bution of this section is the application of the well-known IMM-EKF to the hybrid
localization problem with adaptive LOS/NLOS detection.

5.4.2 Interacting Multiple Model Extended Kalman Filter

In this section, the IMM-EKF' is proposed as a solution to the hybrid localization
problem with adaptive LOS/NLOS detection. In the IMM algorithm, the posterior
pdf, cf. (5.2), is approximated as

p(xk|Z) = > Pr{rk|Zi} - p(xelre, Zi) (5.40)

Tk
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[BBS88,BSLKO1]. Observe that the number of components in the sum is reduced from
s* to s, which leads to a substantial complexity reduction. The quantities Pr{ry|Z}
and p(xg|rk, Zi) can be calculated recursively by introducing a mixing stage at the
beginning of each recursion, where the history through £ — 1 is summarized by merg-
ing the mode-conditioned posterior pdfs of the previous time step into s new mixing
pdfs. The mixing stage is the key feature of the IMM algorithm, and enables one to
use s mode-conditioned filters in parallel rather than s* filters. The IMM algorithm
can be decomposed into the following stages: Mixing probability calculation, mixing,
mode-conditioned filtering and mode update. The corresponding IMM recursions are
summarized below (for detailed derivations, see for instance [BBS88, BSLKO01]).

e Mixing probability calculation (rg, 7,1 =1,...,5)
Pr{rg|re—1} - Pr{ri_1|Zr_1}
Pr{r;_ Zi 1} = 5.41
where
Pr{ry|Ze1} = Y Pr{rlrii} - Pr{re_1|Zp_1}. (5.42)
Tk—1
e Mixing (1, =1,...,5)
p(Xk—1|7%, Z—1) = Z Pr{re_1|re, Zp—1} - p(Xp—1|rh—1, Zi—1).- (5.43)
Tk—1
e Mode-conditioned filtering (1, = 1,...,s)
— Mode-conditioned Time Update
p(Xp|ry, Zp—1) = /p(Xk|Xk—1,7“k) - p(Xp—1 |7k, L—1) dXp_1. (5.44)
— Mode-conditioned Measurement Update
p(z| Xk, ) - P(Xk|Tk, Zi—1)
Xi |7k, Lig) = , 5.45
Ploxelr, Z) P(2Zk|re, Zg—1) (5.45)
where
p(Zk |7k, Zi—1) = /p(Zk|Xk,7”k) p(Xk| T, Zi—1) dXg. (5.46)
e Mode Update (r, =1,...,5)
Zy ,)-P Zy_
Pr{ry|Zy} = Ll Zer) PriveZe ) (5.47)

ST p(zk|re, Zi—1) - Pr{ri|Zs_1}

Tk
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The IMM recursions are initiated with p(xg) and Pr{r;}. By using the mode prob-
abilities Pr{ry|Z;}, obtained from the mode update, and the mode-conditioned pdfs
p(Xk|rk, Zy1), obtained from the mode-conditioned measurement update, an approxima-
tion to the posterior pdf p(xx|Zx) can be finally determined according to (5.40).

In the IMM-EKF the idea is to evaluate the mode-conditioned filtering stage using
a bank of s EKF, operating in parallel, where each of the EKFs is matched to a
specific mode. In each mode-conditioned EKF, the posterior pdf p(xy_1|ry_1,Zg_1) is
approximated with a Gaussian pdf, i.e.,

P(Xp—1|Th—1, Lp—1) = N(chfﬁ)A(k—1|k—1(7ak71)7Pk—1|k—1(7ak71>>7 for r_1=1,...,s.
(5.48)
Thus, the mixing pdf p(xj_1|rk, Zr_1), cf. (5.43), is composed of a sum of Gaussian

pdfs (or Gaussian mixture pdf) given by

p(Xk-1|rk, Zi-1) ~ > Pr{re_a|re, Zi-1} - N (%e—1; Reorppo1(re-1), Proapo1 (re-1)),
Tk—1

(5.49)
with r, = 1,..., s, respectively. Since the mixing pdfs p(xx_1|rk, Zg_1) serve as input
to the s mode-conditioned EKF, and the mode-conditioned EKF can handle only
Gaussian pdfs, the mixing pdfs have to be further approximated with a single Gaussian

pdf using moment matching [BSLKO01], yielding

P(Xp—1 |7k Zi—1) = N (K15 Xepom1)6—1 (7%), Pmg—1jk—1 (%)),  for rmp=1,... s,
(5.50)
where
ﬁm,k—uk—l(m) = ZPY{T‘k—1|7“k7Zk—1} : fik—uk—l(rk—l)’ (5.51a)
Trp_1
Po—1je—1(re) = Z Pr{re_1|ri, Zi—1} - {Pr_1jp—1(ri—1) + [Ki—1je1(re—1)—
Th—1

Kink—11k—1(1%)] * [Rn—1jp-1(rr—1) — fcmyk_uk_l(rk)]T}.(5.51b)

After having completed the mode-matched filtering and mode update stage, s different
state estimates Xj,(7;), covariances Ppy(ry) and mode probabilities Pr{r;|Z;} are
available, from which approximations of the estimates Xymserr and Pyvserir, cf.
(5.8), can be computed according to

XMMSE, k|l Z Pr{ri|Zi} - Xp(rs), (5.52a)
Tk

N . N N T
Pynise kik = E Pr{rk’Zk}‘{PMk(rk)"‘ [Xk\k(rk)—XMMSE,Mk} ) [Xk|k(7"k)—XMMSE,k\k] }
Tk

(5.52b)
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[BSLKO1]. For the hybrid localization method, where the switching between LOS
and NLOS propagation conditions is modeled with a Markov chain having s = 2/VBS
different modes, 2"¥BS EKFs have to be operated in parallel. Thus, the proposed
IMM-EKF-based solution is especially suitable for scenarios where measurements are
received from a small number of BSs. In addition to that, if the number of possible
modes is too large, another problem occurs which degrades the performance and which
is known as competition among the modes [MABSD98]. A pseudocode description of
the IMM-EKF for hybrid localization is summarized in Algorithm 5.2. Note that after
the initialization, the mixing probability calculation and the mixing are left out and
one directly performs the mode-conditioned extended Kalman filtering.

Algorithm 5.2 Interacting Multiple Model Extended Kalman Filter

1. Initialization:

- For ry = 1,...,2¥8s  initialize the 2735 mode-conditioned EKFs with
{%m,000(71), Pmojo(r1)} = {Xo0,Po} and set the initial mode probabilities to
Pr{r } = 1/2Nss,

2. Mixing Probability Calculation:

- For rp_1 = r, = 1,...,2VBS | evaluate the mixing probabilities according to

Pr{rg|re_1} - Pr{ri_1|Zs_1}

Pr{?"k_l‘Tk, Zk—l} = Pr{rk‘zkfl} 7

and store the predicted mode probabilities
Pr{ry|Ze1} = > Pr{rre1} - Pr{re_1|Zp_1}.
Tk—1
3. Mixing:

- For r, = 1,...,2"¥8s evaluate the moment matched means and covariances

of the mixing pdfs according to

Ronpetfbo1 (1) = Y Pr{rilre, Zer } - Keoqp (ricr),

Tk—1

Poio1k—1(rr) = Z Pr{ry_i|ry, Zy—1} - {Pk—1|k—1(7ak71> + [)A(k—l\k—l(rkfl)_

Tk—1

N N N T
Xm,k—1|k—1(7“k)} : [Xk—l\k—l(Tk—l) - Xm,k—1|k—1(7’k>] }

4. Mode-conditioned Extended Kalman Filtering:
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- For r, = 1,...,2¥8s  evaluate
) ) )

(k) = F-Xpp—1p—1(1),
Prjp—1(re) = F-Pryj1jp—1(re) - F'+T-Q-TT,
P ip—1(rk) = Prp_1(rn) - HY Gap_1(75), 1),
P, k1) = HyEnpo1(re),7x) - Prypor (1) - HY Rigp—1 (1), 7) + Rp(rp),
Ki(rr) = Pygpp—1(rs) - [Pzz,k|k71(7‘k:>}_1a
(rr) = Xppp—1(rn) + Ki(rr) - [2e — he(Xepp—1 (%), %) — 14 (7)),
(re)

= Prp—1(ri) — Ki(rs) - Poapie1(re) - Ki (1),

Tk

Xk\k Tk

Pr(re
and approximate
P(2zi|re, Zi—1) = N(Zk; hk(fik\k—1(7”k), %) + g (Tr), Pzz,k\k—1(7’k))-
5. Mode Update

- For rp, = 1,...,2"8s  evaluate

p(zg|Tk, Zi—1) - Pr{ri|Zp—1}
S p(zk|re, Zi—1) - Pr{ri|Zx_1}

Tk

PI‘{T}C’Zk} =

where Pr{ry|Zy_1} and p(zg|rg, Zi—1) are available from step 2 and 4.
6. Estimation:

- Determine an estimate of the state vector according to

fCMMSE,km = ZPY{Tk‘Zk} : fik\k(m)-

Tk

7. Set k:= k + 1 and iterate from step 2.

5.5 Multiple Model Particle Filter-based Estima-
tors

5.5.1 Introduction

In this section, suboptimal estimators for the hybrid localization problem are developed

that are based on the state vector augmentation approach presented in Section 5.2.3.
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Suboptimal approaches for solving the adaptive recursive Bayesian estimation prob-
lem using the state vector augmentation approach are generally PF-based [RAGO04].
These approaches have in common that the posterior pdf of the augmented state vector
p(Xk, 75| Zy) is represented by particles and corresponding weights, from which relevant
quantities such as Xnimse sk, Pymsekx and mode probabilities Pr{ry|Z;} can be com-
puted. An appealing advantage of this approach is that, compared to the IMM-EKF,
the mode probabilities can be estimated without merging mode histories and it is not

necessary to linearize the measurement model.

For any PF-based estimator proposed in Section 4.5, a corresponding multiple-model-
based estimator can be constructed. In the literature, this has been done for the
PF [MI00], yielding the multiple-model particle filter (MM-PF), for the APF [KBO0O],
yielding the multiple-model auxiliary particle filter and for the RBPF, yielding the
multiple-model Rao-Blackwellized particle filter (MM-RBPF) [MAH*07]. In the fol-
lowing, the MM-PF and the MM-RBPF are proposed as solution for the hybrid lo-
calization problem. Road constraints are incorporated into these filters in order to
further improve the performance. In Section 5.5.2 the MM-PF is presented and in Sec-
tion 5.5.3 the MM-RBPF is introduced. The main contributions of this section are the
application of the well-known MM-PF to the hybrid localization problem. In addition
to that, the MM-RBPF presented in [MAHT07] is derived for a more general setting
and then applied to the hybrid localization problem.

5.5.2 Multiple Model Particle Filter

5.5.2.1 Introduction

In this section, the MM-PF is proposed as a solution to the hybrid localization problem.
The MM-PF is a sequential Monte Carlo approximation of the conceptual solution of
the adaptive recursive Bayesian estimation given by (5.9) and (5.10). In the MM-
PF, the posterior pdf, cf. (5.2) is approximated by a set of particles and weights
{y,g),w,(jzc}fvzl, where each particle y,(:) consists of two components, namely X](;) and
r,(:) [IMI00, RAGO04]. The corresponding discrete approximation to the posterior pdf is

given by
N . . .
p(Xp, 7| 1) & Z w,(ﬁ?k SO(xp — x,(;), K — 7‘,(;)). (5.53)
i=1

In the following, it is shown how the particles and weights can be updated recursively,
resulting in the MM-PF.
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5.5.2.2 Derivations

In this section, the MM-PF for hybrid localization is derived. The derivation of the
MM-PF is based on the posterior pdf p(xy, rx|Zx) [MI00, DAFGO1].

Initialization

The MM-PF is initialized as follows:

P(Xk-1,%-1]Zx-1) Z wy ko1 " O (Xe— L= X — ). (5.54)

Time Update

The time update starts with evaluating the joint prediction density p(xg,7x|Zx_1), cf.
(5.9), yielding

p(Xk,Tk’qu) = ZPT{TMW 1} / Xk’kalyrk)'?(Xk:flarkfllzkl dxj—;

r vV
k=1 (5.54)

Q

N
Sy Py} pocalxg) ). (5.55)
In the following, a weighted discrete approximation of p(xy, rx|Zx_1) is obtained using
an importance sampling approach. In the MM-PF, the key idea is to represent each
component of the weighted sum in (5.55) by a single particle, which is composed of
x and r{"’. While the mode ry, is sampled from Pr{r|r{” }, the state x; is sampled

from a mode-conditioned importance density, yielding
r,(f) ~ Pr{rk|7’,(21}, and XS) ~ q(xk|x,(£1,r,(:), zr), 1=1,...,N, (5.56)

where the latest measurement z; is taken into account in the mode-conditioned impor-
tance density [RAGO04]. As a result, the prediction pdf can be approximated as

P(Xp, 7| Zr—1) Z wk‘k L 0(xy — x,(j), e — 7’,(:)), (5.57)
where the unnormalized importance weights are given by

(i) (i) p(x x| )

Wik—1 X Wi qg—1 " VNG i =1
q(x %y 1, zi)

..., N. (5.58)

Y

The importance weights have to be further normalized to ensure Zjvzl w,(j",i_l =1.
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Measurement Update

In the measurement update, the joint posterior pdf p(xy, rx|Zx) is updated according
0 (5.10). Insertion of (5.58) into (5.10) gives a weighted discrete approximation of the
joint posterior pdf. Since this approximation is numerically normed, a calculation of
the denominator in (5.10) is not needed, yielding

P(Xk, Tk L) X p(Zk|Xk, k) - D(Xk, 7| Lig—1)

N
~ Zwk|k 1 pzk‘xk 7Tk) o(xr, _ch)ark_Tl(;))

()
Wik—1

N
= S wl o0 —x" - 1), (5.59)
=1

where the normalized importance weights are given by
o e

ME = =N , 0 ey
> = 1“’1(@\11 1 p(zk|xk ’rl(c))

N. (5.60)

By finally omitting the mode ry in the discrete approximation (5.59), the desired pos-

terior pdf of the current state is found which is given by

p(xXk|Zy) =~ Z wk‘k (xx — x,(f)). (5.61)

Estimation and Resampling

In the MM-PF, the formulas for estimating the mean vector Xynsk x and its covariance
PMMSE,I‘: are equivalent to the formulas given in (4.68), since the posterior pdf is ap-
proximated with (5.61). For the resampling step in the MM-PF, systematic resampling
is used which is explained in Section 4.5.2.2.

5.5.2.3 Choice of Importance Density

In the design of MM-PFs, the choice of the mode-conditioned importance den-

sity q(xk|xk 1 T,g)

tance density that minimizes the variance of the importance weights is given by

,Zx) plays a major role. The optimal mode-conditioned impor-
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q(xk|xgzl7r,(f),zk)0pt = p(xk]x,(le,rk,zk) [RAGO4]. However, for the hybrid localiza-
tion problem, a closed-form expression for the density p(xk|x,(:ll, Tk, 21) does not exist,
so that one has resort to suboptimal choices. For the hybrid localization problem, the
following importance density is chosen

g(xilx 7)) = p(xilx L ) = p(xalxi ). (5.62)

In this case, the weights in the time update are given by w,ﬁf&c_l = w,@l‘k_l, cf. (5.58),

and the weights in the measurement update simplify to

(i) (i) .0
() _ wk,1|k,1 'p(zk’Xk » Tk ) .
Wik = =N 5o LT 1,...,N. (5.63)
Zj:l W _1|k—1 -p(zelxg” rg”)

A pseudocode description of the MM-PF for the hybrid localization is given in Algo-
rithm 5.3. Note that the pdfs p(xx|xk—1) and p(zg|xg, %), and the TPM Pr{rg|rp_1},
necessary to evaluate Algorithm 5.3, are given by (4.14), (5.22) and (2.52), respectively.
Note further that after the initialization, the sampling of mode variables in the time

update step is left out, and one directly starts with the sampling of the states.

5.5.2.4 Incorporation of Road Constraints

In this section, it is explained how road constraints can be incorporated into the MM-
PF for hybrid localization. For incorporating road constraints into the MM-PF, the
approach presented in Section 4.5.6.2 is used. Since the mode variable is included only
in the measurement model, the incorporation of road constraints into the MM-PF can
be done as follows. The model for generating the state x;, is replaced with the model for
generating road-constrained states xg j, cf. (4.169). The mode-conditioned likelihood

function has to be rewritten as

p(zx|xk, k) = p(z| Tk (Xr K, TRN), Tk)- (5.64)

A pseudocode description of the MM-PF with road-constraints for hybrid localization
is given in Algorithm 5.4. Note that after the initialization, the sampling of mode
variables in the time update step is left out, and one directly starts with the sampling
of the road-constrained states.
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Algorithm 5.3 Multiple-Model Particle Filter

1. Initialization:

- For + = 1,..., N, initialize the particles X(()i) ~ p(Xp), the weights w?

