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Abstract

The multiple-input multiple—output (MIMO) technique, applying several transmit and receive
antennas in wireless communications, has emerged as one of the most prominent technical
breakthroughs of the last decade. Wideband MIMO parameter estimation and its applications to the
MIMO orthogonal frequency division multiplexing (MIMO-OFDM) channel estimation and mobile
positioning are studied in this thesis.

Two practical MIMO channel models, i.e., correlated-receive independent-transmit channel and
correlated-transmit-receive channel, and associated space-time parameter estimation algorithms are
considered. Thanks to the specified structure of the proposed training signals for multiple transmit
antennas, the iterative quadrature maximum likelihood (IQML) algorithm is applied to estimate the
time delay and spatial signature for the correlated-receive independent-transmit MIMO channels. For
the correlated-transmit-receive MIMO channels, the spatial signature matrix corresponding to a time
delay can be further decomposed in such a way that the angle of arrival (AOA) and the angle of
departure (AOD) can be estimated simultaneously by the 2-D unitary ESPRIT algorithm. Therefore,
the combination of the IQML algorithm and the 2-D unitary ESPRIT algorithm provides a novel
solution to jointly estimate the time delay, the AOA and the AOD for the correlated-transmit-receive
MIMO channels. It is demonstrated from the numerical examples that the proposed algorithms can
obtain good performance at a reasonable cost.

Considering the correlated-receive independent-transmit MIMO channels, channel coefficient
estimation for the MIMO-OFDM system is studied. Based on the parameters of the correlated-
receive independent-transmit MIMO channels, the channel statistics in terms of the correlation matrix
are developed. By virtue of the derived channel statistics, a joint spatial-temporal (JST) filtering
based MMSE channel estimator is proposed which takes full advantage of the channel correlation
properties. The mean square error (MSE) of the proposed channel estimator is analyzed, and its
performance is also demonstrated by Monte Carlo computer simulations. It is shown that the
proposed JST minimum mean square error (MMSE) channel estimator outperforms the more
conventional temporal MMSE channel estimator in terms of the MSE when the signals in the receive
antenna array elements are significantly correlated. The closed form bit error probability of the space-
time block coded OFDM system with correlation at the receiver is also developed by taking the
channel estimation errors and channel statistics, i.e., correlation at the receiver, into account.

Mobile positioning in the non-line of sight (NLOS) scenarios is studied. With the knowledge of
the time delay, the AOA and the AOD associated with each NLOS propagation path, a novel
geometric approach is proposed to calculate the MS's position by only exploiting two NLOS paths.
On top of this, the least squares and the maximum likelihood (ML) algorithms are developed to utilize
multiple NLOS paths to improve the positioning accuracy. Moreover, the ML algorithm is able to
estimate the scatterers' positions as well as those of the MSs. The Cramer-Rao lower bound related to
the position estimation in the NLOS scenarios is derived. It is shown both analytically and through
computer simulations that the proposed algorithms are able to estimate the mobile position only by
employing the NLOS paths.

Keywords: channel estimation, MIMO-OFDM, mobile positioning, NLOS, parameter
estimation
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Symbols and abbreviations

transmit antenna pattern
receive antenna pattern
array response vector (steering vector)

receive antenna array response vector for the jth path in the
ith cluster

transmit antenna array response vector for the jth path in the
ith cluster

spatial signature matrix associated with the ith transmit an-
tenna (d; X Ng)

spatial signature matrix associated with all the transmit an-
tennas during the n transmit block (d x Ny)

receive antenna array response matrix corresponding to the
ith cluster

matrix consisting of the first m rows of Ag;
matrix consisting of the first Ny —m rows of Ay ;

transmit antenna array response matrix corresponding to the
ith cluster

spatial signature matrix associated with the ith cluster con-
sisting of I; paths (Ny x Ny) during the nth block

matrix constructed from the jth column to the Ny — m + j
column of A[n]

spatial signature matrix associated with all the clusters during
the n transmit block (Nrd x Ng)

the first row of B[k]
the intercept of the ith possible region

Alamouti codes transmitted at the kth sub—carrier in two suc-
cessive OFDM symbols

the speed of the wave
symbol sequence transmitted during the n OFDM symbol



diagonal matrix with the diagonal of ¢;[n] at time n, (K x K)
concatenation of all the diagonal matrix C;[n], (K x Nt K)
partial FFT transformed version of the concatenation matrix
CIn], (K x LNy)

concatenation matrix C[n| consisting of the pilot symbols,
(K x LNy)

number of clusters in the time domain, in correlated-receive
independent-transmit MIMO channels, d = Zi]\fl d;; in correlated-
transmit-receive MIMO channels, all the transmit antennas
share d clusters

number of clusters related to the ith transmit antenna
distance of the propagation path
the kth eigenvector of the received signal covariance matrix

j-dimensional ith unit vector with the one at the ith entry and
zeros for the others

estimation error vector of Ryse [, (]
eigenvector matrix of the noise subspace
eigenvector matrix of the signal subspace

matrix consisting of the left L columns of the K—point FFT
matrix

overall pulse shaping filter
transmit pulse shaping filter
receive pulse shaping filter

the Ith vector tap of the vector CIR corresponding to the ith
transmit antenna at time n

channel frequency response at time n

ML based CIR estimates of the lth tap related to the ith trans-
mit antenna during all the pilot symbol durations in the receive
processing window

JST MMSE based estimate of the [th tap of the CIR from the
¢ transmit antenna at time n

CIR matrix related to the ith transmit antenna (L x Ng) at
time n

concatenation CIR matrix of all the transmit antennas (N L X
Ny) at time n

CFR matrix to the ith transmit antenna (K x Ng) at time n
concatenate CFR matrix of all the transmit antennas (Np K X
Ny) at time n

ML based CIR matrix estimate related to the ith transmit
antenna at time n

L—dimensional identity matrix

FIM parameterized by p
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slope of the ith possible region

wave vector

number of carriers in an OFDM symbol
number of paths in the ith cluster

number of paths in the space-time domain
likelihood function

length of the CIR at the oversampling rate

number of antennas of the subarray used in the ESPRIT algo-
rithm

number of samples of the training signal
number of data symbols within a transmit burst
number of FSs

number of rays from a cluster with approximately same time
delays

number of pilot symbols within a transmit burst
number of receive antennas

number of transmit antennas

objective function of the ML based position estimation

number of data symbols before and after the training symbol
part exploited for the channel estimation in the observation
window

position vector of MS
average power of the [th path

decision statistic vector obtained by the MRC for the transmit-
ted symbol vector of the Alamonti codes at the kth sub-carrier

distance from the scatterer to the FS

received symbol matrix at time n (K x Ny)

transmit correlation matrix

receive correlation matrix

continuous time transmitted signal

continuous time training signal from the ¢th transmit antenna
continuous time transmitted signal, (Ny x 1)

discrete time training signal vector from the ith transmit an-
tenna

training signal of the ith transmit antenna with delay 7; ;
training signal matrix consisting of all the delayed training
signals (M x Nyd)

training signal matrix whose columns correspond to the differ-
ent delays

training signal matrix including all the delayed training signals
from all the transmit antennas
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training signal matrix whose columns correspond to the train-
ing signals of all the transmit antennas with the same delay 7;
(M x Ny)

index set of the OFDM symbols during the receive processing
window

index set of pilot symbols in the receive processing window
index set of the data symbols in the receive processing window
time domain correlation matrix due to the Doppler spectrum,
(Np X Np)

time duration of a transmission burst during which the channel
is assumed to be constant

time duration of the cyclic prefix

sample duration of the training signal

sample duration within an OFDM symbol

time duration for one OFDM symbol

continuous time noise vector at the receive antenna array
noise matrix in the received signal (Ny x N)

noise matrix in the received signal during the n block (M x Ng)

Wiener filtering matrix for the /th tap of the CIR of the ith
transmit antenna at time n, (Np Ny X NpNg)

coordinates of the MS

LS based MS’s position estimate

coordinates of the FS

coordinates of the scatterer

continuous time received signal vector, (Ng x 1)

position vector of the ith transmit antenna

position vector of the jth receive antenna

received signal matrix (Ny x N)

received signal matrix during the nth block (M x Ng)

weight factor of the semiblind channel estimator

patial signature at the receive antenna array

spatial signature vector of the jth cluster related to the ith
transmit antenna

SNR of the received signal

SNR of the received pilot symbols

SNR of the received data symbols

complex gain of the [th path

complex gain of the jth path in the ith cluster in the correlated-
transmit-receive MIMO channel, or the jth spatial signature
related to the ith transmit antenna in the correlated-receive
independent-transmit MIMO channels
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transform matrix mapping the range of S(7) to that of S(1)
Dirac’s delta function

receive antenna spacing in terms of wavelength

transmit antenna spacing in terms of wavelength

time difference between neighbor taps

mean AOA of the paths coming from the jth cluster related
to the ith transmitter

the second element of the receive antenna array response vector
due to the AOA 60 ; ;

diagonal matrix constructing by 0; ;
azimuth of the wave

elevation of the wave

angle of arrival

angle of departure

parameter vector of the ith path
wavelength of the propagation wave

MMSE estimation error vector of the CFR vector for the kth
sub—carrier at the jth receive antenna

modulation symbol alphabet

matrix with the reverse order of the rows of Iy

temporal correlation function

vector of the actual coordinates of the MS and the scatterers
variance of the noise element

angular spread of the jth cluster related to the ith transmitter
average estimation error variance for each tap
auto—correlation matrix of the vector a

cross covariance matrix of two random vector a and b

time delay of the {th path

time delay vector of the transmitted signal from the ith trans-
mit antenna

time delay vector associated with all the transmit antennas
estimated time delay vector

the second element of the transmit antenna array response
vector due to the AOD 0, ; ;

diagonal matrix constructing from ¢; ;

vector of the actual coordinates of the MS

vector of the actual coordinates of the scatterers
carrier frequency

matrix representation of a blind estimation method
Fourier transform of the argument



vec(.)
AMSE
AOA
AOD
BEP
BER
CFR
CIR
CP
CRLB
CsSI
DDCIR
DFT
DML
EM
ESPRIT

FCC
FFT
FIM
FS
GML
GPS
IFFT

estimate of the argument

pseudo—-inverse of the matrix (.)

complex conjugate of the matrix (.)

the transpose of the matrix (.)

the angle of the vector argument (.)

the determinant of the matrix A

Kronecker product

Hadamard product

column—wise Kronecker product

the gradient operator

convolutional operator

complex Gaussian distribution

normal distribution

diagonal matrix with the argument vector on main diagonal
imaginary part of the argument

real part of the argument

the vector stacking all the columns of the argument matrix
analytical mean square error

angle of arrival

angle of departure

bit error probability

bit error rate

channel frequency response

channel impulse response

cyclic prefix

Cramér-Rao lower bound

channel state information

double directional channel impulse response
discrete Fourier transform

deterministic ML

expectation maximization

estimation of signal parameters via rotational invariance tech-
niques

Federal Communication Commission

fast Fourier transform

Fisher information matrix

fixed station

Gaussian maximum likelihood

Global Positioning System

inverse fast Fourier transform



i.id.
IPC
IQML
LDC
LS
LOS
MIMO
ML
MMSE
MODE
MRC
MS
MSE
MUSIC
NLLS
NLOS
NMSE
OFDM
PDF
PDU
QOS
QPSK
RMSE
RNC
RSS
RP
SAGE
SIJADE
SIMO
SISO
SNR
STBC
STC
STTC
TDD
FDD
TDMA
TDOA
TOA
ULA

independent and identically distributed
information processing centre

iterative quadrature maximum likelihood
linear dispersion code

least squares

line of sight

multiple-input multiple-output
maximum likelihood

minimum mean square error

method of direction-of-arrival estimation
maximum ratio combiner

mobile station

mean square error

multiple signal classification

non-linear least square

non-line of sight

normalized mean square error
orthogonal frequency division multiplexing
probability density function

protocol data unit

quality of service

quadrature phase shift keying

root mean square error

radio network controller

received signal strength

reference point

space-alternating generalized expected maximization
shift-invariance joint angle and delay estimation
single-input multiple-output

single-input single-output

signal-to-noise ratio

space-time block code

space-time code

space-time trellis code

time division duplex

frequency division duplex

time division multiple access

time difference of arrival

time of arrival

uniform linear array



UWB
V-BLAST
WiIMAX
WLAN
WMAN
WSF

ultra wideband

Vertical Bell Labs Layered Space-Time
worldwide interoperability for microwave access
wireless local area network

wireless metropolitan area network

weighted subspace fitting
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1 Introduction

The next generation of wireless networks is expected to provide subscribers with
wireless multimedia services such as high speed Internet access, hand-held televi-
sion and mobile computing etc. The rapidly growing demand for these services is
driving communication technology towards higher data rates with even mobility,
and higher quality of services (QOS). Mobile positioning in a wireless network is
also growing when emergency call services become mandatory as well as with the
advent of more advanced location—-aware based services and mobile gaming.

The multiple—input multiple—output (MIMO) technique, applying several trans-
mit and receive antennas, has emerged as one of the most prominent technical
breakthroughs in the last decade, and has been considered as a significant techni-
cal advance for resolving the bottleneck of traffic capacity in the future Internet-
intensive wireless network. The key advantages furnished by MIMO techniques
include the improvements of the spectrum efficiency (data rate) and QOS, like
bit error rate (BER), which can be realized by so called spatial multiplexing and
space-time coding techniques, respectively. However, all these performance gains
could be achieved only if the channel state information is available at the receive
side or both ends of the communication link. As such, channel estimation for a
MIMO system is crucial to facilitate potential succeeding processing steps, e.g.,
equalization and symbol detection etc. The practical MIMO systems demonstrate
the significant correlation at the both ends of the link, and the correlations of the
MIMO channels depend on the unknown parameters of the underlying propaga-
tion channels. Consequently these channel parameters should be capitalized to
enhance the channel estimator. In addition, the estimated channel parameters can
be utilized to determine the mobile’s position.

This thesis focuses on the MIMO channel parameter estimation, and its utiliza-
tion in enhanced channel coefficient estimation for the MIMO orthogonal frequency
division multiplexing (MIMO-OFDM) system and mobile positioning in the non-
line of sight scenario. In Section 1.1, a brief introduction to the MIMO-OFDM
system is given. Section 1.2 briefly overviews the mobile positioning techniques.
The aims and outline of the thesis are described in Section 1.3. Section 1.5 ad-
dresses the author’s contributions to the original publications.
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Fig. 1. A MIMO system.

1.1 MIMO-OFDM Systems

The MIMO system refers to a wireless communication system for which the trans-
mitting end as well as the receive end is equipped with multiple antenna elements.
The typical setup of the MIMO system is illustrated in Fig. 1. The core idea in
MIMO systems [1] is space-time signal processing where the signals in the time
domain and spatial domain inherent from the multiple spatially distributed an-
tennas are jointly processed. As a consequence, MIMO systems can be viewed as
an extension of the traditional smart antennas, where multiple antenna elements
are employed at only the transmitter or the receiver. Beamforming and spatial
diversity are the major powerful techniques of smart antenna systems. The beam-
forming enables the increase of the average signal-to-noise ratio (SNR) through
focusing the energy into desired directions, in either the transmitter or the re-
ceiver. In particular, given the responses of each element to the desired signal
and interference signals, it can maximize the average desired signal level and/or
minimize the inference signal level. Due to the fact that the probability of losing
the signal vanishes exponentially with the number of the uncorrelated antennas
being used, i.e., diversity order, the spatial diversity furnished by the smart anten-
nas can improve the link reliability or coverage range versus quality tradeoff [2].
Obviously, the MIMO system inherits all the benefits of the conventional smart
antennas. More detailed treatments of smart antenna and MIMO techniques can
be found in the books by Paulraj et al. [3], Bolcskei et al. [4] and Kaiser et al. [5].

Due to the nature of MIMO channels, i.e., a matrix channel rather than a vector
channel in smart antennas, the advantage of the MIMO system is far beyond just
the diversity gain or array gain. Effectively taking advantage of random fading,
MIMO has the ability to increase the channel capacity significantly [6, 7]. Accord-
ing to Gesbert et al. [1], the first results hinting at the capacity gains of MIMO were
given by Winters [8], and an earlier version of MIMO capacity gain was attributed
to Paulraj and Kailath [9]. In particular, the spatial multiplexing technique orig-
inally referred to as the vertical Bell Labs Layered Space-Time (V-BLAST) was
presented in [10, 11, 12]. It can simultaneously transmit independent min(Ny, Ng)
data streams over the MIMO system with N transmit and Ny receive antennas,
provided that the channel matrix is full rank. The separability of the MIMO chan-
nels depends on the presence of rich multipaths, therefore, MIMO techniques do
exploit multipaths rather than mitigating them like conventional smart antennas.
There are numerous research results on the MIMO channel capacity in the litera-
ture. With the assumption of the i.i.d. Rayleigh fading channels, the exact results
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were derived in [6, 13, 14, 15, 16] for the case of the channel known at both the
transmitter and the receiver, and in [6, 7] in the event of the channel known at
the only receiver, but unknown at the transmitter. Some limiting results for the
large system! were proposed in [16, 17] for the known correlated Rayleigh fading
channels at the transmitter, and in [6, 18, 19] for the channels unknown at the
transmitter.

The information theoretic results published in the preceding literature only pro-
vide an upper bound on the performance realized by an algorithm or codes with
unlimited complexity or latency. It is also important to develop some practical
algorithms with a reasonable BER, performance—complexity tradeoff. The MIMO
transmission schemes typically fall into two categories: data rate maximization
or diversity maximization. Inspired by the delay diversity scheme of Wittneben
[20], the space-time codes (STCs) were first developed in [21]. As the key de-
velopment of the STC concept, the space-time trellis code (STTC) was originally
presented in [22]. In addition to the coding gain depending on the code complexity,
the STTCs also show a diversity gain equal to the number of transmit antennas.
To overcome the complexity of a multidimensional Viterbi algorithm required for
decoding STTCs, Alamouti [23] discovered a space-time block coding (STBC) em-
ploying two transmit antennas which was generalized to an arbitrary number of
antennas in [24]. By virtue of the orthogonality property, the maximum likelihood
(ML) based decoding of STBCs can be achieved by only linear processing at the
receiver. Due to the simplicity of the Alamouti code, it has been a part of both
the W-CDMA and CDMA-2000 standards. The pure spatial multiplexing, e.g.,
V-BLAST [10, 12], allows an increase in data rate; however, it gives limited diver-
sity benefit. On the other hand, STTCs and STBCs furnish the additional coding
and diversity gain, while the data rate remains at the same level. It is possible
to make various tradeoffs between multiplexing and diversity in [25] and [26]. In
particular, the linear dispersion codes (LDCs) proposed by Hassibi and Hochwald
[27], as well as Heath and Paulraj [28] unify the space-time block coding and the
spatial multiplexing into a joint framework. As a result, the LDCs perform well
in terms of both ergodic capacity and error probability.

All the preceding MIMO techniques have been restricted to a narrowband wire-
less system, i.e., a flat fading channel. However, a channel equalizer has to be used
at the receiver with the space-time decoder for the broadband frequency selective
channels. Using classical equalization methods along with STCs is a difficult prob-
lem. OFDM [29, 30, 31, 32] turns a frequency-selective MIMO channel into a set
of parallel frequency-flat MIMO channels. This enables multi-channel equalization
to be particularly simple, so that for each OFDM tone only a constant matrix has
to be inverted [13, 33]. Therefore, the use of MIMO technology in combination
with OFDM, i.e., MIMO-OFDM [13, 34, 35, 36, 37, 38, 39, 40, 41] has gained con-
siderable attention recently and seems to be a very promising approach for future
broadband wireless systems.

The capacity of the OFDM based MIMO system was studied in [33], and the
impact of the propagation environment on the performance of the MIMO-OFDM

IThe number of antennas grows proportionally at both the transmitter and the receiver, i.e.,
Nt,Nr — o0 and Nt/Ngr — ¢
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was presented in [42] where two types of MIMO-OFDM systems were detailed, i.e.,
spatial multiplexing based and space—frequency coded OFDM systems which are
illustrated in Figs. 2(a) and 2(b), respectively. Moreover, MIMO-OFDM is being
investigated as a core technology for the next generation wireless local area network
(WLAN) standard and mobile wireless metropolitan area network (WMAN) or
WiIiMAX, i.e., IEEE802.11n and IEEE802.16e [43].
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(a) Spatial Multiplexing based OFDM System.
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(b) Space—frequency Coded OFDM System.

Fig. 2. MIMO-OFDM system.

1.2 Mobile positioning

Wireless positioning has received increasing attention over the past decade [44, 45,
46, 47, 48]. Due to the different applications and the associated requirements on the
equipment, e.g., the physical dimension, power consumption, the location accuracy
and operating environment etc., three kinds of basic radio location systems are
commonly applied, i.e., satellite positioning systems like Global Positioning System
(GPS) and GALILEO, cellular and wireless local area network (WLAN) based
positioning systems, as well as sensor network based positioning systems, which
are often based on the ultra wideband (UWB) radio. Some applications need the
combination of the above positioning systems, e.g., the cooperation of the GPS
and a cellular network. The GPS system significantly improves the efficiency of
fleet management, taxi and delivery drivers and intelligent transportation systems
[49, 50]. Location technology in a cellular network can be employed to improve
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radio resource and mobility management [51, 52, 53, 54, 55, 56, 57|. The Federal
Communication Commission (FCC) has released an order in the US that mandates
all wireless service providers to provide accurate subscriber location information
for Enhanced-911 (E-911) services [58]. Thanks to the high accuracy, low-power
and low-cost implementation, the UWB radio based positioning systems have been
applied to numerous applications such as logistics, medical applications, family
communications, search and rescue, control of home appliances and so on [59, 60].

The position of a mobile station (MS) can be estimated from passive measure-
ments of the arrival times, direction of arrival, or Doppler shifts of propagation
waves received at various fixed stations (FS) [61]. Sun et al. [62] investigated a
number of positioning techniques from a system point of view. The positioning
problems for cellular networks were considered in [63, 64]. The UWB radio based
localization problem was investigated in [65]. Radio location can be implemented
in one of two ways; either the MS transmits a signal which FSs use to determine
its location or the FSs transmit signals that the MSs use to calculate their own
positions, e.g., in the GPS.

There are several fundamental positioning approaches, i.e., the time-based scheme
which measures the time of arrival (TOA) or time difference of arrival (TDOA) [61,
66], the angle of arrival (AOA) based scheme [61, 67] and the hybrid TDOA/AOA
approach [68] which combines the TDOA measurements at the MS with the AOA
measurements at the FS. A review of mobile positioning literature will be pre-
sented in Chapter 2. An overview of different positioning techniques can be found
in [69].

1.3 Aims and problem definition

In spite of the major research effort invested in MIMO—-OFDM channel estimation
and mobile positioning techniques, several practical as well as theoretical open
problems still exist in these fields. Some of them are considered in this thesis. The
general aim of the thesis is to develop novel MIMO-OFDM channel estimation
algorithms and mobile positioning techniques in NLOS scenarios, and to analyze
their performance. Due to the fact that the channel estimation and positioning
algorithm depend on the parameter estimation in nature, the MIMO channel pa-
rameter estimators are also studied in depth.

The thesis studies the MIMO channel parameter estimation and investigates the
application of channel parameters in the field of MIMO-OFDM channel estimation
and mobile positioning. The channel models reported in the open literature, e.g.,
[70], demonstrate that the significant correlations at the both ends of a MIMO sys-
tem may appear in practical scenarios. Such correlations heavily depend on the
channel parameters characterizing the underlying propagation channels. Several
algorithms have been developed for the MIMO parameter estimation accordingly,
however, some open problems such as the identifiability of the MIMO parameters
and practical estimation methods for the joint time delay, angle of arrival (AOA)
and angle of departure (AOD) estimation still exist in this field. Focusing on two
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kinds of typical MIMO channels, i.e., the correlated-receive independent-transmit
channel and the correlated-transmit-receive channel, identifiabilities of MIMO pa-
rameters are discussed and the practical parameter estimation algorithms are pro-
posed in this thesis.

