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Kurzfassung

Diese Dissertation leistet einen Beitrag zum Themengebiet der Lokalisierung in
drahtlosen Netzwerken, indem zwei Klassen von kooperativen Lokalisierungsmetho-
den fiir gemischte Lokalisierungsumgebungen mit und ohne direkte Sichtverbindung
(LOS/NLOS) bereitgestellt werden. Als aus der praktischen Anwendung stammende
Einschrankungen wird hier angenommen, dass weder NLOS-Identifikation, noch exper-
imentelle Messungen durchfiithrbar sind. Abhangig vom Umfang des Vorwissens tiber
das statistische Messmodell, werden zwei Klassen kooperativer Lokalisierungsmethoden
entwickelt. Zwei wichtige Beitrage sind zum einen Methoden, die eine zufriedenstel-
lende Lokalisierungsgenauigkeit bieten, wahrend das benotigte Wissen iiber das statis-
tische Messmodell reduziert wird, zum anderen Methoden, die eine deutlich verbesserte
Lokalisierungsleistung bieten, ohne eine gute Initialisierung zu benotigen.

Der erste Teil der Dissertation behandelt die kooperative Lokalisierung in homogenen,
gemischen LOS/NLOS Umgebungen, wobei der Pfadverlust als Hauptmodellparame-
ter unbekannt ist. Der gewahlte Ansatz basiert darauf, die Position und den Pfad-
verlust als Zufallsvariablen zu modellieren und die marginale, posteriore Verteilung
der unbekannten Parameter zu inferieren, aus denen Positionsschitzung und Unsicher-
heitsinformation gewonnen werden konnen. Dies wird mit Hilfe von message passing
Methoden erreicht, bei denen zwei Mengen von Funktionen, die als messages und
beliefs bezeichnet werden, iterativ aktualisiert werden. Durch die Kombination von
variabler Diskretisierung und Monte-Carlo-basierten numerischen Approximationss-
chemata erhalt man zwei Mengen von Funktionen. Eine solche numerische Vorge-
hensweise erlaubt, die Regel zur Verbesserung der Nachrichten approximativ zu imple-
mentieren und somit den Rechenaufwand zu limitieren. Zusatzlich werden fiir Netzw-
erke mit Low-End-Sensoren, die nur quantisierte RSS-Messungen liefern, message pass-

ing Methoden und deren parametrische Varianten mit geringer Komplexitat abgeleitet.

Im zweiten Teil der Dissertation wird der allgemeinere Fall behandelt, dass kein statis-
tisches Wissen tiber die LOS-/NLOS-Messfehler vorhanden ist, wiahrend prézisere Ent-
fernungsmessungen zur Verfiigung stehen. Diese reagieren recht empfindlich auf NLOS-
Ausbreitung. Der Bias-Term jeder Abstandsmessung wird als unbekannter Parameter
behandelt und es wird gezeigt, dass die Bias-Parameter in LOS-dominierenden Szenar-
ien diinnbesetzt sind. Diese Eigenschaft wird dann ausgenutzt, indem zu den kon-
ventionellen Kostenfunktionen ein zusatzlicher Bestandteil hinzugefiigt wird, der einen
diinnbesetzten Bias-Vektor fordert. Dies fiihrt zu einer generischen, sparsity-promoting
regularisierten Methode. Durch Beschrankung der Kostenfunktion wird eine alterna-

tive, generische, bound-constrained regularisierte Methode entwickelt. Die Kostenfunk-
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tionen dieser beiden generischen Methoden werden so definiert, dass sie relaxiert wer-
den konnen, um mithilfe zweier semi-definite program (SDP)-basierter Methoden das
globale Optimum zu erreichen. Es wird theoretisch gezeigt, dass diese beiden SDPs
unter bestimmten Bedingungen in dem Sinne gleichwertig sind, dass sie sich die gle-
iche optimale Losung teilen. Eine grofie Herausforderung der beiden vorgeschlagenen
SDPs liegt in der Wahl eines geeigneten Regularisierungsparameters. Es wird eine
effiziente, datengetriebene Methode entwickelt, um den Regularisierungsparameter zu
erhalten, welche auf der speziellen Struktur des bound-contrained regularisierten SDPs
basiert. Schlieflich werden numerische Ergebnisse, basierend auf synthetischen und
experimentellen Daten, vorgestellt. Es wird gezeigt, dass die vorgeschlagenen SDP
Methoden insgesamt gute Lokalisierungsergebnisse liefern.



Abstract

This dissertation details two classes of cooperative localization methods for wireless
networks in mixed line-of-sight and non-line-of-sight (LOS/NLOS) environments. The
classes of methods depend on the amount of prior knowledge available. The methods
used for both classes are based on the assumptions in practical localization environ-
ments that neither NLOS identification nor experimental campaigns are affordable.
Two major contributions are, first, in methods that provide satisfactory localization
accuracy whilst relaxing the requirement on statistical knowledge about the measure-
ment model. Second, in methods that provide significantly improved localization per-
formance without the requirement of good initialization.

In the first half of the dissertation, cooperative localization using received signal
strength (RSS) measurements in homogeneous mixed LOS/NLOS environments is con-
sidered for the case where the key model parameter, the path loss exponent, is unknown.
The approach taken is to model the positions and the path loss exponent as random
variables and to utilize a Bayesian framework. The goal is to infer the marginal poste-
rior distribution of each unknown parameter, from which a position estimate, as well as
its uncertainty information, can be obtained. This is achieved by using message passing
methods in which two sets of functions, referred to as messages and beliefs, are itera-
tively updated. By combining variable discretization and Monte-Carlo-based numerical
approximation schemes, two sets of functions are obtained. Such a numerical strategy
allows the message updating rule to be implemented approximately while keeping the
computational complexity affordable. Additionally, for networks with low-end sensors
that only provide quantized RSS measurements, message passing algorithms and their

parametric variants of low complexity are derived.