0[0

2|=

and the mode probabilities rgi) ~ Pr{r}.
2. Time Update:
- For2=1,..., N, draw mode probabilities according to
r) ~ Prinr,},
and draw states from the importance density

xi) ~ plxilxi ).

3. Measurement Update:

- For2=1,..., N,, evaluate the weights

(i) wl(c)uk 1 p(zk’Xk ’Ti(c))

Wik =

Zwk 1)k—1 p<zk"xkj ’T]E:J))

4. Estimation:

- Determine an estimate of the state vector according to

E wk|k Xk .

5. Resampling:

- Perform systematic resamphng using Algorithm 4.4. Take N samples with
replacement from the set {Xk T (l) L1, where the probability to take sample

mswk'k. Set w,i‘L—N for@—l,...,N.

6. Set k:= k + 1 and iterate from step 2.
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Algorithm 5.4 Multiple-Model Particle Filter with Road Constraints
1. Initialization:
- For 2 =1, ..., N, initialize the particles Xg?o ~ p(Xg,), the weights w(()% = %

and the mode probabilities rf) ~ Pr{r}.
2. Time Update:
- For i =1, ..., N, draw mode probabilities according to
r) ~ Pr{rgfri ).

(4) (4)

- For i = 1,..., N, generate particles xy’, from xp’,_; by using samples from

(4)

: (%)
the process noise sequences Wy’ | ~ Pwg_, (+) and Weoh 1 ™ Pwoo s (*)

as shown in (4.169).
3. Measurement Update:

- Forv=1,..., N,, evaluate the weights
(i) wi(ﬁukﬂ 'p<zk"TG,k(Xg?k?IRN)> 7“1(;))
BTN ) My
-lek{ukfl - p(2k| Ta k(X g Tn), 777)
J:

4. Estimation:
- Determine an estimate of the state vector according to
N . .
X = Z w,(j)k : TG,k(Xg?k, TrN)-
i=1

5. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with

N

replacement from the set {Xg?k, 7’,(:)}1-:1, where the probability to take sample

iisw,ﬁ. Set w](j&c:]%[forizl,...,]\f.

6. Set k:= k + 1 and iterate from step 2.
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5.5.3 Multiple Model Rao-Blackwellized Particle Filter

5.5.3.1 Introduction

The MM-PF requires a large number of particles to obtain a good approximation of the
joint posterior pdf p(xy, 7x|Zy) in state estimation problems, where the dimension of the
state vector x; is high. In order to overcome this problem, Rao-Blackwellization can
be applied to the MM-PF. The corresponding MM-RBPF exploits linear substructures
in the state and measurement model equations, cf. Sections 2.3.2 and 2.3.3, so that
the state space can be partitioned into two parts according to (4.71). The resulting

joint posterior pdf can be partitioned into two pdfs using Bayes’ rule as follows

p(Xp, X, k| Zi) = p(X3, X, T, Zie) - p(X, Tk Zi). (5.65)

The first pdf p(xL|x}, 7%, Zy) can be evaluated analytically using a mode-conditioned
Kalman filter, if the models are linear given x} and ry, while the second pdf p(x}, ri|Zx)
is approximated using an MM-PF. Since the dimension of the state x}} is smaller than
the dimension of the state x;, the MM-RBPF generally requires fewer particles to

obtain a good approximation of the posterior pdf p(xg, 7| Z).

5.5.3.2 Derivations

In this section, the MM-RBPF is derived for the hybrid localization method. The
MM-RBPF approach is not new and has been proposed in [MAHT07] to derive an
estimator for mobility tracking in cellular radio networks, where the mode variable 7y
is included only in the state model and the measurement model is independent of the
linear states. However, the algorithm presented in [MAH'07] cannot be applied to the
hybrid localization problem, since in our case, the measurement model depends on the
mode variable 7 and the linear states, cf. (2.53). In the following, the MM-RBPF
is derived for a more general mode-dependent conditional linear system model, where
both, the state model and the measurement model, depend on the mode variable 7.
The resulting MM-RBPF can be applied to a broader class of problems and, thus,
the results in this work can be regarded as an extension of what has been presented
in [MAH'07]. In order to exploit the idea of Rao-Blackwellization in the MM-PF, the
following mode-dependent conditional linear system model is introduced:

xp = B ) F (g me) Xy + TR (G, 7a) - Wi (1), (5.66a)
Xp = B (G, me) + Bl (51 7e) - Xgy + Ty (X, 7%) - Wiy (%), (5.66b)
z1p = hyp(x )+ He(xEme) - x5, 4 vig(re), (5.66¢)
Zogr = hog(Xp, 7k, Vor(re)). (5.66d)
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Note, that in contrast to (4.73), the discrete mode variable 7 is included into the
equations, in order to account for the possible switching between different models.
The measurement vector z, = [z{,,2,]" is split into two statistically independent
parts, 8 ,(+), f,_,(*), hyx(+), hox(-) are vector functions and F}_,(-), Fi_,(-), Tr_, ("),
I', (), Hi(:) are matrices of appropriate dimensions. The mode-dependent noises in
the state and measurement models are denoted by wi_,(r%), Wi_; (%), vik(re) and
v (ry) and are assumed to be white. The noise vector [wi (re), wy', (4)]T, with

dimension ny,, and the vector vy ;(7%) are assumed Gaussian distributed according to

P00 0 (o [ G0 D) v st et

Furthermore, it is assumed that x§ and x{, are white. The pdfs p(x8) and p(zg x|xx, 7%)
can be arbitrary, but have to be known. The pdf of x}) is Gaussian, cf. (4.75) and
the initial mode probabilities Pr{ri}, r1 € {1,..., s}, are assumed known. In order to
derive the MM-RBPF from the model given in (5.66), the two noise processes wi_; (%)
and w},_,(ry) have to be decorrelated using a Gram-Schmidt procedure [Sch03]. Similar

to (4.76), the decorrelated system can be written as

xp = fi (G, me) + FRo (s 7e) - Xy + Thoy (x5, 7) - Wiy (), (5.68a)

X}c = fllc—l(x;cl—hrk) + F}c—l(xz—hrk) 'X}g—1 + Ek(Xié’X}i_pm)

+ T (R, 7w) - Wiy (1), (5.68D)
z1k = hy(X], ) + Hi(x3, 72) - Xg, + vie(re), (5.68¢)
Zog = hok(Xp, Th, Vo (i), (5.68d)

where
F}c—1<xlnc—17rk) = F}c—1<x;~cl—17rk) - F}c—l(xz—brk) ) QZI—I(W)
TR (X re) - Qo ()] FR (X5 7e), (5.69a)
Er(x},x ) = Doy (o, 7e) - Qi (i) - [T (06 y, i) - QR ()]
[ = B ()] (5.69b)

The noises w?_,(r;) and w},_,(r%) are now uncorrelated and distributed according to

] WO, Qe (5.70)

Wi—1 (%)

with

Qi-1(rk) = diagb[Q2_1(7“k)aQZ_1(7“k) — QN (re) - [Qp_y ()] - 21_1(7%)1]- (5.71)

g

Q}Cfl(rk)
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In order to simplify the notation, the following abbreviations are introduced

n _ f;?_l(XE_m) _ FZ—I(XII;—DTIC)
fk_l(Xk_ljrk) B |: fllc—l(Xz—lark> ’ Fk_l(rk) B F}g—l(xrl;—lark> 7

0 wi ()
E XH,XH T — _ Nixy X1 Wi (1) = 7k1 :
i) = | gt | et = | 0 |
Lya(r) = diagb[ri—l(xz—lark)aF}q—l(xg—lark)]'

Thus, the state model, cf. (5.68a) and (5.68b), can be written as

Xy n n n
[ X{l: }:fk—l(xk17rk)+Fk—1(Tk)'X}cl +Ex(x, X1, m0) D1 (k) - Wi (). (5.72)

In the following, the MM-RBPF is derived for the model given by (5.68). The derivation
is based on the joint posterior pdf p(x2, x}, r|Zg).

Initialization

The MM-RBPF is initialized as follows:

n 1 ~ 1 LG) (4)
P(Xp—1 Xpo—1s k-1 Zi—1) E :wk 1k—1" Xk—17xk—1|k—17Pk—1\k—1)

'5(X271 - Xk_(1)7 Tk—1 — T](€221>~ (573)

Time Update

The time update starts with evaluating the prediction density p(x%,x%, ri|Zg_1), cf.
(5.9), yielding

(X}, X, k| Zg 1) ZPT{Tk|Tk 1} /nx /n DX, X3 |X5 15 X1 7k)

Tk—1

n 1 n 1
'?(Xk—p X1 Tk—1|zk—1) dxy_; dx;_

(5.73)
N
Z Wy 1\k 1 Pr{"’k‘rk 1)

n 1 n,(0) 1 1 L,(2) () 1
P(Xps X X521 X1, ) N (X515 % =10 Pl 1) Ay

S
(5.74)
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Since the dynamic model, cf. (5.72), is conditional linear and the error is Gaussian
distributed, the pdf p(x}, x}|x]; (11 , X, _1,7) is also Gaussian and given by

Pl xb [ ) = N (s B (0 ) + Y () - x4+ Be(x i ),
T (1) - Quor (i) - T (). (5.75)

As a result, the integral in (5.74) can be evaluated analytically, yielding

N

P Xk, 7| Z) ~Zwk e Pl b N L PO (5.76)
where

20 p FO (r) 5 o () 5

Xpk—1 = k= (%27, k) + By (re) X k-1 T k(X5 X321 ), (5.77a)

i ¢ ' v z,T
PfcI)k—1 - Fl(czl(rk)'Pi(c)l\k 1 Fl(q)1< )+Fk () - Quea (1) - 2)1(7’;{). (5.77b)

,g‘)k , and covariance matrix P;“ﬂ , according to (4.85),

the Gaussian density in (5.76) can be split into two parts, cf. (4.86). Note that the
consideration of the mode variable 7 in (5.77) does not affect the splitting. Thus, the

By splitting the mean vector x

prediction pdf p(x}, x}, r1|Zy_1) can be further rewritten as

p(XE,X}C,THZk_l) - (X}g’X27rk7Zk—l) 'p(X2>7’k|Zk—1)
~ Z wk 1lk—1 Pr{rk]rk N (g _Z“(; 17P2‘7](€111)
1,(i i
'N(X}ﬁxm(k)—u Pl(c\)k:—l)7 (5.78)
with
1,(2) 1,(2) pn,(i) 71— n _ on(d)
Xph—1 — Xgp—1 T Pk;\k; i [Pl ™ (5 = X)) (5.79a)
() _ 1,(7) nl,(9),T pn@E) -1 pnl6E)
Pk|k—1 - Pk\k—l - Pk|k—1 ) [Pk\k—l] 'Pk|k—17 (5.79b)

where )‘(Zi,(il, XZ\(/!?A’ I_’L"(lill, Pz‘lkl)l, and Pk|k , are defined in (4.85). In the following,
a weighted discrete approximation of p(x},ri|Zg_1) is obtained using an importance
sampling approach. In the MM-RBPF, the key idea is to represent each component
of the weighted sum by a single particle which is composed of x,(f) and 7“,(:). While
the mode 7, is sampled from Pr{rﬂr,@l}, the nonlinear state x;; is sampled from the

following importance density
X (X9 D7) i=1,...N. (5.80)

As a result, the prediction pdf can be approximated as

n 1 i n n,(7 i
(X2, xh, 7% Zk—1) Zwklk 1 xk,xkfk) 17Pl(<;\)k;—1> SO(xp — X, @ e — r,g)), (5.81)
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where the unnormalized importance weights are given by

n,(i), on,(i)  pn,(i)
(i) (i) N(x;,™ s Xl 1=Pk|k—1)

Wy X W gy ) y - , i=1,...,N. (5.82)
(Xk ’Xk£17rl(e)’ Zy)
The importance weights have to be further normalized to ensure Z i1 w,(j‘ll =L
Measurement Update
The measurement update distribution can be split as follows:
(X3, Xpoy k| Z) = POXIXE, 7, Zi) - D(XG, k| Zi)- (5.83)

The two parts can be evaluated separately. The first distribution can be updated for
each particle from the following relationship

p(Zk’XZ’(i),X}C,Tg)) (Xk|Xk Tl(c)v Zk 1)

el 2y )

(Xk|Xk 7"1(;)7 Zy) = (5.84)

where
pzelxy @, Zi) = /R Pz i, ) p( ) 2y ) g (5.85)
X1
For the measurement models given by (5.68c) and (5.68d), the likelihood function can

be split into two parts according to

Pl i) = plaab ) plzaaby o). (5.86)
By insertion of (5.86) into (5.84), the pdf p(zQ,k]xg’(i),r,(f)) can be canceled, since it is
independent of the linear states x, yielding

plzlxy @ x, ) - <xk|xk ) Zy )

plzg|xp @ ) 2y )

p(xIx?, Zy) = , (5.87)

where

el @ 2 ) = /R Pzl xg, ) - pOe @Y 2y ) dx. (5.88)
X1

The likelihood pdf p(z;, k\xk , X), r,g)) can be determined from (5.68¢) and is given by

Pzl %, ) = N (2 b (8, ) + Hi (<8, ) - b+ (), R ().
(5.89)
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The density p(xk|xk r,g), Zj_,) is available from the time update stage and is given
by
P(XHXZ(Z)a Zk71> = N(Xk7 Xkl(;) 1’ Pgﬁk_l) (590)

The integral in (5.88) can be evaluated analytically since the integrand is a product of
Gaussian densities. From this it follows that

p(Zm’Xk T;(f)>zk 1) N(Zlk,zlk,S ) (5-91)

where
2% = hl,k(XE’() 7Y+ Hy(x H(Z, ;i)) xkf,? 1+,u17k(r§f)), (5.92a)
s = H.qC ) Pl HIGRY ) + Ri(r)). (5920

The densities involved in evaluating the measurement update, cf. (5.84), are all Gaus-

sian. As a result, the density p(xk|xk r,g), Zy;) is also Gaussian and is given by

n,(7 i 1.(¢
p(XHXk( )7TIE:)7Z1€) :N<Xkaxk\(k 7P1(c|)k) (5.93)
where
1,(i i Ne
= Xl K (- 21, (5.94a)
i i i T
Pl = P —K sy KT (5.94b)
K\ = P, HIGq ) 807 (5.94c)

The measurement update for the nonlinear states x;, is done as follows:

p(Zk:'XI];a Tk, Zk—l) : p(X27 Tk|zk—1)
p(z1|Zy—1)

Since the pdf p(x},7x|Zx) is approximated using an importance sampling approach,

p(xp, k| Zi) = (5.95)

the denominator in (5.95) will be numerically normed and has not to be calculated.
The measurement update can be written as

p(Xz,Tk‘Zk) X p(Zk|X;€1,7’k,Zk,1> ‘p(xgurklzkfl)

= /n Pz, X, ) - POGIXE, i, Ziooa) dx - PO 7| Z )

Q

Zwk|k1 [ o ) e 2

(5.86)
-5(x2 — @ gy — r,(f))
S Mol )l st
klk—1" Lks 1k7 2,k Xk Tk L L k 5 )
Re
k(&

(5.96)



196 Chapter 5: Recursive State Estimation with Adaptive LOS/NLOS Detection

Combining (5.93) and (5.96) according to (5.83) results in

p(XE,X}wTHZk Z wk|k Xkyxkfk)’qu)k) 5(X2 - 7() Tk — Tl(c))' (5'97)

where the normalized weights are given by

W — wl(czl)k LNz z%, Sl(;)) p(22, k‘xk l(;))
klk ZN ) w](gju)g ) N(Z1 L zgjl)w Sg)) 'p(ZQ,kflxk’(])) T,(;))'

(5.98)

By finally omitting the mode ry in the discrete approximation (5.97), the desired pos-
terior pdf of the current state is found which is given by

p(x}, %3,|Zy) = Z wk|k Xk7Xk|(k)7 Pl(cz|)k) 3 —xp ). (5.99)

Estimation and Resampling

In the MM-RBPF, the formulas for estimating the mean vector Xynusg, ,x and its covari-
ance Pynvse x of the linear and nonlinear states are equivalent to the formulas given in
(4.108), since the joint posterior pdf is approximated with (5.99). For the resampling
step in the MM-RBPF, systematic resampling is used which is explained in Section
4.5.2.2.