On top of the MIMO parameter estimates, the applications of these parameters
to the MIMO-OFDM channel estimation and mobile positioning are examined
as well. The general channel estimation schemes for MIMO and MIMO-OFDM
systems in the open literature only exploit the channel properties in the time
and the frequency domain. Hence, they do not take full advantage of the chan-
nel properties to improve the channel estimators. To make the discussion clearer
and simpler, the thesis only considers the correlated—receive independent—transmit
channel. Based on the TOA and spatial signature estimates, an enhanced joint
spatial-temporal (JST) minimum mean square error (MMSE) based channel esti-
mator for the MIMO-OFDM system is developed. Moreover, the proposed algo-
rithm can be easily extended to the correlated-transmit-receive channel. By virtue
of the channel parameters, various mobile positioning algorithms have been pro-
posed, and some NLOS error mitigation techniques have also been documented in
the open literature. However, efficiently making use of NLOS paths has not been
well studied so far. With knowledge of the NLOS paths, i.e., the time delay, AOA
and AOD, the thesis introduces a novel positioning algorithm which benefits from
the NLOS paths rather than cancelling them. The performance of the proposed
algorithms is also analyzed and the results are documented.

1.4 Outline of the thesis

Parts of the original contributions in Chapter 3-5 have been published earlier or
submitted for publication [71, 72, 73, 74, 75, 76, 77, 78]. The remainder of the
thesis is organized as follows.

Chapter 2 contains the literature review which presents the background knowl-
edge for the main contributions of the thesis. The notations and mathematical
models of MIMO-OFDM channel estimation and positioning algorithms utilized
in the later chapters are introduced. The relevant literature on MIMO channel
estimation as well as mobile positioning algorithms are reviewed.

Chapter 3, the results of which are in part included in [71, 73, 74, 76], considers
MIMO channel parameter estimation. An iterative quadrature maximum likeli-
hood (IQML) based algorithm is proposed to jointly estimate the time delay and
spatial signature for the correlated MIMO channel. Moreover, by virtue of the
shift-invariant structure present in the spatial signature matrix, a 2-D unitary ES-
PRIT algorithm is developed to estimate the AOA and AOD simultaneously. The
mean squared error (MSE) of the proposed algorithms is analyzed and numerical
examples are presented.

Chapter 4, the results of which are in part included in [71, 72, 73, 74, 78],
considers MMSE channel estimation for the MIMO-OFDM system. In particular,
a JST filtering based MMSE channel estimator is given for the MIMO-OFDM
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system with correlation at the receiver side. The bit error probability (BEP) of
the STBC-OFDM over the correlated MIMO channels is also studied to take the
effects of channel estimation error and correlation of channels into account.

Chapter 5, the results of which are in part included in [75, 77], focuses on the
mobile positioning algorithms. A novel mobile positioning algorithm in the NLOS
environment is developed. With the assumption of knowledge about the time delay,
the AOA and the AOD associated with each NLOS path, the proposed algorithm is
capable of jointly estimating the positions of the MS and the scatterers. The root
mean square error (RMSE) and Cramér-Rao lower bound (CRLB) of the position
estimates are also analyzed and compared by the computer simulations.

Chapter 6 concludes the thesis. The results and conclusions are summarized and
discussed. Furthermore, some open problems for future research are highlighted.

1.5 The author’s contribution to the publications

The thesis is in part based on eight original publications. The author has had
the main responsibility for performing the analysis and writing all the papers
[71, 72, 73, 74, 75, 76, 77, 78]. The author has also implemented the software to
perform the numerical analysis and computer simulations.

In papers [71, 72, 73, 74, 78], the author generated the main ideas, developed the
analysis, and produced the examples. The second author provided help, ideas, and
criticism during the process. In papers [73, 74, 75, 76, 77], the author developed
the idea and the analysis, as well as produced the examples. The second and
third authors provided help, ideas and criticism during the process. In papers
[75, 77], the idea of utilizing both AOA and AOD for the positioning stems from
the discussion between the author and the second author. The author developed
the idea and the analysis, and produced the examples. The second and third
authors provided help, ideas and criticism during the process.



2 Review of the literature

Some preliminaries and definitions necessary for analysis in the following chapters
are presented in this chapter. To create a complete picture of the state of the
art, a comprehensive overview of the techniques and knowledge is presented. In
Section 2.1, a review of the MIMO channel models is presented. These are ap-
plied more specifically later when defining the correlated-transmit-receive MIMO
channel model in Section 3.1.2. The earlier and parallel work regarding MIMO pa-
rameter and channel estimation is described in Sections 2.2 and 2.3, respectively.
Therein the general channel models reviewed in Section 2.1 are also specified and
specialized by several particular forms according to the problems addressed. Again
a rather comprehensive review is presented to illustrate the overall picture of the
state of the art in the field. The previous work about mobile positioning is reviewed
in Section 2.4.

Since this is a comprehensive overview of the state of the art, some materials in
this chapter may not seem to be in line with the main contribution of the thesis. To
sharpen the focus of the thesis, the implicit connections of these materials with the
main area of the thesis are expected. For instance, the correlated—transmit-receive
MIMO channel model developed in Section 3.1.2 validates the Kronecker structure
based MIMO channel model described in Section 2.1. However, the correlated—
transmit-receive MIMO channel model is mainly used as a typical MIMO channel
model on top of which the channel parameter estimation algorithm is developed.
Validating the Kronecker structure of the MIMO channel statistics by using the
correlated—transmit-receive MIMO channel model is not demonstrated in the the-
sis.

2.1 The MIMO channel model

Due to the fact that each channel coefficient or parameter estimation algorithm
is based on a certain type of channel model, MIMO channel models that can ac-
curately describe the propagation channels are of great importance. In addition,
to design a high-performance MIMO wireless system, it is necessary to compare
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the performance of different MIMO techniques, modulation schemes, tune design
parameters, and to predict system performance in a fair and realistic way. As in
[79], two typical examples of MIMO channel models are reviewed in this section,
namely the Kronecker structure based MIMO channel model and a generic geome-
try based MIMO channel model with physical parameters on which all the channel
models exploited in the following chapters are based.

MIMO channel modeling techniques

To set the stage for the MIMO channel models, a general overview of different
channel modeling techniques is given first. Three main propagation effects must be
characterized for modeling traditional wireless single-input single-output (SISO)
channels, i.e., the large scale path loss, the shadow fading, and the small scale
fading [80]. The path loss determines the average received power for a given
transmit-receive distance. The shadowing is most often modeled statistically by
a lognormal distribution, which explains the significant variation of the path loss
from location to location for a fixed transmit-receive distance. The amplitude of
the received signal can vary due to small scale movements of the transmitter, the
receiver or the surrounding environment; this is called small scale fading. Three
different distributions are mainly used to describe the statistics of the real-valued
amplitude, i.e., the Rayleigh distribution for the NLOS scenarios, the Rice distri-
bution for the LOS scenarios, and the Nakagami distribution with more degrees
of freedom to fit the model to the measurement data. One of the most commonly
used channel models for wideband channels is the tapped-delay-line model

h(r) = wd(r — (I - 1)A7), (1)

=1

where +; is the complex tap amplitude, L is the number of taps, §(.) is the Dirac
delta function, 7 is the time delay, and A7 is the time spacing between neighboring
taps. The average power of each tap, E(vv/), can be specified by the power
delay profile of the channel. The absolute value of the tap amplitude, |v], is
modeled by the Rayleigh or lognormal distribution [81] and the root-mean-square
(RMS) delay spread is widely used to characterize the dispersion of the channel.
All the preceding models are called statistical channel models since they describe
the statistical properties of SISO wireless channels. Another type of model is
named deterministic channel models [81] which attempt to calculate the radio
propagation conditions according to the physical layout of the environment. To
lower the prohibitive computation complexity of the deterministic model, ray—
tracing algorithms have been proposed to serve as a simplified solution [81, 82].
MIMO channel modeling is more complicated due to the antenna array em-
ployed at the both ends of the link. Simply modeling each link, i.e., from one
transmit antenna to one receive antenna, as a SISO channel and assuming they
are independent and identically distributed (IID) is fairly common in many the-
oretical studies [7, 22]. However, this assumption is rarely true according to the
practical measurements [83, 84, 70]. The spatial correlation between different links
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at both ends should be taken into account when modeling MIMO channels. One
kind of MIMO channel model is called the nonphysical MIMO channel model [85].
Since a complex Gaussian random vector is completely specified by its first- and
second-order moments [86], it is easy to generate a MIMO channel with a speci-
fied correlation structure between the single links [87, 88]. The correlation matrix
is usually obtained from the measurement data, hence the nonphysical MIMO
channel model cannot separate the influence of the measurement setup from the
channel itself. In contrast to the nonphysical MIMO channel model, the physical
MIMO channel model [89] constructs a realistic geometric scattering environment
and calculates the MIMO channel matrix as a sum of the contributions from dif-
ferent rays. The distribution of the scatterers depends on some important physical
parameters such as AOA, AOD and time of arrival (TOA). Finding the correct
statistics of these parameters is a difficult task, but the physical MIMO channel
model can separate the MIMO channels from the measurement setup. These two
kinds of the MIMO channel models are discussed in detail subsequently.

Statistical MIMO channel models

As mentioned previously, most statistical MIMO channel models can be catego-
rized into nonphysical MIMO channel models and physical MIMO channel models.
Below, two typical MIMO channel models corresponding to these two classes of
MIMO channel models, the Kronecker structure based MIMO channel model and
a generic geometry based MIMO channel model, are briefly reviewed.

For a wideband MIMO system with Ny transmit antennas and Ny receive an-
tennas, the continuous time baseband input—output relationship can be formulated
as

x(t) = H(t) = s(t) + w(t), (2)

where H (t) € CN**NT is the wideband MIMO channel impulse response, x(t) €
CMr is the received signal vector, s(t) € CNT is the transmitted signal vector,
w(t) € CM® is the noise vector at the receiver side, and * denotes the convolution.
Specifically,

H(t) = s(t) = /H(T)s(t —T)drT.
For a narrowband flat fading MIMO system, (2) can be simplified as
x(t) = H(t)s(t) + w(t). (3)

Moreover, the MIMO channel H (t) is assumed to be a block—fading channel, which
means that the channel is constant within a block period, and varies independently
from block to block. Within a block of K symbols, the nth received signal vector
can be written as
xz[n] = Hs[n] +win|,n=1,..., K. (4)
1. Kronecker structure based MIMO channel model.
The simplest nonphysical MIMO channel model is the IID MIMO channel

model, which assumes that the elements of H are IID zero mean complex Gaus-
sian. The IID MIMO channel model does not consider the spatial correlation
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between MIMO channel links which has been demonstrated in many MIMO mea-
surements. To solve this problem, the MIMO channel correlation matrix Ry =
E (vec(H)vec(H)H) € CNtNrexNtNr g introduced, where vec(.) denotes the col-
umn vector stacking all the columns of the matrix, and ()% defines complex con-
jugate transpose. The MIMO channel matrix H : vec(H) ~ CN (0, Rgr) can be
formed as

vec(H) = R%QVGC(G), (5)

where CN (0, Rpyr) refers to the complex Gaussian distribution of zero mean and
covariance matrix Ry, G € CVr*NT i a stochastic matrix with IID CA/(0,1)
elements, and (.)'/2 is any matrix square root such that Ry = RL/?(R%Q)H.

The correlation between the elements of the MIMO channel matrix has been
widely investigated [85, 90, 91]. In scenarios with sufficiently rich multipath scat-
tering, it is reasonable to assume spatial stationarity! such that the correlation
matrix of the signals as seen from the receive side will be the same no matter
which of the transmit antenna is used. The receive-side correlation matrix is
defined as

1
R.« = —E(HH"Y). (6)
Ny
Likewise, the transmit—side correlation matrix is defined as
1 H
R. = —E(H"H). (7)
Ny

It is conjectured in [85] that the MIMO channel correlation matrix Rpy is equal
to the Kronecker product of the correlation matrix Rrx and Ry, i.e.,

RH = RTX ® RRX- (8)

To verify (8), indoor MIMO channel measurements were carried out by the
University of Bristol, within the European Union’s IST (Information Society Tech-
nology) Program, SATURN (Smart Antenna Technology in Universal bRoadband
wireless Networks) Project[88]. According to the results in [88], it is concluded that
for moderate array sizes and indoor NLOS scenarios, the MIMO channel correla-
tion matrix can be well approximated by the Kronecker product of the correlation
matrices seen from both ends. For wideband MIMO channels, it has been found
in [88, 92] that the Kronecker structure can be extended to each channel tap, that
is,

RlI—I = Rgrx ® Ri{xv (9)

where for the [th tap, the MIMO channel correlation matrix RlH, the transmit cor-
relation matrix RlTX7 and the receive correlation matrix RlRX are defined similarly
as in the narrowband case.

Given that the elements of the MIMO channel matrix H are zero mean com-
plex Gaussian and that the Kronecker structure of the MIMO channel correlation

IThe correlation between the fading signals received at two antenna elements only depends
on the element distance but not on the exact location.
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matrix (8) holds, the narrowband MIMO channel model (5) can be rewritten as
[85, 92]
H = (Rux)"?G(R:x)"%. (10)

The wideband MIMO channel can be modeled by combining the Kronecker struc-
ture of the MIMO channel correlation matrix (9) with a SISO channel model (1).
The channel impulse response (CIR) matrix H (¢) can be expressed as [88]

L
H(t) =Y hi(Ri) 2GR )26 (t — (1 - 1)AT) (11)
=1

where G| is the random matrices with i.i.d. CA(0,1) elements, p; is the average
power of the [th multipath component.

To reflect the underlying spatial structure of the radio environment from the
Kronecker based MIMO channel models, a virtual channel representation approach
has been proposed in [93]. It characterizes the MIMO channel by a virtual parti-
tioning of the spatial domain. Combining the advantages offering by the Kronecker
structure based MIMO channel model and virtual channel representation, Weich-
selberger et al. [94] recently presented a novel stochastic MIMO channel model
taking into account the joint correlation of both ends of the link.

2. A generic MIMO channel model.

Most of the physical MIMO channel models are proposed to match certain
scenarios or phenomena [85, 95, 90, 96]. However, they are not general enough to
include all different propagation effects. In [89], a generic MIMO channel model
has been proposed for outdoor macrocells and microcells. It takes into account a
wide variety of propagation effects, such as a LOS component, single scattering,
double scattering, far clusters, waveguiding, roof-edge diffraction, and large-scale
variations.

Assuming there exist L(t) multipaths between the transmitter and the receiver,
the double—directional channel impulse response (DDCIR) h(t,T,0r,0z) can be
described as [89]

L(t)

h(t, 7,00, 0%) = > ha(t, 71,001, 00), (12)
=1

where hy(.) is the contribution from the {th multipath component (MPC), 7, 6,
and 6y ; are the time delay, AOD and AOA associated with the {th MPC, respec-
tively. Due to the movements of the scatterers, the transmitter, and the receiver,
the DDCIR is time varying. The DDCIR describes the physical channel between
the transmitter and the receiver.? Assume that the antenna array at both the
transmitter and the receiver are small enough so that physical parameters of the
MPCs do not change with the array size. Given the antenna pattern being used
and the positions of the transmit and the receive arrays measured from a fixed
reference point, the deterministic CIR between the ith transmit antenna and the

21t does not depend on the system setup, e.g., the antenna patterns used at the both ends of
the link.
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Jjth receive antenna can be expressed as [89]

L(t) = =
H; ;(t) = ZQR(QRJ) “h(t, 71, Ot 021) - @ (B ) eIk (Br) TR,) | ik (9T,z)~7T,i>’
=1

(13)
where ar(.) and ag(.) are the antenna patterns at the transmitter and the receiver,
respectively. ?() is the wave vector, ?T,i and ?RJ are the position vectors of
the ith transmit element and the jth receive element, respectively. Given the
wavelength A, the azimuth ,, the elevation 6, the definition 6§ = (6,,05), and

the position vector @ = (x,y, z), the operator (?(HR) -7 defines

— N 2 . .
k(0r) @) = —(xcosbzcosf, +ycosbOysinb, + zsinby). (14)

< X\

The most important part of the DDCIR is to find an appropriate description
of the properties of the MPCs hy(t, 71,01, 60x,). In [89], a wide range of propaga-
tion effects have been considered to model hy;(¢, 7, 01,1, 0r,1). The generic MIMO
channel model gives a general framework of modeling macrocellular and microcel-
lular MIMO channels and can be fitted to a large range of measurements; however
the determination of the actual distribution of the model parameters may be a
formidable task, and establishing model accuracy and reliability can be exceed-
ingly difficult. Hence it needs to be further investigated.

In addition to the research about MIMO channel model described previously,
MIMO channel modeling has also been conducted within different industrial stan-
dardization bodies. For example, MIMO channel models have been proposed by
the IEEE 802.11n [97] Working Group and the 3GPP/3GPP2 Technical Specifi-
cation Group [98], respectively.

2.2 MIMO channel parameter estimation

Based on the parametric channel model, i.e., the generic geometry based channel in
the previous section, the relevant background literature about the channel param-
eter estimation, namely the time delay, AOA and AOD estimation, is discussed in
this section. Such information is useful for understanding the propagation environ-
ment, and gives empirical evidence for theoretical propagation models. Moreover,
they can be applied to enhance the performance of the channel impulse response
estimator described in the following section, and useful for the localization of the
MS in NLOS scenarios. AOA estimation is first reviewed in Section 2.2.1, it pro-
vides the fundamental methods to be used in the following sections. Section 2.2.2
considers the AOA and the time delay estimation for the single-input multiple-
output (SIMO) channels. Section 2.2.3 presents the major methods for the AOA,
the AOD and the time delay estimation of MIMO channels.
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2.2.1 Angle of arrival estimation

AOA estimation is a rather mature research area. However, many results in this
area can be easily extended to more complex cases, e.g., the joint time delay, the
AOA and the AOD estimation for the MIMO channels discussed later. The AOA
estimation problem is therefore first briefly reviewed in this section. Only the most
influential methods are outlined, more details are available in [99, 100, 101] and
the references therein.

To estimate the AOA of the received signal, antenna array must be exploited at
the receiver. Assume that the time delays across the different antenna elements are
much smaller than the reciprocal of the signal bandwidth, the received signals at
different antennas are different phase shifted versions of the same signal. Let s(t)
be the complex baseband equivalent of the observed signal at a reference position.
The vector—valued received signal at the receive antenna array of Ny elements can
be expressed as

a(t) a(0x)s(t) +w(t), (15)

ally) = (e_chTl(eR)’ e—jcf-!c‘rz(GR)7 o ’e_jwcTNR(eR))T ,

where a(fy) is termed as the steering vector, or the array response vector, w, is the
carrier frequency, 7(0r),k = 1,..., Ny denotes the time delay from the reference
position to the kth element and w(t) defines the noise vector at the receive antenna
array. Provided that the uniform linear array (ULA) is used, the first element is
chosen as the reference point, and the AOA is measured with respect to the array
normal, a(fz) can be expressed as

a(fy) = (1,¢,...,¢<NR—1>)T, (16)
where ¢ = ef M, Ay denotes the antenna separation, c¢ is the speed of
the wave propagation. To uniquely determine 6y, |Z¢| must satisfy |Z£¢| < 7 or
A < A/2 where X is the wavelength. This is the well-known spatial sampling
theorem.

Given that N, different sources transmit signals si(t),k = 1,..., Ny to the
receive antenna array simultaneously, the received signal can be formulated as

Nt
z(t) = a(Bui)se(t) + w(t), (17)
k=1
equivalently
x(t) = A(6x)s(t) + w(t), (18)

where A(0z) = (a(0r.1),...,a(0xny)) € CVRXNT (1) = (s1(1),...,5n.(1)" €
CNt and w(t) ~ CN(0,021 y,, ). The classical AOA estimation problem is to deter-
mine the AOA parameters Oz, k = 1,..., Ny given the measurements x(t,),n =
1,...,N and the correlation matrix Ry = E(s(t)s(t)") of the N;-dimensional
complex Gaussian vector s(t). In matrix form, (18) becomes

X =A(6,)S+W, (19)
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where X = (w(tl)a“'vw(tN)) € NN, § = (s(tl),...,s(tN)> € CNtN and

W = ('w(tl),...,w(tN)) € CNr*N_ Most AOA estimation methods use the
spatial statistical covariance of the received signal

Rx =E (z(t)z"(t)) = A(6) R, A" (05) + 0* Iy, (20)
and the sample covariance matrix as its approximation
Ry = LXXW.
N
Beamforming techniques

The most fundamental AOA estimation method is to use conventional beamform-
ing. The spatial spectral estimate of the received signal, referred to as conventional
beamforming, takes the form

1 X et 0:)x(t,)|?
Pt = % 3 e (1)
_ a'l( R)RXG’(GR)
= AR (O)aln) (22)

The location OAR’;C of the Ny highest peaks of Pyr(0y) are taken as the beamforming
AOA estimates. The conventional beamforming method has limited resolution de-
termined by the array configuration. To improve the resolution of the conventional
beamformer, Capon [102] proposed using the Capon spectral estimate

1
al(0,) Rx a(6y)

Peoar(Or) = (23)

In contrast to the conventional beamformer, the resolution of the Capon beam-
former improves with the SNR. However, the Capon AOA estimates still fail to
take full advantage of data model (19) since the resolution does not improve with
increasing N.

Subspace based methods

In the late 1970’s, subspace based methods were introduced. They are based on
geometry properties of the array covariance matrix. Given that Ny > Ny and Ry
is full rank, the eigenvalue decomposition (EVD) of Rx (20) can be partitioned
into a signal subspace and a noise subspace as

Nr
Rx =) Mee}l = BESAGEY + ExALEY, (24)
k=1
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where A\; > -+ > Anp > Anps1 = - Any = 02, Eg = (el,...,eNT), Ey =

(eNTH, e eNR), Ag = diag(A1,. .., ANy), and Ay = 0?I N, N, The eigenvec-
tors in E span the range space of A(0y), which is called the signal subspace. The
space spanned by the eigenvectors in E are named the noise subspace, which is
orthogonal to the range space of A(0y), i.e., Ey L A(0z). The fundamentals of
subspace methods are based on these relations.

The MUSIC (multiple signal classification) algorithm [103, 104] exploits the
orthogonality relation a'(6 x)Ex = 0,k = 1,...,N;. The noise subspace is
estimated from R, X

. . -H . . -H
Ex = EAE, + EJAVE,. (25)
The MUSIC pseudospectrum is defined as
a(0:)a(0
Puy(0r) = (AR) A(HR) . (26)
al(6)EvE a(0z)

The MUSIC algorithm calculates the AOA estimates by computing Py (fg) at
a fine grid, and locating N, largest local maxima. It exhibits higher resolution
than the beamforming methods. However, it requires a high SNR and/or large N.
Several approaches have been proposed to improve the resolution, including the
min-norm algorithm [105] and the root-MUSIC algorithm [106].

The ESPRIT algorithm [107] is related to the root-MUSIC algorithm, and is
computationally very efficient. It assumes that the array is composed of two iden-
tical, spatially separated subarrays. For a ULA, a popular choice is to treat the
first Nz — 1 elements as the first subarray, and the last Nz — 1 elements as the
second. Let A; be the array response matrix associated with the first subarray;
similarly, As corresponds to the second subarray. It is easy to show that

A2 :Aldiag(¢1,...,¢NT). (27)

As mentioned previously, Eg spans the range space of A(0y) such that Ey =
A(0)T for a full rank matrix T'. Let E; and E5 define the first N — 1 rows and
the last Nz — 1 rows of Eg, respectively. It follows that

E, = E\Tdiag (¢1,...,0n,) T . (28)

From (28), the ESPRIT algorithm estimates the AOAs by computing the eigen-
values of EgEI where EI defines the pseudoinverse of E;. A computationally
efficient implementation of the ESPRIT algorithm using only real-valued opera-
tions is proposed in [108].

Nonlinear least squares methods

The subspace methods mentioned above require that the correlation matrix R of
source signals is full rank, and the performance degrades when R, is nondiagonal.?