The second part of the thesis considers the more general case where statistical knowl-
edge of the LOS/NLOS measurement errors is completely unknown, and range measure-
ments, which are believed to be more accurate but quite sensitive to NLOS propagation,
are available. The bias associated with each range measurement is modeled as an un-
known parameter, and it is shown that bias parameters possess a sparsity property in
LOS-heavy scenarios. This sparsity is exploited by introducing a sparsity-promoting
term in the conventional cost functions, giving rise to a generic sparsity-promoting
regularized formulation. By bounding the cost function, an alternative generic bound-
constrained regularized formulation is developed. To ensure global optimality, the cost
functions in these two generic formulations are specified so that they can be conve-
niently solved as two semi-definite programs (SDPs). It is theoretically shown, for

certain conditions, that these two SDPs are equivalent in the sense that they share the
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same optimal solution. A major challenge of these two SDPs lies in the selection of an
appropriate regularization parameter. An efficient data-driven strategy is developed
to determine the regularization parameter and this is based on the special structure of
the bound-constrained regularized SDP. Finally, numerical results, based on both syn-
thetic and experimental data, are detailed. It is shown that the devised SDP approach
provides overall good localization performance.
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Chapter 1

Introduction

The advances in microelectromechanical system (MEMS) technology and wireless com-
munications underpin the recent development of different types of wireless networks,
such as wireless sensor networks, ultra-wideband wireless networks, Internet-of-Things,
etc. An indication of the growth and importance of wireless sensor networks can be
found in their market value: estimated to be USD 47 billion in 2019 and is expected
to reach USD 124 billion by 2025 [WSN].

Location-awareness is one essential and enabling feature of many wireless applications.
In some contexts, for example with environmental monitoring, wireless nodes have
to be deployed over a large area and this is only feasible if they are distributed, for
example, from an airplane. Naturally, with such distribution, there is a high degree
of randomness associated with the location of each wireless node. In such a context,
knowledge of the position of each node is of critical importance as it allows the in-
formation from the wireless nodes to be collated in a manner to facilitate high level
decision making. Despite the advances of global navigation satellite systems, such as
the Global Positioning System (GPS) and BeiDou Navigation Satellite System, it is
unrealistic to equip all wireless nodes with GPS/Beidou receivers which are very ex-
pensive and extremely power-consuming. Therefore, satellite independent localization

solutions have to be developed for such application scenarios.

The focus of this thesis is the development of satellite independent localization meth-
ods for these networks. The context is as described above where a network has part of
the following characteristics: First, a network which comprises of hundreds of wireless
nodes. Second, a network with little or no associated infrastructure, consistent with
only a small number of reference nodes whose positions are known. Third, wireless
nodes which have a very limited power supply such that the power of the transmitted
signal, and hence communication range, from an individual wireless node is limited.
Fourth, wireless nodes which have limited processing speed, storage capacity and com-
munication bandwidth. The first two features characterize different types of wireless
networks; while the last two pertain in particular to wireless sensor networks. The
last two characteristics are consistent with wireless nodes that can only provide posi-
tion related measurements that have low hardware requirements. More importantly,
conventional localization methods adopted in cellular networks and global navigation
satellite systems, are not suitable or even not straightforwardly applicable to wireless

network applications. This necessitates development of custom localization methods.
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Specifically, this thesis details cooperative localization methods for wireless networks,
under the considerations of several limitations in real-world scenarios, such as mixed
line-of-sight and non-line-of-sight (LOS/NLOS) propagation environments, the absence
of full statistical knowledge of LOS/NLOS measurement errors, no training datasets

and no offline calibration.

Among different position related measurements, received signal strength (RSS) has
gained significant attention due to its ubiquitous use in radio frequency signal systems.
For example, an RSS indicator (RSSI) has been encoded in the IEEE 802.15.4 standards
[WG815]. Although an RSS measurement provides rather coarse distance information,
it can be exploited to enable low-cost, simple and opportunistic localization systems,
without the need for additional hardware. This is the motivation for the development
of cooperative localization algorithms using RSS measurements which is the focus of
the first part of the thesis. To be close to practical scenarios, path loss exponent, the
key parameter in the classical log-distance path loss propagation model, is considered

to be unknown.

The second half of the thesis considers a more general localization scenario, that of co-
operative localization using range measurements in mixed LOS/NLOS environments,
in which statistical knowledge about the measurement model is completely unknown.
In contrast to RSS measurements, which are generally available in various radio based
wireless networks, accurate range measurements are mainly provided in wireless net-
works with hardware of moderate to high quality, such as ultra wideband wireless

networks and some wireless sensor networks.

1.1 Cooperative Localization Methods

In conventional localization situations, a specific target node is usually connected to
several reference nodes. At a specific time instance, there is usually available a position
related measurement for each of the connections between the target node and the
reference nodes. Taking time-of-arrival (TOA) measurements, which is one type of
position related measurements, as an example, in a two dimensional context, three
TOA measurements, from three distinct reference nodes, are required to estimate the
position of a single target node without ambiguity. Such localization is known as non-
cooperative localization, has a long history and has been adopted in many contexts

including global navigation satellite systems.
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To ensure that each target node is connected to at least three reference nodes, it is
required that the reference nodes must be densely distributed. In general, this require-
ment is not met in many wireless networks, primarily due to the relatively low level of
network infrastructure (reference nodes). The limitation inherent in a wireless network
necessitates an alternative localization paradigm and one with potential is that of co-
operative localization where the position related measurements between target nodes,
called agents, are used along side the position related measurements available from the
reference nodes, called anchors. Research, over the past two decades, has shown that
cooperative localization can lead to significantly improved localization accuracy.