5.5.3.3 Choice of Importance Density

In the design of MM-RBPFs, the choice of the mode-conditioned importance den-
sity q(x2|Xgﬁ),r,§),Zk) plays a major role. The optimal mode-conditioned impor-
tance density that minimizes the Variance of the importance weights is given by
(xk|Xk 1,7",(C L) opt = p(xk|Xk 1,rk ). Z1.). The proof is similar to the proof given
n [DGAO00]. However, for the hybrid localization problem, a closed-form expression
for this density does not exist, so that one has to resort to suboptimal importance

densities. For the hybrid localization problem, the following pdf
apIXp Y Ze) = N (s x5 L P ) (5.100)

is chosen as importance density, cf. (5.78). In this case, the weights in the time update
are given by w,(fl)k_l = w,(ﬁll 1> ¢f. (5.72), and the weights in the measurement update
simplify to

(i) _ leQHk—l N (2135 iﬁw S(Z ) - p(z2, k|Xk rl(c))

Wy = . . —.
| Zjvzl wl(cjf)1|k71 N (2 15 Zgjl)w Sfcj)) P22 7(])77”1(3))

(5.101)

X
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A pseudocode description of the MM-RBPF is given in Algorithm 5.5, where the fol-
lowing abbreviations have been introduced in order to simplify the notation:

L 0q 0 n)) = 8 FLeet o)) =T Tl ) =,

n,(i i 1,(¢ n L(4 L(7
.6 = 59, F <k<3 r) =F T ) =1,
he(e” ) = Y HGEO D) =HY B < ) = BY. (5.102)

Note that after the initialization, the sampling of mode variables in the time update
step is left out, and one directly starts with the sampling of the nonlinear states.

Algorithm 5.5 Multiple-Model Rao-Blackwellized Particle Filter

1. Initialization:

- Fori=1,..., N, initialize the particles x’ NN p(xo) the mode probabilities

7‘9 ~ Pr{rl} and the weights w0|2J = +, and set {Xolo : 0|0} {x},Po}.
2. Particle Filter Time Update:
- For2=1,..., N, draw mode probabilities according to
ry) ~ Prinr, ),
- For i =1, ..., N, draw particles from the importance density according to
x ) ~ N (g PR,
where

o1,(%) n, (1) n,(i) _1,(7)

Xemr = Beln T FL X0

pn,(i)  _ pn(d) (%) ( (‘) T
Pk|k—1 = F 'Pk:—1|k—1 ’ F + Fk 1 Qir .

3. Kalman Filter Time Update:

- Forv=1,..., N, evaluate

1,(7) S N () pul(),T  rpn,() 1-1 n,(i) _ -n,(i)
=1 — Xpg—1 T Pk\k—l : [Pk|k—1] - (% Xk|k—1)>
(%) _ pL@ pul(d),T rpn,() -1 pnol()

Pk|k—1 - Pk\k—l - Pk|k—1 ) [Pk\k—l] ) Pk|k—17
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where

L9 L) |, LG L3 (1)

X1 = b HFC X By

Snl() () i) =1(0),T

Pk|k—1 = k. ‘Pk 1)k—1 Fp

51,6 =i i =1(0),T L6 A L(),T
Pk|(lc)—1 = Fh- Pl(ﬁ k-1 FOT+TY QL T

= 1

1

)

1

i ,(2 nl, T n n — n,(7 n, (7

El(c) = Fk()l k—1 [ k—l)'Qk 1] 1'( k()_fk—(l))a

=1, (2 L,(7 L(7 nl, T n n,(7

Fk(—)l = Fk:(—)l -y () T k—1 [ Qk 1] k(1)7
Q}gq - }cfl - an [Qk 1] 2171

4. Particle Filter Measurement Update:

- For i =1, ..., N, evaluate the weights

w — wl(cz)llk 1 'N(Zl,ldigzgms(z) - p(z2 k|Xk l(c))
] —r A , ‘
Z] lwIE:])llk 1 N(Zl k,zgjms(]) p(z 2J<f|Xk (])’Tl(fj))

Y

where
~( % L(% 7
50, = n+HD O 4 )
sy = H) P -HIT 4+ Ri(r)).
5. Kalman Filter Measurement Update:

- For i =1,..., N, evaluate

X = Xl K (2 — 2,
UL = P, KOs K
where
K} =P, HT (8]

6. Estimation:

- Determine estimates of the linear and nonlinear state vectors according to

An n,(4)
XMMSE,klk = E:wlﬂk Xp XMMSEka E:wmk Xk|k

7. Resampling:

- Perform systematic resamphng using Algorithm 4.4. Take N samples with

replacement from the set {xz k“?, Pk‘ o T )}l 1, where the probability to
take sample 7 is wl(;‘zﬁ Set w,(;')k = ]{, fori=1,...,N.

8. Set k := k + 1 and iterate from step 2.
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5.5.3.4 Application to the Hybrid Localization Problem

In this section, the state and measurement models for the hybrid localization are
adopted to the conditional linear system model of the MM-RBPF, cf. 5.66. For
the hybrid localization problem, the state model is given by (2.49). The measurement
model, where the switching between LOS and NLOS propagation conditions is modeled
with a Markov chain, is given by (2.53). In order to relate the state and measurement
models to the MM-RBPF framework, the state vector is split into two parts according
to (4.112) and (4.113). Due to the fact that the state model is linear Gaussian and
independent of the mode variable r, the models for the linear and nonlinear states can
be written as in (4.114) and (4.115). For the mode-dependent measurement model, the

measurement vector is split as follows

T T T T
Z1k = [ZpR ks ZRTTLOS k> ZRSS,LOS ks ZBIAS K] (5.103)

i.e, all measurements can be expressed with (5.68¢c), while the measurement vector zs j
is empty. Thus, the corresponding measurement model can be rewritten as

ZPR,k dsar x(x}) 0 1 0 TMT % VPR, k
7 h (Xn> MPRXQ MPR><1 MPRXl . v (7,. )
RTTk | RITH(XE) | O tmer - Anes) | Ymrk RTT k(7%

- Ss) X
ZRSS,k hrss k(X7 k) 01 RTTl R 0 co - Oty VRss k(T%)
y :

ZBIAS k 0 - co - Oty UBIAS, k

Z1,k hy g (X} 7k) xL v1,k(Tk)

(5.104)

The mode-dependent measurement noise vy ;(ry) is Gaussian distributed with mean
vector puy x(rr) = py,(rx) and covariance matrix Ry (rr) = Ry(rg). Since all measure-
ments are expressed with model (5.68¢c), the likelihood function p(zsx|x}, %) can be
omitted in the calculation of the importance weights, cf. (5.101).

5.5.3.5 Incorporation of Road Constraints

In this section, it is explained how road constraints can be incorporated into the MM-
RBPF for hybrid localization. For incorporating road constraints into the MM-RBPF,
the approach presented in Section 4.5.6.2 is used. Since the mode variable is included
only in the measurement model, the incorporation of road constraints into the MM-
RBPF can be done as follows. The state vector is split into two parts according to
(4.172) and (4.173). The model for generating the state xj is replaced with the model
for generating road-constrained states xg g, cf. (4.174) and (4.175). The measurement
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vector is split according to (5.103), so that the mode-conditioned measurement model

can be written as

ZPR.k dsar x(XmT k) 1 Our VPR.k
x1 x1
zrrrg | | hrrere(Xurk) O(LR M P)R co - Ot VerT,k(T%)
- + X2 : ;
ZRSS, k hrss & (XMT ks TE) 1RTT RSSO co - Oty Vrssk(T%)
ZBIAS, k 0 _— y ) UBIAS, k
~ J (. ~- J Hk; xR,k
Z1k hy k(TG k(XR 4, TRN)) vik(TE)
(5.105)

The mode-dependent measurement noise vy x(ry) is Gaussian distributed with mean
vector gy 5 (1x) = py.(rr) and covariance matrix Ry x(7x) = R (7%), and the correspond-
ing mode-conditioned likelihood function is given by

p(z1k]Xk, 7)) = D(Z1 1| Tk (Xrks TRN), T)- (5.106)

A pseudocode description of the MM-RBPF with road-constraints for hybrid localiza-
tion is given in Algorithm 5.6. Note that after the initialization, the sampling of mode
variables in the time update step can be left out, and one can directly start with the
sampling of the road-constrained states.

Algorithm 5.6 Multiple-Model Rao-Blackwellized Particle Filter with Road Con-
straints

1. Initialization:

- For ¢« = 1,..., N, initialize the particles xﬁ’}%) ~ p(XR ), mode probabilities

r1 ~ Pr{ri} and weights w(()% = ~, and set {XIO"%)7 P(()%} = {XRk ¢, Pro}

2. Particle Filter Time Update:

- For i =1,..., N, draw mode probabilities according to
r) ~ Prinlr, ),

- For i =1,..., N, generate particles Xg”(,? from XR(Z)il by using samples from

the process noise sequences ng? ~ pwn_ (+) as shown in (4.174).
3. Kalman Filter Time Update:

- For2=1,..., N, evaluate
(i)
Xpelk—1

i i LT 1 LT
Pl(c|)k—1 - F}cfl ) Pél1|k_1 Fi + 0 Q}fq Ty

L(2)

1
LYNNER ST
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4. Particle Filter Measurement Update:
- For i =1,..., N, evaluate the weights

W — wl(cizl|k—1 N (21,43 2 k’ s\
klk ™ N j i)y’
P wl(i)ukq N (z1 13 Zgjz)ca S;))

where

2% = hip(TrerRy, Tan)) + He - x) + g (),
S\ = Hy P, -H +Ri(r).

5. Kalman Filter Measurement Update:

- Fori=1,..., N, evaluate

1,(¢ i i NG
Xk\(k) = Xk|(k) 1t Kl(c) (Z1k — Zg,)k)a

(@) _ (4) () q® (@),T
Pk|k - Pk|k71 -K; - Sk K,

where
Kj =P, -H[ - [8]".
6. Estimation:

- Determine estimates of the linear and nonlinear state vectors according to

on _ () n, (%) 1,(2)
XMMSE, k|k = E :wk|k : TLGJﬁ(XR,k , TrN), XMMSE Kk = E :wk|k Xk -
=1

7. Resampling:

- Perform systematic resampling using Algorithm 4.4. Take N samples with
n,(4)

replacement from the set {xg k Xy k), P! py k}l 1, where the probability to take

sample 7 is wk|k Set wkl&c ~ fori=1,...,N.

8. Set k:= k + 1 and iterate from step 2.

5.6 Performance Evaluation

5.6.1 Introduction

In this Section 5.6, the hybrid localization algorithms of Sections 5.4 and 5.5 are evalu-
ated by means of Monte Carlo simulations and their average performance is compared
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to the PCRLB. The performance metrics that will be used are the RMSE of the MT
location and time averaged RMSE of the MT location as defined in (3.95) and (3.96),
as well as the corresponding PCRLBs given by (4.182) and (4.183). Note that the
Bayesian information submatrix J; for the M-PCRLB is defined in (5.30). For the
evaluation of the E-PCRLB, the terms [[Jx] |11 and [[Jx] |22 in (4.182) and (4.183)
have to be replaced with the terms [Pgpcripli1 and [Prpcrup22, defined in (5.17),
respectively. All results have been obtained by performing Ny = 100 Monte Carlo
runs. The Monte Carlo simulations are performed for Scenario II, c¢f. Section 2.3.4.3,
and the results are presented in Section 5.6.2. Finally, comments on the computational
complexity of the different algorithms are given in Section 5.6.3.

5.6.2 Simulation Results for Scenario 11

5.6.2.1 Simulation Results for LOS Propagation Conditions

In this section, the performance of the IMM-based algorithm and multiple model-based
algorithms introduced in Sections 5.4 and 5.5 is evaluated for the different combinations
of measurements of Scenario II assuming LOS propagation conditions, cf. Section
2.3.4.3. The PCRLB for this case is defined in Section 4.3.2 and is computed for the
different combinations of measurements to indicate the best possible performance that
one can expect for the given scenario and set of parameters. All filters are initialized
using the strategy explained in Section 4.6.2.1 and the initial mode probabilities are
set to Pr{r} =1/8, forr; =1,...,8.

In order to apply the algorithms to the hybrid localization problem, the parameters
included in the mode-dependent measurement model hy(xy, ), as well as the noise
statistics given by the mode-dependent mean vector p,(rx) and covariance matrices
Ry (rx) and Q have to be specified. In the following, Q is chosen as described in
Section 4.6.2.1 and the parameters of the mode-dependent covariance matrix Ry/(7)
are assumed to be equal to the parameters with which the measurements have been
generated, cf. Table 2.2. The parameters of the Markov chain used in the algorithms
are assumed to be a-priori known and are given in (2.51). In practice, however, these
parameters are unknown and have to be estimated in advance from field trial data. The
computation of the PCRLB follows the same strategy as described in Section 4.6.2.1.

In Fig. 5.1, the MT location RMSEs in m vs. the time index k for the Cellular
method is shown for the RBPF, MM-RBPF, PF with road constraints and MM-PF
with road constraints using N = 8000 particles, together with the IMM-EKF and the
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10 :
-4 RBPF
90 - MM-RBPF
IMM-EKF
8Q PF
| - MM-PF
g 70' -+ PCRLB
=z 60 |
<3 1| A
2 50{\‘“_‘ M, 7
= J \NJ‘ \r,‘\ - ';n\‘ o »
0 N J \"\/’\"/‘\J‘J LA“u;/v - J‘/
307\\11\’\""\,('_\:,»\"A‘ ) ‘lr \ ‘\4'\@
20-
10- 7
O L

0 80 160 240 320 400 480
time index k

Figure 5.1. MT location RMSE vs. time index k for RBPF, MM-RBPF, IMM-EKF,
PF, MM-PF and PCRLB assuming LOS propagation conditions and Cellular method,
solid lines: No road constraints, dashed lines: Road constraints.

corresponding PCRLBs. Note that for comparison purposes, the results for the RBPF
and PF with road constraints introduced in Sections 4.5.3 and 4.5.6 are also shown.
These two filters use the likelihood pdf given in (3.83), i.e., there is an intentional mis-
match between the statistics with which the measurements have been generated and
the statistics used in the filter, in order to evaluate the expected degradation in perfor-
mance. The results show that the RBPF provides the worst results. The performance
can be improved using the IMM-EKF and MM-RBPF, which have approximately the
same performance. The performance improvements of the IMM-EKF and MM-RBPF
are a result of the efficient estimation of the current propagation conditions, which are
modeled with the mode variable r;. Since the filters additionally estimate the mode
variable r; based on the measurements, they can quickly adapt to new propagation
conditions. It can be further noticed that the filters cannot attain the PCRLB. This
is mainly due to the choice of the covariance matrix Q, which is different in the filters
and in the computation of the PCRLB. Comparing the performance of the PF with
road constraints and the MM-PF with road constraints, it can be seen that the MM-PF
outperforms the PF. Again, the additional estimation of the mode variable r; helps to

improve the performance.

In Fig. 5.2, the MT location RMSEs in m vs. the time index k for the Hybrid 1
method is shown for the RBPF, MM-RBPF, RBPF with road constraints and MM-
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Figure 5.2. MT location RMSE vs. time index k& for RBPF, MM-RBPF, IMM-EKF
and PCRLB assuming LOS propagation conditions and Hybrid 1 method, solid lines:
No road constraints, dashed lines: Road constraints.

RBPF with road constraints using N = 8000 particles, together with the IMM-EKF
and the corresponding PCRLBs. For these results, the same conclusions as those for
the Cellular method can be drawn. It can be noticed, that using the Hybrid 1 method
rather than the Cellular method yields small performance improvements.

In Fig. 5.3, the MT location RMSEs in m vs. the time index k for the Hybrid 2
method is shown for the RBPF, MM-RBPF, RBPF with road constraints and MM-
RBPF with road constraints using N = 8000 particles, together with the IMM-EKF
and the corresponding PCRLBs. It can be seen that on average, the RBPF provides
the worst results. For the estimators without road constraints, the IMM-EKEF provides
the best results, followed by the MM-RBPF. The RBPF provides on average the worst
results. However, it can be also noticed that the performance differences between the
RBPF and the IMM-EKF and MM-RBPF are smaller. This is due to the fact that
in the Hybrid 2 method, two very accurate pseudorange measurements are available.
From this it follows, that the performance is dominated by the information available
from the PR measurements and less influenced by the RSS and RTT measurements. It
can be further noticed that the performance of the RBPF and MM-RBPF with road
constraints is practically equivalent. Again, it can be concluded that the performance
is dominated by the information available from the PR measurements and the road,
and less influenced by the RSS and RTT measurements. In Fig. 5.4 the MT location
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Figure 5.3. MT location RMSE vs. time index k£ for RBPF, MM-RBPF, IMM-EKF
and PCRLB assuming LOS propagation conditions and Hybrid 2 method, solid lines:
No road constraints, dashed lines: Road constraints.