3However, subspace methods like the method of direction-of-arrival estimation (MODE) [109]
and weighted subspace fitting (WSF) [110] work well in situations where Rs is rank deficient.
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Given the model (19), the straightforward approach is to use a nonlinear least-
squares (NLLS) fit:

(9n. §) = argmin | X — A(8,)S] " (20)

R

This is a separable problem, the optimal solution is

_— . L.
0, = argrgLnTr (HARX),

5 = (A"Aa)"tAfx,

My = I-AA%A) 1Al (30)

Indeed, the NLLS solution (30) coincides with the maximum likelihood (ML) es-
timate if the source signals are regarded as the deterministic parameters and the
noise is assumed to be Gaussian. However, (30) is a d-dimensional nonlinear op-
timization problem which is very complex. A practical approach at a reasonable
cost is to employ a relaxed optimization procedure, where AOA parameters are
adjusted one at a time. A few techniques [111, 112, 113, 114] have been proposed
to implement a relaxed optimization of NLLS-type criteria. The so called RELAX
procedure is due to [112], it is similar to the space-alternating generalized expec-
tation maximization (SAGE) algorithm [111] and has a simpler interpretation. In
the RELAX algorithm, the ”cleaned” observation matrix is defined as

X=X =) al0ur)s, (31)
k#l
and the relaxed criteria,
Vi(Ori,81) = || X1 — a(0n1)si|? (32)
is minimized by
5 |la" (6:) X4|?
0 = argmax—————————, 33
T B eGP 33)
Hg, )X
5 = %l); (34)
lla(Ox.1)]]

The RELAX algorithm updates sequentially 6y ; and s; for { =1,..., N;. At the
first iteration, let s = 0,k > [. The iterations continue until no significant change
of the AOA parameters is observed. Such a method is usually able to rapidly yield
preliminary estimates in the neighborhood of the true minimizers of the criterion
function. Once sufficiently good initial estimates are available, it is preferable to
switch to a Newton type local optimization method [115].
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2.2.2 Single-input-multiple-output channel parameter
estimation

For the AOA estimation problem considered in the preceding section, the trans-
mitted signals are assumed to be narrowband signals; as a consequence, the MPCs
can only be resolved in the space domain. When the wideband signal is transmit-
ted, different propagation paths can also be resolved in both the space and the
time domain. This section considers the simple case in which a single transmitter
and multiple receivers are used, i.e., SIMO channels. The parameter estimation
algorithm is based on the received signal stimulated by the known signal wave-
form, i.e., a training signal. Due to the significant time spread of the channels, the
received signal is modeled by

d

x(t) = yalOur)s(t — ) + wl(t), (35)

k=1

where v, and 73 are the complex path gain and the time delay of the kth path,
respectively.

Given samples x(t,),n = 1,..., N from (35), and the known shape of signal
s(t), the parameters to be estimated in the SIMO channels are 6y, 7 and .
(35) can be written in matrix form as

d
X = Z’yka(HR,k)s(Tk) + W, (36)
k=1

where X = (:L'(tl), . ,:L‘(tN)) € CNeXN | g(7y,) = (s(tl —Tk)s -, S(tn — Tk)) €

CY*N and W = (w(tl),...,'w(tN)> € CNrXN_If the noise is Gaussian and

spatially white, the optimal ML estimator employs the NLLS criteria

d

V(0nm,7) = |IX =D ywa(bnp)s(m)l;- (37)
k=1

For fixed 0 and 7, (37) can be easily minimized with respect to «. As such, « can
be separately optimized from 0y and 7. A natural approach to solve this 2d-NLLS
problem is to apply the RELAX procedure presented in the preceding section. For
example, the SAGE algorithm [116] has been applied to scenarios where also the
Doppler-shifts were taken into account. In high resolution scenarios, several iter-
ations are needed in general. The RELAX-like algorithm implies a high compu-
tational complexity. Subspace based alternatives with reduced complexities have
been proposed in [117] where a computationally efficient 2D ESPRIT algorithm
is exploited to determine the signal parameters based on the Fourier transform of
the CIR estimate when the ULA is equipped.
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2.2.3 MIMO channel parameter estimation

As discussed in Section 2.1, the MIMO transmission opens up an interesting new
possibility. Besides the AOAs of the incoming rays, it is also possible to find the
AOD of these rays [89]. Considering the simplified DDCIR model in Section 2.1,
the received signal is now modeled as

d
o(t) =Y Wan(Onr)ar (0rk)s(t — 7) + w(t), (38)
k=1

where vk, Og i, vk, and 7, define the complex gain, the AOA, the AOD and the

time delay of the kth path, respectively. ag(fr ) € CV* and ar(fry) € CNT

define the array response vector of the receive and the transmit antenna arrays,
T

respectively.? s(t) = (sl(t), ey SNy (t)) € CNT denotes the transmitted signal.?

Given z(t,),n =1,..., N and the known waveform of s(t), the task of the MIMO
channel parameter estimation is to determine the unknown parameters 7y, 0x .k,
Or.1 and 7.

The NLLS criterion in the matrix form becomes

d
V(7,05,05,7) = ||X = > an(On,)ar (02,) S ()17, (39)
k=1

where X = (sc(tl),...7w(tN)) € CV»*N and S(7) = (s(t1 — Tk)y...,S(tN —

Tk)) € CNt*N - As mentioned in the last section, 4 can be optimized separately

from the other parameters. (39) is a 3D estimation problem. The RELAX ap-
proach applied to (39) results in the following steps. First, the clean observed
matrix is calculated as

X =X — kaaR(QR,k)af(GTyk)s(t — Tk). (40)
£l

Then, the relaxed criterion is

Vil6as, 0o m) = 1O X1 (m)ai O
w b T T = G (G, RIS () (6.0 2

s

i (41)

Once the optimum solution (0 ;, 011, 71) has been obtained from a 3D optimization
procedure, the complex path gain can be estimated as

X g ) X,8%(7)ax (0
i = o) XS an0r) (42)
llaz (0x)PIIS™ (7)) ax(0x,0)]

)

4(38) uses the vector representation of the MIMO channels defined in (13).
5The definition of s(t) is different from that in Section 2.2.2. Due to the focus of the thesis,
if not specified, the definition in Section 2.2.3 would be used in the sequel.
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An approximate solution to (39) can be found by running the above steps for
l=1,...,d and iterating until convergence. It is obvious that the complexity of
the RELAX method is very high.

Given the MIMO CIR H(t) which comes either from a separate estimation
step or directly from the measurement data as in the channel sounder, several
suboptimal methods have been proposed to reduce the complexity of the RELAX-
like algorithms. The simplified DDCIR model can be written as

d
H(t) = Z 'ykaR(HR,k)aI(QTyk)é(t - Tk), (43)
k=1
and the Fourier transform of (43) can be expressed as

d
H(wy,) = ZwaR(HR,l)aE(GTJ)e_j“”m, k=1,...,M, (44)
=1

where M is the length of the discrete Fourier transform (DFT). In [118], the delays
are first determined using the 1D ESPRIT technique, then a 2D RELAX-like ap-
proach is applied to the so called channel sample H(7;). Assuming the knowledge

of H (wg), a 3D subspace method is proposed in [119]. A novel approach which
employs the IQML algorithm for the time delay estimation, and the 2D unitary
ESPRIT algorithm for the joint AOA and AOD estimation will be presented in
Chapter 3.

2.3 MIMO channel estimation

As stated before, all the performance gains furnished by the MIMO system are
based on the assumption that all channels between the transmit antennas and the
receive antennas are known. Due to complexity constraints, virtually all of to-
day’s digital wireless communication systems apply the principle of synchronized
detection [120, Section 4.3.1]. This means that a channel estimate is formed and
subsequently used for detection and decoding as if it were the true known channel.
Channel estimation is known to be a challenging task in a wireless communication
system in general, and with significant mobility in particular. Channel estimation
is an extensive topic, this section only reviews several major MIMO channel esti-
mation techniques proposed in the open literature. For a wideband MIMO system,
the time dispersive or frequency selectivity due to multipath propagation is im-
portant, hence all the channels considered in this section are frequency-selective
fading channels. Section 2.3.1 focuses on the single-carrier MIMO system. The
MIMO-OFDM system, an important example of multicarrier MIMO system, is
discussed in Section 2.3.2.
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kth block

N2 N,

data | data - .........

Fig. 3. Training and data symbols in a data packet.

2.3.1 Channel estimation for the single-carrier MIMO
system

This section briefly reviews several important channel estimation techniques for
the single-carrier MIMO system; more details are reported in [121] and references
therein. In practice, the known training symbols are embedded in a data stream to
facilitate the channel estimation and synchronization. As such, the training based
channel estimation methods are mainly discussed. The training based channel
estimation can be further improved by taking the surrounding unknown data into
account, which leads to the so called enhanced training based channel estimation.
The semiblind method combining the training method and pure blind methods are
also briefly mentioned.

For a MIMO system with N; transmit antennas and Ny receive antennas, the
discrete time received signal sampling at the symbol rate of (2) can be modeled as

z[n] = > Hl]s[n - 1] +wln], (45)
=0

where x[n] € CV® is the received signal, s[n] € CNT denotes the transmitted
signal, HJl] defines the MIMO channel matrix of order L, and w[n] is assumed
to be zero-mean white Gaussian noise. Let h[l] = vec(H]Jl]),l = 0,..., L define
the column vector of stacking all the columns of H[l]. As in [121], the simplified
version of the training symbol allocation method used in [122], in which the training
symbol sequence of equal length are periodically distributed within a data packet,
is exploited. The placements of the training symbols within a data packet are
the same for different transmit antennas. The MIMO channels are assumed to be
constant during the whole data packet. We assume that the data packet consists
of N symbols, in the form of K symbol blocks, where each block contains a Ny
training symbol vector, surrounded at each side by Ny /2 unknown data symbol
vectors, i.e., N = K(Np + Np). Fig. 3 illustrates the placement of the training
symbols in a data packet, and P is the number of data symbols, before and after
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the training symbol part, which are exploited for the channel estimation in the
observation window. Let ny = k(Np + Np) + Np/2 define the index of the first
training symbol in the kth symbol block, and 0 < P < Ny, /2. s and xj, in Fig. 3
are defined as

T
s = (sT[nkfP],...,sT[nkJrNPJrPfl]) , (46)
T T T
z, = (m g — P+ L,....x [nk+NP+P—1]) : (47)
xr = MHsp+ wyg, (48)
H[L] --- HI0]
H — . c GNR(NP+2P—L)><NT(NP+2P).
HI[L] H[0]
(49)
Define the training part of s as
T T T
Sp = (s [ng], ..., s [nk—i-Np—l]) , (50)

and the unknown data part as

T
Spk = (sT[nk—P},...,sT[nk—1],sT[nk+Np],...,sT[nk +NP+P—1]> . (51)

(48) can be split into

Ty = HPSP,k + HDSD,k’ + wy, (52)
where H, € CVNe(Ne+2P—L)xNtNe i ghtained by collecting the Ny block columns
of H, and H, € CNe(Ne+2P—L)x2NtP g ohtained by collecting P left block

columns and P right block columns of H.
Similarly, the received signal xj can be written as a linear combination of the

T
channel coefficient vector h = (hT [0],..., A" [L]) € CNTNrL Tt reads
Ty = (Sk®INR)h—|—’wk, (53)
where
sT[nk—P—I—L] ST[nk—P}
S = : : (54)
sTmg+No+P—1] -+ sTnpg+Np+P—L—1]

As in (52), (53) can also be split into a training and an unknown data part as
zp = (Spk @ Ing)h + (Sp i ® Ing)h + wy, (55)

where S; ) and Sy, are obtained by setting the unknown data vectors sy, ;, and
the training symbol vectors sp ; to zero in Sy, respectively.
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Training based channel estimation

Conventional training based channel estimation methods use only those received
samples that solely depend on the training symbols. Given P = 0, (55) results in
the training based signal model

T = (SP,k ®INR)h+'w;€. (56)

The most typical channel estimation algorithm is the ML channel estimation al-
gorithm which exhibits good performance at a reasonable cost.
The ML channel estimate related to (56) is obtained as
K—1
hyr = argm}in ;O l|zk — (Sp.r @ Ing A (57)

Given K < Ny(L+1)/(Np — L) [121], the ML channel estimate can be expressed
as

K—1 -1 K—1
hy, = (Z Sgksp,k> & I Ny Z (Sg,k & INR) Tp. (58)
k=0 k=0

The MSE of the ML estimation is equal to the CRLB. It equals
K-1 -1
E ((h — )" (R, — h)) =02, (Z sﬁksp,k> @In, |. (59)
k=0

Enhanced channel estimation

Conventional training based channel estimation only exploits the received samples
associated with the training symbols. An enhanced channel estimate can be ob-
tained if we also take some surrounding received data samples into account. As
for Fig. 3, we consider the case where 0 < P < N, /2. Since the unknown data
symbols are also involved, the estimation algorithm must estimate the unknown
data symbols as well as the unknown CIR. There are two ways of coping with the
unknown data symbols; one is to treat them as the deterministic parameters, the
other is to assume them to be the unknown random variables with Gaussian dis-
tribution. The former results in the deterministic ML (DML) algorithm, whereas
the latter leads to the Gaussian ML (GML). For the sake of simplicity, the DML
is briefly reviewed in this section. More details about the GML can be found in
[123]. Neither algorithm takes advantage of the finite-alphabet property of the
data symbols. A method of viewing the data symbols as discrete deterministic
parameters has been proposed in [124].

From (55), the enhanced ML channel estimation is obtained by solving the
follow optimization problem

K-1
(Pasw, {Sp1}) = arg(hMLm,{isrlllk}) kg l|2r — (Sex @ Ing) b — Hosp il (60)
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This can be solved by alternating minimizations between h and {sp}. At the
first step, assume 8, ; to be zero. For a given estimate sy, i, the solution of A is
expressed as

K—-1 - -1
by {304}) = (Z (Sp,k JrSD,k) <5p,k +3D,k)> ® Iy

k=0
K-1

5 ((sp,k + SD,k)H ® INR> 2. (61)

k=0

The solution for 8, ;; for a given estimate his
. [ i .
Sp k (h) =H, ((Bk — (SD,k ® INR) h) . (62)

The procedure iterates until convergence. The CRLB and MSE of such an algo-
rithm can be found in [121].

Semiblind channel estimation

Due to the utilization of the unknown data symbols, the enhanced channel esti-
mation described above can be viewed as a kind of semiblind technique. However,
another important semiblind channel estimation method is based on the combina-
tion of the conventional training based channel estimation algorithm with a purely
blind criterion. For instance, combining the ML training based channel estimation
algorithm with a quadratic blind criteria leads to a semiblind estimator

K-1
| argmhin Z l|zr — (So,k @ Ing) h||? + o||QA|)?, (63)
k=0

where €2 can be obtained by some blind channel estimation methods, for example,
the subspace approach [125, 126] and least—squares smoothing [127, 128]. The
optimization of the weighting factor a is a well-known but essentially unsolved
problem in semiblind channel estimation; an extensive discussion can be found in
[129].

All the algorithms discussed above do assume no prior knowledge of the statical
property of the unknown channel. Such knowledge can be applied to further im-
prove the performance of the channel estimator; for example, the MMSE algorithm
can improve the ML algorithm by optimum filtering. The details can be found in
[120] and Chapter 4.

2.3.2 Channel estimation for the MIMO-OFDM system

As mentioned earlier, the frequency-selective channel can be transformed into a set
of parallel frequency-flat channels in the OFDM system. As such, each subband
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of the MIMO-OFDM system is a special case of a single-carrier MIMO system.
However, many optimal channel estimation methods have been proposed by ex-
ploiting the OFDM structure, i.e., the dependencies between the subbands. These
channel estimation algorithms are briefly reviewed in this section.

Using the frequency-domain correlation of the channel, an MMSE channel es-
timator for SISO-OFDM systems has been proposed in [130, 131]. In [132], the
MMSE channel estimator for a SISO-OFDM system which made use of both
time- and frequency-domain correlation of the frequency response of the channel
has been derived. Channel estimation for single-input multiple-output (SIMO)-
OFDM systems has been considered in [133]. A decision directed MMSE channel
estimator has been presented for an STTC-OFDM system in [134]. A similar idea
has been generalized to the MIMO-OFDM system in [135].

Signal Model

Given a MIMO-OFDM system with N, transmit antennas and Ny receive an-
tennas, any channel between one transmit antenna and one receive antenna is
assumed to be independent of the other channels. The channel is assumed to be
block-fading with a finite impulse response. It is further assumed that the succes-
sive channel snapshots correlate mutually. We also assume that the cyclic prefix
(CP) duration is larger than the delay spread of the channels. The CIR vector at
time n can be expressed as

hh}z(HmOLMmHV“,HmL—JDT, (64)

where L — 1 is the number of the CP samples. The channel frequency response
(CFR) at time n can be expressed as

hin] = FLhn] (65)

where Ff( € CX*L is composed of the first left L columns of K-point FFT matrix,
and K is the number of the subcarriers in one OFDM symbol.

We denote by h; ;[n] the CIR vector and by h;_;[n] the CFR vector of the forms
(64) and (65) between the ith transmit antenna and the jth receive antenna during

block n. Vector hj[n] = (h;j n], ..., h%TJ‘ [n])T € CNTL denotes a concatenation
of CIR vectors from all the transmit antennas to the jth receive antenna at time
n. Similarly, vector h;[n] = (fz::] n],..., flITVTJ- [n})T € CN*K is the corresponding
CFR vector concatenation. The transmitted OFDM symbol from the ¢th transmit
antenna at time n is ¢;[n] = (ci[n, 1], ¢i[n, 2], ..., ciln, K])T € 2K where Z is the
modulation symbol alphabet. Thus, at time n, the received signal block r;[n] =
(rj [n,0],7j[n,1],...,7[n, K — 1])T € C¥of the jth receive antenna after FFT can

be expressed as ~
7j[n] = Clnlh;[n] + wj[n], (66)
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where

Cln = ( Ciln] Csln] ... Cn.ln] ) € EKxNTK
Ciln] = diag(c;[n]) € =K*K,
wj[n] € CX is the noise vector at the jth receive antenna at time n. Noise is
assumed to be white in both the time and the space domains.
Replacing CFR hj[n] by CIR hj[n] in (66) and combining the partial FFT
matrix F'% into the data matrix C[n], (66) can be described in terms of CIR as

7;[n] = Cln]h;[n] + w;[n], (67)
where

¢l = ((CilFL CollFy ... Cn,[nlFy ) e CFXME,
The ML and MMSE Algorithm

Since the matrix C[n] in (67) contains the pilot symbols independent of the block
index n € Sp, it is denoted as C, and (67) can be represented as

r;j[n] = Chj[n] + w;[n],j € {1,2,..., Ng}. (68)

From (68), the ML estimate of CIR h;[n] becomes

hai[n] = (€RC)1CHr n]. (69)

We assume that N OFDM symbols are considered in a processing window of the
MMSE channel estimator, Ny pilot symbols within the processing window, and

{n1,...,nnp } defines the set of indexes of pilot symbols. We define the ML channel
~T ~T T
estimate vector as Ryp; = (hMLj 1], P [nNP]) . It is shown in [120] that

the MMSE CIR estimate IALMMSEJ- [n] related to the jth receive antenna at time
n € S can be expressed as

i"MMSEj [’FL} = WjH[n]iLMLj? (70)

where W ;[n] is the so called Wiener filtering matrix, the calculation of which can
be found in [120, 72]. The mean square error analysis of the MMSE estimator is
also referred to [86, 120].

Due to the high complexity of the matrix inverse encountered in the ML and
MMSE estimator, several reduced complexity channel estimation algorithms [136,
137, 138] for the MIMO-OFDM system have been proposed. Using the one—step
steepest gradient method, a simplified channel estimator has been addressed in
[136]. Partitioning the problem of estimating a multi-input channel into indepen-
dent channel estimations, the expectation-maximization (EM) based channel esti-
mator, which therefore avoids the matrix inversion, has been studied in [137, 138].
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All the above pilot based channel estimators need the training sequences to
probe the channel. The optimal training sequence for frequency offset and channel
estimation in a SISO system has been considered in [139]. The training signal
design for uncorrelated MIMO and correlated MIMO has been proposed in [140]
and [141], respectively. Aiming at the minimum estimation error variance of the
LS based estimator, the optimal pilot allocation and design for a MIMO-OFDM
system has been given in [142], where also a recursive least squares (RLS) based
adaptive channel estimator was addressed. Subject to the constraints of the uti-
lization of null carriers, an preamble design method for a MIMO-OFDM system
with null carriers has been studied in [143].

2.4 Mobile positioning

As mentioned in Chapter 1, most mobile positioning algorithms are based on
the parameters of the LOS propagation channels, i.e., TOA, TDOA and AOA
etc. Such parameters can be estimated by the algorithms reviewed in Section 2.2.
Obviously, the parameter estimation errors affect the accuracy of the position-
ing algorithms. In particular, NLOS introduced position estimation error is the
dominant error factor. Several fundamental positioning algorithms are reviewed
in Section 2.4.1. Section 2.4.2 considers some proposed NLOS positioning error
mitigation techniques.

2.4.1 Positioning algorithms

Various mobile positioning methods, which range from low accuracy methods based
on cell identification to high accuracy methods combining wireless network infor-
mation and satellite positioning, have been proposed for the different location—
based services in a wireless network. These methods are typically divided into two
classes, i.e., network centric methods and mobile centric methods. Network centric
methods determine the positions of the MS in the network and provide the user
via a specific service, whereas mobile centric methods may utilize motion models
to enhance estimation accuracy. All these methods exploit measurements or esti-
mated parameters which either explicitly or implicitly relate the MS position to
the position of reference points (RP), for examples, positions of fixed stations, or
to the specific behavior of the MS and its surrounding environment. For instance,
the AOA gives the direction between the MS and the RP, and TOA, TDOA and
received signal strength (RSS) imply the relative distance between the MS and
the RP. More information about positioning in wireless networks is provided in
[64, 69, 46, 62, 144].

In essence, position estimation is interpreted as a problem of solving nonlinear
systems of equations. The accuracy of the solution depends on the information
provided by the measurements in terms of the Fisher information matrix (FIM)
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[64]. In general, the solutions are approached by applying a stochastic gradient
algorithm or by numerically approximating the NLLS problem using Monte Carlo
based techniques. This section presents an overview of different categories of mea-
surements used for positioning in most wireless network and positioning algorithms
associated with different measurements as in [64].

Measurements

T
Let p(t) = (m(t), y(t)) denote the 2-D mobile position at a time ¢. The ith known

T
FS position is defined by p,(t) = (xi(t)7 Yi (t)) . The FSs can move in time in the

case of some ad-hoc networks or sensor networks. A generic measurement y;(t)
obtained at the ith F'S is a function f (p(t), p,;(t)) of both the MS position and the
FS position, and it is contaminated by a noise item w;(t), i.e.,

yi(t) = [ (P(8), () + wi(t). (71)

Typical measurements are listed below. As in [64], all measured times are mul-
tiplied by the speed of light to get a measure in meters rather than in nanoseconds.
W RSS:

Yi(t) = fass ([lp(t) — ps (D)) + wi(t). (72)

Given the transmitter and receiver powers, channel attenuation can be calculated,
which is averaged over the fast fading and depends on the relative distance between
the transmitter and the receiver and slow fading. According to the so called
Okumura-Hata model [145], (72) becomes

yi(t) = K — 10alogy (||p(t) — p; (1)]) + wi(t), (73)

where the standard deviation of w;(t) is 4 — 12dB depending on the environment.
Alternatively, frss of (72) can be obtained from a predicted or measured spatial
digital map with the RSS values.

H TOA:

Yi(t) = froa (P(1),p;(1)) +wi(t)
= |lp(t) —p;®)[| + wi(?). (74)

The signal’s absolute travel time can be estimated in a completely synchronized
network. Normally, the MS clock is not synchronized, so its clock bias is considered
as a nuisance parameter. In a GSM system, the propagation time of the signal
is estimated in the uplink at multiple FSs with the request of the network. The
performance is determined by the synchronization accuracy, i.e., the chip rate of
the system.

H TDOA:

Yii(t) = frooa (P(t),pi(t), p; (1)) +wi(t) —w;(t)
(1) = pi ()] = [Ip(t) — p; (D) + wi(t) — w;(2). (75)
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The TDOA based methods eliminate the need for communicating the network
synchronization to the MS, and are not affected by the MS clock bias. Therefore,
it is a practical mobile measurements related to relative distance.

H AOA:

yit) = faoa (P(1),Pi(1)) + wi(t)
= Z(p(t) = pi(t) + wi(t). (76)

The AOA information can be obtained from different methods ranging from low—
accuracy directionally sensitive antenna, e.g., 120° for a three—sector antenna, to
high—accuracy AOA estimation algorithm furnished by the antenna array.

B Database correlation (Digital map information):

4i(t) = fuar(p(t)) + wi(t). (77)

A digital map contains, for example, RSS measurements related to the relative
distance to the F'S. It can be predicted or measured during the network deployment
phase for the service area. Most of the shadowing is included in the maps, and the
remaining shadow fading component has typically the standard deviation of 3dB.
The map can also be a commercial street map for automotive terminals [146].
B Position estimates:

yi(t) = p(t) +wi(t). (78)
A direct position estimate may be also available, e.g., from GPS, provided that a
GPS receiver is equipped inside the MS.