A variety of cooperative localization methods have been developed. Table 1.1 pro-
vides an overview of the five dominant types of methods. First, maximum-likelihood-
estimation-based methods are used when the localization measurements are known to
follow a specific statistical model (e.g., Gaussian or log-normal) and the parameters
of the statistical model are known in advance. One attractive advantage of estimators
arising from this approach is that their variance asymptotically approaches the Cramér
Rao bound, at least for the high signal to noise ratio case. Representative examples
include those published by Patwari et al. in [PHP*03a], Li in [Li07] and Simonetto
et al. in [SL14]. However, there are two major challenges with the use of maximum
likelihood estimation. First, the optimization problem that arises with such estimation
has many local optima and an initialization close to the global optimum is required for
good localization performance. Second, the assumption that the underlying statisti-
cal model is known in advance is often unrealistic. When measurements deviate from
the assumed model, the localization performance degrades with the use of maximum

likelihood estimation.

Second, least-squares-estimation-based methods are used when the statistical model as-
sociated with the localization measurements is unknown. The positions are estimated
by minimizing the sum of the squared distance residuals. A typical cooperative localiza-
tion method based on least-squares estimation is Algorithm 1 detailed by Wymeersch
et al. in [WLWO09]. These methods are attractive due to their simplicity, since little,
or no, statistical knowledge is required in advance. However, similar to maximum like-
lihood estimators, the localization accuracy of these estimators can be affected by the
existence of many local optima. Further, even when some statistical knowledge is a

priori available, it is difficult to integrate this information into this approach.

Third, in multi-dimensional-scaling (MDS)-based methods, both the agents and an-
chors are first treated as having unknown positions and their positions are concate-
nated to build a matrix. The position matrix that minimizes the objective function is

then determined. The objective function is commonly a residual error function that
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measures the difference between the pairwise dissimilarity and the position related
measurements which may be relative ranges, pairwise RSS measurements [CPHO06] or
even just connectivity information [SRZF04]. The estimated position matrix is then
transformed, including rotation, reflection, and translation, so that it is a best fit with
the known anchor positions. The advantages and disadvantages of MDS methods are

similar to that of least-squares-estimation-based methods.

Fourth, mathematical-programming-based methods avoid the problem associated with
local optima by converting the non-convex optimization problem to a convex problem
via convex relaxation. Well-known examples include second-order cone programming
(SOCP) [Tse07] and semi-definite programming (SDP) [BLWY06]. The advantage of
such mathematical-programming-based methods is that initialization is not a critical
issue since there are no local optima in convex optimization problems. In addition,
there exist several off-the-shelf toolboxes (e.g., SeDuMi [Stu99]) to solve such convex
problems. However, as with least-squares-estimation-based methods, statistical knowl-
edge cannot be fully exploited to improve the localization performance.

Fifth, message passing methods treat the positions as random variables with the
marginal posterior distribution of each position being calculated or approximated by
using message passing methods [[FMW05, WLW09]. Such methods are different from
those mentioned above in that a posterior probability density function is provided for
each agent location, while only a point estimate is provided by the methods mentioned
above. In general, this is advantageous but comes at the cost of significantly increased
computational complexity. Additionally, the statistical model of measurement error is
required in message passing methods.

1.2 Research Contributions

In this thesis, several advances with respect to cooperative localization methods for
wireless networks, operating under practical real-world constraints, are detailed. In
particular, mixed LOS/NLOS environments with only partial or even no statistical
knowledge about the measurement model are considered. It is assumed that neither
NLOS identification nor datasets from experimental campaigns conducted in advance
are available. In practice, good initialization is required to avoid local optima in coop-
erative localization methods and methods that avoid local optima solutions are detailed
in [JYF™16,JYF™20b, JYF*20a, JYZS21].

Advances include, first, when severely quantized RSS measurements are utilized it is

shown in [JYF*16] that message passing algorithms are effective for localization with
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Methods Advantages Disadvantages

- Local optima

Maximum likelihood - Asymptotic efficiency Statistical model required

- Simplicity - Local optima
Least-squares - Statistical information - Difficult to integrate
not required statistical information
- . - Simplicity - Local optima
Multi- 1 . . . .
sc;llitri dimensiona - Statistical information - Difficult to integrate
& not required statistical information
: - Global i . .
Mathematical Global optima - Difficult to integrate

. - Statistical information U :
programming not required statistical information

- Marginal posterior - Computational complexity

Message passing of each position - Statistical model required

Table 1.1: Advantages and disadvantages of representative cooperative localization
methods.

satisfactory localization accuracy. Two versions of message passing algorithms are
developed: a particle-based algorithm and a parametric-based one. It is shown, in a
typical scenario, that the latter is computationally more efficient than the former with
the trade-off being slightly degraded localization accuracy.

Second, in [JYF™20b], the problem of cooperative localization is generalized to the
scenario where RSS measurements are available but the path loss exponent is un-
known. Both positions and the path loss exponent are treated as random variables
and a Bayesian framework is developed so that jointly estimating positions and the
path loss exponent becomes a probabilistic inference problem. For this probabilis-
tic inference problem, message passing methods are developed in which the marginal
posterior of each unknown variable is approximately calculated. For mathematical
tractability, variable discretization and Monte-Carlo-based numerical approximation
mechanisms are combined. To reduce the computational complexity, an auxiliary im-
portance sampler is proposed for the belief update. This auxiliary importance sampler
has a complexity order which scales linearly with the number of samples. Moreover, a
novel strategy is developed for sampling from a normalized likelihood function, which
plays an important role in particle-based message passing methods and mathematically
interprets and corrects an existing heuristic sampling strategy.