RMSE in m vs. particle number N for the Cellular, Hybrid 1 and Hybrid 2 methods are
shown for the MM-PF, MM-RBPF, RBPF and IMM-EKF, together with the PCRLB.
It can be noticed that for the Cellular and Hybrid 1 method, the RBPF provides the
worst performance and practically no performance improvements can be achieved by
increasing the number of particles in the filter. These results can be explained by
the intentional mismatch between the statistics with which the measurements have
been generated and the statistics used in the filter, that cannot be compensated to
yield better performance results. This also holds for the RBPF and the Hybrid 2
method. It can be further observed that the IMM-EKF provides the best results for
all three methods. The MM-PF and MM-RBPF achieve slightly worse results for
N = 8000. The MM-RBPF is always better than the MM-PF, which is a result of
the increased state dimension, the MM-PF has to deal with. It can be further noticed
that by increasing the number of particles in these filters, the performance can be
improved. It is expected that a performance similar to the IMM-EKEF can be obtained,
by further increasing the number of particles beyond values of N = 8000. Another
option is to consider a different mode-conditioned importance density in these filters,
cf. (5.62) and (5.100), that takes into account the latest measurement. With this
strategy it is expected that a good approximation of the posterior pdf can be obtained
by using a fewer number of particles. In Fig. 5.5 the MT location RMSE in m vs.
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Figure 5.4. MT location RMSE vs. particle number N for MM-PF, MM-RBPF, RBPF,
IMM-EKF and PCRLB assuming LOS propagation conditions, solid lines: Cellular
method, dash-dotted lines: Hybrid 1 method, dashed lines: Hybrid 2 method.

particle number N for the Cellular, Hybrid 1 and Hybrid 2 methods are shown for
the MM-PF, MM-RBPF, PF and RBPF with road constraints. It can be noticed that
the performance results for the different filters do no significantly change for different
numbers of particles. Thus, it is not necessary to use a large number of particles in
these filters, since acceptable results can be already obtained with N = 1000 particles.
The multiple model-based estimators generally outperform the PF and RBPF, due to
the mismatch of statistics inherent in the PF and RBPF. However, for the Hybrid 2
method, the performance of the different filters is practically equivalent. The reason for
this result is that the performance is dominated by the information available from the
PR measurements and the road, and less influenced by the mismatch of the statistics
that is related to the RSS and RTT measurements. In Fig. 5.6, the MT location RMSE
in m vs. GDOP for the Hybrid 3 method are shown for the MM-PF, MM-RBPF, RBPF
with and without road constraints using N = 8000 particles, together with the IMM-
EKF and corresponding PCRLBs. Note that for comparison purposes the performance
of the RBPF with and without road constraints for the Satellite method is also shown.
It can be seen that the Hybrid 3 method yields large performance improvements for
large GDOP values, as long as no road constraints are considered in the filters. In
this case, the IMM-EKF and RBPF yield the best performance. The performance is
slightly worse for the MM-PF and MM-RBPF. The performance differences can be
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Figure 5.5. MT location RMSE vs. particle number N for PF, RBPF, MM-PF and
MM-RBPF with road constraints assuming LOS propagation conditions, solid lines:
Cellular method, dash-dotted lines: Hybrid 1 method, dashed lines: Hybrid 2 method.
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Figure 5.6. MT location RMSE vs. GDOP for MM-PF, MM-RBPF, RBPF, IMM-
EKF and PCRLB assuming LOS propagation conditions, solid lines: Satellite method,
dashed lines: Hybrid 3 method.
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explained by the fact that the dimension of the augmented state vector in the multiple
model-based estimators is generally larger than the dimension of the state vector in
the RBPF. Thus, in the multiple model-based estimators a large number of particles
is required to obtain a good approximation of the posterior pdf. Even though there
is an intentional mismatch between the statistics with which the measurements have
been generated and the statistics used in the RBPF, this has less influence on its
performance in the LOS case, since three very accurate pseudorange measurements are
available. For the RBPF, MM-PF and MM-RBPF with road constraints, significant
performance improvements can be obtained. Using the Hybrid 3 method rather than
the Satellite method will yield only small improvements, which is true for all tested
GDOP values.

5.6.2.2 Simulation Results for Propagation conditions that switch between
LOS and NLOS

In this section, the performance of the IMM-based algorithm and multiple model-based
algorithms introduced in Sections 5.4 and 5.5 is evaluated for the different combinations
of measurements of Scenario IT assuming switching LOS/NLOS propagation conditions,
cf. Section 2.3.4.3. The E-PCRLB and M-PCRLBare computed for the different
combinations of measurements to indicate the best possible performance that one can
expect for the given scenario and set of parameters. All filters are initialized using the
strategy explained in Section 4.6.2.1. The parameters included in the mode-dependent
measurement model hy (xy, ), the parameters of the Markov chain, as well as the noise
statistics given by the mode-dependent mean vector p,(ry) and covariance matrices
Ry (rr) and Q are chosen for the algorithms as in Section 5.6.2.1. The computation of
the E-PCRLB and M-PCRLB follows the same strategy as described in Section 4.6.2.1.

In Fig. 5.7, the E-PCRLB and M-PCRLB on the MT location RMSE in m vs. time
index k for the Cellular, Hybrid 1 and Hybrid 2 are shown. The bounds have been
calculated using Nyc = 10000 mode sequences/samples. It can be noticed that the
E-PCRLB is lower than the M-PCRLB for all three methods. The reason for this
can be explained by the fact that in the computation of the E-PCRLB, the mode
sequence is explicitly known, while in the calculation of the M-PCRLB it is not. In
Figs. 5.8, 5.9 and 5.10, the MT location RMSEs in m vs. the time index k for the
Cellular, Hybrid 1 and Hybrid 2 methods are shown for the PF, RBPF, MM-PF and
MM-RBPF using N = 8000 particles, together with the corresponding IMM-EKF and
M-PCRLBs. Note that the likelihood pdf of the PF and RBPF is given by (3.83). From
these results, the same conclusions as those for the case of LOS propagation conditions



5.6 Performance Evaluation 209

100y

~ M-PCRLB
) —~+ E-PCRLB

RMSE in m

| | | |
0 80 160 240 320 400 480
time index k

Figure 5.7. MT location RMSE vs. time index k for E-PCRLB and M-PCRLB, solid
lines: Cellular method, , dash-dotted lines: Hybrid 1 method, dashed lines: Hybrid 2
method.
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can be drawn. It can be further observed that compared to the LOS case, the RMSEs
for the different methods are larger.  On the one hand, this can be explained by
the fact that in NLOS situations, the measurement noise is larger, which leads to the
inferior performance. On the other hand, compared to the LOS scenario, this scenario
is much more challenging, since the filters have to adapt themselves continuously to
the switching LOS/NLOS propagation conditions. It is expected that the performance
of all PF-based estimators can be improved by including the latest measurement into
the corresponding importance density. In Fig. 5.11, the MT location RMSE in m vs.
GDOP for the Hybrid 3 method are shown for the MM-PF, MM-RBPF, RBPF with
and without road constraints using N = 8000 particles, together with the IMM-EKF
and corresponding M-PCRLBs. Note that for comparison purposes the performance
of the RBPF with and without road constraints for the Satellite method is also shown.
From these results, the same conclusions can be drawn as those for the case of LOS
propagation conditions. It can be further observed that compared to the LOS case, the
RMSEs for the estimators without road constraints are larger, while for the PF-based
estimators with road constraints the RMSEs are practically equivalent.
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Figure 5.9. MT location RMSE vs. time index k£ for RBPF, MM-RBPF, IMM-EKF
and M-PCRLB assuming switching LOS/NLOS propagation conditions and Hybrid 1
method, solid lines: No road constraints, dashed lines: Road constraints.
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Figure 5.10. MT location RMSE vs. time index k for RBPF, MM-RBPF, IMM-EKF
and M-PCRLB assuming switching LOS/NLOS propagation conditions and Hybrid 2
method, solid lines: No road constraints, dashed lines: Road constraints.
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5.6.3 Comments on Computational Complexity

In this section, comments are given on the computational complexity of the different
algorithms, which have been introduced in this chapter. The computational complexity
of the IMM-EKF grows exponentially with s = 2¥8s. Thus, this algorithm is especially
useful in situations, where Npg is small. Since in the algorithm, 2V®s are operated in
parallel, the computational complexity of the IMM-EKF is roughly 2VBs-times larger
than the conventional EKF, cf. Section 4.6.4. The multiple model PF-based estimators
are generally orders of magnitudes more complex than the IMM-EKF. In terms of
execution time, a large amount of time is spent in the PF-based estimators to generate
random variables, which scales with the number of particles N [KSG05]. Comparing
the computational complexity of the MM-PF with the MM-RBPF, cf. Algorithm 5.3
and 5.5, it can be concluded that for a given number N of particles, the MM-RBPF
is generally more complex than the MM-PF| since in the MM-RBPF for each particle
an KF time update and measurement update step has to be performed, which may
considerably increase the computational complexity. The MM-PF and MM-RBPF are
generally more complex than the corresponding PF and RBPF, since in the PF and
RBPF the generation of realizations of the mode variable can be omitted.

5.7 Conclusions

In this chapter, the hybrid localization problem has been reformulated as an adap-
tive recursive state estimation problem, where the switching between LOS and NLOS
propagation conditions has been modeled in the estimator with a Markov chain. Three
different estimators, namely the IMM-EKF, MM-PF and MM-RBPF have been pro-
posed to solve the hybrid localization problem and have been compared to the PF and
RBPF proposed in Chapter 4. The MM-RBPF has been newly derived for the gen-
eral, mode-dependent, conditional linear system model, cf. (5.66). Road constraints
have been incorporated into the MM-PF and MM-RBPF to further improve the per-
formance. The performance of the different algorithms has been compared to the
theoretically best achievable performance, which is given by the PCRLB. Two dif-
ferent bounds have been calculated, namely the E-PCRLB and the newly proposed
M-PCRLB. All presented hybrid localization algorithms have been extensively ana-
lyzed in terms of performance and comments on the complexity are given. If it is not
otherwise stated, the following main conclusions hold for both cases assuming LOS and

switching LOS/NLOS propagation conditions:
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e For switching LOS/NLOS propagation conditions and all investigated methods,
the E-PCRLBs are lower than the M-PCRLBs.

e The proposed IMM-based algorithms and multiple model-based algorithms can-
not achieve the corresponding M-PCRLBs.

e For the case of having no road information available, the IMM-EKF provides the
best trade-off between complexity and performance.

e For the case of having no road information available, a relatively large number
of particles is required in the MM-PF and MM-RBPF to obtain a performance
similar to the IMM-EKF.

e Significantly performance improvements can be achieved for all investigated
methods by incorporating road-constraints into the MM-PF and MM-RBPF.

e The MM-RBPF always outperforms the MM-PF. The achievable performance
gains strongly depend on the dimension of the state space and the number of
particles used in the corresponding filters.
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Chapter 6

Conclusions

This thesis deals with the problem of finding the location of an MT by using PR
measurements from GPS and RTT, RSS and GRT measurements from GSM, which is
termed hybrid localization problem. The signals from the cellular radio network are
assumed to be further affected by interferences due to NLOS propagation, which can
severely affect the localization accuracy of the corresponding algorithms. Several new
localization algorithms based on statistical data fusion are proposed in this thesis to
solve the hybrid localization problem for the case of LOS propagation conditions as
well as for NLOS propagation conditions.

In order to analyze the hybrid localization algorithms, a mathematical framework is
introduced in Chapter 2 that describes the hybrid localization scenario. The hybrid
localization scenario is further decomposed into the simulations and the field trial.
In the former, models for the MT movement and clock, as well as models for the
measurements assuming LOS and NLOS propagation conditions are introduced, so
that MT trajectories and measurements can be generated artificially. In the latter,
the MT movement as well as the measurements from the cellular radio network are
available from a field trial, which was performed in an operating GSM network.

In Chapter 3, hybrid localization algorithms based on the ML principle have been de-
rived that do not take into account temporal dependencies between MT states and
between measurements. The corresponding ML estimators have been derived for mea-
surements affected by LOS propagation conditions as well as for measurements affected
by switching LOS/NLOS propagation conditions. For both cases, suboptimal algo-
rithms are proposed to numerically obtain ML estimates. The performance of these
algorithms has been compared to the CRLB, which has been determined for measure-
ments affected by LOS propagation conditions as well as propagation conditions that
switch between LOS and NLOS. The algorithms have been applied to simulated data
as well as data available from a field trial, and the performance of the algorithms has
been analyzed in terms of MT location RMSE and time averaged MT location RMSE.
The results have shown that additionally taking into account PR measurements from
GPS and GRT from GSM in the algorithms can significantly improve the localization
accuracy compared to algorithms that only take into account RTT and RSS measure-
ments from GSM. It has been further proven that additionally taking into account
only one PR measurement from GPS cannot improve the localization accuracy.



216 Chapter 6: Conclusions

The case where temporal dependencies are taken into account in the hybrid localiza-
tion algorithms is treated in Chapter 4. In these algorithms, models describing the
MT movement and clock have been taken into account to further improve the localiza-
tion accuracy. KF-based estimators and PF-based estimators are introduced to solve
the hybrid localization problem. KF-based estimators are proposed for the case that
measurements are affected by LOS propagation conditions. The PF-based estimators
have been derived for the case that measurements are affected by LOS propagation
conditions as well as switching LOS/NLOS propagation conditions. Road constraints
have been incorporated into the PF-based estimators to further improve the localiza-
tion accuracy. The performance of these algorithms has been compared to the PCRLB,
which has been determined for measurements affected by LOS propagation conditions
as well as switching LOS/NLOS propagation conditions. The results have shown that
PF-based estimators with road constraints generally outperform KF-based estimators
and PF-based estimators that do not take into account road constraints. In scenarios,
where the measurements are affected by LOS propagation conditions, the analysis of
the results revealed that the best trade-off between performance and computational
complexity was achieved by the EKF.

Since the switching between LOS propagation conditions and NLOS propagation con-
ditions is expected to have a significant impact on the achievable performance of the
hybrid localization algorithms, this issue has been further addressed in Chapter 5. The
IMM-EKF-based estimator and two different multiple model PF-based estimators are
introduced to solve the hybrid localization problem. These algorithms take into account
models for the MT movement and clock, and model the switching between LOS and
NLOS propagation conditions with a Markov chain. Road constraints have been in-
corporated into the PF-based estimators to further improve the localization accuracy.
The performance of these algorithms has been compared to the PCRLB, which has
been calculated using two different approaches. The results have shown that multiple
model PF-based estimators with road constraints generally outperform the IMM-EKF
and the multiple model PF-based estimators that do not take into account road con-
straints. When road constraints are not considered in the algorithms, the IMM-EKF
achieves the best trade-off between performance and computational complexity.
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Appendix

A.1 Coordinate Transformations for Hybrid Local-
ization

A.1.1 Introduction

In this section, the transformations between different coordinate systems is presented
[RAG04, GWAOQ7]. In general, three coordinate systems are involved when hybrid
localization algorithms are applied to real data: the geodetic coordinate system, the
ECEF coordinate system and the ENU coordinate system. Since the transformation
between the geodetic coordinates and the ENU coordinates is done via the ECEF
coordinates, only two different transformations have to be considered in the following.
The transformation from geodetic coordinates to ECEF coordinates, which is described
in Section A.1.2, and the transformation from ECEF coordinates to ENU coordinates,
which is described in Section A.1.3.

A.1.2 Transformation from Geodetic Coordinates to ECEF
Coordinates

In this section, the transformation from geodetic coordinates to ECEF coordinates is
explained. In the geodetic coordinate system, the Earth’s surface is modeled by an
ellipsoid, herinafter called the reference ellipsoid. The parameters that completely de-
scribe the reference ellipsoid are the semi-major axis a,., and the semi-minor axis b,
which are dependent on the underlying geodetic system. In the following, the parame-
ters of the World Geodetic System 1984 (WGS-84) are used, since this is the geodetic
system that describes the reference coordinate system used by GPS. The correspond-
ing parameters for the WGS-84, are a,., = 6378137m and b,,, = 6356752.314245m,
respectively.