Position Estimation

T
Given the measurement vector y(t) = (yl(t), e ,yN(t)) and associated mea-

surement transform f(.), and assuming that measurement noise vector w(t) =

T
(wl(t), . ,wN(t)> ~ N(0, Ry (t)), where N (0, R) defines the normal distribu-
tion of zero mean and autocorrelation matrix R, the position estimation can be
obtained by different algorithms described below.
4 NLLS algorithm: When the measurement noise vector w(t) is white noise, the
NLLS position estimator is an optimal approach equivalent to the ML algorithm.
The NLLS based position estimate is obtained by

Prais(t) = argminl[y() — f (p(1) [I” (79)

¢ Weighted NLLS (WNLS): Provided that the w(t) is a colored noise vector,
the NLLS estimation can be improved by the WNLS. The WNLS estimate is
formulated as

T
Bunes(t) = arvgmin(y(t) = £ (p(1) ) Ru'()(v() — £ (1) ). (30)

4 ML estimation: In a more general case, the Gaussian noise vector might be
position-dependent, i.e., w(t) ~ N (0, Ry, (p(t))), the ML estimate is formulated
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as

T
B (1) = argmin (y(t) = £ (p(1)) ) Ry, (p(0) (u(t)~ £ (p(1)) ) +log det R (p(1)).
(81)
where the term log det R, (p(t)) prevents the selection of positions with large un-
certainty (large detR.,(p(t))), which could be the case with WNLS algorithm.
In general, there is no closed form solution to the algorithms above; however,
numerical search methods are the natural choices, for example, steepest gradient
method or Newton type methods [147, 115]. These local search algorithms require
good initialization, otherwise the risk is to reach a local minima of the criteria
function. It is demonstrated in [66] that a close—form solution can be obtained for
the NLS problem. Further illustrations on computing the ML estimate for TDOA
measurements are reported in [148, 149]. All the performance limits related to the
algorithms mentioned above can be found in [64] and references therein.

2.4.2 Non-line-of-sight positioning error mitigation

All the algorithms considered in the preceding section assume that LOS propaga-
tion paths exist between the MS and the FSs. In the presence of NLOS propa-
gation, the major positioning errors result from the measurement noise and the
NLOS propagation error, which is the dominant factor [63]. In an NLOS situation,
the time estimate will have a positive bias p and probably larger variance. The
PDF of the NLOS measurement error can be described by a Gaussian distribution
[150] as

pe(w;) =N (Mv O.I%ILOS) ) (82)

where u defines the bias introduced by the NLOS propagation, and o2, .. denotes
the variance of the measurement error. Detecting the NLOS paths is a difficult
task in general, hence the PDF of the measurement error can be modeled by the
mixture of two Gaussian distributions [150] as

pE(wZ) = O‘N(Ov GEOS) + (1 - O‘)N(/La O'eros)’ (83)

where a stands for the probability of measurement w; being a result from LOS
paths. To mitigate the effects of NLOS path, two methods are exploited in general.
One is to use a robust error distribution as shown in (83) to design the positioning
algorithm. The other is to include some searching mechanism to rule out NLOS
outliers [151, 152, 153]. Approaches of the latter type have been extensively studied
recently, and are briefly reviewed in this section.

Various NLOS error mitigation techniques have been proposed in the litera-
ture [151, 152, 153, 154]. Most of these techniques assume that NLOS corrupted
measurements are a small portion of the total measurements. Due to the fact that
NLOS corrupted measurements commonly are inconsistent with LOS expectations,
they can be considered as outliers. As the GPS failure detection algorithm, mea-
surement errors are first assumed to be Gaussian noise only, then the LS residuals
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are calculated to determine if NLOS errors are present [151, 152, 153]. However,
these approaches suffer from multiple NLOS measurements, because the outliers
attempt to bias the final estimate to reduce the residuals. This effect can be miti-
gated by the use of deletion diagnostics [152, 153] where the effects of eliminating
various FSs from the total set are computed and ranked. All the above-mentioned
algorithms in the literature only work well with a large number of samples and
a small number of outliers. However, in a practical cellular system, the number
of available F'Ss is always limited and multiple NLOS FSs are likely to occur. It
has been shown that typically only 3-6 FSs can be overheard by the MS at any
time [150]. The majority of these FSs cannot be assumed to be LOS FSs. In
macrocells, the propagation between an MS and its home FS is usually modeled
as NLOS when the MS is far away from the FS. The home FS can only be viewed
as LOS if we neglect small NLOS errors caused by local scatterers around the MS
and only take the large NLOS bias into account. All other neighboring F'Ss can be
NLOS since they are further away from the MS. In microcells, although the MS is
typically modeled as being LOS with its home FS, one cannot expect the MS to
be LOS with other surrounding FSs. As a consequence, only the home FS can be
assumed to be LOS FS, and all other F'Ss should be NLOS FSs in the worst case.

Several approaches have been proposed in [63, 155, 156] to reduce estimation
errors for TOA when the majority of FSs are NLOS. Since NLOS error always
causes a positive bias in TOA measurements, a constrained optimization is em-
ployed to reduce the NLOS bias in [63, 156]. Generally, the distributions of NLOS
errors are location dependent. When the MS is stationary or slowly moving, the
NLOS error can be assumed to be static. As such, nonparametric approaches
based on empirical data from various locations can be employed. For example,
a pattern recognition algorithm [157] has been proposed to improve the handoff
performance. Based on the statistical pattern of the received signal strength, the
system can determine if a user has arrived at or is near a certain location, and if
a handoff is necessary. To obtain a more accurate location estimate, other char-
acteristics of the signal could be exploited, like a power delay profile. A mapping
method utilizing a location database and a ray launch simulation tool is proposed
in [158] to improve GPS positioning accuracy for the NLOS situation. These ap-
proaches give significantly better location accuracy at the cost of setting up and
maintaining an empirical database.

Assuming the knowledge about the Doppler shift of each single-bounce NLOS
path, the geometry based methods for mobile positioning in NLOS scenarios were
presented in [159] and [160] where the scatterers and the MS is also required to be in
the same straight line. Depending on how much a priori information is available,
two approaches are proposed in [150] to mitigate NLOS errors in TDOA and
TDOA/AOA location schemes: an NLOS state estimation (NSE) algorithm can
be used if some prior information on NLOS errors is available from the empirical
database; in the case of no knowledge about NLOS, an improved residual algorithm
can be applied to detect a small number of NLOS FSs. It is demonstrated that
location accuracy improvement with the methods in [150] is possible even in severe
NLOS propagation conditions.



3 Space-time MIMO channel parameter
estimation

The channel coefficient estimation and mobile user positioning inherently depend
on the channel parameters of the underlying propagation channel, as discussed in
Chapter 2. In particular, the AOAs and the AODs of the propagation paths have
a significant impact on the correlation properties of the MIMO channel matrix at
the receiver and the transmitter side, respectively. The variations of the channel
parameters are normally slow. As will be detailed in Chapter 4, the channel
coefficient estimator can be improved significantly by virtue of the correlation
matrix estimated from the AOAs and the AODs. Another important application
of the knowledge about the AOAs and the AODs is mobile positioning. Chapter 5
will demonstrate that the MS’s position can be accurately estimated in the NLOS
scenarios by capitalizing the information about both the AOAs and the AODs of
the NLOS paths.

On top of the generic MIMO channel model reviewed in Section 2.1, this chapter
categorizes the correlated MIMO channels into two classes , i.e., the correlated-
receive independent-transmit MIMO channel and the correlated-transmit-receive
MIMO channel. They correspond to two typical MIMO scenarios. Both models
assume the MIMO channel contains a number of clusters consisting of waves with
approximately the same time delay. The clusters related to different transmit
antennas in the former model are assumed to be independent from each other,
whereas the latter model assumes different transmit antennas to share a common
group of clusters. The correlated-receive independent-transmit channel is charac-
terized in terms of the time delay and the spatial signature summarizing all the
contributions of the waves corresponding to the same cluster. In the correlated-
transmit-receive channel model, the spatial signature can be further decomposed in
terms of the AOA and the AOD of each individual path. Based on the correlated-
receive independent-transmit channel, the IQML algorithm proposed in [161, 162]
is extended to jointly estimate the time delay and the spatial signature of the
MIMO channels. Likewise, the 2-D unitary ESPRIT algorithm in [163, 117] is
applied to jointly estimate the AOAs and the AODs for the correlated-transmit-
receive MIMO channel model. The CRLB and the identifiability related to these
two algorithms are also presented.
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The chapter is organized as follows. Section 3.1 describes two correlated MIMO
channel models. The IQML based time delay and spatial signature estimation
algorithm for the correlated-receive independent-transmit MIMO channels is de-
rived in Section 3.2. Section 3.3 presents the 2-D unitary ESPRIT algorithm for
jointly estimating the AOA and the AOD in the correlated-transmit-receive MIMO
channels. Finally conclusions are drawn in Section 3.4.

3.1 The space-time channel model

According to the different MIMO system configurations, two types of practical
space-time channel models are considered in this section. One is termed as the
correlated-receive independent-transmit MIMO channels. It corresponds to the
wireless MIMO systems where the structured antenna array, e.g., the ULA with
antenna spacing of A/2, is exploited at the receiver side, whereas the transmit
antennas are separated far away from each other so that the MIMO channels are
correlated at the receiver side and uncorrelated at the transmitter side. The other
is called the correlated-transmit-receive MIMO channels. This is for those MIMO
systems with the correlated antenna array equipped at both the transmitter and
the receiver ends.

The correlated-receive independent-transmit MIMO channel can be consid-
ered as an intermediate channel model between the independent MIMO channel
model and the correlated-transmit-receive MIMO channel model. In addition,
the correlated-receive independent-transmit MIMO channel can incorporate the
correlated-transmit-receive MIMO channel as a special case. Conceptually, if the
transmitter is located in a rich-scattering environment, while the surroundings of
the receiver have a lack of obstacles, then the correlation at the receiver will be
significant, nevertheless the transmitter is assumed to be uncorrelated. Specif-
ically, the correlated-receive independent-transmit MIMO channel characterizes
several practical scenarios. For instance, when a distributed antenna array is em-
ployed at the base station, and a normal centralized antenna array is equipped at
the terminal, then the forward link is a correlated-receive independent transmit
MIMO channel. The dual case of such a forward link is also a correlated-receive
independent-transmit MIMO channel, i.e., the reverse MIMO link where the co-
operative diversity furnished by multiple terminals is employed while the normal
centralized antenna array is equipped at the base station. The two types of channel
models are detailed in the subsequent sections.

3.1.1 The correlated-receive independent-transmit MIMO
channel

Fig. 4 illustrates the correlated—receive independent—transmit MIMO channel model.
There are d; clusters of scatterers associated with the 7th transmit antenna. Con-
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Fig. 4. Correlated—receive independent—transmit MIMO channels.

sequently d = Zil\fl d; clusters of rays coming from N transmit antennas arrive
at the receive antenna array!'. Each cluster of scatterers provides the receiver with
several unresolvable waves with approximately the same propagation delay, the
same mean AOA and the same angular spread which depends on the distribution
of the scatterers within the cluster. We only consider the estimation of the time
delay and the spatial signature, including the contribution of all the unresolvable
waves originating from the same cluster. The estimates of the mean AOA and the
angular spread could be obtained from the spatial signature estimates [161]. Thus,

each cluster of waves is characterized by a pair (T, a(t) ) where 7 stands for the

mean time delay of all the waves from the cluster, and a(t) € CM® is its spatial
signature vector of the form

Nray

aft) = 3 wu(t)albn).
=1

where N,,, is the number of the rays arriving from the cluster, ~;(¢) stands for the
complex gain which is time-varying due to the Doppler spread, 6 ; denotes the
AOA of the ith ray which is a random variable independent of ;, and a(6g ;) € CNr
is the array response vector of the receive antenna array.

The number of the clusters and the time delay of each cluster, corresponding to
a transmit antenna, change relatively slowly, and can be modelled as a constant
over a reasonably long time duration. The spatial signature from each cluster is
assumed to be block-fading, so that the spatial signature vector afn] = a(nTg)
during the nth transmission burst? is constant over the burst. We also assume

1This does not imply that there are physically different d clusters along the propagation
channels. In certain scenarios, some transmit antennas may share the same cluster due to the
larger size of the cluster.

2t can correspond to an OFDM symbol in an OFDM system, or a time slot allocated to a
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that the spatial signatures of different clusters are independent of each other.

3.1.2 The correlated-transmit-receive MIMO channel

When the structured antenna arrays are employed at both the transmitter and
the receiver side, all the transmit antennas share the same propagation paths to
the receiver, so that the MIMO channels become correlated at both the ends of
the link. The correlated-transmit-receive MIMO channel model is illustrated in
Fig. 5. There are d clusters of scatterers from the transmitter to the receiver.
Each cluster® provides the receiver with several propagation paths which have ap-
proximately the same time delay, but various AOAs and AODs. For instance,
l; paths with approximately the same delay are assumed to come from the ith
cluster. As a result, L = Z‘Ll l; paths in the space-time domain exist between
the transmitter and the receiver. As with the DDCIR model described in Section
2.1, the jth path in the ith cluster is parameterized by a four-dimensional vector
(QR,’i,j, QTJ‘_’]‘, Tis ")/27](15)) ,i = ]., 2... ,d,j = 1, 2... s li7 where OR,,i,ja 0T,i,ja Ti,j and

specified user in a time division multiple access (TDMA) system. It is essential to note that one
transmission burst should be shorter than the coherence time of the time varying channel during
which the channel is assumed to be constant.

3Cluster herein is defined in terms of the time domain, i.e., all the unresolvable paths in the
time delay domain belong to the same cluster.



54

7i,;(t) stand for the AOA, the AOD, the time delay and the complex gain, re-
spectively. We assume that L resolvable MPCs are independent of each other. As
assumed in the preceding section, the number of resolvable MPCs and the parame-
ter vector (0w ; j, Or; ;,7:) associated with each MPC change relatively slowly. The
complex path gain «; ;(t) is assumed to be a block-fading cyclic Gaussian random
process so that 7, ;[n] = v; j(nT;) during the nth transmission burst is constant
over the burst.

3.2 Joint time delay and spatial signature estimation

Based on the correlated-receive independent-transmit MIMO channel model, the
estimation of the time delay and the spatial signature is considered in this section.
As addressed in Section 2.2.3, ML estimation of the time delay and the spatial
signature requires a multi-dimensional search which has prohibitive complexity.
Several simpler algorithms based on frequency domain processing have been pre-
sented in [161]. By virtue of the specific pilot sequences with cyclic structure for
the different transmitters, we extend the IQML algorithm in [161] which is ap-
plied in the SIMO environment to the MIMO channel. The performance of the
proposed algorithms in terms of root mean square error (RMSE) is studied by
analysis and computer simulations. The CRLB for the variance of the time delay
estimate is provided as well for the benchmark of the performance comparison.
In addition, the estimates of the time delay and the spatial signature obtained
by the proposed algorithm can be employed as the initial searching point for the
RELAX-like algorithm reviewed in Section 2.2.3.

3.2.1 Signal model and training signal design

To estimate the time delays, the training signals of a known waveform are uti-
lized. Let Ty denote the sampling duration for the received training signal. M
denotes the number of samples of the training signal*. Let s;(t), 1 < i < N;
be the continuous time training signal transmitted by the ith transmit antenna.
The corresponding sampled training signal is denoted as s;[m] = s;(mTs),0 <

T
m< M-11<i< Ny. Let s = (si[O],si[l],...,si[M— 1]) e M1

1 < Np be the discrete time training signal vector transmitted by the ith trans-

N

T
mit antenna. Vector 7; = (7',-71,7',;72,...,7'247611,) € R%,1 < i < Np stands
for the delay vector related to the transmitted signal from the ith transmit an-
tenna whose entries denote the time delays of different clusters of scatterers.

4In an OFDM system, the length of the training signal can be an integer multiple of OFDM
symbol duration, the optimal choice of the length of the training signal is beyond the scope of
this thesis.
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At the nth block, matrix A;[n] = (aivl[n],ai’g[n],...7ai’di [n]) € CNrxdi de-
fines the spatial signature matrix whose columns are the spatial signature vec-
tors summarizing all the impinging waves through a cluster from the ith trans-

T
mit antenna. Vector T = (TlT,-rQT,...,TNTT) € R? and matrix A[n] =

T
(Al[n],Ag [n],..., ANy [n]) € C4*Nr define the delay vector and the spatial
signature matrix corresponding to all the transmit antennas, respectively. Vec-
T
tor Si(Ti,j) = (Si(—Ti7j),Si(TS — Ti,j),. . .,Si((M — I)TS — Ti,j)) S (DM, 1< <
Np,1 < j < d; denotes the training signal of the ith transmitter with delay
7;,; Tesulting from propagation through the jth cluster of the scatterers. Matrix

Si(Ti) = (si(TM), $i(Ti2)s- -, Si(Ti’di)> € CMxdi denotes all the delayed training
signals through different clusters originating from the ith transmit antenna. At the

training stage, during block n, the received signal X[n] € CM*Mr at the receive
antenna array can be formulated as

X[n] = S(r)A[n]+ Win|, (84)
S(r) = (51(71)’52(7'2),-~-,SNT(TNT))ECMXd,

where W n] € CM*Nr s the noise matrix, which is assumed to be white in both
the temporal and spatial domains with variance o2 for each element.

As the basic maximum likelihood algorithm for estimating the time delay and
the spatial signature requires a d-dimensional search, we are motivated to design
a special training signal to reduce the complexity. With the aid of the proposed
training signals, an iterative approximate ML estimator, i.e., the IQML algorithm,
can be applied to the MIMO system in a similar fashion as that in [161].

The range over which the elements of 7 may vary is usually known. For instance,
the maximum delay of the ETST BRAN Channel Model A [164] is 390ns. In an
OFDM system, the time delay is always assumed to be shorter than the length of
the CP. We choose a cyclic shift of s; with the shift iTcp, or iTcp /Ts samples, as the
training signal for the ¢th transmit antenna s;,i € (2,3,..., Ny). Fig. 6 illustrates
the structure of the training signals for multiple transmit antenna in a MIMO
system. The cyclic time delay shift corresponds to a phase rotation in the frequency
domain. Thus, the receiver can consider multiple transmitted signals as one signal
with different known delays. By means of the estimation algorithm to be described
in Section 3.2.2, the estimated delay vector 7 is (7"1, Tew +72,..., (N: — D)Tep +
%NT), from which the real delays can be recovered. The design of an optimal
training sequence s; for the first transmit antenna is a cumbersome problem. As
in [161], we use a random sequence as §; in our simulation model.

Due to the special structure of the proposed training signals used for the time
delay and spatial signature estimation, the IQML algorithm described in Section
3.2.2 assumes the known value of d. In many situations, the value of d can be
found by standard detection methods as mentioned in [161, 162] and references
therein. In addition, an over estimated d is a common practice in linear prediction
methods. Assuming an overestimate of d, the IQML algorithm can result in an
estimate of the number of clusters and the associated time delays. Given the
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Fig. 6. Training signals for multiple transmit antennas.

estimate of d and the assumption that the time delay related to each cluster is not
longer than the CP duration, the value of d; can be found as the number of time
delays which are within the interval ((i — 1)Tep,iT0p).

3.2.2 Iterative quadrature maximum likelthood based time
delay and spatial signature estimation

As shown in [161], the ML estimation of 7 and A[n] requires a d-dimensional search
which leads to prohibitive complexity. The IQML algorithm used earlier [161] is
applied herein to reduce the complexity. The received signal in the frequency
domain can be expressed as

Xn] = (diag(él)V(Tl), diag(82)V(72),... ,diag(éNT)V(TNT))A[n] + Win],

(85)
Vir) = (v(ma),o(ma),...,v(ra,)) € G, (86)
o) = (Lol 2R exp(— AT, . exp(— T )

However, this property holds for the cyclically delayed signal only. In practice, a
truncated signal will be processed. Thus, (85) holds only approximately. Never-
theless, if an appropriate sampling rate is used [161], the errors in (85) can be very
minor compared to the additive white noise in the received signal. Furthermore,
the edge effect resulting from the truncated FFT in an OFDM system is less sig-
nificant than in the usual single carrier systems, due to the existence of the CP.
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Since §; = diag(l, e ,exp(—j%))él,i €(2,3,...,Nz), (85) becomes

X[n] = diag(3,)V(F)A[n] + Wn), (88)
VE) = (V) V(T + T, ViTn, + (N = D)),
T = (Tl,’TQ +Tcpy ooy TNg + (N — 1)TCP> c e,

From (88), the problem of estimating the time delays for multiple transmit
antennas in a multipath channel is isomorphic to that for a single transmit antenna
in a multipath channel, and the time delay vector 7 can be estimated by the IQML
algorithm. The details including the complexity and convergence analysis can be
found in [161, 162]. After obtaining the estimate 7, the spatial signatures can be
estimated by the least squares algorithm as follows

Aln) = (8"(7)S()) 8™(7)X ] (39)

The covariance matrix of the spatial signature c; ; can be estimated by averaging
the sample covariance matrices corresponding to «; ; as

N,
R 1 av R N
Yo, = N > a jn)éy j[n]". (90)

3.2.3 Identifiability and the Cramér-Rao lower bound

The identifiability condition and the CRLB bound are similar to those in [161],
where identifiability conditions for three different scenarios have been developed.
They included a synchronous case, identical signals in the asynchronous case and
distinct signals in the asynchronous case. By adopting the training signals from
Section 3.2.1, the received signal can be considered as the superposition of several
delayed versions of the identical training signal. Thus, the identifiability condition
for the identical signal in the asynchronous case, i.e., Theorem 3.2 in [161], applies
herein. As in [161], the signal is assumed to be unambiguous®. Because we also
assume that the time delay of each cluster is within 7T¢p, and taking the artificial
delay into account, the signal would need to be only locally unambiguous within
NyTcp. The identifiability from [161] is described in the following theorem.

Theorem 1 Suppose an N element array receives d identical waveforms with
distinct delays T. If the signal is unambiguous, the delay vector T and the spatial

5The signal in the M-dimensional topological space is said to be unambiguous if every collec-
tion of M distinct vectors from the signal manifold is linearly independent.
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signature matriz A[n] may be uniquely® determined, provided that

M !
d < % (91)
where m’ = rank(A[n]). If, instead
2m/

T and A[n] may be uniquely determined with probability one.

As in [161], Theorem 1 implies that d < M clusters can be uniquely identified if
d < Ny and hence, m’ = d. It is also demonstrated that when m’ = Ny, the upper
bound in (91) approaches d < M/2 for large M. If the identifiability condition of
Theorem 1 is met, and signal and noise are uncorrelated, the maximum likelihood
(ML) algorithms proposed in [161] can be developed to estimate 7 and A[n]. Let
7,1 < i < d be the ith element of the vector 7. %(.) defines the derivative of
s1(t) with respect to t. ® denotes the Hadamard product. The ML estimates are
statistically efficient and achieve the CRLB, and the CRLB can be expressed as

161, 165]

CRLB(#) = -[Re(D"(r)Pg(D(r)) ® (AA")7, (93)
Psi;y = Iy —S(r)(S"(r)S(r)'S"(r),
D(r) = (s’(Tl),s'(Tz), y .,s'(Td)) e oMxd,
S/(Ti) —(%(—Ti), %(Tg — Ti), ey %((M — 1)TS — ’TZ‘))T.

The CRLB of the spatial signature can be extracted from [165]. However, it is
very complicated to derive. The simple alternative of deriving the CRLB of spatial
signature is assuming the time delays are known parameters, and consequently, the
signal matrix S(7) is a known matrix. The CRLB of the spatial signature A[n]
can be found in [86, Egs. (15.56), (15.59)]. Furthermore, the LS based spatial
signature estimator [161] is the optimum estimator which achieves the CRLB.

3.2.4 Numerical examples

A numerical example based on computer simulations is presented to illustrate the
performance of the IQML algorithm for the time delay and the spatial signature
estimation in the MIMO—-OFDM system detailed in Chapter 4. Two transmit
antennas and four receive antennas were employed, each channel from a transmit

6 As mentioned in [161], when the complex amplitude of the training signal is unknown, the
identifiability condition guarantees the uniqueness of the spatial signature within a scalar ambi-
guity. We assumed all the information about the training signal is known in this work, hence,
Theorem 1 grantees the uniqueness without any ambiguity.
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Table 1. Channel parameters

Source Cluster Delay [I/Q symbols] Mean AOA Power
1 1 2.3 /4 0.3220
2 45 /3 0.1184
3 6.2 /4 0.0436
4 8.0 /5 0.0160
2 1 2.0 /4 0.3220
2 4.2 /3 0.1184
3 5.0 /4 0.0436
4 7.0 /5 0.0160

antenna to the receive antenna array contains four clusters of scatterers. The
power delay profile and the mean AOA of each cluster of rays from two transmit
antennas are listed in Table 1. The delay unit symbol in Table 1 refers to an 1/Q
symbol rather than an OFDM symbol. Specifically, one OFDM symbol contains
K 1/Q symbols. The powers of the clusters are normalized so that the sum of
the powers of the rays is normalized to unity. The delays are arbitrarily chosen
with the constraint that the support of the equivalent CIR is less than the length
of the CP. The length of the training signal is two OFDM symbols, which is
detailed in Chapter 4. In order to decrease the error from the mismatched model,
oversampling rate at 4 samples/symbol is performed. As in [161], to reduce the
computational load and to improve the numerical stability of the algorithm, the
frequency data X|[n] within a window are utilized so that only the data with
significant amplitude are processed. The CRLB is calculated correspondingly by
considering the data only inside the window.