Third, in [JYF™20a, JYZS21], a more general localization scenario is considered in

which statistical knowledge of the LOS/NLOS measurement errors is completely un-
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known but range measurements, which are generally more accurate but quite sensitive
to NLOS propagation, are available. For this case the bias associated with each range
measurement is treated as an unknown parameter and it is shown that the ranging bias
are sparse in LOS-dominating environments. By exploiting this sparsity property, the
localization problem can be formulated as two generic regularized optimization prob-
lems. Further modifications allow these two generic problems to be specified, giving rise
to two semi-definite programs which share equivalent optimal solutions under certain
conditions [JYZS21]. It is shown that an appropriate regularization parameter plays
a crucial role for accurate localization. Owing to the special structure of the bound-
constrained regularized SDP, an efficient data-driven method is proposed to determine
the regularization parameter.

1.3 Thesis Structure

In Chapter 2, necessary background information is detailed. First, position related
measurements as well as sources of error in such measurements are explained. Second,
fundamental concepts of inference on graphical models are reviewed, followed by a
short introduction to convex optimization. In Chapter 3, the problem of cooperative
localization for the case of severely quantized RSS measurements is considered. For
this case message passing methods are considered and are shown to provide satisfactory
location estimates. In Chapter 4, cooperative localization is considered for the case of
RSS measurements when the path loss exponent is unknown. The path loss exponent is
treated as a random variable and the associated localization problem is formulated in a
Bayesian framework. In Chapter 5, range measurements are considered for cooperative
localization in more general mixed LOS/NLOS environments, where the statistical
knowledge of the LOS/NLOS measurement error is completely unknown. Conclusions

and potential for further research are detailed in Chapter 6.

1.4 Publications

The following publications have been produced during the period of doctoral candidacy.

Internationally Refereed Journal Articles

e F. Yin, C. Fritsche, D. Jin, F. Gustafsson, and A. M. Zoubir, “Cooperative Lo-
calization in WSNs Using Gaussian Mixture Modeling: Distributed ECM Algo-
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rithms”, IEEFE Transactions on Signal Processing, vol. 63, no. 6, pp. 1448-1463,
2015.

L. Carlino, D. Jin, M. Muma, and A. M. Zoubir, “Robust Distributed Cooperative
RSS-Based Localization for Directed Graphs in Mixed LoS/NLoS Environments”,
EURASIP Journal on Wireless Communications and Networking, vol. 2019, no.
1, pp. 1-20, 2019.

D. Jin, F. Yin, C. Fritsche, F. Gustafsson, and A. M. Zoubir, “Bayesian Coop-
erative Localization Using Received Signal Strength With Unknown Path Loss
Exponent: Message Passing Approaches”, IEEE Transactions on Signal Process-
ing, vol. 68, no. 1, pp. 1120-1135, 2020.

D. Jin, F. Yin, A. M. Zoubir, and H. C. So, “Exploiting Sparsity of Ranging
Biases for NLOS Mitigation”, IEEE Transactions on Signal Processing, vol. 69,
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Chapter 2

Fundamentals

In this chapter, some basic concepts that are relevant for the thesis are introduced.
First, different types of position related measurements as well as their advantages, dis-
advantages and main sources of error are introduced in Section 2.1. Second, necessary
background information on inference in graphical models is reviewed in Section 2.2,
including graphical models and (loopy) belief propagation. Third, several convex op-
timization related concepts, including convex sets, conic linear programming and the
Karush—Kuhn—Tucker conditions, are reviewed in Section 2.3. It is necessary to point
out that only necessary background information that is closely related to the thesis is
included in this chapter.

2.1 Position Related Measurements

The nature of the position localization system in a wireless network depends on the type
of technology being used, with radio-frequency-based technology being the most com-
mon one. Examples for such systems include the global navigation satellite systems of
the United States (the Global Positioning System), Russia (Global Navigation Satel-
lite System), China (BeiDou Navigation Satellite System) and the European Union
(Galileo System). Non radio-frequency-based systems include camera-based localiza-
tion systems, infrared-based localization systems and (ultra) sound-based localization
systems, to name a few. A thorough overview of different technologies is given in the
habilitation thesis [Maul2]. In this thesis, the focus is mainly on radio-frequency-based

localization methods.

With high performance radio-frequency-based systems, the position of a wireless node
can be directly inferred from the incoming radio signal, e.g. [Weill]. With such sys-
tems, position localization is directly based on the waveform and corresponds to a one
stage process. In contrast, with the radio-frequency systems utilized in wireless net-
works, position localization is associated with two stages. In the first stage, position
related metrics are extracted from the radio frequency signal. In the second stage, from
the position related metrics, positions are estimated by using different localization al-
gorithms. Consistent with the majority of existing literature, this dissertation focuses

on the development of two-stage localization methods with the main focus being on
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the second stage. In the following, different position related measurements as well as
their sources of error are briefly introduced.

