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Abstract—We propose a new hybrid wireless geolocation
scheme that requires only one observation quantity, namely, the
received signal. The attenuation model is explored herein to cap-
ture the propagation features from the received signal. Thus,
it provides a more accurate approach for wireless geolocation.
To investigate geolocation accuracy, we consider the time-of-
arrival (ToA) estimation in the presence of path attenuation. The
maximum-correlation (MC) estimator is revisited, and the exact
maximum-likelihood (ML) estimator is derived to estimate the
ToA. The error performance of the ToA estimates is derived
using a Taylor expansion. It is shown that the ML estimate is
unbiased and has a smaller error variance than the MC estimate.
Numerical results illustrate that, for a low effective bandwidth,
the ML estimator well outperforms the MC estimator. Afterward,
we derive the Cramér-Rao bound (CRB) for the mobile position
estimation. The obtained result, which is applicable to any value
of path loss exponents, gives a generalized form of the CRB
for the ordinary geolocation approach. In seven hexagonal cells,
numerical examples show that the accuracy of the mobile position
estimation exploring the path loss is improved compared with that
obtained by the usual geolocation.

Index Terms—Non-line-of-sight (NLoS) propagation, parame-
ter estimation, path loss.

I. INTRODUCTION

A PPLICATIONS of subscriber location continue to expand
in wireless services, e.g., global positioning system, intel-
ligent transport systems, road-side assistance, location-sensitive
billing, and mobile yellow pages (see, e.g., [1] and [2], and for
indoor, see [3] and [4]). In addition to data communication for
wireless networks, user geolocation has been deemed viable
due to the emergency requirement by the Federal Commu-
nications Commission and the European Commission [5]. In
general, two methods can be adopted to find the user position:
network-based and handset-based approaches. In the handset-
based approach, wireless geolocation is an operation that mea-
sures the radio signals traveling between a mobile station (MS)
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and a set of fixed stations (FSs). The information for radioloca-
tion can be gathered using the signal strength (SS), the angle of
arrival, the time of arrival (ToA), the time difference of arrival
(TDoA), or their combinations (see, e.g., [6]-[8] and references
therein). This information is used to form a location estimate.
Toward this end, position location may be conducted in a uni-
lateral or multilateral manner [9]. In the unilateral approach, the
MS estimates its own position based on the signal received from
the transmitters whose locations are known. For a multilateral
system, the MS position is estimated from the signal transmitted
by the MS and received at multiple FSs. One of the most
important problems in realistic situations is that the system is
subject to the sources of errors [10], including multipath prop-
agation [11], non-line-of-sight (NLoS) propagation [12]-[14],
and multiple-access interference.

It is well known that the variance of the estimates from
any unbiased estimator is bounded by the Cramér—Rao bound
(CRB) [15]-[17]. The CRB cannot be attained in general by
using finite data but is achievable under regularity conditions by
a statistically efficient estimator, e.g., the maximum-likelihood
(ML) estimator [18]. For quantifying the inherent accuracy
limitation of parameter estimation, the CRB is quite accurate
and simple to derive. Recently, the CRB has been analyzed
in [19] for several geolocation schemes in the presence of
NLoS propagation. It reveals that the Fisher information matrix
(FIM) of a hybrid SS-TDoA scheme can be acquired by the
superposition of the FIMs from both methods. Hybrid ap-
proaches outperform those using only one feature in the aspects
of estimation accuracy [20], [21] and reliability [22]. It is
worth noting that the frameworks in [19] and [20] are composed
of two separate techniques, which require two different mea-
surements: the baseband received signal and the mean SS. Even
though both features are jointly formulated via the positioning
distance, the parameter estimation needs to collect two kinds
of the observation data and then separately be performed.
Unfortunately, this combination makes parameter estimation
cumbersome.

In this paper, we consider the inherent accuracy of the MS
position estimation in a handset-based mutilateral geolocation
system using the ToA. Unlike [19] and [20], the SS model
and the time delay model are herein combined together to
form a composite received-signal model. As a consequence, it
requires only the received signal to perform the geolocation.

0018-9545/$26.00 © 2009 IEEE
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The novelty, merits, and contributions of this paper can be
summarized as follows.

» The novelty of this paper is the ML estimator for the ToA
estimation taking into account the information of the path
attenuation.

* The merit of this paper is that the following results are
shown: The incorporation of the path loss information
into the new mobile position estimation algorithm causes
no significant additional computation burden but provides
better estimation accuracy and a larger positioning range.

» The contributions of this paper lie in the asymptotic error
performance analysis. To investigate the accuracy of the
mobile position estimation, the corresponding CRB is
provided. This result gives a generalized form of the CRB
with respect to the usual time delay case.

Some mathematical notations are invoked as follows.
log;,(+) is the logarithm of base 10. (-) is the transpose of a
matrix. = denotes the equivalence from neglecting an irrelevant
term. The little “0” in u(r — 7,) = o(v(7 — 7)) stands for
lim, ., (u(rt — 1) /v(T — 7)) = 0. R(-) is the real part. (-)*
denotes the complex conjugate. Ey,4){-} is the expectation with
respect to n(t). (-) ! is the inverse operator. B = C means that
the difference matrix D = B — C is positive semidefinite. tr(-)
is the trace operator. [M] 2,9 is the first 2 x 2 block of M. d. .
is the Kronecker delta function, which is equal to one when its
arguments are equal and zero otherwise.