In the WGS-84, the coordinate origin is located at the Earth’s center of mass. Lo-
cations near the reference ellipsoid are described in terms of latitude A, longitude
®.o and altitude h,., above the reference ellipsoid. The latitude defines the angular
distance between the Equator and points north or south of it on the Earth’s surface.
The latitude is counted counterclockwise and ranges from 0° at the Equator to +90° at

the poles. The longitude defines the angular distance between the Prime Meridian and
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points east or west of it on the Earth’s surface. The longitude is counted counterclock-
wise and ranges from 0 at the Prime Meridian to 180" eastward and —180" westward.
The ECEF coordinate system is closely related to the geodetic coordinate system. The
ECEF coordinate system is a Cartesian coordinate system, and a point in ECEF coor-
dinates is described by the vector Xpcpr = [Trcer, Yscer, zECEF]T. The ECEF coordinate
system rotates with Earth and its origin is located at the mass center of the Earth.
The xpcpr-axis intersects the reference ellipsoid at the Prime Meridian (0° longitude)
and the Equator (0° latitude). The zgepp-axis is defined to coincide with the earth
rotational axis and is pointing towards the North Pole. The ypcpp-axis passes through
the Equator at 90° longitude and completes the right-handed coordinate system. For
the sake of clarity, the basic relationships between the geodetic coordinate system and
the ECEF coordinate system are depicted in Fig. A.1. Let e, = /1 — b2, /a2 denote

geo geo

the eccentricity of the reference ellipsoid and let V,., denote the radius of curvature in

prime vertical, which is given by

N, = ¢ . (A1)

\/1 — €2 -sin® (\o)

Then, the coordinate transformations from geodetic to ECEF coordinates are as follows

IECEF - [Ngeo + hgeo] - COS (Ageo) - COS (¢geo)7 (A2)
yECEF = [Ngeo + h‘geo] + COS (Ageo) : Sin (¢geo)7 (Ag)
Zoosr = [(1—€2.) * Ny + hye] - sin (Aeo). (A.4)

A.1.3 Transformation from ECEF Coordinates to ENU Coor-
dinates

In this section, the transformation from ECEF coordinates to ENU coordinates is
explained. The ENU coordinate system is a local Cartesian coordinate system, and a
point in ENU coordinates is described by the vector Xpny = [Texnu, Yenu, zENU]T. The
ENU coordinate system is determined by the fitting of a tangent plane to the Earth’s
surface at a fixed reference point, where the reference point is the origin of the local
ENU coordinate system. The xpyy-axis points to true east, the ypyy-axis points north,
and zgyy-axis points up, in order to complete the right-handed coordinate system. For
the sake of clarity, the basic relationships between the ECEF coordinate system and
the ENU coordinate system are depicted in Fig. A.1. Let the reference point in ECEF
coordinates be given by the vector Xpcrr, and let the rotation matrix for the conversion
of ECEF coordinates to ENU coordinates be given by
SN (Pyeo ) €O (Pyeo) 0

M= | —sin(A.) 08 (Pgo) —SIN (Aeo) SIN (Peo)  €0S (Mgeo) | - (A.5)

€08 (Ageo) €OS (@Dreo) €08 (Apeo) SIN (@) 8IN (A00)
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4 ZECEF

North Pole

Figure A.1. Relationship between Geodetic coordinate system, ENU coordinate system
and ECEF coordinate system.

Then, the coordinate transformations from ECEF coordinates to ENU coordinates are
as follows

Xpny = M- (XECEF - XECEF,O)- (AG)

A.2 Derivation of (3.19) describing the FIM for
measurements corrupted by zero-mean Gaus-
sian errors

In this section, the FIM for measurements corrupted by zero-mean Gaussian distributed
errors is determined, since it forms the basis of determining the FIMs for PR, RTT
and RSS measurements in LOS propagation conditions. The general expression for the
FIM is given by

F(xi) = Epayfx) [V, 108, p(2ilx0)][ Vi, log, p(zifxi)] ' } (A7)



220

Appendix

[Kay93]. For measurement models of the form (2.9), the above expression can be

decomposed using the chain rule [LC98]. Let

[ onV ) Ol (x) o (%) |
8x,(€1) 8x,(€2) 8x,(€n")
onY (xi)  Ohy (xy) oy (xy)
Hy(x),) = ozl oz oz (A.8)
Oh™ (xi)  Oh™ (x1) Ohy"™ (x)
83:2” 6.75,(3) 8:6,2"")

denote the Jacobian matrix of hy(xy) evaluated at the true state vector x;. Let further
F(hy(xg)) denote the FIM for the n,-vector function hy(xy). Then, the FIM can be

determined from the chain rule

F(xi) = Hy (xx) - F(hy(x)) - He(x3), (A.9)

[LCY8]. Here, it is worth noting that the application of the chain rule is indepen-
dent of the assumption on the pdf of the errors py, (vi). For the measurement model
assuming LOS propagation conditions, cf. (2.50), the errors are zero-mean Gaussian
distributed, so that F(hposx(xk)) = Rgé&k holds [Kay93]. If the errors are further
assumed mutually independent, this matrix reduces to a diagonal matrix and is given
by

_ . 1),—2 ng),—2
F(hyosk(x1)) = Rbg, = diagloos iy - - oraan ) (A.10)

The (4, 7)-th element of F(xy) is, thus, given by

e O (x1) DR 4 (%)
Fo)on = olr A ’.
(4,7) ; LOS,k 8x,(§) (%](CJ)

A.3 Derivation of (3.23) describing the FIM for PR
measurements

In this section, the derivation of the FIM Fpgr(x;) for the PR measurements given
by (3.23) is sketched. The Jacobian matrix Hpg x(Xx) for the Mpr PR measurements
can be found from inserting (2.20) into (A.8). The elements of the Jacobian matrix
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HPR,k (}Ek) are given by

Oh{R  (Xarrk, Co - Oty TMTE ~ TS0k (m)
: — : — USAT ko (A.]_Qa)
axMT & d(m) (X ) X5
’ SAT,k\XMT k
or™ (x ,Co + Ot — ™)
PR,k( MT,k> €O k) _ YMT,k ySAT,k _ ugzr)r . (A12b)
ayMT k d(m) (X ) Al
’ SAT, k\*MT,k
on™ (x ,Co - Ot
T 0 0f) -y (A.12c)
a(Cg : étk)
where m =1, ..., Mpgr. Let Hpr denote the Jacobian matrix of the MT location vector

XMT,k, Which is given by

ORGY W(X1) O i (%)

anEMT,k agMT,k
Ohgh(®)  Ohih,(%1)

Hpr = OTMT o OYmT : (A.13)

Mpr) Mpr)
9 héRl,DkR) (Xx) O h%Rl,)kR ) (Xx)

N 3JJMT,k ayMT,k i

Then, the Jacobian matrix Hpg x(Xx) of the vector X; can be partitioned as follows

Hpg i (Xk) = | Hpr | Laprxt | 5 (A.14)

where 1), x1 denotes the all-ones vector of size Mpr x 1. Let Apr denote the FIM
F(hpgrk(Xx)), which is given by

Apr = diag[aé}%’y?, ce Jl(jﬂéf)kR)’_Q]. (A.15)

Then, the FIM Fpgr(x;) can be found from inserting (A.14) and (A.15) into (A.9)
yielding

H;RAPRHPR H;RAPRlMprl

Frr(Xg) =
T T
1MPR><1APRHPR ]‘MprlAPR]'MPRXl

(A.16)
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By further evaluating (A.16), the elements of the FIM can be found. These are given

by
Mpgr ) 2
[Fer(Zn)li, = > PRV
m=1
& (m),=2  (m)
[fPR(ik)]l,Q = [j:PR(}N{k)]Zl = Z UP?{,Z; 'USTXTX,k
m=1
= (m) (m)
~ m),—2 m),2
[fPR(Xk)]m = Z OpR.k * USATy k>
m=1
Mpg ) :
[-FPR(ik)]L?, = [j:PR(ik>]3,1 = Z O-I(DWPL{),}C 'uéﬁTx,lﬁ
m=1
& (m),=2  (m)
(Frr(Rr)los = [FrrEr)lss = D bk - Ushty i
m=1
Mpr

~ m),—2
[j:PR(Xk>]3,3 = Z UI(DR),k :
m=1

™
SATy k>

(A.17a)

(A.17b)

(A.17¢)

(A.17d)

(A.17e)

(A.17f)

A.4 Derivation of (3.25) describing the FIM for

RTT measurements

In this section, the derivation of the FIM Fgrr (X)) for the RTT measurements given by
(3.25) is sketched. The Jacobian matrix Hgpr x(Xj) for the Mgpr RTT measurements

can be found from inserting (2.23) into (A.8). The elements of the Jacobian matrix

HRTT,k (ik) are given by

Oy o (Xarr.r) Tk — rhe )
OTMT K N dgg?k(xMT,k)  BSk

Ohigy j (Xar ) YNTE — USEk ()
OYmT ke B d](;g?k(xMT,k) — UBsyh

ahg%)m (XM k)

6(00 : (5tk)

p—y ()7

(A.18a)

(A.18b)

(A.18¢c)
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where m = 1,...,

vector Xyt x, which is given by

Hprr =

[ Ohigdy  (Xurs)

Ohigr 1o (Xarr i)

laxMT£ 2ayMT,k
Oy o (Xarrs)  Ohlg (k)
0T\ i 8yMT,k
9 hgﬁ?l;r ) (Xmr.k) ﬁh%ﬂ ) (XMmT )
5$MTJ<; ayMT,kz

MgrT. Let Hrpr denote the Jacobian matrix of the MT location

(A.19)

Then, the Jacobian matrix Hgpr x(Xx) of the vector X can be partitioned as follows

Herrx(Xk) = [ Herr | Ovggrexa | - (A.20)

Let Agrr denote the FIM F (hgyr 1 (XM, )) for the case of LOS propagation conditions,

which is given by

(1)»72

s (MRTT) -2
Agrr = diaglogprrog g - - J

RTTLOSk

Then, the FIM Frrr(Xy) can be found from inserting (A.20) and (A.21) into (A.9)
yielding

(A.21)

(A.22)

T

01X2 0
By further evaluating (A.22), the elements of the FIM can be found. The non-zero

elements are given by

a (m),—2 (m),2
[J:RTT(ik)hJ = Z Rn%TLOSk anlx’,kn (A.23a)
m=1
MRrT
[Frrr(Xe)]; o = [Frer(Xe)ly, = Z ‘TRTTLOSk u](gsik ugg) w  (A.23b)
MRTT (m),—2 (m),
[fRTT(ik)]m = Z Rn%TLOSk Bngyk (A.23c)
m=1

A.5 Derivation of (3.28) describing the FIM for
RSS measurements

In this section, the derivation of the FIM Frgs(xy) for the RSS measurements given by
(3.28) is sketched. The Jacobian matrix Hggs k(X)) for the Mgrss RSS measurements
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can be found from inserting hrss pos x(Xmr k) defined in (2.42) into (A.8). The elements

of the Jacobian matrix Hgggs x(Xy) are given by

ahgg)s,k (XnmT.k)

3$MT,k

ah%)s,k<xMT,k)

ayMT,k

ahgg)&k(XMT,k)
8(C0 : (5tk)

where m = 1,..., MRggs.

UM — Yisen

(e, Genrr i) )2

e, T TS
(e, Genrr )2

(m)

= - m’ ; (A.24a)
dpse), (Xnr,e)
_ o m) " _
— _pm) . YmTk — YBS k (m)  TMTk — TSk
[ (xarr )2 i (ear )
pom) g m g(m) . D)
= - ks ey (A.24D)
st,k(XMT,k)
= 0, (A.24c)

Let Hgrss denote the Jacobian matrix of the MT location

vector Xyt x, which is given by

[ Ohids s (Xure)  Ohbds s (Xarre) |
Ox\T OYmT k
Ohids (X)) Ohids o (Xarre)
Hgss = 0T\ o OYmT k (A.25)
DSy (eum)  Ohbssss (i)
afl?MT,k ayMT,k i

Then, the Jacobian matrix Hggg (Xx) of the vector X; can be partitioned as follows

Hpss o (Xr) = [ Hrss | Oaggext | - (A.26)

Let Agss denote the FIM F(hgss Los(Xmrx)) for the case of LOS propagation con-
ditions, which is given by

(1)1_2

T (MRrss),—2
Agss = dlag[GRSS,LOS,k? = J-

*» ORSS,LOS,k (A.27)

Then, the FIM Fgrgss(Xx) can be found from inserting (A.26) and (A.27) into (A.9)
yielding

N
HiggArssHrss 0241

Frss(X) = 010 0

(A.28)
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By further evaluating (A.28), the elements of the FIM can be found. The non-zero
elements are given by

2

Mgss [pm) . o, m) s (m) ., (m)
- m),—2 g UBsy k
[Fres(Xe)]y = Z Oé{S%,LOS,k' ( ) =1,
m= L dBS,k<XMT,k>
(A.29a)
MRss [/ pm) . (™) 4 gm) . (m)
- - m),—2 BSx,k T 9 UBsy k
[Fres(X)ly o = [FresXi)loy = Z Oé{S%,LOS,k' ( (m) . )
I ds i (Xn k)
pm) ., (™) g(m) D)
x s BEE (A.29b)
dpg (XM k)
2
~ Mgss pm) . ugg) B — gm “g'sllk
[Frss(Xe)ly, = Z THeT LOSk )
dBS,k(XMTJf)
(A.29¢)

A.6 Derivation of (3.36) describing the MT loca-
tion Fisher information submatrix for hybrid
localization

In this section, the elements for the MT location Fisher information submatrix Fr,(Xx)
of the hybrid localization are derived. The FIM for hybrid localization can be found
from inserting (A.16), (A.22), (A.28) and (3.29) into (3.20), yielding

F1(xp) | Falxy)

F ) = Fs(xi) | Falxs) (A.30)
where
Fi(x1) = HpgAprHpr + HippArrrHrrr + HiggArssHrss,  (A.31a)
Fo%k) = HpgAprlapgxi, (A.31Db)
Fs(xk) = 1y, . AprHpr, (A.31c)
Fi(xx) = 1;‘\F/1PRX1APR1MPRx1 + UBIAS K (A.31d)

According to (3.32), the first 2 x 2 diagonal submatrix P;(X;) is given by

Pi(xi) = [Fu) ' = [Hiz AprHpr + Hipr ArrrHrrr + HigsArssHrss
1
—Hig Apr Lt 1 [Lhpr 1 APR o 1 + Opias 4]~ Larpn 1 Apr Hpr]

(A.32)
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The elements of the matrix Fp,(X;) can be found by evaluating the expression in (A.32).
These are given by

MpRr o, . MgrT .
~ K K1),2 K1),2
[]:L(Xk)]l,1 = Z UPPt,k SAITXk_'_ Z RTTLOSk BSlx,k
rk1=1 rk1=1
K K 2
+ Z Oaos (,ﬂ)
k=1 st k(XM k)
Mpg » ! Mpg Mpg ez e o)
JBIASk + Z PRk Z Z PRk PRé 'USAITX,k : uSAQTX,Iw
r3=1 k1=1 Kko=1
(A.33a)
& (k1),=2 (k1) Gy L Gy (k1)
[fL(ik)]Lz = Z UPP;I; 'USA1TX SAlTy,k_'_ Z RTT LOSk BSlx,k:'uBSly,k:
rk1=1 rk1=1
M, K K K K
2 )2 b Ugsl)z k9" (xwme) Ul(ssly)k
+ N oSk o)
K1=1 dgg k(XMT,k)
) ), g ),
X ) X
di ) (xarr )
& ( 2 7 MPRMPR ) (k2),-2 (k1) (Kk2)
OBIASk + Z Plgk Z Z Pfil; Pék USAITXk USAQTyk
Kk3=1 k1=1 ko=1
= [Fr&n)ly, (A.33b)
& (k1) ( ),2 L ) (k1),2
[FrXn)ly, = Z Pé/é FUSATy e T Z RffLOSk UBSy
rk1=1 k1=1
M (k1) ki) L (1) 72
RSS ’{/1)7 b( ) uley — g( 1) . ule)(’k
+ ) oResLosk o)
r1=1 dBS k(XMT,k)
Mpg . ! Mpp Mpg ez o) e
Tpiask T Z PRk Z Z PRk: PRk FUSATY USATy -
r3=1 rk1=1 ko=1
(A.33c)

The expressions in (A.33) can be further simplified by combining the sum components

that depend on the PR measurements. For [Fp(X)], ;, the sum component of the PR
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measurement can be written as

Mpgr Mpgr
SR (k)= (k) (ko)
Mpg OpRE:  "OPRE ~ USATyk ~ USATx,k
(k1),=2 (k)2 mi=1ro=1
E o - U - _
PR.E SATx,k MpR
rk1=1
UBIASk + E :UPRk
k3=1
Mpgr Mpgr MpRr
( (k1),2 fil,ﬁg) (k1),2 _ (k1) (k2)
E , USATXk+ (USAT b — USATxk * USATR ) (A.34)
rk1=1 k1=1 ko=1

where e("1) and c("1%2) are defined in (3.35) and (3.34). For [Fr(Xi)l1 00 [Fr(Xn)las
and [Fp,(Xg)]y,, similar expressions can be found for the sum components of the PR
measurement. As a result, the elements of the matrix Fp,(X;) can be rewritten as