The first category is propagation time related measurements, including time-of-arrival
(TOA), round-trip propagation time and time-difference-of-arrival (TDOA). These
propagation time related measurements are inherently range related measurements,
since the relative distance is the product of the propagation speed and the true propa-
gation time along LOS propagation path. TOA measurement measures the difference
between the sending time at the transmitter and the receiving time at the receiver. One
requirement on the hardware is that local clocks at the transmitter and the receiver
must be synchronized. This requirement is unrealistic for many applications, especially
for wireless sensor networks with sensors of low cost. One alternative without the syn-
chronization requirement is round-trip propagation time. As indicated by its name, it
measures the propagation time in which one signal is propagated from a transmitter
to a receiver, replied by the receiver and returned to the same transmitter. Since this
round-trip time is calculated based on the same clock, there is no need for synchroniza-
tion. However, the delay caused by the processing at the receiver is one major source
of error for round-trip propagation time measurements. A second alternative avoiding
the synchronization requirement is TDOA that measures the difference between the ar-
rival time of the same signal transmitted by the same transmitter and received at two
different receivers. Clocks at all receivers are required to be synchronized, but clocks at
the transmitters are not required to be synchronized to the receivers. One localization
system based on TDOA measurements is the Global Localization System, in which
the clocks of all satellites are synchronized. The most widely used method for ob-
taining the propagation time related measurements is the generalized cross-correlation
methods [KC76], also called the maximum likelihood estimator for TOA.

The second class of position related measurements is received signal strength (RSS),
which is another type of range related measurements. RSS measures the power of
received signal, i.e., squared magnitude of signal strength. Compared with the prop-
agation time related measurements, RSS measurements are relatively unpredictable,
and the accuracy of range estimates inferred from RSS measurements is comparatively
low. However, RSS measurements are relatively inexpensive and easy to acquire, usu-
ally even without the need of additional hardware, which makes RSS measurements

attractive for network localization.

In free space, received power P,.(d) is related to the distance d through the Friis equation
[Rap01]

_ BG,GN

P.(d) = )2 (2.1)
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where P, is the transmit power, GG; is the antenna gain of the transmitter, G, is the
antenna gain of the receiver, and X is the wavelength of the transmitted signal. In real
world, multipath and shadowing are two major environmental factors that largely affect
the measured RSS. The existence of multipath may cause constructive or destructive
addition of signals at the receiver, leading to frequency-selective fading. This type
of fading can be eliminated by using a wideband method. Apart from the multipath
effect, RSS measurements are influenced by the shadowing effect as well. For instance,
one signal may be largely attenuated by obstructions (walls, trees, buildings, etc.). The
shadowing effect can be modeled as a random effect influencing the RSS measurements.

One typical statistical model characterizing the ensemble mean received power [dBm]
at distance d is given by

P.(d) = Py(do) — 10c logy,, (di) + v, (2.2)

where Py(dy) is a reference power in dBm at the reference distance dy, a denotes the
path loss exponent, v is a zero-mean Gaussian random variable, and it represents the
log-normal shadowing error. Here, [dBm] denotes that the power is in dB milliwatts
units. The standard deviation of the received power, is in units of dB, and it may vary
between 4 and 12 in practical environments [Rap01]. It is evident that this statistical
model indicates a relation between the RSS measurement, P,(d), and the distance, d.
From this perspective, RSS measurements can be seen as range related measurements
as well.

Though multipath and shadowing effects impair the accuracy of range estimates, spa-
tial RSS profile caused by the environmental randomness can be exploited for the
purpose of localization. The corresponding methods are RSS-profile-based localization
techniques, commonly called RSS-based fingerprinting [BP00]. In these techniques,
RSS measurements are treated as certain features that characterize each individual
position, and a signal strength map can be constructed for a specific area in advance.
Once a wireless node collects several RSS measurements, the position of this node can

be estimated by fingerprinting the RSS measurements and the RSS map.

The third category is angle-of-arrival (AOA) measurements. Complementary to the
range related measurements, AOA measurements provide information about the direc-
tion to connected wireless nodes. There are two common categories of techniques
for measuring AOA, including array processing techniques and phase interferome-
try [MFAO7]. Measuring AOA typically requires an antenna array, which, however,
significantly increases the hardware cost. Typical AOA measurement methods include

maximum-likelihood-estimation-based algorithms and subspace-based algorithms, such
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as multiple signal classification (MUSIC) and estimation of signal parameters by ro-
tational invariance techniques (ESPRIT). For a detailed technical discussion on AOA
measurement methods, see [RRW96, Sch86, RK89].

In practice, the wireless nodes are probably placed with unknown orientation, and
the directivity of antennas may influence the AOA measurements. Apart from the
directivity of antennas, shadowing and multipath reflections are two environmental
factors impairing the accuracy of AOA measurements. An accurate AOA measurement
requires a direct LOS path between the transmitter and the receiver. A multipath
component or the blockage of the LOS path may lead to an AOA estimate of an
entirely different angle.

An additional type of position related measurements is connectivity measurements
which provide very coarse range related information. Examples of localization systems
using connectivity information include [NN03,SRZF04, DpGO01].

As briefly mentioned above, all these position related measurements may be affected

by various factors. A summary of the major sources of error is given below.

e Fquipment related noise: Typical equipment related noise includes thermal noise
in the electronic circuits of the hardware and quantized readings. For propagation
time related measurements, additional source of equipment noise is related to
the local clock, including clock offset and clock drift. For RSS measurements,
deviation or fluctuation of transmitted power is one further source of equipment
noise. As for AOA measurements, antenna directionality is an additional error

source.

e Environmental factors: Environmental factors include multipath propagation,
shadowing and NLOS propagation. These environmental factors are one of the
main challenges for accurate localization. Extensive research activities are con-
ducted for the purpose of alleviating the adverse effects caused by the environ-

mental influence.

2.2 Probabilistic Inference in Graphical Models

2.2.1 Graphical Models

In this section, several basic concepts on graphical models will be explained. A graph-

ical model is a graphical representation of a joint probability distribution and it de-
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scribes the statistical relationship between a large collection of random variables. A
graph G = (V, ) consists of a set of nodes, whose set is denoted by V, and a set of
edges, whose set is denoted by & = {(s, t) |s, te V}. Random variables are represented
as nodes and statistical dependence is represented by edges. A graph may be directed,
in which case each edge has a specific direction and the corresponding model is often
called a Bayesian network, or a graph may be undirected, in which case the model
is generally called a Markov random field (MRF). In the following, we will focus on
undirected graphs and introduce several graphical terminologies.