Fig. 77 shows the RMSE of the time delay estimation and the spatial signature
estimation. The statistical efficiency of the IQML algorithm is demonstrated to be
valid, and the training signal of two OFDM symbols is enough to make the algo-
rithm close to the CRLB. In addition, the training signals usually are periodically
retransmitted in practical systems. If the power delay profile of the channel varies
slowly, the estimates of the time delays corresponding to several channel shots can
be averaged out, resulting in further reduction in the delay estimation error.

3.3 Joint the time delay, angle of arrival and angle of
departure estimation

Based on the correlated-transmit-receive MIMO model in Section 3.1.2, the spa-
tial signature matrix A[n] defined in the preceding section can be parameterized

“The unit samples of the y-axis are only for the measure of the time delay estimation.
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Fig. 7. RMSEs of the time delay and spatial signature estimation based on
IQML, Ny = 2, Ng = 4.

in terms of AOAs and AODs. On top of this, this section applies the ideas of
[163, 117] and shows that the spatial signature matrix in the correlated-transmit-
receive MIMO model can be further decomposed into such a form that the 2-D
unitary ESPRIT algorithm can be utilized to jointly estimate the AOAs and the
AODs. As a result, by virtue of the training signal proposed in Section 3.2.1,
the IQML algorithm followed by the 2-D unitary ESPRIT algorithm provides a
reduced complexity method of jointly estimating the time delay, the AOAs and
the AODs compared to the RELAX-like algorithm reviewed in Section 2.2.3. The
identifiability and the CRLB of the algorithm are analyzed. The performance of
the proposed algorithm is also studied using computer simulations.

3.3.1 Signal model

The training signals given in Section 3.2.1 are employed for the MIMO system with
significant correlation at both ends of the link. Let 7 = (71,72, ... ,Td)T € R?
denote the delay vector whose entries stand for the time delays of the differ-
ent clusters shown in Fig. 5. As in Section 3.2.1, the delayed training signal
from the ith transmit antenna caused by the jth cluster is defined as s;(7;) =
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T
(si(—fj),si(Ts 1) si(M = 1)Ts — rj)) eCM1<i<Ny1<j<d Ma

trix S;(7) = (si(ﬁ), si(12),. .., Si(Td)> € CM*4 denotes all the delayed training
signals through different clusters originating from the ith transmit antenna. As

in (84), the received training signal X [n] € CM*Nr during the nth block by the
receive antenna array is described as

X[n] = S(T)A[n]+Win],
S(r) = (S1(r),Sa(7)...., S, (7)) € €V, (94)

Provided that the identifiability conditions of Theorem 1 in Section 3.2.3 are met
in (94), the delay vector 7 and spatial signature matrix A[n]| can be estimated
by the IQML algorithm described in Section 3.2.2. It is of interest to note that
the delay vector estimate can be further improved by averaging the time delay
estimates associated with the same cluster. Consequently the estimate of the
spatial signature matrix A[n] can be improved accordingly.

Let us assume that a uniform linear array is employed at both the transmit side
and the receive side.® The transmit and the receive antenna elements are spaced
at a distance of Ar and Ay wavelengths, respectively. We define the following

8The elements of the ULA are assumed to be omnidirectional antenna elements, this is a
general assumption for all the ULAs in this thesis.
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expressions
91”' = exp(j27rARsin0R7i7j),i: 1,2,...,d,j = 1,2,...,11‘,
¢i; = exp(j2rArsindr;;),i=1,2,...,d,57=1,2,....1;
T
vilnl = (ialnl,-- - yiadnl)
Ay [n] = diag(v;[n]),
1 1
91’,1 el,li
Ay = . e CNexli j=1,....d,
ot ot
aei,j = (179i,ja' 795\3{_1) 9
1 1
bin e Qi
Ay = ) . e N>l =1,....d,
PNE L gl

ag, . = (1,¢i7j,...,¢f\ij_1)T7

Ailn] = AyiAy [n]Ag, eCV™Ne =1 . d
Apn] = (Al[n]T,...,Ad[n]T)Te@NTdXNR,
S(rn) = (31(7—i)7~~73NT(Ti))EGMXNT,izl,...7d
S(r) = (S(Tl),...,S(Td)>e(DMXNTd,

To extract the AOA and the AOD of each path from the spatial signature matrix
A[n], we reformulate the signal model in (94) as

d
X = % (sl(n), o SNT(Ti))AWA% (n) A}, + W1n,
i=1
= S(1)A[n] + Win]. (95)
We denote e; ; € R7,i=1,...,j as the j-dimensional unit vector with one at the

ith entry and zeros for the others. After some mathematical manipulations, we
find that

S(r) S(r)T,
An] = TTAn],
I,@ein.T
r = : € RN Nrd, (96)

T
I;®eny Ny
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It is obvious from (96) that the estimate of A[n] can be calculated from the
estimate of the spatial signature matrix A[n] obtained by the IQML algorithm
considered in Section 3.2.2. Based on the transformed spatial signature matrix
Al[n], a joint AOA and AOD estimation algorithm is derived in the noise—free case
in the subsequent section. The impact of the noise on the algorithm performance
is analyzed and studied by the computer simulations, the results being reported
in Section 3.3.4.

3.3.2 2-D unitary ESPRIT based joint angle of arrival
and angle of departure estimation

The shift-invariance structure present in the decomposition A;[n] = Ay ;A [n]A;F’Z-
can be exploited to jointly estimate (0;;,¢;;),i=1,...,d,j =1,...,1; as in [117]
where the time delay and AOA are jointly estimated. We denote diagonal matrices
0, = diag(0;1,...,0;,,) and ¢, = diag(¢; 1,...,¢:s;). The main idea is outlined

as follows. For some m < Ny, we define

1 . 1
) Oin - iy,
A9,i = : : )
o7y i
1 1
; Oin - Oiy,
Ay, = : : . (97)
g g
We denote Af [n],7 =1,...,m as the matrix constructed from the jth column to

(Ng —m+j)th column of A;[n]. Asin [117], we construct a Hankel matrix Ay ;[n]
by left shifting and stacking m copies of A;[n], hence Ay ;[n] can be expressed as

Ajln]
Auiln] = c @NTmX(NanHl), (98)
A" [n]
and
T
Ayiln] = Acb,iA%[n]Ae,ia
AA@Z)
¢,i6i
Aqs,i == : )
A0

= AO,i ¢ A¢,i7 (99)
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where ¢ denotes the column—wise Kronecker product. If we choose the parameter
m such that mNy > I; and Ny —m+1 > [;, and if all factors in (99) are full rank,
then Ay ;[n] has rank [;. By virtue of SVD, we can estimate Ay ; up to an l; X [;
factor at the right. According to [117], determination of I; is possible if there is a
possible integer m such that A, ;[n] becomes singular, which implies at least one
of these inequalities is a strict inequality.

The shift-invariant structures present in A, ;[n] can be employed to estimate
¢;,; and 0; ; from Ay ;[n]. Asin [117], let us define the selection matrices

Ji = (Imf1,0mf1)7

Jog = Ji9®Ing,

Jag = (0m—17Im—1>a

Jyo = Jou®In,,

Jig = (INT7170NT71>7

Jop = I, ®J1g,

Joy = (ONT—1,INT—1),

Ty = I, ®Ja, (100)

where 0 € RX is K-dimensional zero vector. We apply the selection matrices in
(100) to (98) as follows

Xoilnl = JagAuiln],
Y¢7l[n] = quSAH,l[nL

Xoin]= Jz iln)s
Yg,i[n] = JygAHﬂ[n]
These matrices have the following matrix factor decompositions
. T
{men] = Ausilho 1Ay
Yoiln] = Awpi; Ay, [n]Ag
. T
Xoiln] = Az~ [n]Ag;,
2T (102)
Yoilnl = Azi0iAy,[n]Ay;,

where A, = Jz9Ag,i and Ayg; = Jz0A4,. If the decompositions in (102) are
low rank factorization, we can apply the 2-D ESPRIT algorithm [163] to estimate
6, and ¢, from which the AOAs and AODs can be calculated straightforwardly.
Due to the fact from (102) that

. T
Ygi— Xy = Awgpiled, — M)A, [n]Ay,,

i

T
Yoi— 2 Xoi = Aupi(0; — M1,)A, [n]Ay,, (103)
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0; and ¢, are obtained by the rank reducing numbers of the pencil (Y, Xg,;) and
the (Y 4., X 4,i), respectively. This generalized eigenvalue decomposition problem

can be solved by finding the nonzero eigenvalues of X;Z—YQJ‘ and X;iYW. Since

. T
X;iYg,i and X:;;inihi have the same eigenvectors caused by the factor A, ;,
the correct pairing of ¢; ; and 0, ; is obtained by the joint diagonalization of the
following matrices

X} Yo, = T 'O;T,
X, Yy = T 'oT. (104)

To improve the performance of the algorithm, some data extension techniques,
e.g., spatial smoothing and forward-backward averaging [117], are applied to the
matrix Ay ;[n]. This is followed by the real processing, which transforms the
complex matrix into a real matrix. Finally, the simultaneous diagonalization of
two real matrices can be obtained from the SVD of the complex matrix with two
real matrices as the real and imaginary part. We detail the whole procedure of
joint AOAs and AODs estimation in the following steps.

Step 1: Spatial smoothing and forward-backward averaging

Spatial smoothing [166] was originally proposed for solving the usual AOA prob-
lem when coherent signals are present. This technique has been integrated into
the shift-invariance joint angle and delay estimation (SIJADE) algorithm in [117].
In the same fashion as [117], for integers 2 < m; < Ny and 1 < mgy < Ny — 1, let
us define

-Ai,r,l[n] e Ai,r,NR—ml-H [n]
AV [n] = : : 1<r<my1<l<m,

AivNT*m2+T7l[n} U Ai,NT*szrT,NR*mlJrl[n]

and redefine Ay ;[n] in (98) as

ALl A
Ay iln] = : : € @i (Nr—marH1) xma (Nn—my 1)
AL ] L A )
(105)
We define the matrix Iy as the matrix with reverse order of the rows of I .
Let (.)" denote the complex conjugate of the matrix (.). The extension of the
matrix Ay ;[n] by forward-backward averaging is obtained as

Ae,H,i[n] _ (AH,i[n]aHml(NT—m2+1)A:1,i[n]) 6@ml(NT*m2+1)XZmZ(NR*ml‘Fl)’

- T * « T
(A@iA’Y?: [n]AO,i’ Hml(NT7m2+1)A¢,iA’yi [n] (AG,i) ) ’ (106)

T T T T ‘ _ . .
where AO,z’ = (AO,ia¢iA9,iv"' 7¢Zn2 1A0,i> c Qlixm2(Nr m1+1), and Ae,i is
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shown in (97) with m; replacing m. It can be shown that

Hml(NTmeJrl)A;ﬁﬂ‘ = m1 A9 i ) ¢ (HNT—m2+1A;77;)7

(m
— (A 0 (ma1—1) ) o (A¢,i¢¢_(NT_m2))7
(44491<>A¢7 1) (m1— 1)¢ (Np— mz)

_ (Aw-)ai (m1=1) = (Nr—ma), (107)

where Ay ; is denoted in (97) with m replaced by m;.
Substituting (107) into (106), (106) becomes

A uiln] = &1&2,

A = Ay0 Mg Nrmma)/2
= (A0.0; V)0 (A N2,
é 1749,1021@“

Ao = (O TVPGNTTI AL [n)Ag 07T T AL ) (A ),

it is interesting to note that Ag,i and A,,; have the conjugate centrosymmetric
property which is exploited by the unitary ESPRIT algorithm in the following
procedure.

Step 2: Real processing and rank reduction

To use the 2-D ESPRIT to perform the joint diagonalization [163] for the joint
AOAs and AODs estimation, real processing is needed to transform the matrix
A. . i[n] into a real matrix so that the eigenvalues of the matrix are real. It is
shown in the following that complex matrix A, ,[n] can be made real by two
transform matrices T, and Ty which are left-multiplied and right-multiplied to
A, 1 i[n], respectively. In detail, T, and T, are expressed as

TL = le & Q%T—nu-‘rl’
TR — ( ITTLQ(NR—TTL1+1) j-.['rng(NR—ml—i-l) ) (108)
ImQ(NR—m1+1) _jImg(NR—ml—',-l)
where j2 = —1, the unitary matrices Q,,, and Q N are defined as
I i1
% K .7' K 7 N = QK,
Mg —jIlg
Qy = Ix O JIk (109)
5| 0k V2 Ok , N=2K+1.

Mx 0 —jHg

Due to the conjugate centrosymmetric property of Ag’i and AW" we have the
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following real matrices

H ~
Dy, = Q,,, A,
H _
Dd”i = QNT*szrlAd”i' (110)
Consequently, A, 1 becomes a real matrix A; 1 r by left-multiplication of T’ as
Afi,l,R = TLA’L,lv
= D9,i<>D¢,i' (111)

Similarly, \A; o is converted to a real matrix A, 5 » by right-multiplication of T’y
A’i,Q,R = -Ai,2TR7
= 2(Re(o(™ VM AL 0] Ay ),

—Im(6{"™ V2N )4y ) ) (112)

As a result, the complex matrix A,y [n] can be transformed to a real matrix
A, . i[n] as follows

Ae,R,i[n] = TL'Ae,H,i[n]TR7
= Afi,l,RAfi,ZRf (]—]—3)

In the next step, the {;—dimensional subspace spanned by the A; 1 r is exploited
to extract the information about the AOAs and the AODs. However, due to the
noise, A, g ;[n] is full rank in practice. We apply the SVD to A, r ;[n], and utilize
the [,—~dimensional dominant column spaces U; » as the approximation of the space
spanned by A, 1 x[n], i.e., A;1x[n] = U; xT where T € R%*!i is invertible.

Step 3: 2-D unitary ESPRIT

By virtue of the shift-invariant structures present in ;19,1- and A, ;, the following
expressions can be obtained

JooTHT A 10, = JTiT A,
JooTiT A, = JyoThTL A, (114)

where J 9, Jyo, Jog and J,, can be obtained from (100) replacing m and Ny by
my and Ny —mg + 1, respectively. It follows from (111) that

JIQTII:IA,L‘,LRQZ‘ = JyeT?-A«i,LRy (115)
JogTHA 1 vy = JyTHA g (116)

We pre-multiply Q) 1 ® QN .41 and Q) ® Q. _,,, to the both sides of
(115) and (116), respectively. As a consequence, we obtain

(le_lJlele ®INT—m2+1)A¢,1,R9i = (le_lJzele ®INT—m2+1)A’L',1,R.;
(117)
(Iml ® QI]—\ITT—ng1¢QNT—m2+1)A’i71,R¢i = (Iml ® Q]}\IIT—m2J2¢QNT—nL2+1)A%LR'

(118)
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It is interesting to note that

*

(le_lele ® INT—m2+1) = (le_lJzele ® INT—m2+1)a
(T © QYT 16@uaman) = (T © @Y T20Q@uvy ).
We define
By = (Qgﬁy]zele ® INTfmqul)a
= Byr+jBo,,
B, = (Im1 ®Q%T—m2J2¢QNT—m2+1>
= Byr+ By,
0;; = tan(ﬂARsin(Qm)j)),i =1,...,d,5=1,...,1;
bi; = tan(wATsin(eT,i,j)),i —1,...dj=1,... 1,
éi = diag(éi,l, ey 5”1),
¢ = diag(&tlv . A&:z) (119)

We apply (119) to (117) and (118), and the following expressions can be obtained
with some mathematical manipulation

BO,RA’i,l,Réi = Byg,A1r,
ByrAiin®;, = ByiAiin (120)
It follows that
TO,T' = (ByxUix)'BoUinx,
TH,T' = (ByrUin) Bg,Uir. (121)

Due to the fact that two matrices on the right hand side of (121) have the same
eigenvectors, i.e., the column vectors of T', the AOAs and AODs are able to be
jointly estimated by a complex eigenvalue decomposition as follows

A = BIG((BonUin) BoUis + j(BynlUin) BsUin),
éi = Re(Al),
b = Im(Ai). (122)

It is observed from (121) that 9~” and (;NSZ ; corresponding to the same eigenvec-
tor, i.e., the column vector of T' are associated with the same propagation path.
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3.3.3 Identifiability and the Cramér-Rao lower bound

As in [117], the necessary conditions for identifing 6; and ¢, from (102) and (106)
are

ng(NR —mi + ].) (123)

Because all [; paths within the i¢th cluster have the approximately the same time
delay 7;, different paths will have different AOAs and AODs. Therefore, (123)
also guarantees the submatrices A,q; and Azg,; of Ay, and A; o are of full
rank /;. As a consequence, (123) shows the necessary and sufficient conditions for
identifiability of I; rays. Subject to (123), the maximum number of rays within
a cluster that can be identified for given N and Ny can be optimizing over m;
and ms. When we assume continuous parameters m, and mo, analytical optimal
solutions are possible.

As shown in the preceding section, the AOAs 0, € R i = 1,...,d and the
AODs 0. ; € R%,i=1,...,d can be estimated from the spatial signature estimate
A;[n]. Due to the estimation error, A;[n] can be expressed as

Ailn] = Ay iAvy ] Ag; + Wiln], (124)

where W ;[n] is the estimation error matrix whose elements are assumed to be i.i.d
complex Gaussian random variables with zero-mean and variance o2. vec(.) stacks
all the columns of the matrix into a single column vector. We define the following

expressions

agp,i[n] = vec(A;n]),
Aggpi = Ag;o Ay,
w;[n] = vec(Win]),
agpiln] = Ageiviln] +wiln]. (125)

We assume the path gains «,[n] are unknown deterministic parameters, as in

T
[165, 117], the CRLB of the AOAs 6y ; = (eR,i,l, e ,GRM) and AODs 60.; =
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Table 2. Parameters of two—path cluster

Path AOA [Degree] AOD [Degree] Path gain
1 15 -10 1
2 -15 20 0.8

T
(9”,1, cee HT,i’li) can be described as

2 —1
CRLB(0r,0:,) = %Re(Af}yiDHPﬁDAW) :
A'y,i = 12®A'y,i7
Ph = Ingng — Avgi(AgyiAne:) Ay,
D = ( gioAqﬁ,i,Ag,ioA;&,i),
dag. dag. )
b= 1'191' lvlzoi,)
0,1 (deR)iJ( R, 71)7 ’deRﬁi)di( R, 7l7,) )
day, day,
’ bi1 bi,1,
= (i), 0) 126
b = (Gt Onin) o g Onin) (126)

3.3.4 Numerical examples

A numerical example based on computer simulations is presented to illustrate the
performance of the 2-D unitary ESPRIT algorithm for joint AOAs and AODs
estimation. Two propagation paths are assumed to be present within a specified
cluster, the AOAs, AODs and the amplitudes of the path gain are listed in Table
2. Four transmit antennas and four receive antennas with one wavelength antenna
spacing were employed, and m = 3 in (97) is chosen.

Fig. 8 shows the RMSE of the AOAs and AODs estimation. The statistical
efficiency of the 2-D unitary ESPRIT algorithm is demonstrated to be valid. In
particular the algorithm is close to the CRLB in the high SNR region. To im-
prove the performance of the algorithm in the low SNR region, we need more
spatial signature estimate observations. The training signals usually are periodi-
cally retransmitted in practical systems. The accuracy of the AOA and the AOD
estimates can be improved by averaging out several estimates of the AOAs and
the AODs obtained within the channel coherence time.

The algorithm presented in this section has the same computational procedure
as the SIJADE proposed in [117], hence the performance of the algorithm has
the same features as the SIJADE in [117]. Extensive numerical results about the
resolution of the SIJADE, the impacts of the stacking factor m; and ms on the
performance of SIJADE and comparisons to other algorithm such as 2-D IQML
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Fig. 8. RMSEs of the AOAs and AODs based on 2-D ESPRIT algorithm,
d; = 2.

have been detailed in [117]. These results are not repeated in this thesis.

As proposed later in Chapter 5, the AOAs and the AODs can be applied to
the mobile positioning algorithm in the NLOS scenarios. We assume in Chapter
5 that the multiple FSs receiving the signal transmitted from the MS of interest
have knowledge about the AOA and the AOD of the NLOS path. One way of
obtaining the AOA and the AOD in the FSs is to employ the 2-D unitary ESPRIT
algorithm presented in this section. To demonstrate the performance of the pro-
posed positioning algorithm which utilizes the practical AOA and AOD estimates,
the effects of the SNR and the true values of the AOAs and AODs on the RMSE
of the AOA and AOD estimates are illustrated in Figs. 9 and 10. We assume that
each FS utilizes the 2-D unitary ESPRIT algorithm to estimate the AOA and the
AOD of the NLOS path, and the first NLOS path in the time domain employed
for positioning is the unique path within the cluster consisting of approximately
the same delays, i.e., the spatial signature matrix .A;[n] is rank one. The ULAs
of four antennas with half wavelength antenna spacing are equipped at both the
MS and FSs. Due to the symmetric property of the AOA and AOD estimates
in the 2-D unitary ESPRIT algorithm, the RMSE performance of AOD estimates
only are presented in Figs. 9 and 10. The results show that the CRLB and the
RMSE of 2-D unitary ESPRIT algorithm increase when the true value of the AOD
becomes larger. Also the RMSE of 2-D unitary ESPRIT algorithm approaches the
CRLB when the SNR increases and/or the true value of the AOD decreases. It
is implied that those NLOS paths with high SNR and small AOD/AOA values
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Fig. 9. RMSEs of the AOD estimates versus SNR, AOA: 30°.

should be given more weights in the positioning algorithm. The average CRLB
and simulated RMSE of AOD estimates are also shown in Fig. 11. It shows that
the RMSE is close to the CRLB when the SNR is higher than 10 dB. Consequently,
the CRLB can be approximately exploited as the RMSE of the AOA and AOD
estimates in Chapter 5 to demonstrate the performance of positioning algorithm
with a real parameter estimator.

3.4 Conclusions

Two practical MIMO channel models, i.e., the correlated-receive independent-
transmit MIMO channels and correlated-transmit-receive MIMO channels, were
studied in this chapter. The former corresponds to a MIMO system where the
structured antenna array is employed at the receiver side, whereas the transmit
antennas are separated far away. The latter represents a MIMO system employing
a structured antenna array at the both ends of the link. The correlated-receive
independent-transmit MIMO channels are parameterized by the time delay and
spatial signature matrix. In the case of the correlated-transmit-receive MIMO
channels, the spatial signature matrix associated with a cluster consisting of all
the paths of approximately the same delay can be further decomposed in terms of
the AOA and the AOD of each path.

By virtue of the proposed training signals with cyclic shift structure, the IQML
algorithm in [161] was utilized to estimate the time delays and spatial signature
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Fig. 10. RMSEs of the AOD estimates versus AOD, AOA: 30°.

matrix of the correlated-receive independent-transmit MIMO channels. The iden-
tifiability and CRLB of the algorithm were also presented. As a special case of
the correlated-receive independent-transmit MIMO channels, the time delay and
spatial signature matrix of the correlated-transmit-receive MIMO channels can be
estimated by the IQML algorithm as well. Based on the spatial signature matrix
estimate corresponding to a specific cluster, the 2-D unitary ESPRIT algorithm
was given to jointly estimate the AOAs and the AODs of the paths within the
cluster. As a result, the IQML algorithm followed by the 2-D unitary ESPRIT
algorithm provide a novel method of jointly estimating the time delay, the AOA
and the AOD of each path for the correlated-transmit-receive MIMO channels.
The performance of the algorithms was studied using computer simulations. It
was shown from the simulation results that the proposed algorithms are efficient
estimators at a reasonable computational cost.

Although the 2-step algorithm, i.e., the combination of the IQML and the 2-D
unitary ESPRIT shows good performance at a reasonable computational com-
plexity, it still could perform worse than the optimal ML algorithm for jointly
estimating the time delay and the AOAs and the AODs. The RELAX-like algo-
rithms reviewed in Chapter 2 are supposed to be able to achieve the asymptotic
performance of the ML algorithm, but they have the risk of a low convergence rate
when the initial estimate is far from the optimal solution. Hence, the estimates
obtained by the proposed algorithm could be used as a good initial estimates of a
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Fig. 11. Average RMSEs of the AOD estimates versus SNR.