Mpgr MRTT
(k1) (51)72
[Frx Z € USATX kT E : RTT LOS k- UBSy .k
r1=1 r1=1
MpR MpRr

Kl,ng Kl) (nl) (HQ)
+ E , E :C (USATL & — USAT. b * USATy k)

rk1=1 Kko=1

7 2
RS plr1) . UBRsl,z 1 glm). “1(;513 i
+ g ORss LOSk * d(m ) (A35a)
k1=1 Bs,k(XMT,k)
MpR, MRrT . o) o)
nd _ K1) (k1),—2 K1
[FLxi)l, = E el USATXk uSATyk + E , ORTT,.LOS Kk * UBSx,k UBsy k
rk1=1 k1=1
MpRr Mpr

K1,K K1) (k1) (k1) (K2)
+ Z Z clrmnz). uSATxk USAITy - uSAlTyk uSAQTy, )

rk1=1 Ko=1

M K (k1) K (k1)
RSS o p1) '“anlx,k 1 gty Sl B
+ Z ORSS,LOSk =)
k1=1 ds, k(XM k)
plrr) L gm0 g(r) Ay
X el N = [(Frx)ly - (A.35b)
dBS,k(XMT,k)
Mpgr o) MgrT e
~ K K1),2 K1),2
[FL(Xk)]zg = Z el . SAlTyk + Z RTT LOSk ley,k
rk1=1 rk1=1

LN ),2 (k1) (k2)
(k1,K2) | H1 K1 RGP
+ Z Z c (USATy & — USATy o * USATy k)

rk1=1 ko=1

MRss [b() (k1) gty (k1) 72

Bk ] . (A.35¢)

Upg
y
+ E RSSLOSk:

s} dysd) (Xarrr)
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A.7 Derivation of (3.37) describing the numerator
of the MT location CRLB

In this section, the numerator of the MT location CRLB is derived. The numerator can
be found from the addition of [Fy(Xx)], ; and [Fr,(Xy)],, which are defined in (3.36a)
and (3.36¢), yielding

Mpg
i -~ K K ,2 K ,2
Frol + [FuEly = > ™ - (udinl, +ulins )

rk1=1

a (k1) (k1)
K1),2 K1),2

+ Z RTTLOSk Ulex,k"‘uley,k)

r1=1

MpR MpR

K1,k K ,2
+ Z Z clrirz) uSA%Xk + rgle%yk)

k1=1 ko=1

E& ) (k2) (k1) e
- Z Z (r1m2) SAlTXk UsaTyk + USATy & * USATy o)
k1=1 Kko=1
MRss p(r1).2 . (u(m)»? + u(fﬂ)ﬂ)
(K1),—2 BSx,k T UBSy,k
+ Z ORSS,LOS,k [ (k1)
k1=1 st,k(XMT,k:)
(k1),2 (k1),2 (51),2
g™ = - (ups . + Upsy k)
e (A.36)
dis . (Xnrr )
K K1),2
By takmg HltO account that || PSAI% k7= éA%X R u SATy,k;u | e k 1= 1(352 R u ](381}2 k=
1 and pS AT & pé A% E= ué A%x & ué A%x e T ué A%y & ué ATy Dolds, the above expression
simplifies to
MpRr ( MgrT (
[FLEol, + [FLEo)l, = e Pl |12+ > T oSk
k1=1 k1=1

Mpg Mpg (52) (k1) (n2)
+ Z Z ) (|| pS’XTxy,k & —Psark ' Psar)

rk1=1 Kko=1

Ko#K1
Mis:s pr1)2 4 ()2
+ URSS LOSk oz, |-
o dpsay® (Xnrrk)

(A.37)

The double sum in (A. 37) can be further modified by excluding the terms occurring

when k; = kg, since || pSAT L |12 —pg’iAl%’k : pgzl%vk = 0. In this case, the formula

Z Z Uy by = Z Z (e, bry + Greybyc, ), (A.38)

1
I{Q#I{l K2>K1
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valid for k; and kg spanning the same set of ordered values can be used and (A.37)

becomes
Mpy : MgrT -
FLEo)l + [FrGl, = D™ Ipii, 1P+ D ofidioss
rk1=1 rk1=1
Mpgr Mpgr

K1,k (k1) (k2)
+ Z Z lrra). I pSA1Tk pSA2Tk 12

k1=1 ko=1
KO >K1

MRss
b("’gl)v2 + g(K‘l)72
+ Z URSSLOSk [W : (A.39)
K1=1 BS & (XMT.k)

A.8 Derivation of (3.47) describing the denomina-
tor of the MT location CRLB

In this section, the derivation of the denominator of the MT location CRLB is sketched.
The denominator can be found from inserting (3.36) into (3.38). For notational conve-

nience, the time step k is suppressed in the following. For the same reasons, UlgT% L%S k

is replaced by 0'1(;;1}1« and é:sls) ‘Los.k 18 replaced by O’RSS . The direct evaluation of

(3.38) results in 10 different terms, yielding

det[F(%;)] Z Flon, (A.40)

k1=1

where the summands are given as follows

RS ) ( )s (k1) (k1) | (k2)  (K2)
K K k1),2 (k2),2 K K K K
Fri = Z Z elelr2) [ SAITX SAQTy uSAITxuSAlTyuSAQTXuSAQTy 3 (A.41)
k1=1 ko=1
MRTTMPR( (k1),2, (K2),2 (k2) ) (r2) (K1), (K1)
Fro = D D oty e | (b ula — il ol i)
k1=1 ko=1
K1),2 (Kk2),2 K K K K
+ (g it ué:%xué;%yuggiuggy))] , (A.42)

Mpgr Mpr Mpg

K (k2,k K2),2
Frz = Z Z Z el el d)[ (AU)?X (uéAQ%y _UéA%yUéA%y)

k1=1 ko=1 Kk3=1

(k (k (k3) K1),2 K2),2
_uéA"l)“xu(SA%y (U(SA%YUSAZ%X - uSAZ'%y Ugary) + (SAlTy (UéAz%x - U(SA%XU(SA%X)

—uliit uieh (S i, — il el (A.43)
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L4 — URSS H2 - UgAT
v e dgg><xMT> ’
(k1),,(51) (k1) (K1) 2
B (b 1 uBSy gt UBSX) u(/{g) ] (A 44>
(K/l) SATX ? °
dgs’ (Xmr)
B (k1),=2 (k2),=2 | (k1),2 (K2),2 (k1) (K1), (k2), (K2)
Frs = Z Z ORIT  ORTT |:UBKSIX7 uBHSQy7 _UBHslquﬁslyuggqu?yy (A.45)

k1=1 Kko=1
MgrT MPR MPR
F _ o(r2:3) (H1)2( (k2),2 _  (k2)  (K3) )
L6 = RTT Upsy \UsaTy — UsaryUsaTy

rk1=1 ko=1 k3=1
K1) K1 (k2),2 K K
—ugsd gy (ugiin, Ui, — uiny, usin,) + undy” (ugin? — uginudin,)

_ul(;siy)u](ss;(uézx%xuézx%y - uéA%xuéA*l)“y)} , (A.46)

MgTT MRSS plr2) g, (K2) _ o(k2),,(52)
K -2 K BS 9 uBSx
Frr = Z Z ol oy [“1(332( d(nyg) )

k1=1 ko=1 BS (XMT)
K K 2
R R A
_uBSy (,{2) ) (A.47)
dig” (xmr)

Mpg MpRr MpRr MpRr
_ (K,l,ffz fi3,ri4) (k1),2 (k1) | (K2) (k3),2 _ (k3)  (K4)
Frg = E E E § (ugary USAT, Us ATy ) (USAT) uSATyuSATy)
rk1=1 ko=1 k3=1 Ky=1

(k1) (k1) (k1) (K2) r3)  (k3) r3)  (Ka)
_<uSAiTxuSA1Ty - US/xlTx“é;Ty)(“é;Ty éAgTX - uéiTyuS:TX>i| ’ (A.48)

Mggs MpRr MpR b(nl)u(n1)+ (k1),, (K1) 2
K1),—2 (ko.K 9 Upg K2),2
Fuo = 303 Sk S TS ) (i )
k1=1 Ko=1 K3=1 MT)

Ay (xwir)

(k2)  (r2) r2)  (K3) K2)
: [(usﬁTy“(sprx - “(5pr uéAng) + (uéAQTXUéA%y - UéA%XUéA%y)}

2

(i)

b ufiy) — glrufy) )
+( 4 (82— i | (A9
dpg’ (Xumr)
2
Frio = MER%S MER%SO' -2 (m) -2 (b(nl)u}gi—l—g(“l)u(”l) b(nz)u(m) —g(m)ul(;;’z)
10 = RSS ORsS -
k1=1 Ko=1 dl(asl)(XMT) dl(ss)(XMT)
(O + ) Oy — g i)
Ay (xwir)
((0ui) — gt ug) (0Dugg) + g ugs) (A.50)
d( 2),2 ) ’
BS (XMT)
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In the following, the summands are further simplified in order to arrive at the expression
given in (3.47). This is done as follows:

e The summand F,; can be expressed in terms of A*1%2) defined in (3.39), yielding

MpR MpRr

Fri= Z Z el . elm2) . u(S’X'I)’xu(S'K"J)Ty Alrm2)| (A.51)

r1=1 ko=1

The double sum in (A.51) can be further modified by excluding the terms occur-
ring when k) = kg, since A% = (. In this case, the formula in (A.38) can be

used and Fi,; can be rewritten as

MpR, MpR

Fuam Yo 3 el g2 (A52)

r1=1 ko=1
R2>K1

e The summand Fy, 5 can be expressed in terms of B*1#2) defined in (3.40), yielding

MgrT MPR

= Y D o el a2 (A.53)

k1=1 ko=1

e The summand Fy, 3 can be expressed in terms of A*12) defined in (3.39), yielding

MpR Mpr MpR

Fro= Y > > el clrams) [glrum)2 _ plme) . glsems)] - (A 5d)

rk1=1 ko=1 k3=1

The triple sum in (A.54) can be further modified by excluding the terms occurring

when ky = k3, since A%1#2):2 — Alkik2) . As1k2) — (0, In this case, the formula
) IPIFHFIES ) ) SENITRT SRS
K1 K2 Hg;ﬁfiz K1 K2 K3>f€2

valid for ko and k3 spanning the same set of ordered values can be used and
(A.54) becomes

Mpgr Mpr Mpg

Frs= Z Z Z e(k1) . plk2.m3) | [A rika) o A(K1k3) ] (A.56)

rk1=1 Kko=1 k3=1
K3>K2
e The summand Fi, 4 can be expressed in terms of Blrs2) and DH1A2) defined in
(3.40) and (3.42), yielding

Mggss Mpr bk1) . Blrrrz) 4 g(x1) . Dlrimz) 2

Fra= Z Z Ugég’_2 el d

k1=1 Kro=1 BS)(XMT)

(A.57)
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The summand Fp 5 can be expressed in terms of C*12) defined in (3.41). Fol-

lowing the same derivation steps as for Fp,;, F1,5 is given by

MRrT MRTT ) )
Frs= Z Z RTT_ 1(3?13% L Clrm2)2, (A.58)
K1=1 ko=1
K2>K1

The summand Fp,6 can be expressed in terms of B1%2) defined in (3.40). Fol-

lowing the same derivation steps as for Fr, 3, F1,¢ is given by

MgrT MPR MPR

From 3 303 ok s [goas) g (A50)

k1=1 ko=1 K3
K3>K2

The summand F7,7 can be expressed in terms of Cl2) and £6152) defined in
(3.41) and (3.43), yielding

MRrT MRSS (k2) . (K1,k2) (k2) . £(k1,K2)
(k1) K2),—2 b -Cln —4g e
FrLqr= E g URTlT RSS : d(“)( (A.60)
I€1:1 Ko2= 1 BS XMT)

The summand Fi,g can be rewritten by evaluating the expression in the square
brackets of (A.48). After a cumbersome rearrangement of the terms, Fp,g can be

rewritten as

MpRr Mpg MpRr MpR

Z Z Z Z c(riw2) | (R3ka) U(S’Xl)“x U(S’Xl”l)“y

k1=1 ko=1 k3=1 Kyg=1
T
oG = Pl x (L — PG| (A.61)

The expression in the square brackets of (A.61) equals zero for the two cases
K1 = Ko and k3 = k4. Thus, the quadruple sum in (A.61) can be further modified

by excluding the terms occurring when x; = ko and k3 = k4. In this case, the

formula
Z Z Z Z ey Oy Crog iy Z Z Z Z P m)(cfisdmf‘_cmdm)
ng;ﬁnl s 547553 H2>Hl s n4>i-¢3

(A.62)
valid for k1, ka9, K3, k4 spanning the same set of ordered values can be used and
(A.61) can be expressed in terms of G"1:%2%3:54) defined in (3.46), yielding

MpR, Mpr MpRr MpR

Frs = Z Z Z Z clrn2) | o(rana) Q(“l’m’”?”“). (A.63)

r1=1 ko=1 rk3=1 ra=1
R2>K1 K4>K3
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e The summand Fp g can be rewritten by evaluating the expression in the square
brackets of (A.49). After a cumbersome rearrangement of the terms, Fy, ¢ can be
rewritten in terms of B*1%2) and D*1+2) defined in (3.40) and (3.42), yielding

Mgss MpRr MpR . o ; o)\ 2
(51),=2 | (Ka.h3) | (b( Dplrn2) +g( Dpla 2)>

> 2D onss

k1=1 k2=1 k3=1

) (xarr)

(b(ﬁl)B(Hhm) + g(m)’D(Hl,m))(b(m)B(m,ﬁs) + g(m)'D(m,Hs))
- d("’gl)v2 )

s (XmT)

(A.64)

The expression in the square brackets of (A.64) equals zero for the case ko = k3.
Thus, the triple sum in (A.64) can be further modified by excluding the terms
occurring when k9 = k3. In this case, the formula in (A.55) can be used, so that

F1.9 can be written as

MRgss Mpr Mpgr ) b(m)B(m,mg) + g(m)fD(m,m)
52753
= Y Y .
k1=1 Ko=1 gy=1 BS MT
K3>K2

p(r1) B(r1,%3) (k1) P (K1,k3)
- 9 . (A.65)

dpys’ (xnrr)

e The summand Fi, 1 can be expressed in terms of Csrm2) and £152) defined in
(3.41) and (3.43), yielding

MpgsM; (k1) k1), (K1) ko), (K2) ko), (K2)
FLio = iss iSSURss - 1(31{825) [b( . l)uley . b Q)UBS2Y — g
— = disd (xarr) dys? (xarr)

((bm) B2 glm) . glea)) . Cleama)

i (xwr) - g (xarr)

(br2) . glr) — plma) . glr2)y . g(kinz)
+ ) ) . (A.66)
Bs (Xur) - dpg” (Xur)

The double sum in (A.66) can be further modified by excluding the terms occur-
ring when k1 = ko, since C"1%1) = (0 and b1 . giv1) — pls1) . g(x1) = (. In this

case, the formula in (A.38) can be used and Fy, 1o can be rewritten as

MRSS MRSS K K K K K1,k
Frio = Z Z ggﬂsls), ;828) 9 [(b( 1) . plk2) _|_g( 1) .g( 2)) . C(k1,k2)
| 45 (o) - A2 i)

K1=1 gi=1
K2>K1

2
pr2) . g(r1) _ pr1) . g(k2)Y . g(k1.k2)
( g 9") (A.67)

dyd (xarr) - s (xarr)
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According to (A.40), the denominator of the MT location CRLB is, thus, given by

MpRr MpR

det[Fp(k)] = Y ) el el glum)2

K1=1 Kko=1
K2>K1

MgrT MPR

K K1,K2),2
+ Z ZURTTLOSk elm2) . plira)

k1=1 ko=1

Mpgr Mpr Mpg

+ Z Z Z elr1) | (ka.ks) | [.A Kik2) o (k1.h3) }

rk1=1 Kko=1 k3=1

K3>K2
+M§SA§? Js) P B 4 ) D)
RSS LOSk d(nl)(
k1=1 ro=1 BS,k XMT k)
MgTT MRTT

(k1),—2 (k2),—2 (k1,k2),2
+ E, E, ORTTLOSA * ORTT.LOSE * C

MgrT MPR MPR

+ Z Z Z URTT Losk - clh2m3) [B(m,m) —B(“LHB)}Q

K1=1 ko=1 g3=1
K3>K2

(r2) . C(r1k2) _ gk2) | g(K1,K2)
(r2),—2 b g
+ Z Z RTT LOS k- RSQS LOS,k

MgrT MRSS [ 2
rk1=1 ko=1

dys) (Xnrrk)

MpRr MpRr Mpr MpR

+ Z Z Z Z c(mim2) | o(Rama) | Gk1mzKsRa)

rk1=1 ko=1 k3=1 rka=1

R2>K1 K4>K3
Mggss Mpr Mpr
o plr1) . Blrikz) 4 glkn) L plrakz)
PSS S i [
r1=1 ro=1 ky=1 Bs,k(XMT,k)

K3>K2

b1 . Blrrwa) 4 glwr) .p(mm] ?