A simple example of an undirected graph is illustrated in Fig. 2.1-(a). The nodes that
are connected to one node, e.g., node x1, are called its neighbors. In this example,
neighbors of node z; include node x5 and node x4. A clique is a collection of several
nodes which satisfy the condition that there is an edge between each pair of nodes . A
mazximal clique is a clique that cannot be a subset of another clique, meaning that the
inclusion of any other node will break the clique property of this maximal clique. The

undirected graph in Fig. 2.1-(a) has the following three maximal cliques: {xi, 22,24},

{:E27 x3, SC4}, {.fC4, x5}'

A fundamental concept in graphical models is the conditional independence. For undi-
rected graphs, conditional independence is defined as follows: For three sets of nodes
A, B and C', A and B are conditionally independent given set C' if and only if C
separates A and B. This means that removing all nodes in set C', there exists no path
that connects any node from set A to any node from set B [Murl2]. For the undirected
graph example in Fig. 2.1-(a), node x; and node x5 are conditionally independent given

nodes x9 and xy4.

Now it comes to the question how is a graphical model related to its associated joint
distribution. For an undirected graph, each maximal clique is associated with one
potential function. This potential function is a non-negative function whose arguments
are the nodes in the maximal clique. The product of all potential functions is then
proportional to the joint distribution. A formal statement of this relation is given in
Hammersley-Clifford theorem below.

Theorem 1 (Hammersley-Clifford): A positive distribution p(x) satisfies the con-
ditional independence property of an undirected graph if and only if p(x) can be repre-

sented as a product of factors, that is

p(x) = — [ ] te(x), (2.3)
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(a) (b)

Figure 2.1: A simple example of (a) an undirected graph with the maximal cliques:
{1,2,4}, {2,3,4}, {4,5}, and (b) its corresponding factor graph.

where Cl is the set of all maximal cliques of the graph, Z is the normalization parameter,
X. is the collection of all nodes in the mazimal clique ¢, and ¥.(-) is the potential

function that is associated with the mazximal clique c.

Based on this theorem, the joint distribution p(z1,zs, 3, x4, x5) associated with the
undirected graph in Fig. 2.1-(a) must have the form of

p($1,$2,$3, $47$5) = ¢1,2,4($1, T2, 934)%02,3,4(5172, 953,374)1/14,5(174, 5155)- (2-4)

Besides general directed and undirected graphs, an additional useful graphical repre-
sentation are factor graphs. Both directed and undirected graphs can be represented
using factor graphs. The advantage of factor graphs is that this graphical represen-
tation facilitates the derivation of certain probabilistic inference algorithms. A factor
graph is an undirected bipartite graph with two kinds of nodes: variables and fac-
tors. Figure 2.1-(b) depicts the factor graph associated with the undirected graph in
Fig. 2.1-(a). In this example, variable nodes are represented as circles and factor nodes
are represented as squares. A variable node is connected with a factor node using an
edge if and only if this variable node is an argument of the factor node. An edge cannot

connect two variable nodes or two factors nodes.

2.2.2 Belief Propagation and Loopy Belief Propagation

The focus of this section is to explain an exact statistical inference algorithm, i.e., belief

propagation, that provides the exact marginal posterior of each variable for general
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graphs without loops. Belief propagation is originally proposed by Pearl in [Pea88|.
To start, we first consider belief propagation, also called sum product algorithm, for a
pairwise discrete MRF. Belief propagation for models with cliques of higher orders will
be discussed later. For a pairwise MRF, the joint probability function p(x) has the

form of

o) = 5 [T osten) TT dostinro) 25

where 1)5(x,) is the local evidence of node x,, and 95 (x5, ;) is the potential associated
with edge (s,t). The key idea of belief propagation is to update a set of messages
according to a certain message-updating rule. Each variable (node) has its associated
local belief, which depends on a certain collection of messages. After several steps of
message updating, the local belief is then the exact marginal posterior of a variable.

To explain the message-updating procedure in belief propagation, consider the example
in Fig. 2.2. Each edge is associated with two messages. Taking edge (s, t) as an example,
there are messages from node 5 to node z;, denoted by ms_(x;), and messages from
node x; to node x,, denoted by m,_,s(xs). Each node has its associated local belief,
denoted by B(xs) for node xs. First, all messages are initialized to the all-one vector.
Next, each node performs the same actions, i.e., belief update and message update,
in parallel and in an iterative manner. Taking node z; at the n-th iteration as an
example, belief update and message update are introduced in the following. The local
belief By(xs) is updated by collecting messages from all its neighbors according to

By () o< vy (ws) [ [ misi(s), (2.6)

where I'y; denotes the set of node x,’s neighbors. Next, node z, has to update the
messages send to each of its neighbors according to

me (o) = (%(Is)@/}s,t(xs,xt) 11 mﬁjs(xs)). (2.7)

Ts uers\t

Here, [';\t stands for the collection of node x4’s neighbors, excluding node z;. In this
message-updating step, all messages that node x4 receives, except my;_,s(z), contribute
to ms_y () in the way that the product of these incoming messages are passing through
the pairwise potential, ¥ .(zs,x;). For each of its neighbors, node x has to calculate
one individual message, meaning that altogether node x4 has to update |['s| messages.