The rest of this paper is organized as follows. In Section II,
the path loss model is presented for the wireless geolocation in
the presence of NLoS. In Section III, we analyze the error of the
time delay estimate. In Section IV, the CRB is derived for the
proposed geolocation model. In Section V, numerical examples
are presented for various scenarios. Finally, the conclusion is
drawn in Section VI.

II. SYSTEM MODEL

Let us consider an MS transmitting a radio signal through a
wireless channel to a number of base stations (BSs). Let B be
the number of all BSs, whose locations, i.e., py = [z, ¥s]T,
be{l,2,...,B}, are known. We assume that there is no
additional loss of energy, except the path loss attenuation, for
the transmitted signal when radio waves propagate in media.
There is, however, attenuation in the channel. At each BS, the
received energy at the bth BS can be expressed by (see, e.g.,
[23, p. 46] and [24, p. 38])

Vb
dO

Ey = TZE/‘?ES (1)

where dj is the close-in reference in the far-field region, d is
the distance between the MS and the bth BS, ~; is the path loss
exponent at the bth BS, Eg = [ |s(t)|?dt is the energy of
transmitted signal s(¢), and & is the unitless constant depending
on the antenna characteristics and average channel attenuation,
which is given by

02

K= ——m—s
1672 gd%

2)
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with fj being the center frequency of the wireless system and ¢
being the speed of light. At fy = 1.9 GHz and for dy = 100 m,
it is shown in [25] that kqp = 10log,y(k) ~ —78 dB. Let
M < B — 1 be the number of the BSs that receive a set N €
{1,2,..., M} of NLoS signals. The line-of-sight (LoS)/NLoS
detection for the considered problem is beyond the scope of
this paper and can be left for future work. Readers are referred
to [26] and [27] for various ideas of identifying the LoS and
NLoS. The channel is assumed herein to be static such that
1) the large-scale fading is considered as a spatial average
over the small-scale fluctuations of the signals [28, p. 847] and
2) the excess propagation distances {l,,, }*._; are constant over
the observation period.! Let 73, be the time delay of received
signal at the bth BS

1 - _
(Y, lp) = - (\/ﬂfi + 92 + lb> A3)

where 7, = x — xp and 4, = y — vy, are the relative distances,
I, = 0 means no additional propagation distance for the LoS
be{M+1,M+2,..., B}, and l,,, >0 is the additional propa-
gation distance for the NLoS m € {1,2,..., M}. As dy, = cp,
the energy based on (1) can be rewritten as

1
E, = KEs. “4)

Since (1) and (4) are valid only in the far field, it is assumed
that dy is less than \/Z7 + ¢7. This means that, within a circle
of radius dy, there are no BSs. Note that, for free-space path
loss, the path loss exponent is v, = 2 [29, p. 304], [30, p. 88],
while for a wireless environment, the path loss exponent can be
less than two [23, p. 47]. The range of the path loss exponent
is wide due to the attenuation caused by scattering objects. The
received baseband signal can be written as [19]

Tp(t) = aps(t — 7p) + np(t) 5)

where s(t) is the known waveform, a; and 7, are the amplitude
and the time delay of the propagation to the bth BS, and ny(¢) is
an additive noise at the bth BS that is assumed to be a complex-
valued zero-mean white Gaussian process with double-sided
power spectral density Ny (in joules) [31, eq. (8.17)]. Assume
that the transmitted signal is nonzero only in the interval
(0, T], where Ty is the signal period. The relation among the
received energy, the transmitted energy, and the path gain can be
postulated as E}, = a; Fs. The amplitude can then be shown as

1
ap = \/E (6)

3 B %'Yb
i g !
( (2) + (%) +dZ>

In this model, we can see that 7,(t) is a random signal caused
by the randomness of n,(t). Since the position p and the

'For random NLoS excess propagation paths, if the knowledge of the
distribution of I, is available, the parameter estimation can be cast into a
maximum a posteriori approach [19].
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nuisance parameter [, are unknown and deterministic, so
are their reparameterizations ap, and 7,. All the unknown
parameters can be aggregated into the vector @ € R(M+2)x1 g

0 _ [pT lT]T (7)
where 1 € RM*! is given by
1=[l; 1o - Iy]" 8)

The problem of the parameter estimation can be stated as
follows. Given the observation {r,(t)}£ , over the period

€ (0, 7] for T > 0 in which 8 is invariant, find the unknown
parameter 6. The solution to this problem can uniquely be
determined [32] when the number of the received signals B is
equal to or larger than the number of the unknown parameters
M + 2. It means that B > M + 2. This condition is assumed
to be held throughout this paper, since the FIM will be of full
rank, and thus, the performance bound of the mobile position
estimate can be evaluated.

Assume that the discrimination between the LoS and NLoS
propagations has been conducted. The received- signal ampli-
tudes {ay}£_, and the positive delay distances {l,, }*_, are
assumed to be unknown, whereas the position of the MS ie.,
p=[z y|T, is the parameter of interest.