(k1)
dgs (X .x)
Mggs MRss [

(bls1) . plr2) 4 gmr) L glk2)) . Olk1k2)

die )k (arma) - Ay (o)

+ (nz) —2
RSS LOS k-’ RSS LOS,k *

rk1=1 k=1
K2>K1

(B52) - glm) — i) . gls)y . g(mm)] 2

dik (xarma) - Ay (o)

(A.68)
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A.9 Proof showing that the MT location CRLBs of
the Cellular and Hybrid 1 method are equal.

In this section, it is proven that the MT location CRLB of the Cellular and Hybrid 1
method are equal. The FIM of the Cellular method with respect to xyr 4 is given by

Fcettar(Xnmt k) = Frrr(@vrk) + Frss(Turi), (A.69)
By inserting (A.22), (A.28) into (A.69), it follows for the FIM of the Cellular method
F cetutar(Xmr k) = Hgpp ArrrHrrr + Higs ArssHrss. (A.70)

The CRLB matrix of the Cellular method is, thus, given by
Perip,Cettular = [HirrArrrHrrr + HigsArssHrss]| - (A.71)

The FIM of the Hybrid 1 method with respect to x; is given by
Friyorid 1(Xi) = Fer(Xi) + Frrr(Xe) + Frss(Xe)- (A.72)

By inserting (A.16), (A.22), (A.28) into (A.72), the FIM of the Hybrid 1 method can
be found

| HEobd “Her + Hlpr ArrrHrrr + HlgsArssHrss \ HEopn s
F Hybrid 1(Xk) =

1),—2 1),—2
‘71(31%,16 Hpr ‘ Ul(Df){,k
(A.73)
According to (3.32), the first 2 x 2 diagonal submatrix P;(Xy) gives the MT location
CRLB matrix of the Hybrid 1 method, which is given by
_ A -
P1(xx) = PCRLB Hybrid 1 = [HgRU 1(31;){}6 *Hpg + Hpp ArrrHrrr + Hpgs Arss Hrss

-1
T (1)’72 (1)72 (1)772
—HPRUPR,k OPR.kIPR,k Hpr

—1

= [HiprArrrHprrr + HiggArssHrss] (A.74)
Now, since PcriB,Celluiar = PCRLB Hybrid 1, it directly follows that Pcoris ceuar =
PcriB Hybrid 1 holds, which concludes our proof. O

A.10 Monte Carlo Integration

In this section, the concept of Monte Carlo integration is reviewed [MU49,NB99,RC99,
RAGO4]. Let g(x) denote an arbitrary function depending on x € R™ and let the
multidimensional integral of g(x) be given by

I—/nx g(x) dx. (A.75)
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The idea of Monte Carlo integration is to factorize g(x) = f(x) - p(x) in such a way
that p(x) is interpreted as a pdf. Thus, the above integral can be rewritten as the
expected value of a function of a random variable x, yielding

I'=Eppo{f(x)} = - fx) - p(x)dx. (A.76)

By drawing Nyc > 1 ii.d. samples {x®}™C from p(x), an unbiased estimate Iy of
the integral can be determined, which is given by the sample mean

I~ I = By {f(x)} = 5— > f(x?). (ATT)

et o enote € variance o (§ onte Larlo estimate Iyc an et o7 < 00 denote
Let 03¢ denote th i f the Monte Carlo estimate I d let of denot

the finite variance of f(x). Then,

0-2 = gt
MC =
Nuc

(A.78)

holds. The above result is the key to Monte Carlo integration and states that the
variance og; of the sample mean is by the factor 1/Nyc smaller than the variance
of f(x), i.e, the variance o3 decreases asymptotically to zero as 1/Nyc. Thus, the
larger the sample size Nyic, the better the approximation of the integral given by (A.77)
holds. Further theoretical results on the convergence of the Monte Carlo integration
method can be found in [NB99, RAG04].

A.11 Proof of (5.28) showing that the Bayesian in-
formation submatrix can be calculated recur-
sively.

In this section, it is proven that the Bayesian information submatrix J; can be cal-
culated recursively for state and measurement models given by (2.1) and (2.17). The
proof presented in this section is similar to the proof given in [TMN98]. The proof
starts with relating the BIM I, cf. (4.7), to the Bayesian information submatrix Jy.
Decomposing X, as X = [X]_;,x]]7, the BIM can be written as

In o — A, By
Bk = BZ Ck

EP(Xk,Zk){_Aﬁz:i loge p(Xk7 Z]f)} Ep(xk,zk){_Afkk71 loge p<Xk7 Zk’)}
Epx,zo{—2%, 102 p(Xk, Zi)}  Epx, zi){— 2%k log, p(Xi, Zg) }

(A.79)
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Recall that the Bayesian information submatrix Jy, is the inverse of the (ny x n,) lower-
right submatrix of [Ig;]~'. Thus, J; can be obtained from block-matrix inversion
[Ber09], yielding

Jy=C. —B[A,'B,. (A.80)

In order to evaluate the (ny X my) matrix Jy, it is necessary to either calculate the
inverse of the (kny X kny) matrix Ay or the inverse of the [(k + 1)ny x (k + 1)ny)]
matrix Ip ;, which makes it practically impossible to evaluate J;, for large values of k.

In the following, a recursive formula is developed which allows the computation of the
Bayesian information submatrix J; without calculating the inverse of large matrices
such as Ig;, and Ay. According to (5.27), the joint probability density function of Xy 4

and Zj,1 can be rewritten as

P(Xml, Zk+1) = p(zk+1’Xk+17 Zk) 'p(XkJrl’Xk) 'p(Xk, Zk>7 (A-Sl)

Using (A.81) and decomposing the vector X = [Xi_,,xf,x.,,]", it is very easy to
verify that the Bayesian information matrix Ig ;41 can be written in block diagonal
form, yielding

Ay B, 0

Igr = | Bl Cp+Dj! D;? , (A.82)

0 D?! D% + D
where 0 are all-zero matrices of appropriate dimension, and where the matrices D},
D;?, D?!, D?* and D3?? can be obtained from the definitions in (4.10a)-(4.10d) and
(5.29), by replacing the time index k — 1 with the new index k, respectively. The
Bayesian information submatrix Jy1 is computed as the inverse of the (ny x ny) right-
lower submatrix of [Ip 41]7'. Thus, it follows

A, B T o
J — D22 —[o D21 k k +D33
s ¢~ [0 Dy B{ C;+Dy D, k
— D?-D? [Cy+ D} —BJA;'B;] ' D}?+D¥. (A.83)
Inserting the definition of Ji,; given in (A.80) into (A.83) and replacing the index k

with the new index k& — 1, yields the desired recursive formula for computing J;. This
concludes our proof of (5.28). O
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List of Acronyms

AoA
APF
BIM
BS
CKF
Cco
CRLB
cv
ECEF
EKF
ENU
E-OTD
E-PCRLB
FCC
FIM
FLOP
GDOP
GNSS
GRT
GPS
GSM
i.i.d.
IMM

KF

Angle of Arrival

Auxiliary Particle Filter
Bayesian Information Matrix
Base Station

Cubature Kalman Filter
Clock Offset

Cramér-Rao Lower Bound
Constant Veloctiy

Earth Centered Earth Fixed
Extended Kalman Filter
East-North-Up

Enhanced Observed Time Difference

Enumeration Posterior Cramér-Rao Lower Bound

Federal Communications Commission
Fisher Information Matrix

Floating-Point Operation

Geometric Dilution of Precision

Global Navigation Satellite System

GNSS Reference Time

Global Positioning System

Global System for Mobile communications
independent and identically distributed
Interacting Multiple Model

Kalman filter
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LOS Line-Of-Sight

MAP Maximum A Posteriori

MC Monte Carlo

ML Maximum Likelihood

MM-PF multiple-model particle filter

MM-RBPF multiple-model Rao-Blackwellized particle filter
MMSE Minimum Mean Square Error

M-PCRLB Marginalization Posterior Cramér-Rao Lower Bound
MSE Mean Square Error

MT Mobile Terminal

NLOS Non-Line-Of-Sight

PCRLB Posterior Cramér-Rao Lower Bound

pdf probability density function

PF Particle Filter

PR Pseudorange

RBAPF Rao-Blackwellized Auxiliary Particle Filter
RBPF Rao-Blackwellized Particle Filter

RMSE Root Mean Square Error

RRLP Radio Ressource Location Protocol

RSS Received Signal Strength

RTT Round Trip Time

RXLEV Received Signal Level

SAT Satellite

TA Timing Advance

ToA

Time of Arrival
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TDoA

TPM

UKF

UMTS

WGS-84

WLAN

Time Difference of Arrival

Transition Probability Matrix

Unscented Kalman Filter

Universal Mobile Telecommunications System
World Geodetic System 1984

Wireless Local Area Network
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List of Symbols

argmax f(x) The z maximizing f(x)

argmin f(x) The x minimizing f(z)

A() Mode-dependent reference path loss

A(L%)S Reference path loss of the m-th RSS measurement affected by LOS
propagation conditions

AE:,"L)O S Reference path loss of the m-th RSS measurement affected by NLOS
propagation conditions

bl Constant related to the FIM of RSS measurements, cf. Section 3.3.2

B(+) Mode-dependent path loss exponent

B(L%)S Path loss exponent of the m-th RSS measurement affected by LOS
propagation conditions

B](\TL)OS Path loss exponent of the m-th RSS measurement affected by NLOS
propagation conditions

Co speed of light

) Constant related to the equivalent FIM of the MT location, cf. Section
3.3.2

CRLBy MT location CRLB at time step &

CRLB Time averaged MT location CRLB

d]g"sﬂk(-) Euclidean distance between the MT and the n-th BS at time step &

dg}ka() Euclidean distance between the MT and the I-th SAT at time step k&

det|[-] Determinant of a matrix

diag[] Diagonal matrix consisting of the elements of a vector

diagy [] Composes a block diagonal matrix of the matrix arguments

D(-) Hessian matrix related to the Gauss-Newton algorithm, cf. Section
3.4.2.2

e Base of the natural logarithm, also called Napier’s constant

el) Constant related to the equivalent FIM of the MT location, cf. Section
3.3.2

fr1(:) State transition function relating the state x;_; to the state x;

f,glzl() State transition function relating the state x,(ﬁl to the state x,(cl)

f,@l( ) State transition function relating the state xgi)l to the state X](Cn)

fp p—1(+) Projection function, that projects the on-road MT state vector into
the next road segment

frr—1(:) Function relating the state xg ;_1 to the state xg

F State transition matrix related to the state vector x;
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List of Symbols

()
hpiask(+)
hos ()
hiss. ()
hizrr ()
hy ()

hy ()

ha ()
hyog(+)

hpgi(°)

hrss x(+)

hgss Losx(+)

hgrr (¢
hgar i ()
Iﬁk(')
Hy.(")

Hios(+)
i, il

State transition matrix at time step k — 1 related to the vector x}
State transition matrix at time step £ — 1 related to the vector x;;
State transition matrix related to the state vector xco
State transition matrix related to the state vector xcv

Constant related to the FIM of the m-th RSS measurement, cf. Section
3.3.2

Mode-dependent normalized antenna gain of the m-th BS antenna
Normalized antenna gain of the m-th BS antenna
Minimum antenna gain of the m-th BS antenna

Gradient vector related to the Gauss-Newton algorithm, cf. Section
3.4.2.2

Allan variance parameters (i = —2, —1,0)

[-th element of the vector hy(-)

Function relating the MT state to the MT clock bias measurement
m-th element of the vector hyogx(+)

m-th element of the vector hrgs x(+)

m-th element of the vector hgpr k(+)

Vector of measurement functions, related to the vector z

Vector of measurement functions, related to the vector z 4,

Vector of measurement functions, related to the vector zy

Vector of functions relating the MT state to the measurements, where
each measurement is affected by LOS propagation conditions at time
step k

Vector of functions relating the MT state to the PR measurements at
time step k

Vector of mode-dependent functions relating the MT state to the RSS
measurements at time step k

Vector of functions relating the MT state to the RSS measurements,
where each measurement is affected by LOS propagation conditions
at time step k

Vector of functions relating the MT state to the RTT measurements
at time step k

Vector of functions relating the MT state to the PR and GRT mea-
surements at time step k

Matrix relating the state vector X}C to the measurement vector zj 4
Jacobian matrix of hy(-)
Jacobian matrix of hyogx()

index of the resampled parent particle
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I
Ji
Ji

Mpr

pmT

Identity matrix of size n
BIM at time step k
Bayesian information submatrix at time step k

Bayesian information submatrix at time step k conditioned on the [-th
mode sequence R},

discrete time index

Total number of time steps

Kalman gain matrix at time step &
Edge length of initial simplex
Logarithm to the base 10

Natural logarithm

Mode-dependent path loss of the m-th RSS measurement
Number of measurements

Number of PR measurements
Number of RSS measurements
Number of RTT measurements
Dimension of state noise vector wy_;
Dimension of measurement noise vector vy,
Dimension of state vector x;
Dimension of state vector x,
Dimension of state vector x},
Dimension of reduced state vector X;
Dimension of measurement vector zy
Number of particles

Number of BSs

Number of Monte Carlo simulations
Number of candidate road segments
Number of satellites

n-th vertex of the simplex after shrinkage at time step k£ and at the
n-th iteration of the Nelder-Mead simplex algorithm

pdf
conditional pdf

stationary mode probability of the m-th Markov chain corresponding
to the m-th measurement being affected by LOS propagation condi-
tions

MT location in local, road-based coordinates
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List of Symbols

DMT

PNLos

PrsE ki

1
PMMSE,k\k

n
PMMSE,k\k

sz,k\kfl
Pzz,k:\k:fl
q()
Q(')opt.
Q

1

k—1
all

k—1

Qi
nl
k—1

Qco
Qcv

RMSEy
RMSE
Ry

MT velocity in local, road-based coordinates

stationary mode probabilities of the m-th Markov chain correspond-
ing to the m-th measurement being affected by NLOS propagation
conditions

Projection of the unit vector ugZ)I i into the zy-plane

Equivalent isotropic radiated power of the m-th BS antenna
Probability of an event

Conditional probability of an event

MT location PCRLB at time step k

Time averaged MT location PCRLB

Prediction covariance matrix

Posterior covariance matrix

Moment-matched posterior covariance matrix in the IMM algorithm

Covariance matrix of MMSE estimation error related to the state vec-
tor x;

Covariance matrix of MMSE estimation error related to the state vec-
tor x},

Covariance matrix of MMSE estimation error related to the state vec-
tor xj,

Cross-covariance matrix

Innovation covariance matrix

importance density

optimal importance density

Covariance matrix of the noise vector wy_;

Covariance matrix of the noise vector wi_,

Covariance matrix of the noise vector wi_,

Covariance matrix of the noise vector wj_;

Cross-covariance matrix between the noise vectors wi_, and wi_,
Covariance matrix of the noise vector weo -1

Covariance matrix of the noise vector wey x—1

mode variable of the augmented Markov chain at time step &
mode variable of the m-th Markov chain at time step k

Value of the mode variable at time x = 1,...,k in the [-th mode
sequence R}

MT location RMSE at time step &
Time averaged MT location RMSE

Covariance matrix of the noise vector vy,
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Rix(")
Rros k
Rpr, i
Rrss(-)
Rrss,Los k
Rrrrx(-)
Rrrr.L0S,k
Rsark

S

g(m)

SID

Tic

tr[]
(m)
UBsy,k
(m)
UBsy, k
o)
SATx,k
o)
SATy,k
™
SATy .k

Uy

Covariance matrix of the noise vector v j

Covariance matrix of the noise vector vi,os

Covariance matrix of the noise vector vpg g

Mode-dependent covariance matrix of the noise vector vrss x(+)
Covariance matrix of the noise vector vrss 1.os .k
Mode-dependent covariance matrix of the noise vector vrrr k()
Covariance matrix of the noise vector vgrr 1,08k

Covariance matrix of the combined noise vector [V;R’ s VGRT’k]T
Number of discrete states in the augmented Markov chain
Number of discrete states in the m-th Markov chain