The belief update and message update are conducted iteratively. For a graph with
diameter D(NN), after D(IN) iterations, Bs(z) represents exactly the marginal posterior
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Figure 2.2: Message passing on an undirected pairwise tree.

distribution of xs. A close inspection of the message-updating step in (2.7) indicates
that it has an equivalent reformulation, that is

ml () =) (@bs,t(ws, m%). (2.8)

Ts My_ys (mS)

Lastly, we remark that the procedure above is the parallel version of belief propaga-
tion. There exists a serial version of belief propagation. For general graphs without
loops, both versions provide equivalent results. The message-updating procedure of
the parallel version is simpler than that of the serial version, while the serial version
is the optimal approach for trees from the perspective of how many times messages
are updated. For details on the serial version of belief propagation, see Chapter 20.2.1
in [Murl2].

Algorithm 1 Loopy belief propagation for a pairwise MRF (Algorithm 22.1 in
[Mur12])

1: Input: node potentials 15(z;), edge potentials ¢ (s, z4)

Initialize: messages ms_;(x;) = 1 for all edges
Initialize: beliefs By(zs) = 1 for all nodes

Repeat
update belief of each node according to (2.6)
calculate message on each edge according to (2.7)
Until no significant change of beliefs

One extension of belief propagation is loopy belief propagation that is an approximate
inference algorithm for general graphs that may contain loops [Murl2]. The basic idea
of loopy belief propagation is simple, that is, applying the belief propagation itera-
tively to the graph. More precisely, for an undirected graphical model with pairwise
factors, beliefs and messages are updated iteratively according to (2.6) and (2.7) until

convergence, if possible. A summary of loopy belief propagation algorithm is given in
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Figure 2.3: An example of a factor graph and belief propagation on it.

Algorithm 1. It should be noted that loopy belief propagation is not guaranteed to
converge, and even with convergence local beliefs are not guaranteed to converge to the
true marginal posteriors. However, loopy belief propagation can be used as an approx-
imation scheme in loopy networks and it has shown its success in many engineering

examples.

For graphs with cliques of high orders, it is convenient to derive belief propagation on
a factor graph. There are two kinds of messages on a factor graph: messages from a
variable to a factor and messages from a factor to a variable. Taking the factor graph
in Fig. 2.3 as an example, the message from the variable node z; to the factor g is
given by

My (T My (2s). (2.9)

hGF@\g
Here, I'y denotes the set of all the factors that are connected to variable node x,. The

message passed from the factor g to the variable node z, is obtained as

mgﬁs<x5) = Z g(‘rsa Tty 7xtT H mt —g let (210)

Tty ooy Ttp ti€lg\xs

Here, I'; denotes all the variable nodes that are connected to factor g. Collecting all
messages from factors that are connected to variable node x,, the local belief at xz, is

obtained as

B"(xs) H My s (Ts). (2.11)

g€el's

Such a message passing procedure iterates until convergence or until a certain termi-
nation condition is fulfilled. Upon convergence, the belief B(z;) is an approximation

of the marginal posterior of x;.
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2.3 Convex Optimization

The theory of convex optimization is broad and a comprehensive treatment of all
concepts is certainly out of the scope of the thesis. This section covers several key
concepts that are relevant for the contributions in Chapter 5. For a comprehensive
treatment on convex optimization, see the textbooks [BV04, Ber09, Dat05].

2.3.1 Convex Sets and Convex Cones

A set C is convex if for every x; and x5 in C, the line segment connecting x; and -
lies in C. Mathematically speaking, this means that C is convex, if Va1, 25 € C and VI

in the interval [0, 1], we have
(I—-0x +1lxg eC. (2.12)

Several simple examples of convex and non-convex sets in R? are given in Fig. 2.4.

(a) convex (b) non-convex (¢) non-convex

Figure 2.4: Simple examples of convex/non-convex sets in R?.

A set I is called a cone, if for every x € K and every [ > 0, it holds that [z € K. A
set IC is a convex cone, if it is a cone and convex. Equivalently speaking, IC is a convex
cone, if [y x1 + Iy x5 € K for any xq, 2o € K and any [y, I > 0. Figure 2.5 illustrates
two examples of (convex) cones in R?. Several important and commonly used convex
cones are non-negative orthant R”, second-order cone K = {[x;y] € R"™|||x> < y}

and positive semi-definite cone S, which will be defined below.

The set of all symmetric n X n matrices is denoted by S§", ie, S =
{X e R X = XT}. Based on this, the set of all n X n symmetric positive semi-
definite matrices is denoted by S and given by

St ={X e 8" x"Xx >0,vx € R"}. (2.13)
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‘\

(a) a cone but not a convex cone (b) a convex cone

Figure 2.5: Simple examples of (convex) cones in R2.

As stated above, the set of symmetric positive semi-definite matrices S is a convex
cone. To verify this statement, we have to show that for every X;, X, € 8% and every
l1, I3 > 0, we have [; X; + I, Xy € 8. The symmetry of matrix [y X; + [, X, follows
straightforwardly from the symmetry of matrices X; and X5. The proof of the positive
semi-definiteness can be done straightforwardly based on the definition of positive
semi-definiteness [BV04]. More precisely, for any vector x € R”, if X;, X, € 87 and
l1, I > 0, it holds that

XT (ll Xl + lg XQ)X = ll XTX1X + lg XTXQX 2 0. (214)

The symbol > is commonly used to represent the positive semi-definiteness, that is
X € 8 is equivalent to X = 0, and X; = X, means X; — X, = 0.