Let the solution of the homogeneous Fredholm integral
equation

T
oo fo,i(t) /@bttfbk )df, ke{1,2...,K} (9)
0

be the eigenvalue ), j and the orthonormal function fj 5 (%),
where the kernel (y(t,7) is the eigenfunction of the noise
autocovariance function. According to the Karhunen-Loeve
expansion (see, e.g., [33, p. 371, [34, p. 279], and [35, p. 298]),
the signal can be represented as

K
ro(t) = lim Dk for(t) (10)
k=1

where the received-signal sample is given by 7y, = fOT fo.i(t)
rp(t)dt. From (5), the received-signal sample can be
expressed as

(11

Tbk = ApSp,k + Nb K

where the signal and noise samples are given by sp ) =

fo Jo(t)s(t — mp)dt and np g = fo fo.e(t)np(t)dt. Assume
that the basis function f; 5 (¢) is chosen such that the noise sam-
ples {nyx}5_, are identically and independently distributed.
The probability density function (pdf) of the complex Gaussian
random multivariate {r ; }*_; can be written as

K
1 *Ni Z b,k —abSb,k|?

P(To1s -5 To K| Th) =
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Given the continuous signal 7(t); ¢t € (0, T, the likelihood of
Tp can be written in the logarithmic scale as

L(mp|rp(t);t € (0,T)) = lim In(p(rp.1,...

o ,Tb,K\Tb))

1
= —m/m(t) — aps(t — ) > dt.
0
(13)

Assume that the noises from different BSs are independent of
each other. Given the received signal from all BSs

r(t) = [ri(t) re(t)]"

the log likelihood of 7 is given by

ra(t) (14)

L(T|r(t);t € (0, = N()Z/h“b — aps t—Tb)\ dt.

15)

III. ToA ESTIMATION AND PERFORMANCE ANALYSIS

Let us determine the first and second derivatives of a; from

0 11

gab(T) = - 5;%%(7)

0? 11 1
wab(T) =573 <1 + 2%) Yoap(T).

(16a)

(16b)

Let pgs 5 (7) be the correlation function between the transmitted
signal with the true time delay and the transmitted signal with a
delayed time 7 defined by

T
Pss,p(T /§R (t —)s(t — 7)) dt. (17)
0

Assume that the transmitted signal is continuously differen-
tiable up to the second order. Taking the second-order Taylor
series of pgs p(7) around the true value of the time delay, i.e.,
Ty, We can see that [36, App. 2.1]

0
pss,b(T) - pss,b(Tb) + Epss,b(T) . (T - Tb)

1 02

+ 57 ralsa(T) (1—m)2+o((r—m)%). (18)

T=Tp

Let us consider

0
EPSS,b(T) s
T—1
=— /% (t'—(m— 1)) 88*@/) dt’
b ot
-7 T=T}
- 1 9 T—1p
=3 ls®P|_"
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82
ﬁpss,b(T)
T—1
82 * ! A
— / §R<s — (= 171)) 502 (t )> dt
T*T},
a . T—Tp a 2
_ %(s(t)ats (t)) - / Ss(t)] e
o
7la
- [ |5
= —An’E > (19b)

where [ is the effective (root-mean-square) bandwidth
defined by

J20 1S ()12 df
1S df

sy
Il

(20)

with S(f) being the Fourier transform of s(t). Let pus 4(7),
Pns,b(T), and fns (7) be the random correlations defined by

(21a)

0
o7 (21b)

82
/')'ns7b(7-) = R ( ( )ﬁs(t - T)) dt (21¢)

It can be shown that

Epy (1) {Pns,p(7)} =0 (22a)
Epy () {Ans,p(7)} =0 (22b)
Enb(t) {ﬁns b(T)} =0 (22¢)
Enb(t) {pns,b(T)pns b(T)} =0 (22d)
Enb(t) {pns,b(T)ﬁns b(T)} = — 27T2E552N() (226)
Enb(t) {p121§ b(T } = 7E NO (22f)
En, ) {Pnsp(T)} = 27r2Es,6’2N0. 22¢)

Let f,(7) be any objective function, which is differentiable
up to the second order. Taking the first-order Taylor series of
(0/07) fp(7) around the true value 73, we arrive at (see, e.g.,
[37, eq. (17 - 9.2)] and [33, eq. (6 - S0)])

e = o h(o)

T=Ty

02 9
+ (=) wfb(T) +0((T—Tb) )

T=Tp

(23)
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At the estimated point 7 = 73, we obtain [38, p. 240]

2
0= %fb(T) + (7 — ) %fb(T) (24)

T=Tp

T=Tp
where 7 lies in the line segment between 7, and 7. For a
continuous derivative (02/972) f,(), the quantity (92/072)

fo(7)|r=#, converges to E,,){(0*/072)fy(7)|-=r,} with
probability one [38, Ch. 8]. As a result, the time delay estima-
tion error in (24) converges to

oo,
En, 1 { 3 fo(7) T_Tb}

In the sequel, two kinds of ToA estimators and their perfor-
mance analysis are presented.