RELAX-like algorithm if better results are desired.

It is interesting to note that the CRLB and the RMSE of the AOD and the
AOA estimates depend not only on the SNR of the estimated spatial signature
matrix but also the true values of the AOAs and the AODs. This implies that
the positioning algorithms employing the AOA and AOD information can measure
the reliability of the AOA and AOD estimates based on the region where the true
values of the AOAs and the AODs are located.

It also should be pointed out that the AOA and the AOD estimates obtained
by the proposed algorithm are referred to the normal line of the ULAs equipped
at both the ends of the link so that the AOAs and the AODs defined in this
chapter are relative angles with regard to unknown absolute directions, i.e., the
orientations of the normal line of the ULAs. To obtain the absolute AOA and
AQOD referred to a fixed known direction; for example, the direction to north, as
needed in the positioning algorithm proposed in Chapter 5, requires that the FS
and the MS exchange the information about the orientation of their ULAs. This
is not an easy task, and how to figure it out in practice needs further study.



4 Channel estimation for a MIMO—-OFDM system
with spatially correlated channels

The previous work on the MIMO—-OFDM channel estimation has mainly concen-
trated on frequency- and time-domain filtering and has assumed that the channels
between different transmit-receive antenna pairs are independent from each other.
As discussed in Sections 2.1 and 3.1, the practical MIMO channels can be corre-
lated significantly at the receiver only or at both the ends of the link. Therefore, the
spatial correlation should be taken into account in the channel estimator optimiza-
tion. This chapter focuses on the correlated-receive independent-transmit MIMO
channels described in Section 3.1.1, and develops an optimal MMSE channel es-
timator taking advantage of the receive correlation in addition to the time- and
frequency-domain correlation. Moreover, the idea in this chapter can be straight-
forwardly extended to the correlated-transmit-receive MIMO channels.

It is also of importance to study the impact of the channel properties and the
channel estimator on the MIMO system performance. The performance of STBC
over uncorrelated MIMO channels has been studied in [22, 24], and over an cor-
related MIMO channels in [167, 168, 169, 170, 171]. In all the aforementioned
references, ideal channel state information (CSI) is assumed in the receiver. Con-
sidering channel estimation errors, the symbol error rate (SER) of STBC over
uncorrelated MIMO channel has been given in [172]. However, to the author’s
knowledge, the effect of channel estimation errors on the bit error probability
(BEP) of the STBC-OFDM system over correlated MIMO channels has not been
analyzed in the open literature.

In this chapter, we wish to optimize the mean square error (MSE) performance
of MIMO channel estimation in the presence of spatial correlation. The approach is
motivated by the desire to discover the ultimate channel estimation structures and
performance limits to be able to benchmark simpler suboptimal channel estima-
tors, although this causes an unavoidable increase in the estimator computational
complexity. To still maintain practical relevance, a two-step channel estimator so-
lution is derived and analyzed. The first step consists of an IQML based algorithm
used for estimating the time delay and the spatial signature as proposed in Sec-
tion 3.2. Since the power delay profile and the distribution of the scatterers change
slowly, the time delay and the spatial signature can be estimated only in the setup
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phase of the link. The second estimation step consists of a joint spatio-temporal
(JST) filtering based MMSE channel estimator for a MIMO-OFDM system. It
is based on the spatial correlation information acquired in the first estimation
step. The frequency-domain correlation is also implicitly taken advantage of by
filtering the finite length channel taps based on the estimated power delay profile.
The performance of the proposed algorithms in terms of root mean square error
(RMSE) is studied by analysis and computer simulations. Finally, the BEP of
the STBC-OFDM with channel estimation errors is analyzed. We derive an exact
expression for the BEP of the quadrature phase-shift keying (QPSK) modulated
STBC-OFDM system over correlated MIMO channels. The closed-form BEP for-
mula include the impacts, not only of fading and receiver noise, but also of the
channel estimation errors and spatial correlation that occurred at the receiver side.

The chapter is organized as follows. Section 4.1 defines the frame structure of
the considered MIMO-OFDM system and the channel statistics of the correlated-
receive independent-transmit MIMO channels. The JST filtering based MMSE
channel estimation algorithm is derived in Section 4.2. The BEP analysis of
the STBC-OFDM system with channel estimation errors in the correlated-receive
independent-transmit MIMO channels is presented in Section 4.3 and conclusions
are drawn in Section 4.4.

4.1 The correlated MIMO—-OFDM system model

4.1.1 Frame structure

The block diagram of a MIMO-OFDM system with N = Ny = 2 is shown
in Fig. 12. We consider an OFDM frame structure similar to that defined in
HIPERLAN/2 standard [173]. It is illustrated in Fig. 13. The sample rate is 20
MHz, each OFDM symbol has K = 64 subcarriers, the OFDM symbol duration
is Torpm = 3.2 us, the burst duration is Ty = Torpy + Tep = 4 ps, the number of
the cyclic prefix (CP) samples is L — 1 = 16. It is shown in Fig. 13 that a leading
SYNC pilot slot followed by N consecutive protocol data units (PDU) form one
receive antenna processing window. In each PDU, there are 16 OFDM symbols,
the 1st and the 9th symbol are pilot symbols termed as preamble and midamble,
respectively. The leading SYNC pilot signal is meant for initial synchronization,
and we use it to estimate the time delay and the spatial signature. The pilot
symbols inside the PDU are used to estimate the channel impulse response. Thus,
there are 16N blocks in one receive antenna processing window which are time-
indexed by n € § = {1,2,...,16N}, the pilot block time-index set is denoted by
Sp=1{1,9,16 +1,16+9,...,(N —1)16 + 1,(N — 1)16 + 9}, and the data block
time-index set is denoted by Sp = S\ Sp. The cardinality of Sp is denoted by Np.
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Fig. 12. The MIMO-OFDM system.

4.1.2 Channel statistics

Based on the correlated-receive independent-transmit MIMO channel model de-
scribed in Section 3.1.1, the statistics of the vector CIR at the receive antenna
array are derived in this section. We denote the impulse responses of the transmit
pulse shaping filter and receive pulse shaping filter as g+ (¢) and gg(t), respectively.
The impulse response of the overall pulse shaping filter is g(¢) which is the con-
volution of gr(t) and gr(¢). Let [0, LyT.) be the support of Zé\fl ijl gt —1i5).
The equivalent vector CIR h;[n;t) € CV® during block n from the ith transmit

antenna to the receive antenna array can be represented as

d;

hilnit) =) gt = 7,)exi 5],

j=1
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Fig. 13. OFDM frame structure, the pilot symbols are shadowed.

The discrete time representation of the vector CIR h;[n;t) is

d;
hi[n; l] = ZQ(ZTS — Ti,j)ai,j[n] € @NR, 0<i< Lg —1. (128)
j=1
T
Vector h;[n;l] = (hil[n; I, hiz[n; 1], - .., hing [0 l]) € CMr denotes the Ith vector

tap of the vector CIR from the ith transmit antenna to the receive antenna array.

As with the assumptions in Section 3.1.1, the clusters are independent of each
other, and the correlation matrix ¥, ; [n],cr o [n] € CNeXNr of the spatial signa-
ture vector can be described as

Sy o] = Blew j[nlevs jo[n')") = 6[i — '18[j — 5']pi j[n — n]Ba.,, (129)

where ¢[.] is the Dirac’s delta function, p; j[n — n’] stands for the temporal cor-
relation between the spatial signatures at blocks n and n/, and g, ; € CNrXNr
denotes the spatial correlation of the spatial signature resulting from the jth clus-
ter of rays corresponding to the ith transmit antenna. The temporal correlation
pi.;l.] depends on the Doppler spectrum. To simplify the problem, we assume that
the Doppler spectrum is the same for different values of i and j, and distributes
according to the Jakes’s model. Therefore, the indices ¢ and j can be left out from
pi,;[.] in the sequel.

We assume a uniform linear array at the receiver and the receive antenna spac-
ing is Ar wavelengths. We further assume that the AOA of the individual ray
from the jth cluster related to the ith transmit antenna at the receive antenna
array is Gaussian distributed with the mean AOA 6, ; ; and angular spread oy, , , -
When the angular spread is small, the spatial correlation matrix (Xq, ;)p,q can be
approximated as [174]

(B, )pg = |igl’exp(—j2r|p — q|Acos(fr.q.))
1 . A
eXp(_i(?’ﬂp - q|ASIH(0R7i,j)O—9R,z‘,j))7 (130)

where |%-,j\2 is the total power of the rays in the jth cluster for the ith transmit
antenna. Because the correlation between different vector taps is minor, we only
consider the autocorrelation of the vector CIR h;[n;!] from (128) and (129). The
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Correlation Matrix of Space-~Time Channel, Normalized Doppler spread: 0.02, mean AOA: /4, angular spread: 3°
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Fig. 14. Amplitude of the correlation of the vector valued CIR, mean AOA:
/4, angular spread: 3°, normalized Doppler spread: 0.02.

autocorrelation matrix Xp, (n.11,n: ;1) € CNrxNr <[ < L, can be expressed as

d;

Zhinitl il = pln —n'] Zg(lTs —7i) s (131)
— j=1

temporal correlation  spatial correlation.

With the assumption that only one cluster exists between the ¢th transmit antenna
and the receive antenna array, the mean AOA is 7/4, the angular spread is 3°,
and the normalized Doppler spread is 0.02, Fig. 14 shows the amplitude of the
correlation of the vector valued CIR h;[n, ] versus the antenna spacing and time.

4.2 Minimum mean square error channel estimation

By virtue of the leading SYNC signal with the structure described in Section
3.2.1, the IQML algorithm presented in Section 3.2.2 can be utilized to estimate
# and A[n]. Given the pulse shaping function g(t) and estimates of 7+ and A[n],
the vector CIR estimate can be obtained straightforwardly as in (128). However,
the main usage of the SYNC signal transmitted during the initial stage of the
link is to obtain the estimates of the time delay and spatial correlation which are
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assumed to change slowly.! Moreover, the spatial correlation of the vector CIR
h;[n,l] can be calculated as in (131). Based on the spatial correlation estimate
and pilot symbols in the receive processing window, a JST filtering based MMSE
CIR estimation algorithm is derived in this section. As a consequence, a two-step
enhanced channel estimation algorithm, the IQML algorithm followed by the JST
filtering based MMSE algorithm is formulated.

4.2.1 Signal model

To achieve a better accuracy of time delay estimation, the sampling rate 1/Ty is
larger than the actual symbol rate, i.e., oversampling is applied. However, the
channel estimation for the synchronized detection will be performed at the symbol
rate. In an OFDM system, T, .. = Torpu/K denotes the sample duration at
the symbol rate. We also assume that the duration of the CIR is less than the
length of the CP. Thus, L,Ts < (L — 1)T.,... When the range of the CIR taps
is 0 <1 < Ly —1, the CIR is the discrete representation of the continuous CIR
at the oversampling rate. On the other hand, if the range of the CIR taps is
0 <1< L-1, the CIR is sampled at the symbol rate. Therefore, at the symbol
rate, the vector CIR of the ith transmitter at time n can be expressed in the matrix
form as

H;[n] = (hi[n; 0], hi[n; 1], ..., hi[n; L — 1]>T € CLx N, (132)

Correspondingly, the channel frequency response (CFR) at time n can be expressed
as

H;[n] = FL H,[n] € CE*Nr, (133)
As with (131), the autocorrelation matrix Xp, () hifnr) € CVP*NR 0 <1< L—1

can be expressed as

d;

Shinll iy = pln—n'] IUT s = 75 5) Bars
(1], ki [n/51] ; y 0,7 aJ. (134)

= Ehi[l]

T
From (132) and (133), matrices H([n] = (HlT[n], . 7H}T[n]) € CNtLxNr

~ ~ T ~ T ~ T T
and Hn] = (H1 n],Hy[nl],...,.Hy, [n]) € CNtEXNr denote the concatena-
tions of CIR and CFR matrices from all the transmit antennas to the receive

antenna array at time n, respectively. The transmitted OFDM symbol from the
T

ith transmit antenna at time n is ¢;[n] = (ci [n,1],¢i[n, 2], ..., ¢ [n,K]) c =K

where = is the modulation symbol alphabet. Thus, at time n, the received signal

L According to (130), spatial correlation depends on the total power, mean AOAs and angular
spread of rays in the cluster of scatterers, they are assumed to change slowly.



81

T
block R[n] = (’r[n, 0], r[n,1],... ,r[n,K—l]) € CEXNr p[n, k] € CM® after FFT

can be expressed as

R[n] = Cn]H[n] + Wn], (135)
where
Cll = ((Cilll Calnl ... Cwln] ) e SFNK,
Ci[n] = diag(ci[n]) € 25*K i=1,2,..., Ny,
T
Win] = (w[n, 0], wln, 1,...,w[n, K —1]) € CX*Nx is the noise matrix at time

n. Noise is assumed to be white in both the time and space domains so that the
noise covariance matrix is 3, = E (vec(w)vec(w)?) = 02T g ;..

Replacing the CFR H [n] with the CIR H|[n] in (135) and combining the partial
FFT matrix F'% into the data matrix C[n], (135) can be described in terms of the
CIR as

R[n] = C[n]H|[n] + Wn|, (136)

where
Cln] = (cl[n]F; cNT[n]F;)e@KXNTL.

Since the matrix C[n|,n € Sp, in (136) contains the pilot symbols independent of
the block index n € S, it is denoted as C?, and (136) can be represented as

R[n] = CH[n] + W(n],n € S,. (137)

4.2.2 Minimum mean square error channel estimation

The proposed MMSE channel estimator contains two steps, i.e, the ML based
unbiased estimation and JST filtering. The block diagram of the proposed space-
time MMSE channel estimation algorithm is illustrated in Fig. 15, and JST filtering
window is depicted in Fig. 16.

From (137), the ML estimate of CIR H[n] at time n € Sp becomes

H,.[n] = (€"2'0) ¢z 'R[n],n e S.. (138)

We assume that the different transmit antennas are uncorrelated, and different taps
of the CIR are uncorrelated as well. Thus, each tap of the CIR can be estimated
separately from the other ones. We define the ML channel estimate vector for the
[th tap of the channel from the ith transmit antenna to the receive antenna array as

2The pilot symbols constructing the matrix C are designed according to the optimal training
sequence method proposed in [134] which leads to the minimum estimation variance. Subse-
quently the more general optimal training sequence design for the MIMO-OFDM system has
been addressed in [142].
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Fig. 15. Space—Time MMSE channel estimator.

N AT T AT T
hMLi [l] = (hMLi [nla l]v hMLi[n27 l]v SERE) hMLi[ana l]) € CNRNPvnlv Nn2,...,MNp €
Sp,l€{0,1,...,L —1}.

It is shown in [120, Eq.(12-73)], [86] that the /th tap of the MMSE CIR estimate
iLMMSEi [n,] related to the ith transmit antenna at time n € S can be expressed as

s [n» l] = WzH[na l]ﬁMLi [l]v (139)

where
sl H
Wiln,l] = EHMM[l]zhi[n,l]ﬁMLi[l]' (140)

The crosscovariance matrix X € CNrXNeNr and the autocovariance

hi [TL,Z],’:LML]' [l]
matrix EHML n € CNeNexNeNr of the observed vector can be described as

Sl il = (p[n —n1],p[ln —mna),...,pln— an]) ® Zp, 1] (141)
i = TRXp, + Bw, (142)
where
p[0] plna —no] ... plna —ng]
_— .P[nz = n] .P[O] .P[”2 — NN |
pline —m] pln, —na] ... pl0]
Y = O—I%I(CHC)i—J\}TJ,-l,iNT-‘rlINRNP’

and 3, ;) can be found in (134).
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By looking at the structure of matrix X; —in (142), it is found to be a block-
Toeplitz matrix. There are several fast and numerically accurate algorithms for
the inverse of the Toeplitz and block-Toeplitz matrices, e.g., the Levison algo-
rithm [175] and the generalized Schur algorithm [176]. The complexities of these
algorithms are of O((NgNp)?) or even smaller. Compared to the conventional
temporal filtering MMSE channel estimator [134], the increase in the complexity
of the JST MMSE algorithm is due to two reasons: the IQML algorithm for spatial
signature estimation and the larger JST filtering window.

4.2.3 Mean square error analysis and examples

At time n, the estimation error vector is defined as ep,, [1, 1] = h;[n, ] — hyssi |0, 1.
From [120, Eq.(12-73)], the error covariance matrix Xe, [n,1] of hyysei[n, (] can
be described as

_ -1 H

Den, [, 1] = T,y — p, [n,z]ﬁMumEaMLi[z]Ehi (0] P € S. (143)
Due to the edge effect [120], within the processing window, the MSE of the param-
eter estimates for the blocks located close to the middle of the processing window
is less than the MSE for blocks located near the two ends. To evaluate the MSE of
the channel tap estimate for the whole processing window, we denote the average
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Fig. 17. Analytical NMSE (AMSE) for different numbers of receive antennas,
Doppler spread 40 Hz, angular spread 5°, Nr = 2 4PDUs/processing window.
LS: the estimator based on the LS algorithm, MMSE+: the estimator based
on the temporal filtering MMSE algorithm.

estimation error variance for each channel tap by o2, as follows

Nt L-1

0g =3 Y > tr(Zep, [0, 1)) /(16NN N L). (144)

neS i=1 [=0

By substituting (143) into (144), the average estimation error variance for each
channel tap can be computed, and the analytical NMSE (AMSE) can be obtained
as AMSE = N Lo2, / S/ tr(Zp.p)-

In order to elaborate the performance gain by taking advantage of the spatial
correlation, we studied the impacts of the spatial correlation on the analytical
NMSE of the channel estimation. The number of transmit antennas is 2, the
receive antenna spacing is A/2, the Doppler spread is 40Hz, and 4 PDUs are in
one processing window. The power delay profile and mean AOAs related to each
cluster are shown in Table 1.3

Fig. 17 shows the analytical NMSEs of the channel estimator based on the
LS algorithm, the temporal filtering based MMSE algorithm [134], and the JST

3When the angular spread of each cluster is 5°, and the number of receive antennas is 4, the
mean amplitude of the off-diagonal entries of the spatial correlation matrix is 0.89.
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Fig. 18. Analytical NMSE (AMSE) for different angular spreads, Doppler
spread 40 Hz, Nr = 4, Nr = 2, 4PDUs/processing window. LS: the estimator
based on the LS algorithm, MMSE~: the estimator based on the temporal
filtering MMSE algorithm.

filtering based MMSE algorithm with different numbers of receive antennas. It
can be seen that NMSE is significantly reduced compared to the conventional
temporal filtering MMSE algorithm by increasing the number of receive antennas
if the spatial correlation exists. The number of receive antennas herein refers to the
number of receive antennas considered in the spatio-temporal processing window.
It is interesting to note from Fig. 17 that there is a more significant performance
gain when the number of receive antennas is increased from 1 to 4 than from 4 to 8.
This is understandable since the spatial correlation does not increase significantly
when the number of receive antennas is increased from 4 to 8.

Fig. 18 shows the analytical NMSEs of MMSE channel estimation algorithms
with four receive antennas and different angular spreads associated with each clus-
ter of rays. It shows that the performance gain of the JST filtering MMSE channel
estimation over the temporal filtering MMSE channel estimation [134] will be re-
duced when the angular spread is increased. This is because the spatial correlation
is reduced when the angular spread is increased.

Fig. 19 shows the simulation results when the IQML based time delay and
spatial signature estimation algorithm were employed, spatial correlation was es-
timated from the spatial signature estimation and used for the MMSE channel



86

Normalized MSE, Doppler spread 40Hz, angular spread 5°, 2X4 MIMO
0 T T T T T

T T
—— Analytical LS
—&- LS simulated
d — - Analytical MMSE-T
51 8- MMSE-T simulated ]
— — Analytical MMSE-ST
—0- MMSE-ST simulated
T~
-10F T 7
\\\
| | \B\ |
L \
S Q. ToTi= L \
w20 Dz , T~
= TS~
=z =~ B
251 - N ST i
- _ O =~ -~
o O _
8 Treeal
—30F = ]
~E
35 |
~
—40 1 1 1 1 I | |
6 8 10 12 14 16 18 20
SNR [dB]

Fig. 19. NMSE, Doppler spread 40 Hz, Nr = 4, Nr = 2, 4PDUs/processing
window, 6 samples/symbol for IQML. LS: the estimator based on the LS
algorithm, MMSE-T: the estimator based on the temporal filtering MMSE
algorithm, MMSE-ST: the JST MMSE channel estimator.

estimator. During the simulation, we compared the estimated CIR with the ideal
CIR, then we obtained the estimation error, and we normalized it by the ideal CIR.
By averaging this normalized estimation error, we found the simulated NMSE. It
shows that the JST filtering MMSE channel estimation outperforms significantly
the temporal filtering [134]. When the signal to noise ratio (SNR) increases, the
simulated NMSE of spatial-temporal filtering MMSE channel estimator approaches
the analytical NMSE, since the accuracy of the spatial correlation estimation will
be improved along with the increased SNR as shown in Fig. 7.

4.3 Bit error probability of STBC-OFDM with channel
estimation errors

Channel estimation errors lead to a performance loss in terms of the BEP of
the system. Taking the channel estimation errors into account, the closed form
expression of the BEP of the QPSK modulated STBC-OFDM system over the
correlated-receive independent-transmit MIMO channels is derived in this section.
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4.3.1 The signal model

The STBC-OFDM system considered herein is identical to that in [138]. The
information bits are firstly modulated by a QPSK modulator. Each STBC code
word is transmitted from N, transmit antennas and across several consecutive
OFDM symbol durations at a particular OFDM subcarrier. The STBC code
words at different OFDM subcarriers are independently encoded. We also assume
that the channel is constant during one STBC code word transmission.

For the sake of simplicity, we consider the case of N; = 2, i.e., the Alamouti

~ ~ ~ T ~
codes [23]. We denote h,[k] = (hl’j[kth,j[k]) , where h; ;[k],i € {1,2},j €
{1,2,...,Nz},k € {1,2,..., K} stands for the CFR at the kth subcarrier over the

channel between the ith transmit antenna and the jth receive antenna. Let B[k] =

( bi [k] bi [£] ) be the STBC code word transmitted at the kth subcarrier, all
bs[k] —bi[K]

the symbols in the same row of B[k| are transmitted simultaneously from the

different transmit antennas. At the kth subcarrier of the jth receive antenna,
T

two consecutive received symbols r;[k] = (Tj’l[k‘],?"jg[k’]) corresponding to one

STBC code word can be depicted as

rylk] = [ 3 Bl 1+ w ], (145)

where 7 is the SNR of the received signal. Due to the independence of two trans-
mit antennas, the CFR vector hj;[k| is a circularly symmetric complex Gaussian
random vector, i.e., h;[k] ~ CN(0,I2). The unit variance of h; ;[k] follows from
the normalization of the power delay profile, i.e., lL:_Ol E(|h:;[1]]*) = 1. (See
Appendix A1.206).