Road identity value assigned to each road segment

Set of vectors forming the vertices of the simplex at the n-th iteration
of the Nelder-Mead simplex algorithm

Set of cost function values evaluated at the vertices of the simplex at
the n-th iteration of the Nelder-Mead simplex algorithm

Set of vertices of the simplex excluding the vertex Xg)k at the n-th
iteration of the Nelder-Mead simplex algorithm

Set of cost function values evaluated at the vertices contained in the
set SY]) at the n-th iteration of the Nelder- Mead simplex algorithm

Innovation covariance matrix

Time scale sampled at time instance k - T
Sampled GNSS time scale

Sampled MT clock time scale

Sampling interval of GSM measurements
Sampling interval of GNSS measurements

Transformation operator, that converts the state vector xg ; into the
state vector x;

Transformation operator, that transforms local coordinates into global
coordinates

Trace of a matrix

x-component of unit vector ugg)k

y-component of unit vector ugg?k

x-component of unit vector ng)T &

y-component of unit vector u(STZ)T k

z-component of unit vector ué?T )
unit vector in z-direction

unit vector in y-direction
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List of Symbols

(m)
Ugg g,

(m)
UgAT &

)
Uk
UBIAS,k

UGRT,k

(M)
RSS,LOS,k

(™)
RSS,NLOS, k

(M)
RTT,LOS,k

™
RTT,NLOS,k

i)

Vik
Vo k
VLOS,k

VPR,k
VRSS,k ( )

VRSS,LOS,k

VRTT,k(')

VRTT,LOS,k

unit vector in z-direction

Unit vector originating at the true MT location and directed towards
the m-th BS at time step &

Unit vector originating at the true MT location and directed towards
the m-th satellite at time step k&

[-th element of the measurement noise vector vy
MT clock bias measurement noise variable at time step k
GRT measurement noise variable at time step k

Noise variable for the m-th RSS measurement affected by LOS prop-
agation conditions at time step k

Noise variable for the m-th RSS measurement affected by NLOS prop-
agation conditions at time step k

Noise variable for the m-th RTT measurement affected by LOS prop-
agation conditions at time step k

Noise variable for the m-th RT'T measurement affected by NLOS prop-
agation conditions at time step k

Cost function of ML estimator assuming that all measurements are
affected by LOS propagation conditions

Gradient of the cost function V()

Approximative cost function of ML estimator assuming that measure-
ments are affected by LOS or NLOS propagation conditions

Cost function of Gauss-Newton algorithm
Cost function of Levenberg-Marquardt algorithm

Measurement noise vector at time step k, which is related to the mea-
surement vector z

Measurement noise vector at time step k, which is related to the mea-
surement vector zj

Measurement noise vector at time step k, which is related to the mea-
surement vector zs j

Noise vector for measurements affected by LOS propagation conditions
at time step k

PR measurement noise vector at time step &
Mode-dependent RSS measurement noise vector at time step k

Noise vector for RSS measurements affected by LOS propagation con-
ditions at time step k

Mode-dependent RTT measurement noise vector at time step k

Noise vector for RT'T measurements affected by LOS propagation con-
ditions at time step k

[-th element of the state noise vector wy_;
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W1 k-1 State noise variable at time step & — 1 related to the on-road state
vector Xy k

W k-1 Discrete state noise variable at time step k — 1 that selects between
N, candidate road segments

Wt f—1 clock bias component of Wco ;-1

Wi g—1 clock drift component of wco -1

Wy k-1 x-component of weo -1

Wy f—1 y-component of Wco r—1

w,(gﬁf importance weight related to the i-th particle in the PF-based algo-
rithms

1-th weight used to calculate the mean vector of the transformed sigma
point /cubature point vector

Wi 1-th weight used to calculate the covariance matrix of the transformed
sigma point/cubature point vector

Wg_1 State noise vector at time step k — 1 related to x;

wi o, State noise vector at time step k — 1 related to x}

who Decorrelated state noise vector of w_,

Wi State noise vector at time step k — 1 related to x;;

WCO k-1 State noise vector at time step k — 1 related to xco

WQV k-1 State noise vector at time step k — 1 related to xcv

WR k-1 State noise vector at time step k£ — 1 related to xg

a:g) [-th element of the state vector xy,

jg) {-th element of the reduced state vector xy

xl(gns) x-coordinate of the n-th BS

To z-coordinate of global coordinate system

xL z-coordinate of local coordinate system

TMT,k z-coordinate of the MT at time step k

TMT & MT velocity in x-direction at time step k

m(slz)w,k x-coordinate of the [-th satellite at time step k

X State vector at time step k

Xk (+) Estimate of the state vector x;, (given the measurement zy)

X Reduced state vector at time step k

)'A“c,(j) Estimate of the reduced state vector X; at the n-th iteration

x State vector at time step k composed of linear states

State vector at time step & composed of nonlinear states

Xie|r Estimate of the state vector x; given the measurements Z,
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Xk |k—1 Predicted state vector

Xon k| Moment-matched mean vector in the IMM algorithm

5(1(;7;€ n-th vertex of the simplex at the n-th iteration at time step k and the
n-th iteration of the Nelder-Mead simplex algorithm

XgLS) Vector of coordinates of the n-th BS

XCO0,k State vector of the CO model at time step k, cf. Section 2.3.2.4

XCV k State vector of the CV model at time step k, cf. Section 2.3.2.3

igi Expansion vector at time step k and at the n-th iteration of the Nelder-
Mead simplex algorithm

ig)k Vertex providing the largest cost function value of the set Sé") at time
step k and at the n-th iteration of the Nelder-Mead simplex algorithm

fc%)k Inside contraction vector at time step k and the n-th iteration of the
Nelder-Mead simplex algorithm

i(L”z, Vertex providing the smallest cost function value of the set S5 at time
step k and at the n-th iteration of the Nelder-Mead simplex algorithm

iﬁ)k Center of gravity of all vectors contained in the set gf") at time step
k and at the n-th iteration of the Nelder-Mead simplex algorithm

XMAP,k MAP estimate of the state vector x;

XMLk ML estimate of the state vector x;

)szka ML estimate of the reduced state vector x;

XMMSE, & MMSE estimate of the state vector x; (given the measurement zy)

XMMSE, k| MMSE estimate of the state vector x; given the measurements Zy

s MMSE estimate of the state vector x; given the measurements Zy

Xymsere  MMSE estimate of the state vector xj given the measurements Zy,

XMT,k Vector of MT coordinates at time step &

XMT,k Vector of MT velocity components at time step k

XMT k Estimate of the MT location vector xyr x (given the measurement zy)

XMT, k|k Estimate of the MT location vector Xy, given the measurements Zj,

ig%k Outside contraction vector at time step k and at the n-th iteration of
the Nelder-Mead simplex algorithm

ig’)k, Reflection vector at time step k and at the n-th iteration of the Nelder-
Mead simplex algorithm

XR,k On-road state vector at time step k

X%yk On-road state vector at time step k composed of linear states

XR k On-road state vector at time step k composed of nonlinear states

f(én,)g Vertex providing the second largest cost function value of the set Sén)

at time step k£ and at the n-th iteration of the Nelder-Mead simplex
algorithm
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0
XSAT k

Xk
X (+)
e
Ya

YL
YMT,k
UMT k
yélz)xT,k
Yk

0

ZBIAS, k
ZGRT,k

(m)
2RSS,k

L(m)
RTT,k

0}
ZSAT,k

Zj,
Zi|k—1

YAWZ

71,08,k

ZpR,k

ZRSS,k
ZRSS,1L.0S,k
ZRTT,k
ZRTT,LOS,k

ZSAT k
7y,

Vector of coordinates of the [-th satellite at time step k
Sequence of states {Xg,...,Xx} up to and including time &
Estimate of X,

y-coordinate of the n-th BS

y-coordinate of global coordinate system

y-coordinate of local coordinate system

y-coordinate of the MT at time step £

MT velocity in y-direction at time step k

y-coordinate of the [-th satellite at time step k

augmented state vector at time step k, consisting of the state vector
x;. and mode variable r,

[-th element of the measurement vector z,

MT clock bias measurement at time step k

GRT measurement at time step k

m-th element of the vector zgrgs

m-th element of the vector zrpr

z-coordinate of the [-th satellite at time step k
Vector of measurements at time step &
Prediction estimate of the measurement vector zy

Vector of measurements at time step k, where each measurement de-
pends on the state vectors x} and/or xj,

Prediction estimate of the measurement vector z j

Vector of measurements at time step k, where each measurement de-
pends only on the state vector xj,

Vector of measurements at time step k, where all measurements are
affected by LOS propagation conditions

Vector of PR measurements at time step k

Vector of RSS measurements at time step k, where each measurement
is affected by LOS or NLOS propagation conditions

Vector of RSS measurements at time step k, where all measurements
are affected by LOS propagation conditions

Vector of RT'T measurements at time step k, where each measurement
is affected by LOS or NLOS propagation conditions

Vector of RTT measurements at time step k, where all measurements
are affected by LOS propagation conditions

Vector of PR and GRT measurements at time step k

Sequence of measurements {z1, ...,z;} up to and including time k
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List of Symbols

aq
%)
a3
Qly
P

S

€2
€3

C(')
n

77m ax

MXKI)T

,MRTT,k(')

(m)
HRTT,NLOS,k

Parameter describing the spread of sigma point vectors around the
mean in the scaled unscented transformation, cf. Section 4.4.3

Reflection coefficient in the Nelder-Mead simplex algorithm, cf. Sec-
tion 3.4.3

Expansion coefficient in the Nelder-Mead simplex algorithm, cf. Sec-
tion 3.4.3

Contraction coefficient in the Nelder-Mead simplex algorithm, cf. Sec-
tion 3.4.3

Shrinkage coefficient in the Nelder-Mead simplex algorithm, cf. Sec-
tion 3.4.3

Scaling parameter in the scaled unscented transformation, cf. Section
4.4.3

Weight parameter in the scaled unscented transformation, cf. Section
4.4.3

Scaling parameter in the scaled unscented transformation, cf. Section
4.4.3

Noise gain matrix at time step k£ — 1 related to wy_1

Noise gain matrix at time step £ — 1 related to W,(Cl)_1

Noise gain matrix at time step £ — 1 related to W,(f_)l
Noise gain matrix related to wco k-1

Noise gain matrix related to wey k—1

Dirac delta

MT clock bias state at time step k

MT clock drift state at time step &

Laplace operator

Constant related to the stopping criterion of the Gauss-Newton algo-
rithm, cf. Section 3.4.2.2

Constant related to the stopping criterion of the Gauss-Newton algo-
rithm, cf. Section 3.4.2.2

Constant related to the stopping criterion of the Nelder-Mead simplex
algorithm, cf. Section 3.4.3

Damping parameter of the Levenberg-Marquardt algorithm
iteration index
Maximum number of iterations

Mean value of the pdf describing the antenna gain of the m-th BS in
NLOS propagation conditions

Element of the mean vector /—”RTT,k(')

: : (m)
Mean value of the m-th noise variable vy nros 1
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o X?T

OBIAS,k

OGRT,k

(m)
01,08,k

op
@)
OPR,k

Ul(%ﬂSl)S,k(')

)
RSS,LOS,k

m)
RSS,NLOS,k

Ul({%zf,k(')

o™
RTT,LOS,k
G
RTT,NLOS,k
o™
SHA,k

Ox

o

Mean vector of the noise vector vy

Mean vector of the noise vector vy

Mode-dependent mean vector of the noise vector vrrr k(-)
Initial mode probabilities of the m-th Markov chain (i = 1,2)

Transition probability from mode i to mode j for the m-th Markov
chain (i,j = 1,2)

TPM of the m-th Markov chain
TPM of the augmented Markov chain

Parameter related to the Levenberg-Marquardt algorithm, cf. Section
3.4.2.3

Gain ratio used in the Levenberg-Marquardt algorithm, cf. Section
3.4.2.3

Standard deviation of the pdf describing the antenna gain of the m-th
BS in NLOS propagation conditions

Standard deviation of the noise variable vpas
Standard deviation of the noise variable varr i

Standard deviation of the noise variable related to the m-th measure-
ment, which is affected by LOS propagation conditions

Standard deviation of the noise vector wy 1
Standard deviation of the I-th element of the noise vector vpg

Mode-dependent standard deviation of the m-th element of the noise
vector Vgss k()

Standard deviation of the m-th noise variable U]E{WS% LOS.k
Standard deviation of the m-th noise variable Uﬁ{ns% NLOS.k

Mode-dependent standard deviation of the m-th element of the noise
vector Vo k(+)

Standard deviation of the m-th noise variable vg;)T LOS.k
Standard deviation of the m-th noise variable vg'TI)T NLOS. k

Standard deviation of the m-th noise variable describing RSS mea-
surement errors due to shadowing

Standard deviation of the noise vector wy j_1
Standard deviation of the noise vector wy ;1

Constant related to the Levenberg-Marquardt algorithm, cf. Section
3.4.2.3

Azimuth angle between the positive z-axis of the Cartesian coordinate
system with the m-th BS location as origin, and the vector pointing
in the boresight direction of the m-th BS antenna

3 dB beamwidth of the m-th BS antenna
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List of Symbols

o ()

Lo ()

S01(\1nﬁ)os

¢SID

A(m152)
Br1.52)

C(r1:K2)

Cexr(+)
Can(+)

Crm(’)

CUKF<'>
'D(Klvﬁ’Q)

E(r1,k2)
F()
Fi()
Farr(-)
Frr()
Frss(-)
Fhes()
Frrr(:)
Frirr()
G2 s )

g(m,m,fis,lm)
1

g(m,m,lfs,lu)
2

Azimuth angle between the vector pointing into the boresight direction
of the m-th BS antenna and the vector that is directed towards the
mode-dependent (LOS or NLOS) propagation path of the radio signal
that is received by the MT

Azimuth angle between the vector pointing into the boresight direction
of the m-th BS antenna and the vector that is directed towards the
LOS propagation path of the radio signal that is received by the MT

Azimuth angle between the vector pointing into the boresight direction
of the m-th BS antenna and the vector that is directed towards the
NLOS propagation path of the radio signal that is received by the MT

Angle between the sip-th road segment and the xg-axis of the global
coordinate system

Signed area of the parallelogram determined by pé'x%’k and p(S'jfT)’k

Signed area of the parallelogram determined by u](;Sl}c and p(S,X"l)“,k

Signed area of the parallelogram determined by u](;sl,)k and u(gzs)’k

Computational complexity in FLOPs per time step of the CKF
Computational complexity in FLOPs per time step of the EKF

Computational complexity in FLOPs per iteration of Gauss-Newton
algorithm

Computational complexity in FLOPs per iteration of Levenberg-
Marquardt algorithm

Computational complexity in FLOPS per time step of the UKF

Dot product of uBS k and pS AT &

Dot product of uBS . and uBS)k

FIM

Equivalent FIM of the MT location
FIM of GRT measurements

FIM of PR measurements

FIM of RSS measurements

FIM of the m-th RSS measurement
FIM of RTT measurements

FIM of the m-th RTT measurement

K1,K2,K3,K K1,K2,K3,K
(K1,Kk2,K3,K4) ndgélzszl)

Product of the signed areas G;

Signed area of the rectangle determined by [pg A% & p(gi)T T

[P(S’X%,k - ngl”l)“,k]T

Signed area of the parallelogram determined by (pé'x% E— p(s'jf%’ ) and

(PSS, — PSas)

-u, and

.ux

N (z; po, 02) pdf of a Gaussian random variable z with mean p, and variance o2
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N(z; u,, P,) pdf of a Gaussian random vector z with mean vector u, and covariance

matrix P,

PcriB,k MT location CRLB at time step k

P(-) CRLB matrix

PE-PcRLB E-PCRLB matrix

RL I-th mode sequence {r!,...,rl} up to and including time &

TN Road network database

Ula, b] Uniform distribution over the interval [a, b]

ka‘i,z_l i-th sigma/cubature point vector of the predicted state vector Xj,—_1

Z,ga_l i-th transformed sigma/cubature point vector of the predicted mea-
surement vector Zy,—q

E,y{-} Expectation operator with respect to the pdf p(-)

R Set of real numbers

N Set of natural numbers

Oix; All-zeros matrix with ¢ rows and j columns

1y, All-ones matrix with 7 rows and j columns

T

Transpose of a vector or matrix

|
—

Inverse of a square matrix
element at the i-th row and j-th column of a matrix

i-th row of a matrix

.

- - =
~
&

Equal by definition

identically equal

%

proportional to
distributed as

2

Element of
Vector cross product
Kronecker product operator
Gradient operator
Il Euclidean norm or 2-norm of a vector

l|oo Infinite norm of a vector

LT T A4 xom

Square root of a scalar or square matrix
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