1%

T — Tp

(25)

A. MC Estimator

Let pp(7) be the correlation function between the received
signal and a delayed replica of the transmitted waveform de-
fined by

T
/ R (v (D)s(t — 7)) dt. (26)
0

The time delay estimate of the maximum-correlation (MC)
estimator is defined as

TMe,p = arg max pu(T). 27)
Substituting (5) into (26) and differentiating p,(7) with respect
to the unknown parameter 7, we have

0

0
2 pir) = (anss,bm) Fomen() (28a)

0? 0?
2 o) = (Wpss,bm) 4 is(r). (28b)

Note that a;, is the path gain at the true value 73,. Substituting
(19a) and (19b) into (28a) and (28b), respectively, for 7, = 73,
we obtain

9 .
pr(T) = Pns,b(Ts) (29a)
T=Tb
82 Py ..
5am(7)| = —4mBfa + fusp(m). (29)
T=Tp

Substituting (29a) and (29b) into (25), the time delay estimation
error of the MC estimator can be written as

5T,
En, ) { Fp(7) T_Tb}

pns b(Tb)
S LA VA 30
Am2E32ay (30)

T™Ch — To = —
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From (22a) and (22f), the bias and error variance can be writ-
ten as

(31a)

22
~ pns7b(7—b)
Eny {(uce = 7)°} =B, ) { (4r? B, F2a;)? }

1
S (1b)
—f,o 87T2ﬂ2ag

En,t{tmcy — 1} =0

The error performance shown above is similar to a standard
benchmark, e.g., CRB, for the time delay estimation based on a
distance-independent path gain [33], [37], [39].

B. ML Estimator

From (15), the natural logarithm of the pdf of the received
signal can be written as

B
(it € 0.T) =~ B Y af
b=1

The ML estimate of the time delay is therefore given by

Tar = argmaxp (r(t); ¢(0, T1|0)
= argmax { (t|r(¢);t € (0,7])

B

= arg n}rin E Z az(T)
b=1

T
—z%mq/&uﬁuﬁu—T»ﬁ (33)
0

where T € Rf“ lies in the domain of positive values. The
ML estimate can separately be solved by

TML,p = arg mTin G(T) (34)
where (,(7) is the objective function defined by
G(7) = a5(7) Es = 2a4(7) po(7)- (35)

From (16a) and (16b), the first and second derivatives of the
objective function follow:

SG(r) = = 2 (Byan(r) — pu(r)) an(r)
_ zab(T)%pb(T) (36)
0? 1 DB 9 0?
ﬁCb(T) = ;%(% + 1) Esay (1) — ab(T)ﬁpb(T)
0
+ %2%%(7)5%(7)

1 1
- gpb(f) (1 + 2%) Yoap(T). 37
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Substituting py () = ap B + pus (1), (292), and (29b) into
(36) and (37), we obtain

0 1 )
5@(7) = ?beabpns,b(Tb) — 204 s, () (38)
T=T}
02 _
92 G(7) = iT—gnysa% + 87‘(2Esﬂ2a%
T=Tp

.. 1 .
— 2apfnsp (1) + ;bQWbaans,b(Tb)
1

1
- (1 + 2%) V@b Pns,b(Tp).  (39)
b

Using Em,(t) {pns,b(Tb)} =0, Enb(t) {pns,b(Tb)}ZO, Enb(t)
{Pns,p(1)} = 0, (38) and (39), the time delay estimation error
in (34) converges to

7%,

Enb(t) { 087:2@ (T) T_Tb}

_ T (270 Pns,b (T6) — Yons,b(Th))
Es (342 +8m23213) ap

T™MLDY — Tp = —

(40)

Taking the expectation of (40) with respect to ny(t), we have

En,{MLp — 7} = 0. (41)
As Fnb(t) {pns,b(Tb)pns,b(Tb)} =0 and Enb(t) {p'?ls,b(Tb)} =
21232 E, Ny, we have

1
2 (37282 + 5597) o}

Remark 1: It can be verified that the CRB for the
ToA estimation yields the same expression as (42). We
can see that (1/(Es/No)8m23%a2(1+ (1/16723%12)v2)) <
(1/(Es/No)8m23%a}), i.e., the ML estimation error variance in
(42) is less than that of the MC estimation in (31b), where the
equality holds for v, = 0. In fact, the equality will never hold,
since for free space, the path loss exponent is v, = 2 (see, e.g.,
[29, p. 304] and [30, p. 88]), while for wireless environment, the
path loss exponent can be less than two but larger than zero (see,
e.g., [23, p. 47]). The performance improvement thus exists and
is significant when 7, is small and -y, is large. If the bandwidth
is large, the error variance of the time delay estimated by the
ML tends to the same value as that of the MC estimation error
variance.

En, ) {(Pmpp — )%} = (42)

IV. CRAMER-RAO LOWER BOUND

Let  be any unbiased estimate of 8. Then, the accuracy of 0
is bounded by the Cramér—Rao inequality (see, e.g., [15]-[17])
En {(0—6)(0—0)T} = 354 (43)

where Jgg € ROMH2)x(M+2) i5 the FIM of p(r(t);t < (0,T)|0).
Let us define the total positioning accuracy of both axes as

@ =B {6~ 27 + (1 1)*} = 01 ([Tod] ) - 40
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Proposition 1: Given any unbiased estimates of x and y,
which is denoted by & and ¢, respectively, the variance of the
estimation error is bounded by

e > = = (45)
=YY Xeaxwsin®(dy, — b))
b1=M+1bs=M+1

where x; and ¢y, are given by

1. 5 11 do\ "2
— — 8723202 4 = = k2 “o 46
X =8 el + 5 e (o (462)
¢p = arctan (i;:i) . (46b)
Proof: See Appendix B. |

Note that the derived result depends only on the LoS portion.
For the case without the path loss, the result in [19, eq. (35)]
can be derived as x;, = (1/c?)87%3%a?, which is the first term
in (46a). Therefore, (46a) can be written in another form as

0%871'252@%,
b= 2 -
X L8n?3%a} + %’yf&ﬁ, with path loss.

without path loss
(47)

One can see that the values of &, in both cases are the same
when v, = 0. However, the case of no path attenuation, with
v, = 0, does not exist in the realistic environment. Therefore,
the exploration of the path loss can reduce the CRB in the
wireless NLoS geolocation.