The CFR estimate vector ilj [k] based on the MMSE channel estimator can be
approximately described as

hilk] = h[k] + & (K], (146)

where &;[k] ~ CN(0, I50%) is independent of w;[k], and of is the MSE of the CFR
estimate. Due to the structure of Alamouti code, (145) can be reformulated as

k] = || 5 F KBl + w8, (147)
where (k] = (rja[k),riolk)) ", HK = < _Z:ﬁg Ziﬁg ) and blk] —
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4.3.2 Bit error probability analysis

Based on (146) and (147), a simple calculation gives the conditional probability
density function (PDF)

pGMMMMmny@jﬁ%&mmmﬁﬂﬁgﬁb) (143

The maximum ratio combiner (MRC) is employed in the receiver. Its output is

@] = > H, Wi, 4], (149)

the conditional PDF p (ql[k‘] |I:IJ [k],blk],j =1,2,..., NR) follows from (148) to be

Nr 2 2 Ngr
1 gl 2 HE I +o0g +r0¢ D
CN 1—|—U§ M(;hj[k] hJ[ka[k]’HUg(;hj[k] hj[k]>I2
(150)
We define the decision statistic vector q[k] as
2 2 N —1/2
L+og+70g =2 . s

qlk] = HUE(;’%[/@] hj[k}) q/[k]. (151)

2 2 2 2 2 T
We define the vector hy, = (hm[k:], o e [K] o K o, [k:]) € (2Mn
and 3 = ((1 +og+y0g)(1 —&-aé)_l). The conditional PDF of the decision statistic

vector g[k]* becomes

CN (152)
The transmitted bits are to be demodulated by the following rules

Re(b; [k])=1

Re(g;[k]) 2 (153)
Re(b;[k])=—1
Im(b;[k])=1

Im(q;[k]) 2 (154)
Im(b;[k])=—1

The conditional BEP of the transmitted data at the kth subcarrier based on
the instantaneous channel estimates can be expressed as P, = Q( %H’%H)

4The decision statistic vector g[k] is a biased estimate of the transmitted bits, consequently,
it cannot be straightforwardly applied to the multilevel modulation case.
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Source Cluster Delay [Symbols] Mean DOA Power
1 1 2.3 /4 0.6439
2 45 /3 0.2369
3 6.2 /4 0.0871
4 8.0 /5 0.0321
2 1 2.0 w/3 0.6439
2 4.2 w/4 0.2369
3 5.0 w/3 0.0871
4 7.0 /6 0.0321
If the eigenvalues A1, Ag, ..., Aany of the covariance matrix E’:L are distinct®, the
k

average P, = E (Q( %Hfik”)) at the kth subcarrier is now [177, p. 102,
(3-64)]

2NR
Po=S S (1oL |, (155)

— 2 1_|_ 4N

i=1 YBA;

where
C' B 2Nr )\i
’ . )\7, - )\j .
1=1,1#]

The covariance matrix 3 :[ | becomes (See the proof in the Appendix)
hik

L—1
DTN 0 > 2
Y. = ! +oilon,. 156
Ik ; ( 0 Sy e 150
It is observed from (156) that the covariance matrices E’:L . keo0,1,...,K — 1 are

identical. Hence the average BEP P, over all the subcarriers of the STBC-OFDM
system can be also described as (155).

4.3.3 Numerical examples

Fig. 20 shows plots of the BEP, according to (155) for v = 4,8,12,16 dB, as a
function of O'g. The channel parameters are listed in Table 3, the angular spread

5Because we assume that the transmit antennas are independent, hence the channel covariance
matrices corresponding to the different transmit antennas are different, this leads to the distinct
eigenvalues with probability one.
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2X4 STBC-OFDM, Angular spread: 2°, MRC receiver
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Fig. 20. Impact of the channel estimation error on the BEP of 2x4 STBC-
OFDM over correlated MIMO channels.

of each cluster is assumed to be 2°, so that (130) is valid for calculating the spatial
correlation. For any fixed SNR point, the BEP performance exhibits an error floor.
This occurs when the MSE of the channel estimate is reduced to a certain point
so that the system performance is dominated by the noise rather than channel
estimation errors. It can also be observed that when the system operates at a high
SNR, e.g., 16 dB, accurate channel estimates are required, otherwise the system
performance would deteriorate significantly due to coarse channel estimates.

As in [172], we allow the SNRs corresponding to the pilot symbol and the
data, i.e., 7p and 7 to be different. Fig. 21 shows the BEP of QPSK modulated
2 x 4 STBC-OFDM system with different channel estimators. It can be seen that
with v, — 7 = 6,12 dB, the JST MMSE channel estimator outperforms about
by 0.5 and 2 dB, respectively, the temporal filtering MMSE channel estimator at
BEP = 1074,

4.4 Conclusions

Joint space-time filtering based MMSE channel estimation for the MIMO-OFDM
system over the correlated-receive independent-transmit MIMO channels has been
studied in this chapter. Based on the time delay and spatial signature estimation
investigated in Chapter 3, the spatial correlation matrix of the vector valued CIR
has been derived in Section 4.1.2. By taking the spatial correlation into account,
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2 x 4 STBC-OFDM, Angular spread: 2°, MRC receiver
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Fig. 21. The BEP of 2x4 STBC-OFDM over correlated MIMO channels,
1PDUs/processing window. LS: the estimator based on the LS algorithm,
MMSE-T: the estimator based on the temporal filtering MMSE algorithm,
MMSE-ST: the JST MMSE channel estimator.

the JST MMSE channel estimation was derived. It was shown both analytically
and through computer simulations to outperform the more conventional temporal
MMSE channel estimator [134] in terms of estimate MSE when the signals in the
receive antenna array elements were allowed to be significantly correlated. To illus-
trate the effect of channel estimation errors on the BEP, a closed form expression
of the BEP for the QPSK modulated STBC-OFDM system over correlated MIMO
channels was derived. It was shown that the JST MMSE channel estimator can
achieve significant reductions in the required pilot symbol power levels.

The price for the improved performance offered by the JST MMSE channel es-
timator is the considerably higher implementation complexity which results from
the complex spatial correlation estimation and more complicated JST Wiener fil-
tering. The choice between two algorithms should depend on the performance—cost
tradeoff and the setup of the system. It is shown from the analysis of the BEP
that the system performance is limited by both the operating SNR and the chan-
nel estimation errors. If the system is operating at a relatively low SNR, the SNR,
dominates the system performance. In this case, the better channel estimator can
not furnish the better BEP performance due to the high noise value. Therefore,
the conventional MMSE channel estimator [134] and its simplified version [136]
can provide good enough performance.



5 Positioning for non-line of sight propagation

As reviewed in Section 2.4.2, most of the research on positioning in the NLOS
scenarios focuses on the NLOS error mitigation techniques, i.e., how to detect the
errors and remove their impacts. However, according to the author’s knowledge,
positioning techniques which benefit from the NLOS propagation paths have not
been well studied in the open literature. In a rich scattering environment, most
of the propagation paths between the MS and FSs are NLOS, occasionally the
first path between the MS and the home FS can be assumed as LOS. In this
chapter, we present a novel positioning algorithm which takes advantage of the
single-bounce NLOS paths by assuming prior knowledge about parameters of each
NLOS path. Similar to the correlated—transmit-receive MIMO channel model in
3.1.2, each path is characterized by a triple (-, 6g,0) where 6 and 6y stands for
the AOD and AOA, respectively, and 0 defines the distance of the propagation
path which can be calculated from the time delay of the path. Assuming the
parameter knowledge about the single-bounce NLOS paths, the geometry based
methods for mobile positioning in NLOS scenarios were provided in [159, 160].
In [159], the Doppler shift for each NLOS path is assumed. The special location
relation between scatterers and MS is required in [160], i.e., scatterers and the MS
have to be located in a straight line. Therefore, the assumptions in [159, 160] are
more difficult to achieve than the proposed method in this thesis. In addition, the
analysis of the estimation error is not presented in [159, 160].

Prior information about the AOA, the AOD and the distance of each NLOS
path at the FS can be obtained using the algorithms proposed in Section 3.3
or reviewed in Section 2.2.3 when both the FS and the MS are equipped with
multiple antennas. In addition, two methods below also enable FS to acquire the
information about the AODs of the NLOS paths.

(a) For the time—-division—duplex (TDD) system, the channels for the forward
link and the reverse link are symmetric. For the frequency—division—duplex (FDD)
system, while the gains/phases of the propagating paths between transmitter and
receiver would be different at different directions or carriers, one typically expects
the AOAs, AODs and delays to be the same. Therefore, if the MS is able to es-
timate the AOAs of forward channels which correspond to the AODs of reverse
channels, the MS can feedback the AOA information to the F'S. The AOA estima-
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tion at the MS can be achieved by exploiting either antenna array or the Doppler
estimate with a known velocity [61].

(b) When the MS is equipped with a directional antenna, the signal transmission
of the reverse link is designed in such a manner that the received signal at the
specified time slot implies a predefined AOD. This method is feasible also for
signals without a carrier, e.g., the pulse position modulated UWB system.

Based on these parameters and the geometrical relationship of the possible MS
location implied from each NLOS path, a novel positioning algorithm is proposed
and its performance is analyzed. It is interesting to note that the proposed algo-
rithm is also able to take LOS paths into account as a special case shown in the
Appendix. To summarize, the main contributions of this chapter are three-fold:

1) Possible region and position of the MS: Based on the measurement (0, 65, 0)
of an NLOS path, we derive the possible region of the MS. It turns out to be a
line segment. With the aid of two NLOS paths, the position estimate of the MS
is derived as the intersection of two lines. We assume that all the measurements
are corrupted by Gaussian noise, the RMSE of the each coordinate of the position
estimate is analyzed.

2) Least squares algorithm considering multiple NLOS paths: Aiming at the
minimum equation-error norm [66], the LS algorithm is proposed for estimating
the position of the MS in the presence of multiple NLOS paths. Additionally,
LOS paths are incorporated into the general LS algorithm. The RMSE of the
coordinate estimate is also analyzed and compared to simulation results.

3) Mazimum likelihood algorithm and the Cramér-Rao lower bound for joint
MS and scatterers position estimation: Based on the knowledge of the parameters
of multiple NLOS paths, we derive the ML algorithm for jointly the MS’s and
scatterers’ position estimation. The performance of the algorithm in terms of
RMSE is studied by analysis and computer simulations.

The chapter is organized as follows. Section 5.1 includes the system model.
Section 5.2 derives the possible region of the MS with the knowledge about the
NLOS path, and the geometric approach is addressed to estimate the position
of the MS. The LS algorithm employing multiple NLOS paths is discussed in
Section 5.3. The ML algorithm and CRLB for the joint MS and scatterers position
estimation are derived in Section 5.4. Numerical results are presented in Section
5.5 and conclusions are drawn in Section 5.6.

5.1 System model

Fig. 22 shows the system model where we concentrate on positioning a single
mobile. Let N; denote the number of FSs which perceive the transmitted signal
from the MS. As shown in Fig. 22, no LOS paths exist between the MS and any
connected FS'. Each propagation path is parameterized by a triple (6., 0x,9), i.e.,
the AOD 601, the AOA 0y and the distance 0 of the propagation path from the
MS to the corresponding FS. We assume each FS has knowledge of the number

LAs shown in the Appendix, LOS can be included as a special case.
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Table 4. Setup of the positioning algorithm

Who? What are dealt with?
the home FS all the propagation paths
from the MS to the home FS
IPC all the propagation paths from the MS
to all the FSs controlled by the IPC
IPC all the strongest paths from the MS

to each F'S controlled by the IPC

of paths corresponding to the MS, and the parameters associated with each path.
Depending on the requirement of the positioning accuracy and the positioning
algorithm to be performed, the proposed algorithm can be employed in either the
FS or the information processing center (IPC) which controls several FSs, such
as the radio network controller (RNC) in a cellular network. If the positioning
algorithm is performed in the home F'S, only the propagation paths corresponding
to that particular FS can be utilized. On the other hand, if the positioning of
the MS is performed in the information processing center or RNC, the proposed
algorithm would take advantage of the information about either all the propagation
paths or only the strongest path related to each connected FS. In summary, the
proposed algorithm can be employed in three setups which are described in Table
4.

For simplicity, we will focus on the third setup in Table 4 where the positioning
algorithm is run in the IPC taking only the strongest paths corresponding to each
controlled F'S into account. However, it is straightforward to apply the proposed
idea to the other two scenarios mentioned in Table 4.

5.2 Geometric approach with two fixed stations

5.2.1 Algorithm derivation

To set up the stage for the proposed algorithm, we need to discover the possible
region of the MS when the FS has information on the AOD 6., AOA 6, and
distance d of the strongest path. However, it needs to have knowledge about the
position of the scatterer (zs, ys). As shown in Fig. 23, (x, y¢) defines the position of
the F'S, and r stands for the distance between the FS and the scatterer. Therefore,
the possible coordinates of the scatterer are

T xf + rsinfg, r € (0,0),
ys = s+ rcoshy,r € (0,0), (157)
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(6r,6;.d) —

\/ \
Fig. 22. System model in the NLOS scenario.

and the coordinates of the MS are expressed as follows

x = xs— (0—r)sinf.,r € (0,0),
y = ys— (0 —r)cosbr,r € (0,0). (158)

It follows by substituting (157) into (158) that the possible position of the MS can
be described as the following straight-line equation? of the slope-intercept form

y = k(0r,0r)x + (01, 05,0), (159)
where
cos + cosfy
k(6,60 = — 1
(0, 6) sinf, + sinfy ’ (160)
b(0r,0r,0) = —k(0r,0r)(xs— 0sindy) + yr — 0cosb. (161)

This implies that if we have knowledge about two propagation paths originating
from the MS, the position of the MS can be estimated as the intersection of two
lines which are derived from (159). For example, assume that the strongest paths
from the MS to two FSs located at the coordinates (xf1,yr) and (g2, y) are
parameterized by 91 = (0r1,0x1,01)T and 92 = (019, 0r2,02) 7T, respectively. Let

2Precisely speaking, the possible region of the MS should be a line segment instead of a line
of infinite length, however the line expression simplifies the derivation of the proposed algorithm
without the loss of accuracy of the positioning algorithm.
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Fig. 23. Possible region of the MS.

T
Ve = (191T, ﬁ;r) be the parameter vector of both paths. The coordinates (z,y) of
the MS can be determined as the intersection of the following two linear equations:
y = kz+b,
y = kax+by, (162)

where k; = k(014 0r;i), bi = b(014,0r4,0:),i = 1,2. Tt follows that the coordinates
of the MS become if k1 # ko

o) = P (163)
y(de) = 71612?:2[)1. (164)

For the simplicity of the exposition, we define Z¢ = x(9¢) and g = y(9¢) as the
coordinate estimates in the presence of parameter 9 estimation errors.

5.2.2 Root mean square error analysis

Let 617,0r7,09,4 = 1,2 denote the actual AODs, AOAs and distances of the
propagation paths of interest. We assume that the estimated parameters 6-;, Ox;
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and 9; i = 1,2 are independently Gaussian distributed random variables[165]3,
Le., O ~ N(0:5,05, ), Oy ~ N(6:7,05, ) and 2; ~ N(09,03,). We define

Or;
99 = (0:,0:7,02)T,i = 1,2 as the parameter vector of actual values. Let 9¢° =
(19‘1’T7 ﬂgT> denote the actual parameter vector of two paths. When the variances

of the estimated parameters are small, according to the Taylor expansion, the
estimated coordinates of the MS can be approximated as follows

(V) = z(9:°) 4+ Va(9:°) (e — 9:°), (165)
y(ﬁc) ~ y(ﬁco) + Vy(ﬁco)(ﬁc - 19(;0), (166)
where
ar(ﬂc) 1x6
V(9 = e R ™",
=(Pa) 00T
Vy(ds) = aywi) € RIS, (167)
0V

Let (2°,94°) = (x(9:°),y(9c°)) denote the true coordinates of the MS. We
denote k§ = k(6+7,0xr]) and k9 = k(6:5,6r5) as slopes corresponding to accurate
linear equations. Let by = b(0.7,0x7,09) and b3 = b(0.5, 0x5,03) denote the a-
intercepts of accurate linear equations. The above gradient vectors Vz(9¥:°) and
Vy(9¢°) can be achieved from the following partial derivatives

B0 (10 _ 10 o _ 1oy 2k(07
0r(85%) (kg — kf) + (b9 — b3) 2 (169
e (k — k)2 ’
a 19(27 o o o o 8 119(2)
0w(19G0) o %T)(kl - kQ) + (b2 - bl)%"r) (169)
a9T2 B (ki) - kg)Q 7
1o} ’19{1) o o o 0\ 9 19(1)
637("9(;0) o %R)(kQ - kl) + (bl - bQ)%R) (170)
0r1 (k§ — k3)? ’
b 19; o o o o\ 9k ,'-9;)
0x(95°) a(TR)(kl — kg) + (b3 — bl)a(TR) (171)
aanz (k(l) - kg)2 ’
0 ab(97)
0r") _ o (172)
o0, kg — k§’
o ob(93)
am(ﬂG ) _ 00 (173)
00y kg — k3’

3The MUSIC estimator was shown to be Gaussian distributed for sufficiently large measure-
ments.



98

and
oK) po _ 1.0 20(YY) o _ .opoy k(YY)
Oy(9s°) ( aor 02 — k3 gg, + (k3bf — k7b3) =5q; (174)
001 (kg — k")
. (03) 10 odkw oro _ 1opoy 2k(03)
Iy(Ws") ( por 1 — Of ) (105 — K55) "on: ,(175)
905 (k7 — k")
8k(190 oab( o 0po a}6(791)
dy(9e°) ( oon 02— k3 ) (kb — k0) o, ,(176)
905, (k9 — k”)
Bb(’l?o oak(’l? 07,0 01,0 Bk(’ﬂg)
dy(9e°) ( oo M — b ) (K195 — K509) ~am, (177)
005 k”) 7
o 0 0b(97
Iy(9s°) _ k3= Eaa : (178)
001 kg — kS
o 0 9b(0;
Oy’ i o (179)
009 kg — kg’
where
% =1 —cos(fr —br)
00+ ( sinfy + sindy)’
ok ok
00, 00,
ob ok ,_ . .
0. = %(DsmﬁT — x;) + kdcosby + sinfr,
Ob Ok
AT 0
20, a6, (Osindr — 1),
b
g—a = ksinf; — cosf. (180)

Therefore, when the variances of the estimated parameters 19 are small, the vari-
ance of the estimation error of the coordinates (Z¢,Jc) can be described as

E(ig —2°)? =~ Vx(ﬂco)diag(ong,ogm,agl,agm,UgRZ,agz)Va:T(ﬂGO),

E(je —y°)" ~ Vy(9c°)diag(of,,, 0, 03,, by, Ooyyr 0,) VY (967).

(181)

We denote the RMSE oo = /(E(Z¢ — 2°)2 + E(js — y°)2) /2 as the average
RMSE of each estimated coordinate of the MS.
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5.3 Least squares algorithm with multiple fixed stations

5.3.1 Algorithm derivation

The geometrical approach in Section 5.2 can be generalized to the case where N
FSs located at (xgi,vti),% € {1,2,..., Nt} can receive the signal from the MS. Let

T T

9= (191T, ... ,19NfT> and 9° = (19‘1)T, . ,19?va denote the parameter vector
estimates and the parameter vector of actual values, respectively. In general, the
RMSE of the estimated position can be improved by exploiting all the observations
of different F'Ss. Let b; and k; denote the z-intercept and the slope of the linear
equation associated with the strongest path received by the ith FS, respectively.
Let by and kY be the actual counterparts of b; and k;, respectively. To achieve the
minimum equation-error norm, the LS coordinate estimate (Z.s,%.s) of the MS
can be obtained as

N
(Zrs, Grs) = arg (mlr; Z(k‘ll‘ + b —y)% (182)
PY =1

It follows straightforwardly that
N, N, N
7 (19) _ Zz:fl bi Zz:fl ki — Nt Zzzfl bik;
LS - Ne R Ne 2 I
Ny Zi:l ki - (Zi:l kZ)
Zf’vzfl bi + i’Ls va:fl ki

Gus(®) = - ,

Nf Nf 2 Nf Nf
b > k= k> L bk
SN R - SN kY bk (153

2
N; ZfV:H kzz - (va:fl k%)

It is interesting to note that (&.s,¥rs) equals (Zq,¥c) if Ny = 2. The possible
region of the MS conducted from an NLOS path in the preceding discussion can
be expressed by a linear equation which has a finite slope. There are two cases in
which the slope k£ does not exist, one is the LOS case where the possible region
shrinks to a point instead of a line segment, the other is the case in which the
possible region is a line parallel to the y-axis. A more detailed discussion about
the LS algorithm dealing with two special cases is presented in the Appendix 2.

5.3.2 Root mean square error analysis

As in Section 5.2.2, all estimated parameters are assumed to be independently

Gaussian distributed random variables. When the variances of the estimated

parameters ¥ are small, we define o? = (UgTi’UZR,JU%i)T’i =1,2,..., N, the
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estimated coordinates (183) of the MS are described as follows

Zs(¥) = Tus(9°) + VI (9%)(9 — 99),

Gs(9) ~  Grs(9°) + Vius(9°) (9 — 9°), (184)
where
. g0 9215(9°) N
VJ;LS('[? ) = ;,ﬁ c ]R1><3 f,
5o 9°
VQLS(ﬂo) _ 8ya,S';T ) eRlXSNf. (185)

The gradient vector V#,5(9°) in (184) is calculated as

Dirs(9°)  00,a(0%) Ok(9)  Dins(9°) OH(YT)

7 T v R 7 ML S R
Dina(9°)  0ys(0°) Ok(9)  Oine(9°) OB(®?)

B, ok 06 o og ot bEe e
0irs(9°)  0d,.(0%) OB(9Y)

o) - e =12 N, (186)

ok ok db  Bb ab . 5N o0
where g5-, #5-, g5+ g5, and gy are obtained from (180). Let P =>"."" k?, Q =

SN (B2, W o= N bok? and Z = N b

Then, 220 5 2207

i=1"1" i=1"¢" B [
1,2,..., N; are expressed as
Dins(9?) Nt (PP—NQ)+Z (NQ+P?) - 2N, (KePZ + W(P - Nk?))
ki (N:Q — P2)2 ’
Dy (9°) P — Nk?
= L 1
b, NQ - P? (187)
As in (186), the gradient vector V{.s(19°) in (184) becomes
OG5 (9°) 0915 (9°) Ok(97) O (9°) Ob(I7) .
Pl S A d L =1,2,..., N,
0, ok 00, | ab  ae, o oo
95 (9°) 9Gus(9°) Ok(97) | Ogus(9?) 9b(97)
_ ' —1,2,...,N,,
90, Ok 00n | ob; o6, T
OG5 (9°) OG5 (9°) Ob(9Y7)
_ = = ! =1,2,..., N, 1
0, o, o0 1T oo (188)
where BQLaS,i?O) and %LBSIE?D) ,i=1,2,..., N; are expressed as
ayLS(ﬁo) B jLs(ﬂo) + PdiLaslgg )
0k; N N; ’
. ozrs(9°)
0 14+ p2is)
4us() - _ O (189)

b, N
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Therefore, the variance of the estimation error of the coordinates (&g, §rs) is

E(ds —2°)? ~ Vig(9°)diag(ol,...,o%,) Vi
E(fus —9°)* =~ V§s(9°)diag(al,...,o%,) Vi (9°). (190)

As in Section 5.2.2, we denote the RMSE 0,5 = /(E(Z1s — 7°)2 + E(fus — 3°)2) /2
as the average RMSE of each estimated coordinate of the MS.

5.4 Maximum likelihood position estimation and the
Cramér-Rao lower bound

5.4.1 Joint mobile station and scatterers’ position
estimation

Section 5.3 addressed using multiple F'Ss to improve the positioning accuracy of
the MS. Indeed, all the observed parameters 9 provide information about not only
the position of the MS but also the positions of the associated scatterers. We define
(x%,9y2),i = 1,2,..., N; as the accurate coordinates of the scatterers. According
to Fig. 23, the real parameter ¥; depends on the coordinates (x2;,v%) and (z°,y°)
as follows

o

TG, —T )
arc tany; v x9 > 2%,y > y°
°
si T o
o 7r+arctanyﬁ: zg > x°,yd < y°
Tio T s ro o o ,0 o
T + arc tanysz m Tg; < 2°%,Yg <Y

e

o
— TG 2 2%yG 2y’

21 + arc tan ff
Ysi

Tf o

st = fl’ ySL — yf’L

arc tan: b’ L g
lm Jf 0
) 2> 5, Y% < Y

bl*

Y 7+ arc tan —
R = 5 Y

Tsi — Ty
m+arc tan—Si—~f  xl < zxg,yd < yo

951 yﬁ
271' + arc tan y& j: $ > xfza ysz Z yfz
o7 = \/(wé’z— —a°)? + (% —y°)* + \/ wg —ag)? + (yg —yn)® (191)

As in Section 5.2.2; all the estimated parameters are assumed to be indepen-
dently Gaussian distributed random variables. We define

p(9;2%, 9%, (g, Yo )i=1.2,....N;)

as the parameterized joint PDF of all the observed parameters. Due to the as-
sumption that all the observed parameters are independently Gaussian distributed
random variables, the likelihood function

E(ﬁ;lﬂ?yo ( sz7y§1)7 1,2,.. ) lnp(ﬁ x° 7y ( givy;)i)i:LQ,...,Nf)
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can be expressed as

L (19; $O7 yO’ (xgm y:i)i:1,27m,Nf)
N¢

1
= 1
Z ( ! (2W)3/200T7’,0—9R7’,0—Di )

i=1

Nt
L ((02i = 029)*  (Oni —0x7)* | (90 —09)
7; <2 ( 7 i O-gR,i i Ugi . (192)

T,

By ignoring the constant term in (192), we define the objective function as
o (797 xoa yov ('rsz'a ygi)i:1727---aNf)

N¢ 0\2 0\2 0)\2
_ IZ<(9Ti_9Ti) +(9Ri_9Ri) +(0i_oi)>_ (193)

2 2 2
2 p T, T, o3,

The ML based joint MS and scatterers’ position estimator becomes

(jMLv QML; (i‘MLsiv QIVILSi)iZI,Q,...,Nf)
= arg min O (932797 (28, ysi)i=1.2,.ne) - (194)
2°,y°,(22;,92)i=1,2,...,N¢

The above minimization problem is a non-linear programming problem which

can be solved by various iterative procedures [115, Chap. 3], e.g., the steepest

descent or conjugate gradient methods. All the iterative methods require an initial

searching point. A good starting point leads to the global minimum, whereas a

badly selected one may result in convergence to a local minimum. For example,

the LS algorithm in Section 5.3 provides a reasonable initialization for the ML
algorithm?.