In what follows, we proceed to investigate the improved
position accuracy in the hybrid model based on (45). The hybrid
model is referred to as the usual time delay model using the
path attenuation parameterized in (6). Substituting (2) into (6)
and inserting the substituted result into (47), the CRB in (45)
can be written as

B
R2mfgds >

) b=M+1
€ > B B B - )
VZCQ D ST ap,p, SIn(Gp, — Gp, )
by=M+1by=M+1
where o is given by
1 9739 (d Vo .
Lar B (Tb) , ordinary ToA
_ Vb
ap = { L8n2 (%b) (49)
Lo (do Yo+2 .
+ ok a) , hybrid SS—ToA.

It is worth noting that the aforementioned result can be applied
to a large class of signals, since we do not assume any structure
of the transmitted signal s(t). In [36], the estimation of the
position parameter is discussed by first estimating the time
delay 7, and then recovering p from such a sufficient estimate.
The estimator design for estimating the mobile position p from
the ToA is beyond the scope of this paper (see, e.g., [40] for the
mobile position estimation and the corresponding performance
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analysis). It is herein interesting to investigate the inherent
accuracy limitation of the proposed hybrid method via the
derived CRB.

V. NUMERICAL EXAMPLES

The system is assumed to operate at the center frequency
fo = 1.9 GHz [25]. From (1), we have

E d FE.
101ogyq (NZ)ZMB_HO% log (dZ)‘HO logo (NZ> (50)

where Eg/Nj is the transmitted SNR. In general, the term
101og;y(Ey/No) can be considered as a received SNR.? For a
simple link budget, we assume that vy, = 4.5425, dy = 100 m,
and dp = 1000 m. The path loss to the bth BS is kg +
107y, logq(do/dp) = —123 dB. Taking into account the path
attenuation, the transmitter should transmit a high SNR, i.e.,
at least 123 dB so that the receiver can receive more than O dB.
We consider the transmitted SNR instead of the received SNR
because, first, the system may have different received SNRs
caused by the different path losses, and second, it would be
difficult to evaluate the effect of the SS information on the
localization performance if the received SNR were considered.

A. Range Estimation

To investigate the ToA performance of two time delay esti-
mators, we consider a range estimation where there are only
one transmitter and one receiver. Thus, (5) can be modified
as 7(t) = a(70)s(t — 70) + n(t), with 79 being the time delay.
In this paper, we consider the orthogonal-frequency-division-
multiplexing (OFDM) signal [41], [42]. The OFDM signal of
duration ¢ € (0, Ty] is given by (see, e.g., [43])

N-1
§(t) = el Ikt (51)
k=0

where {bj, } 17— is the block of N complex data symbols chosen
from a signal constellation such as quadrature-amplitude modu-
lation or phase-shift keying (PSK), and f = fo + (1/7Ts)k. At
the receiver, the OFDM signal is down-converted to a baseband
representation, i.e., s(t) = 3(t)e 727 fot,

Lemma 1 (Effective Bandwidth of the Baseband OFDM
Signal): The effective bandwidth of the baseband OFDM sig-
nal is given by

B_l\/é(2N2—3N+1). (52)

1

2When considering the path attenuation, such as in this paper, the received
SNR is related to parameter a;, which depends on several parameters, including
K (which again depends on dg and fo), dp, and ~y. Since the effects of these
parameters on the geolocation performance will be investigated in this paper,
we need to adjust the value of these parameters. In this case, it is inconvenient
to set the received SNR at a specific value. Therefore, in the simulations,
we consider the transmitted SNR, which is defined as the ratio between
the transmitted power and the noise power at the receiver, rather than the
received SNR.
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Fig. 1. RMSE of the position estimate as a function of the SNR
(Es/No) (in decibels) for v = 4.5425, d = 1000 m, Ts = 1073 s, 8 =
3.6517 x 10* Hz, sampling time = 3.7037 x 10~9 s, and Ng = 1000 in-
dependent runs.

Proof: See Appendix C. ]

Note that the OFDM signal in (51) used in practical systems

is of limited duration. However, in Appendix C, the integration

limits are evaluated in the range (—oo, 00). Due to the periodic

property of the signal in (51), this kind of extension will not
affect the result of the effective bandwidth.

We employ the OFDM with N = 25 subbands. The quadra-
ture PSK is used as the signal constellation. The theoretical
root-mean-square error (RMSE) is computed from the square
roots of (31b) and (42), which are multiplied by c. For the least
computation, the observation period is chosen as 7' = T§ + 9.

In Fig. 1, the RMSE of the estimate of the distance between
the transmitter and the receiver is shown as a function of the
transmitted SNR. For a low SNR, both the MC estimator and
the ML estimator provide meaningless distance estimates, i.e.,
the RMSE is even larger than the actual distance. It can be seen
that the SNR threshold, i.e., the SNR at which the ML esti-
mator and the MC estimator merge to their asymptotic errors,
respectively, is approximately 137 dB for the MC estimator and
133 dB for the ML estimator. Clearly, when the SNR is well be-
low the threshold, the received signal is immersed in a relatively
strong noise. Therefore, no reliable ranging information can be
inferred from the received signal. The use of the path loss can
gain an accuracy of more than 600 m for the positioning system
considered here.