5.4.2 The Cramér-Rao lower bound

o _ o o o T o _ o o o
y Lg = (xslvxs%"' astf) y Ys = (ys13y527"'7yst

T
P = (mgTnyT) and p = ((,OT,'l/JT) . The Fisher information matrix (FIM)
I(p) € RGNt+2)x(Ni+2) can bhe expressed as

1(g) — (LG9 001).

Therefore, the RMSE oy, = /(E(Z — 2°)2 + E(§ — y°)2) /2 of any unbiased po-
sitioning estimator has the lower bound

oy > CRLB = \/(I_l(p))ﬂ ; (1—1(,,))22. (196)

Let us define ¢ = (x",yo)T )T

i

(195)

4Even though the LS estimator only produces the position of the MS, the positions of scatterers
can also be straightforwardly calculated from (157) and (158).
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We partition the FIM I(p) as follows

where

I, Iy

I(p) = ( 10" Iy )

)

2X2
>€IRX,
>€IR2><2Nf

> 6 ]RQNfX2Nf

)

L (PLWip) 0L ip)
11 - a(p 6SDT
I, — E <5ﬁ (¥; p) OL (19;/7)
dp o
<5£ (9; p) IL (9 p)
122 = T
op o
To calculate the I(p), we need the following expressions
90+ 907
dxe 0z,
_ Yo —YS
(g —2°)% + (45 — ¥°)?
90+ 90
e g

and

009
ox°
00¢
ay°
o0o¢
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0o¢
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]
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— X
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)

0057 007
dze y°
= 0,
90x7 _ Ysi — Yri
Oz, B (2 — 26)? + (Y% — yri)?
aamo _ Ty — fgi
oyS; B (g — wg;)? + (ysl - yfi)2,
_ 0 —xg
V(g =202 + (yg —y°)*
_ Y’ — Vg
V(g =202+ (yg —y°)*
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Y —y° YS — Yri

V(@ — 20 + (yg — v°)?
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o __
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wei)? + (Y& — yni)?

(197)

(198)

(199)

(200)

. (201)
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For the simplicity of the exposition, we define £ () = L (¥;p). The partial
derivatives of £ (9; p) with respect to x°,y°, 2, y2 become

AL (9) i <(9Ti —0,9) 0020 (d; —9) aag)
+ :

: o5 Ox° o2 Ox°
i=1 Ti i

oL (9) i <(9Ti — 0.2 90.0 (2 —09) aag)
+ :

oy° prt Ugm Oy° o3, Oy°
oL (9) (Or; — 017) 0017 (Or; — O0r5) 00R7 (0, —09) 002
— 2 7 7 7 3 3 — 1 2 . N
dzg; Ofp, O i Of, 0 i o3, &Ugi,l , nr
9L (9) (0r; — 6x7) 00+7 (O — Or7) 007 (9 —0F) 907
= ,i=1,2..., N,
yg; UgTi yg; o gm yg; o %l yg;
(202)

Due to the above expressions, and the assumption that all the observed parameters
¥ are independently distributed Gaussian random variables, we can obtain the
following second order moments

L)\ 1 [00.2\* 1 [002)\?
E( dz° ) N Z o2\ dx° +o'72, dz° ’
i=1 O, 04
ac<«9>>2 all >
E =
( y° Z;
Ne

(L@ IL®)) L(00.5 (90.0) 1 (0w (o
ox°  Oy° B o5\ 0z° Oy° o3, \9z° ) \oy° ) |’




OL®)OL(®)\ 1 (007 [06+]
dz° Oz N O’%Ti Ox° ox?;
1 /o0 90?
(& i) i=1,2,... N,
0%, (axo> (ax§i>7 .
L(PLWD L@ 1 (00:2 (000
dye  0x2, N ie, \ OY° 0z,
1 /o0 90?
— L L =1,2 N;,
oz (o) (5 vz
OL(W)OL(MM)\ 1 (007 [06.]
dz° IS, - og \ Ox° oye,
1 /o0 90?
— (& i).i=1,2,...,N,
oz (5) (5 ) =2
E OL(W)OL(MM)\ 1 (007 [06.]
dy°  Oyg; 0. \ Oy° 9y,
1 (o0 90?
— L L 1 =1,2,..., N,
o7 (o) () =02
(204)
and
oL (9) 0L (19)) 0 i # J,
E o ) = 9017 2 AORY 2 o9 2 .
< Oxg; Oy, % (8:1:;) + ag; (azlz’) + glg (a;g) =17
dL (9) OL (9) 0 i # J,
E > 5 = 1 (06722 1 (06r2\? , 1 [e0°\? . .
< 8ysz 8ysj ?Ti ( ay; ) + ggRi ( 6;;;2 ) + Ugi (ay;) =7,
0 i # 7,
oL (9) OL (9) | (9620 (00r L (90m2) (90x2
E( Ox° o° = gT,L (azgl ) (ay; ) + Ugm (6151 ) (8951 )
si Ol 1 (002 (0622 L
+‘77§,; (8‘/’331) <8yé’1) L=

(205)

The FIM I(p) can be derived by substituting (199), (202) and (203)—(205) into
(198) and (197).

5.5 Numerical examples

This section presents analytical and simulation results to illustrate the performance
of the proposed LS algorithm and the ML algorithm. Fig. 24 shows the distribution
of the MS and FSs along with the NLOS propagation paths. The positions of the
MS, FSs and scatterers are given in Table 5. We assume the parameters associated
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Yy ﬁ . Fixed Station

\ @ Mobile Station

N Y Scatterer

Fig. 24. The NLOS propagation path from the MS to the FSs.

to different propagation paths have the same normalized estimation error variance,

ie., ng = agT,agRi = O'gR,O'gi =02 foralli=1,234.

5.5.1 Least squares algorithm

We examine the effects of the standard deviations of estimated parameters, i.e.,
Oor, 00, and og, on the RMSE of the LS based positioning algorithm. We also
examine the impact of the number of FSs, i.e., the number of employed NLOS
paths, on its performance. As shown in Fig. 24, there is an NLOS propagation
path between the MS and each of the four FSs. When we only employ two out of the

four NLOS paths, there are combinations of two NLOS paths. Different

4
2
combinations may lead to different RMSE performances, e.g., the performance
yielded by the FS pair (1,2) could be different from that of the FS pair (3,4). To
obtain the average performance of employing the same number of NLOS paths, all
RMSE performances under different F'S combinations are averaged out.

1) Effects of standard deviations of parameter estimates: Figs. 25(a) and 25(b)
show the analytical RMSE of the LS based positioning algorithm by virtue of all
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four NLOS paths versus (og,,0p;) when the standard deviation of the distance
04 is bm and 10m, respectively. It is found that the RMSE performance is more
sensitive to op,. than oy, in the environment shown in Fig. 24. Fig. 26 shows the
analytical RMSE performance with respect to (05, 09, ) when oo, = oy,

2) Effects of the number of FSs: Figs. 27—29 show the analytical and simulated
RMSE performance of the LS positioning algorithm when 2, 3 or 4 NLOS paths
are exploited. Fig. 27 shows how the number of F'Ss and oy, affect the RMSE per-
formance given oy, and o,. Figs. 28 and 29 show the effect of the number of FSs
employed along with og, and oy, respectively. They show that the more NLOS
paths used, the higher accuracy the LS algorithm achieves. All the simulations
are performed with 1000 independent runs. The fact that the simulation results
are close to the corresponding analytical ones confirms that the approximate ana-
lytical RMSE expressions derived in Section 5.3.2 are accurate when the standard
deviations of the parameter estimates are reasonably small.

5.5.2 The mazximum likelihood algorithm and the
Cramér-Rao lower bound

Figs. 30-32 show the RMSE performance of the ML based algorithm and the
corresponding CRLBs against og,., og, and o4, respectively. To highlight the
performance gain of the ML algorithm over the LS algorithm, we also plot the
performance of the LS algorithm in the figures. The MATLAB function fmincon.m
is employed to find the ML solution of (194). All the simulations of the ML
algorithm employ the solution yielded by the LS algorithm as the initial searching
point. It shows that the ML algorithm does improve the performance significantly
at the cost of increased computational complexity. It is also found that the LS
algorithm is capable of providing a good starting point for the ML algorithm. It
is interesting to note that the performance of the ML algorithm is close to the
CRLB.

To demonstrate the performance of the proposed positioning algorithm utilizing
the practical parameter estimates, e.g., the AOA and the AOD estimates devel-
oped in Section 3.3, Fig. 33 shows the CRLB and the RMSE of the ML based
position estimates. In Fig. 33, the average standard deviations of the AOA and
the AOD estimate errors shown in Fig. 11 are used to calculate the CRLB of po-
sition estimates at different SNR points. Accordingly, the simulation of the ML
algorithm is based on the parameter estimates with the average standard devia-
tions at different SNR points. The results demonstrate that the RMSE of the ML
algorithm aided by the practical AOA and AOD estimates is rather close to the
CRLB, provided that the FS has information about the orientation of the MS so
that the absolute AOA and AOD can be obtained.
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Table 5. Coordinates[Meter] of the MS, FSs and scatterers

MS FS / Scatterer ~ FS / Scatterer  FS / Scatterer ~ FS / Scatterer

(25,25)  (0,50)/(40,10)  (-50,0)/(-25,30) (0,-50)/(-30,-30)  (50,0)/(35,-40)

5.6 Conclusions

In this chapter, we considered the position estimation of the MS in the NLOS
scenario. With knowledge about the AOA, the AOD and the distance associated
with each NLOS path, a geometric approach to calculating the intersection of two
line segments which were derived as possible regions for the MS was presented.
To achieve the minimal equation-error norm, the LS algorithm was proposed for
exploiting multiple NLOS paths to improve the positioning accuracy. The ML
algorithm was further developed to improve the performance of the LS algorithm,
and it was able to estimate the positions of both the MS and scatterers. The CRLB
was also derived to benchmark the performance of the positioning algorithms. It
was shown both analytically and through computer simulations that the proposed
algorithms are able to estimate the MS position only by employing the NLOS
paths, and the ML algorithm can achieve the optimal RMSE performance, i.e.,
the CRLB.

Several interesting related open research problems still remain. All the error
analysis of the position estimates assume that the parameter estimates are inde-
pendent random variables. In practice, these parameters are estimated from the
same measurements, e.g., the received training signals. As a result, the parameter
estimates can be correlated in practice. The error analysis of the position esti-
mates considering the parameter estimate correlation needs to be further studied.
Furthermore, when a two-dimensional position model is considered, vertical differ-
ences in the positions of the F'Ss, the MS and scatterers would introduce additional
errors in the calculations. Another interesting problem is how to choose the NLOS
paths in the presence of multiple NLOS paths. It is noted in Section 5.5, different
combinations of NLOS paths lead to different performances. It was observed in
Section 3.3 that the estimation error variances of the AOA and the AOD estimates
depend on both the SNR of the received signal and the true values of the AOAs
and the AODs. Consequently, the selection of the NLOS paths can be based on
the accuracy of the parameter estimates associated with each path. This would
enable more detailed performance-complexity trade-off in real positioning systems.

As mentioned at the beginning of the chapter, the task of obtaining knowledge
about the NLOS path, i.e., the AOA and the AOD at the FS is rather challeng-
ing in practice, in particular, it is extremely hard to obtain angle information in
impulse radio based systems. Assuming ULAs with omni-directional antenna ele-
ments, there is ambiguity about the side of the antenna array involved. Therefore,
directional antenna array could be a better option in the proposed positioning
system to resolve the ambiguity caused by the omni-directional antenna element.
Also, the proposed algorithms require that the FS and the MS refer to the same



109

orientation. Obtaining the orientation of the MS at the FS side is obviously a
challenging task, and definitely requires further study. Even though this problem
were to be solved, the complexity of the whole positioning system would be rel-
atively high, e.g, the AOD estimation needs an antenna array to be equipped at
the MS side. Moreover, the problem of antenna calibration at both link ends must
be taken into account. This makes it even more difficult to acquire accurate AOA
and AOD values due to the frequency offsets caused by the different oscillators
in the MSs and the FSs. All of this restrict the practicability of the proposed
positioning algorithms. Their commercial use therefore requires further research
and development.
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Analytical RMSE versus standard deviations of AOA 3 estimate and AOD o estimate, o4 = 5,4 FSs
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Fig. 25. Analytical RMSE versus standard deviations of the AOA 0r estimate
and AOD 61 estimate, 4 FSs.
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Analytical RMSE versus standard deviations of distance estimate and AOA (= AOD) estimate, 4 FSs
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Fig. 26. Analytical RMSE versus standard deviations of the distance estimate
and AOA (= AOD) estimate, 4 FSs.

RMSE versus standard deviations of the AOD o. estimate, O4= 5, 6,=2°
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Fig. 27. RMSE versus standard deviations of the AOD 60+ estimate, o4 = 5m,
oog = 2°.
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RMSE versus standard deviations of the AOA B estimate, Oy= 5, c“:2°
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Fig. 28. RMSE versus standard deviations of the AOA 0r estimate, 04 = 5m,
Oop = 2°.
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Fig. 29. RMSE versus standard deviations of the distance estimate, oo, =
Oog = 2°.
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RMSE versus standard deviations of the AOD eT estimate, Oy= 5, LA =2° 4 FSs
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Fig. 30. RMSE of the ML algorithm and the CRLB, o4 = 5m, og, = 2°.
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6 Conclusions

6.1 Summary and discussion

Wideband MIMO parameter estimation and its applications to MIMO-OFDM
channel estimation and mobile positioning were considered. The literature on
MIMO parameter and channel estimation and on mobile positioning was reviewed
in Chapter 2. The problems to be studied in more detail were identified, based on
the review.

Two practical MIMO channel models, i.e., the correlated-transmit-receive chan-
nel and the correlated-receive independent-transmit channel, and the associated
space-time parameter estimation algorithms were considered in Chapter 3. Thanks
to the specified structure of the proposed training signals for multiple transmit an-
tennas, the IQML algorithm [161, 162] was applied to estimate the time delay and
spatial signature for the correlated-receive independent-transmit MIMO channels.
For the correlated-transmit-receive MIMO channels, the spatial signature matrix
corresponding to a time delay can be further decomposed in such a way that the
AOA and AOD can be estimated simultaneously by the 2-D unitary ESPRIT al-
gorithm. Therefore, the combination of the IQML algorithm and the 2-D unitary
ESPRIT algorithm provides a novel solution to jointly estimate the time delay,
the AOA and the AOD for the correlated-transmit-receive MIMO channels. The
identifiability and the CRLBs regarding the time delay, AOA and AOD estimation
were also analyzed. It was demonstrated with the numerical examples that the
proposed algorithms can obtain good performance at a reasonable cost.

Considering the correlated-receive independent-transmit MIMO channels devel-
oped in Chapter 3, a channel coefficient estimation for the MIMO-OFDM system
was the topic of Chapter 4. The whole idea in Chapter 4 can be straightforwardly
extended to the case of correlated-transmit-receive MIMO channels. Based on the
parameters of the correlated-receive independent-transmit MIMO channels, the
channel statistics in terms of the correlation matrix were developed. By virtue of
the derived channel statistics, a JST filtering based MMSE channel estimator was
proposed, which takes full advantage of the channel property. The MSE of the
proposed channel estimator was analyzed, and its performance was also demon-
strated in the computer simulations. It was shown that the proposed JST MMSE



116

channel estimator outperforms the more conventional temporal MMSE channel
estimator [134] in terms of the estimate MSE when the signals in the receive an-
tenna array elements were allowed to be significantly correlated. To study the
effect of the channel estimator on the system performance, the closed—form BEP
of the STBC-OFDM system with correlation at the receiver was developed by
taking the channel estimation errors and channel statistics, i.e., correlation at the
receiver, into account.

In addition to the application in channel coefficient estimation shown in Chap-
ter 4, the channel parameters also play an important role in the field of mobile
positioning which has been discussed in Chapter 2. An important open problem
in mobile positioning area, i.e., the mobile positioning in the NLOS scenarios, was
considered in Chapter 5. With knowledge of the time delay, the AOA and the
AOD associated with each NLOS propagation path, a novel geometric approach
was proposed to calculate the MS’s position by only exploiting two NLOS paths.
In contrast to the conventional NLOS mitigation techniques in the open literature,
the proposed algorithm can benefit from the NLOS paths rather than cancelling
them. In addition to finding of the geometric approach, the LS and the ML algo-
rithms were developed to utilize multiple NLOS paths to improve the positioning
accuracy. An interesting result also demonstrated that the ML algorithm is able to
estimate the scatterers’ positions as well as those of the MSs. The CRLB related
to the positioning estimation in the NLOS scenarios was derived. It was shown
both analytically and through computer simulations that the proposed algorithms
are able to estimate the MS position only by employing the NLOS paths, and
the ML algorithm is an efficient estimator, which can achieve the optimal RMSE
performance, i.e., the CRLB.

The results of the thesis show that accurate channel parameter estimates are
not only useful for characterizing the underling propagation channel, but also able
to improve the channel coefficient estimation needed by the post-processing, such
as the equalization and the demodulation etc. Moreover, they are applicable to
the MS positioning in the NLOS scenarios. It is suggested therefore that the
practical future receiver, at least at a base station or a fixed station, should have
channel parameter estimation capability so that it can be used to enhance channel
estimation and also enable positioning in NLOS conditions. In fact, the potential
usages of the channel parameters are not limited to the scope addressed in the
thesis. For instance, advanced radio resource management [51, 52, 53] and link
adaptation schemes taking advantage of the mobility and the position information
of the MSs, such as bandwidth reservation and interference avoidance etc., also
require the receiver to be able to achieve the necessary parameter estimates.

6.2 Future research directions

There are several interesting open problems in MIMO channel estimation and
mobile positioning requiring further study. Some of them are briefly pointed out
here.
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An interesting approach to the time delay, the AOA and the AOD estimation
algorithm has been presented in Chapter 3. As reviewed in Chapter 2, some similar
approaches have been proposed in [118, 119]. A comparative study of these algo-
rithms in more detail would be worth performing. For instance, the performance-
complexity trade-off between different algorithms should be analyzed. As a con-
sequence, the optimal selection between different approaches can be made for a
certain scenario and application. Furthermore, all these algorithms are relatively
complex; fast and simplified algorithms related to them would be an interesting
topic for the practical usages.

Chapter 4 considered the MMSE channel estimation for the MIMO-OFDM sys-
tem. The proposed JST structure improves the channel estimation accuracy at
the cost of increased computational complexity. It would be interesting to study
in more detail the realized gains with different MIMO transmission schemes, like
spatial multiplexing and various space-time coding methods. The performance
with forward error control coding should also be analyzed in more detail. This
would enable a more detailed performance-complexity trade-off in real communi-
cation systems. Furthermore, an interesting further research topic would be the
application of spatial signature estimates in radio link adaptation or radio resource
management.

A mobile positioning algorithm which is able to utilize the NLOS paths was
studied in Chapter 5. As mentioned previously, the algorithm requires the as-
sumption that the F'S has knowledge about the orientation of the MS. Practical
implementation of such an assumption remains open and would be an interesting
topic to study in the future. The alternative to solving this problem is to utilize the
relative AOD information, for example, the angle-difference of departure (ADOD)
instead of the absolute AOD. The idea is to exploit two NLOS paths to obtain the
possible region of the MS. Six unknown coordinates in the 2-D coordinate system
are involved in the scenarios of two NLOS paths, i.e., the coordinates of the MS
and two unknown scatterers. Five relationships can be formed from measurements
of two NLOS paths, i.e., two AOAs, two time delays and one ADOD. As a result,
the possible region calculated from two NLOS paths would be a 1-D geometric
object. A similar idea to that of Chapter 5 can be applied in such a case. The
geometric approach, LS and ML algorithms can be employed to find the MS’s po-
sition when three or more NLOS paths exist. Some preliminary research has been
carried out. However, more details of such an idea need to be further studied, in
particular, the error performance seems to be a crucial issue.
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Appendix 1 Proof of (156)

The autocorrelation of the kth subcarrier of the CFR h;_j[k] can be described as

E (Bi,j (K] [k:]*) E (Fﬁ(k, Dhi R (k, ;)H) (A1.206)

1

T

2=1.

= g
l

Il
o

The covariance between the kth subcarriers of the CFR h; ,[k] and h; 4[k] can be
expressed as

=

B (hiplilhiglt”) = B (Fhohiphll, Fi(e,0")  (A1207)

~
-

(2’11’ [7] )p,q :
=0

Due to the independence of transmit antennas, the covariance between the kth
subcarriers of the CFR h; ,[k] and h; 4[k] can be expressed as

E(Ei,p[k}hjvq[k]*) - E(Fﬁ(h:)himhquf{(k,:)H):0. (A1.208)

In that the estimation error & ;[k] is independent of the ideal CFR h; j[k], the
covariance matrix Z;M in (156) follows from the (A1.206), (A1.207) and (A1.208).



128

Appendix 2 Derivation of the LS Algorithm in the
General Scenario

As mentioned in Section 5.3.1, there are two cases where (159) does not hold, due
to the nonexistence of the slope k. This happens if and only if

sinfy + sinfy, = 0. (A2.209)
Because the range of 6, and 6y is [0,27), the solutions of (A2.209) are described
as
0r = 0x| = m, (A2.210)
Or +0, = 2. (A2.211)
It is interesting to note that (A2.210) corresponds to the LOS case as illustrated
in Fig. A-34. Therefore, (A2.210) implies a new method of identifying the LOS
path. It is obvious that the possible region of the MS in the LOS case is a point
with the coordinates as follows
Tros = ¢+ 0sinfyg,
Jros = Yi+ 0cosby. (A2.212)
(A2.211) corresponds to the possible region which is a line parallel to the y-axis;
this is illustrated in Fig. A-35, when the possible region becomes
T = x¢ — 0sinf. (A2.213)

We assume that Ny paths consist of Ny LOS paths, No NLOS paths from
which the derived possible regions are lines with slopes of finite values and N3
NLOS paths from which the derived possible region are lines parallel to the y-axis,
Ny > N; > 0,i = 1,2,3. The LS based position estimate (&g, frs) of the MS
considering this general case can be derived as

N1
(Trs,Uus) = arggli;; ((55 - ‘%LOSi>2 +(y — gLosi)Q)
’ =1
N» Ns
+ Z(kzx + bz - y)2 + Z(£ - ‘TJ_Z)Qv (A2214)
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where (Z10si, Jrosi)st = 1,2,..., Ny and £,,,4 = 1,2,..., N3 can be calculated
from (A2.212) and (A2.213), respectlvely We define the obJectlve function as
Ny N2 N3
O(:B, y) = Z ((x - jLosz’)2 + (y - gLosi)2) + Z(kzm +b; — y)2 + Z(x - iJ_i)zv
i=1 i=1 i=1
(A2.215)
the LS solution (Z.g, Z1s) of (A2.214) can be obtained by
R 00(x,
Fs = % =0, (A2.216)
. 90(z, y)
e = Iy A2.217
LS 8y ( )
It can be derived that
N2 N2 Nl
90(z,y) .
T = kal +y(N1 —N2)+sz —ZyLosi, (A2218)
00(z, y) aE o
Ty’ = a(N+Ns+ > k) ka +Zkb mem > du
i=1 i=1 i=1
(A2.219)
We denote
o - DL Ny — Ny (A2.220)
N1+N3+25V21k12 _Zﬁ\gki ’ .
ZNl gLObl - ZN2 b; N1 — Ny
E = i=1 1 , A2.221
ZNI Trosi + Z vaj kib;  — Zi\gl ki ( )
No Ny -~ N3
F = > i ki N N 2 i1 yLOS% -2t biN
Nl + N3 + Zz 21 k‘? 21:11 i’LOSz + 21:31 i’Li - 21:21 k1b1
(A2.222)

According to Cramer’s Rule, the LS solution (&g, #.s) can be calculated from

Trs =

QlQl

Gns (A2.223)

(A2.223) shows that the LS based position estimate of the MS takes all the prop-
agation paths including LOS paths and NLOS paths into account.
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