In Fig. 2, the RMSE is shown as a function of the signal
duration T}, which is inversely proportional to the effective
bandwidth of the OFDM signal. It can be seen that when
the signal duration is smaller, the RMSEs of both estimators
approach the same value, i.e., 1/(Es/Ny)8723%a2. For a larger
signal duration, the ML estimator provides a constant RMSE,
which almost does not increase with the increase of the signal
duration. The cause of this phenomenon is that the time delay
in this regime is mainly estimated from the SS in the path gain.
From (42), the term 87232 has less of an impact as the signal
duration increases. The error saturation is then dominated by
(1/272)~?, which is independent of the effective bandwidth.
The ML estimate has a smaller RMSE than the MC estimate.
This is because the ML estimator exploits the information from
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Fig. 2. RMSE of the position estimate as a function of the signal duration
Ts (in seconds) for v = 4.5425, d = 1000 m, 10log,,(Es/No) = 150 dB,
sampling time = (1/2.5 x 10°)T s, and Ng = 1000 independent runs.
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Fig. 3. RMSE of the position estimate as a function of the distance d (in me-

ters) for 3=3.6517 x 10* Hz, y=4.5425, 10 log, 4 (Fs/02) =150dB, Ty =
103 s, sampling time = (1/2x 108)T's, and Ng = 100 independent runs.

the path attenuation, while the MC estimator does not use the
information contained in the path gain.

In Fig. 3, the RMSE is shown as a function of the distance
d between the transmitter and the receiver. A larger distance
causes a larger estimation error. The performance improvement
of the ML estimator over the MC estimator is more evident
at a closer distance. In the range of large distances, the ML
estimator can perform the ToA estimation for a longer distance
than the MC estimator can. For a large distance, particularly for
more than 1 km, the receiver receives an SNR that is lower than
a necessary threshold above which the ranging information can
reliably be inferred from the received signal (see the discussion
about Fig. 1).

B. Cellular System

Consider a certain configuration of a cellular system with ef-
fective bandwidth (3 of (1/4/3)5 MHz [36]. In seven hexagonal
cells, let the origin of the Cartesian coordinate lie at the center
of the central cell, as illustrated in Fig. 4. The BSs are thus
located at the center of each cell with the position

0o 32 0o -3 _3 0 3 77T
pr|’ 2 £z G
0% V3 ¥ -9 3 -2
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Fig. 4. Cellular system with cell radius 7.

where r is the cell radius. The MS is located at p = (1/2)r
cos((1/6)m)[cos((1/6)m) sin((1/6)7)]T m. In what follows,
we assume that the cell radius can be varied. The mobile
position is (1/4)+/3r m from the center of the central cell.

With respect to the MS position, the associated angles of the
BSs become

_ v, -
arctan g
-

VB, V3,
arctan( 5 )
2 8
ir— 3, r —150.0000° T
arctan { ——z 30.0000°
3,3, 103.8979°
¢ = | arctan ( 2y ) = | 160.8934° (54)
’ —150.0000°
arctan < ~100.8934°
[ —43.8979° |

—V/3r— T3 r
arctan | —5—2—

V3 3
— 5= r—-5Tr
arctan (H)
L 278" J

We assume that the first // BSs are subject to the NLoS signals.
The positioning accuracy is calculated from the square root
of (48).

In Fig. 5, the CRB is investigated as a function of the path
loss exponent for several cell radii. The close-in distance dy =
4 m is chosen for indoor scenarios. We can see that the smaller
the cell radius is, the better the positioning accuracy becomes.
This is because the received power decreases with the increase
in the distance between the MS and BSs.

In Fig. 6, the bound of positioning error is illustrated as a
function of the number of the NLoS BSs for several close-in
distances. The smaller the number of LoS BSs is, the worse the
inherent accuracy becomes. In addition, the larger the close-
in distance is, the lower the error variance becomes. It can be
seen that the close-in distance has a significant impact on the
inherent accuracy of the mobile position.

2
V3 3
7737‘7?7"
—5T—§T

N
|
00]C|
3

4937

—&— Ordinary To A: r=6 m
—Vv— Hybird SS-ToA: r =6 m H i i
— < - Ordinary ToA: 7 =10 m : : *
— >~ Hybird SS-ToA: 7 =10 m ! sl
-— @ - Ordinary ToA: r =50 m :
+— 8-~ Hybird SS-ToA: r = 50 m el
~+- Ordinary ToA: r = 200 m L : :
%~ Hybird SS-ToA: r = 200 m : : T |

* : : P

102}

Standard deviation of error (m)

1.5 2 2.5 3 35 4 4.5 5
Path loss exponent 7y

Fig. 5. Cramér-Rao lower bound as a function of the path loss exponent for
several cell radii with Es/No=120 dB, ﬁ:(l/\/§)5 MHz, B=7, M =3,
and dg = 4 m.
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Fig. 6. Cramér—Rao lower bound as a function of the number of NLoS BSs for
several close-in distances with 3 = (1/\/5)5 MHz, B =7, Es/No = 80 dB,
and 7 = 20 m.

It is shown in Figs. 5 and 6 that the position-estimation
accuracy is considerably improved by using the information
contained in the path loss via the developed approach.

VI. CONCLUSION

In this paper, we have presented an approach for hybrid
wireless geolocation using the ToA in the presence of NLoS
propagation by considering the additional path loss informa-
tion. The MC estimator and the exact ML estimator are used to
estimate the time delay. It has been shown that the ML estimator
has a smaller error variance than the MC estimator. The use
of the information of the path loss increases the accuracy of
the ToA estimation. Numerical results illustrate that, for a low
effective bandwidth of the transmitted signal, the ML estimator
significantly outperforms the MC estimator. The CRB derived
from the proposed method generalizes the recent result in [19]
by exploring an additional term (1/2d3)~Z(do/dp)"* 2 in (49).
The performance improvement is considerable, particularly
for the system that invokes the signal with a small effective
bandwidth, has a small distance between the MSs and BSs, and
has a large value of the path loss exponent, i.e., severe path
attenuation. For future work, the hybrid SS—ToA wireless NLoS
geolocation based on the path attenuation can be extended to
multipath scenarios [44].
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APPENDIX A
DERIVATION OF JACOBIAN MATRICES H,, AND Hj,

Let us consider

2 — — 3 (7+2)
(VG- (2) )

X /Ky cos(gp).  (55)
Under the same manner, we can derive
o _ 1 1
ay™ T 2 5 5 T(vw+2)
(V&) (@) x)
X /Ky sin(gp).  (56)
Furthermore, it can be shown that
0 11 1
67127%7_5670 2 2 (1 +2) \/E’yb(si”b'
Z J l
(V&) +(2)'+)
(57)

According to (57), the Hessian matrix Hj, can be expressed, in
more detail, as

H, = [Ant, O] (58)

where Ang, € RM*M jg a diagonal matrix whose diagonal ele-

ment is given by —(1/2)(1/do)(1/(v/(Zv/d0)2 + (G/do)? +
(Ip/do)) /2w +2)) /i, In accordance with (55) and (56),
we obtain

H,, = [Hxp,An, HpA] (59)
where Ap € RB-M>(B-M) s 3  diagonal matrix
whose diagonal element is —(1/2)(1/do)(1/
(V@ /do)? + (Gv/do)?) /D00 H2)) /.

APPENDIX B
CRB DERIVATION
Let 9 € R(B)*1 be the vector such that
9=[" 71T (60)
where a is defined by
a=[a; ay -+ ap T (61)
If we assign
Sa(t;9) = As(t; ) (62)
the received signal can be written as
r(t) =sa(t; ) + n(t) (63)
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where s(t; 7) and n(t) are defined by

s(t—78)]"
nB(t)}T .

s(t;T) = [s(t —11)

%) (t)

s(t —72) (64a)

(64b)

Using the chain rule, the first derivative of the log-likelihood
function becomes

Lm0t € 0.7)0))
L 9 *
- mz/(r(t) —sa(t;9)7F (Msg(t;ﬁ)> dtH™  (65)

0
where H = (9/00)9" € R(M+2)%25) 5 given by

0 ,T o T

H=— %a %T _ 1 CHp;1 HNL HL (66)
T LT c|cHa 1 o

with H,, = (9/0p)a® € R?*Z  and H,, = (9/01)a’ €
RM*B being those given in Appendix A, and Hyj, € R?>*M
and Hy, € R?*(B-M) being given by

Hyp = [C.Os(zl) (672)

sin(¢1)  sin(

cos(¢2) COS((ZS]W):|
¢2) -+ sin(pwm)

(

(

cos(6)
o) O™

COS ¢]w+2)

(
_ | cos(dar41)
H, = { : M+1 A

sin(@ar41)

For the second derivative, we get

2
Joo = — E, —1 t);t € (0,710
o0 = = Buty { s 0 ({05t € (0.7)0)
T
1
0
9 on® (2 o o Lt
x{aﬂ(r(t)—sa(t,ﬁ)) (%sa(t,ﬂ)> dt p H-.
(68)
Let us consider
1 ’ 0
_— P — . T
Joo = =52 [ Bacr{ (0 - su(6:9)
0
X [9-sa(t;9) - M‘;s;(t;ﬂ)])}dt. (69)
Forn € {1,2,...,2B}, we obtain the column vector
1 r 0 0
_ Z JTrs. 7t (4
[Jgg][:_ﬁ] = N02/ (8195a (t,ﬂ)) aﬁﬁsa(t’ﬂ)dt' (70)
0
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T
_ Lo [ (2 ta (Lt
J,..,.—NO2/<87_S (t,T))A A(aTs (t,‘r)) dt
0

Substituting (70) into (69) yields the FIM

T
_1 9 1y, 9 u B
Joo = 5 /(aﬂsa(t 0)) (819 (t: 0)) . (1)
0

1 SIS Idf /| () diA”
Furthermore, we can derive N [ I8(f )2 df
b (sT(t' T)AT) ] E, _
s, (1) =] 73 7 = 81232 A%. 76¢
29 s, (t57) [(;_ST(t;T))AT No p (76¢)
B
_ a Z ab s(t — ) (72) Therefore, Jgg can be written as
T
(5rs"(t:7) A 1 o o
where ay is the bth column of A. Plugglng (72) into (71), we Joo = FSQ o 472ﬂ2A2NL O ()
obtain (73), shown at the bottom of the page. Employing the ° 10 O 42 A7
chain rule, we have (74), shown at the bottom of the page. ) o )
Indeed, we can derive where A is partitioned into
B
0 ™) 0 _|Ax. O
8a( (t; T)A —aaZabs A_[O A (78)
S(t —T) 0 with Anr, and A, composed of the first M and last B — M
= : 5 . (75) diagonal elements of A, respectively. Simple algebra yields
0 o s(t—7p) (79), shown at the bottom of the next page.

Using the block matrix inversion lemma, we can obtain
Let us consider

1
-1 T 222
Joo = [Jaa Ja*} [JGG][QXQ] = gQ ((C Hy.H,, +47°5 Hyr A% Hyy
J‘ra J‘r‘r No B
where Jaa, Jar, and J,, are :3”252HTLAiHQE)2 : )
- CHaH +47T5HNLA
T patly NL
1 9 T T 9 nu o\ x (HHE + 47(252A2NL)71
Jaa = N —2 as (t,T)A £S (t,T)A dt a ~ 1
0 x (PHRHY, + 47?82 A3 HY)) .
Es (80)
=21 76
N (76)

. T 5 5 T Substituting (58) into (c*H,H + 47232A%;)~! in (80), we
—_—9 LT AT A [ sH (4 obtain
Jar No /<8as (t; 1) ) (81_5 (t,r)) dt

o (PHLHE + 472 32A%,) 1
1 J . _ A -
= 32 [ s A — (At lan ol |55
0 ~_
=0 (76b) = An 1)

1, [ [ (@S AT (256 mAT)T (LT (6)AT) A (£ (7))
SR / L@isTu;r»AT (st 7)AT)" (fosT(1:m) ATA (st(17)" | ™
; t%s(t) %su;(f;—n)) %sg—(m—m)
a%sT(t;T):— s ( —(271—72)) ES() Zs( —(:TB—7—2>) o

2s(t—(r—15) Zs(t—(n—Tp) - 25
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here Anp = 47252 A? 2A%;. Inserti 59
where Anp, = 47 3° Ay, + c© Ay, Inserting  (59)
T .
H,.H,, yields

into B
aa = Y wpsin(gy)cos(e) (87b)
b=M+1
H, H}, =Hy AR HY, + HLATHY . (82) B
. . ' asy = Z vy sin(¢y ) cos(dp) (87¢)
Plugging (58) and (59) into HlaHga, we obtain b=D 1
HlaHEa = A HYp

B
83 .
& az = Y wpsin’(¢y). (87d)
Define Ap, = 4723°A} + c2A}. Substituting (81)~(83) into b=M+1
(80), we obtain
-1
[JBB] [2x2]

1

o 2 < <02 (Hx AR HY, + HLATHY)
No

The total positioning accuracy of both axes is given by

2 E Vp
- b=M+1
E>tr ([Jpgliax2)) = - - +
_ _ Z Z Vo, Vb, sin® (¢b2 — Pu, )
+ 472 FPHn AX HYy, + 47?2 H AT HY ) by=M-+1by=M+1 )
2 2 2732 2\ -1
— (CHnL ARy + 4770 Hy AR ) Any which gives the result in (45).
-1
X (C2A£LH£L + 4W23A1%ILH1TIL) )
. APPENDIX C
_ El 2 (HL]\LHE) - EFFECTIVE BANDWIDTH OF THE
N2 BASEBAND OFDM SIGNAL
-1 . 5 . . .
( i V { cos?(¢y) sin(my) cos(es) } ) Using Parseval’s theorem, the signal energy is given by
== b . .92
2z, Lsin(n)cos(n)  sin(a)
(84)
where v, is given by

7 80)[ ar = 7 (o dt

N-1 N-1
= > > b, lim 2T
i1 =0 k=0 e
Eol1_ ,.,, 11 1 )
| = - 1
Wb No | 2 8 ab+2 a2 < 5 5\ T2 K | - X sinc (T27T(k1 — k‘g)Too> . (89
(& +(2) s
do do
(85) From the derivative property of the Fourier transform, the
Let us introduce [J é] 2z 85 second moment of the signal frequency reads as
1 an ap]” r 2 1 []o 2
ol - sl o J [
1 - -
S [ G;Q —aau] (86) N-1 N-1
(11022 — G120 — «
o oo |~om an = Y Y bubifu i
where a1, ai2, as;, and agy are given by k1=0k2=0
1
B ><Tlim 2Tocsinc(T27T(k‘1—k:2)Too).
apn = Z vy, cos® () (87a) oo s
b=M+1 (90)
1 E, [H,,HT
Joo = 52 pa™pa
00 = 5 No {

+4m° FPHNL AR Hyy, + 47° PHLATHT CH HY + 477 57 Hy ARy
AHLH], + 4m 32 A% HY

AHLHE + 4n? %A%, } 79)
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The square of the effective bandwidth can be written as

N-1N-1 . )
kzo kzo fk1 fkgb/ﬁ ZQSIDC (iQﬂ'(lﬁ —kz)TOO)
22 1 1=0 ko=
p _Tolirfoo NI N_1
kz%kz%bmbhﬁnc(iQqu—kﬁT@)
1= 2=

oD

Using sinc(co) =0 and |bg|? = |by|%; k # k, the effective
bandwidth of the OFDM signal is given by

1
T

1

e+ (N—D<h+6n@N—U> (92)

which reduces to (52) for the baseband OFDM system.
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