Suppose that K is a cone. The set *
Kr = {y|<x, y) >0, Vx € K} (2.15)

is called the dual cone of K. Here, (-,-) denotes the inner product of both variables.
A dual cone K* must be a convex cone, regardless of whether K is convex or not.
A cone K is called self-dual, if we have K* = K. Two examples of self-dual cones
are the non-negative orthant R’} and the positive semi-definite cone S¥. For proof of
this statement, see Chapter 2 in [BV04]. The concept of a dual cone is useful for the
optimality conditions of a conic linear program, which will treated in the following two

sections.
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2.3.2 Conic Linear Programming

Conic linear programs are a typical class of convex optimization problems. The stan-
dard equality form of a conic linear program is given as follows:
T

min c¢'x
subject to x € K, (2.16)
Ax =b.

Here, K is a closed convex cone, x € R" is the optimization variable, and c € R", A €
R™*"™ and b € R™ are given by the problem. In a conic linear program, both the
objective function and the constraint functions are linear. In general, K can be a
product of several closed convex cones, for instance, the Cartesian product of non-
negative orthants, second-order cones and positive semi-definite cones.

When K is 87, the positive semi-definite cone of n X n matrices, the conic linear
program in (2.16) then becomes a semi-definite program (SDP):

min (C, X)
subject to X € SY, (2.17)
(A, X)=b;, i=1,...,m,
where C,Aq,...,A,, € 8" Here, matrix X is the optimization variable and
C,Ay,...,A,,by,..., b, are given by the problem. The representation in (2.17) is
called the standard form of an SDP. An alternative form of an SDP is the inequality

form, that is
min c¢’x
_ (2.18)
subject to z1A;+...+2,A, = B.
Here, x € R" is the optimization variable, and ¢ € R", A;,..., A,, B € &} are given

by the problem.

The standard form of an SDP will be used for the remainder of the thesis, and the
inequality form is introduced simply for completeness. We remark that the inner-

product (-,-) has an equivalent operation, that is
(C,X) =tr(CX") =) > Ci; Xy, (2.19)
j=1 i=1
where tr(-) stands for the trace. Adopting this notation, the SDP in (2.17) can be
equivalently re-written as
min tr(C X)
subject to X € ST, (2.20)
tr(AiX) =b, i1=1,...,m.
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Note that the transpose symbol (-)7 is neglected due to the symmetry of matrix X.

Interior point methods are the most common generic methods to solve SDPs. Due
to the robustness and efficiency of interior point methods in solving general SDPs,
most off-the-shelf SDP solvers, e.g., SeDuMi, MOSEK, SDPT3, are based on interior
point methods. For a detailed explanation of interior point methods, see Chapter 11
in [BV04]. Interior point methods are in fact second-order methods and need to pro-
cess a large Hessian matrix in problems of a high dimension. This makes interior point
methods become readily computationally prohibitive in high-dimensional problems.
From the perspective of computational efficiency, first-order methods are more attrac-
tive than interior point methods, but at the cost of accuracy [OCPB16]. Moreover,
there exist also other methods that are specially designed for solving certain SDPs,
e.g., the augmented Lagrangian method.

2.3.3 Karush—Kuhn—Tucker Optimality Conditions

The Lagrangian of the conic linear program in (2.16) is given by
Lx,v,A) =c'x+vl(b- Ax) - A\'x. (2.21)

Here, v is referred to as the dual variables, also known as the Lagrange multiplier
vector, associated with the equality constraint, and A is the dual variables associated
with the conic constraint, x € K.

The Lagrange dual function, or simply the dual function, g(v, A) is defined as
g(v,A) =inf L(x,v, )
) (2.22)
= igf (CTX +vi(b - Ax) — )\TX) :

which is the minimum of the Lagrangian £(x, v, A) over x. Based on the fact that the
dual function is the pointwise infimum of a family of affine functions of (1/, )\), g(v,A)
is always convex. Notably, a dual function is always convex regardless of whether its
associated primal problem is convex or not. A primal problem is simply the original
problem, i.e., problem in (2.16). Note that, with a slight notation abuse, we denote
the Lagrange dual function by g(v, A) in this chapter and denote a sparsity-inducing
function by ¢(-) in Chapter 5.

Let p* be the optimal value of the objective function in the primal problem:
p*=min c’x
subject to x € I, (2.23)

Ax =Db.
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For any A € * and any v, we have
gv,A) <p" (2.24)

This means that the dual function g(v, A) provides a lower bound on the optimal value

*

p*. The verification of this property is as follows. Let X be a feasible point of the
primal problem in (2.16). The feasibility tells us that Ax = b and ATx > 0, which is

due to the definition of dual cone. Based on this fact, we have
v(b - A%) — ATx <0. (2.25)
Then, the following relation holds:
Lx,v,A) =c'x+vi(b-Ax) - A"x<c'x (2.26)
Moreover, the definition of a dual function indicates
g(v,A) = irif[,(x, v, A) < L(x v, ) <c'x (2.27)

The relation g(v,A) < ¢’x in (2.27) holds for each feasible point x. Therefore, the
inequality g(v, A) < p* is true.

Let d* be defined as

d" = X, g(v, ). (2.28)
We have
& < p, (2.29)

which follows from the relation in (2.27). This property is called weak duality. It tells
us that the duality gap, p* —d*, is always non-negative. The weak duality always holds,

even when the primal problem is non-convex.

If the equality in (2.29) holds, i.e.,
d* =p*, (2.30)

meaning that the duality gap is zero, strong duality holds. Different from weak duality,
which always holds, strong duality does not hold in general. Strong duality holds only
under certain conditions, called constraint qualifications. Slater’s condition is a simple
and common constraint qualification for convex problems. Slater’s theorem states that
strong duality holds when the primal problem is strictly feasible. Notably, Slater’s
condition can be relaxed to some extent when some of the inequality constraints are



2.3 Convex Optimization 23

affine functions. The inequality constraints of affine functions do not need to hold with

strict inequality.

Based on the concepts above, we will introduce one set of optimality conditions for the
conic linear program in (2.16). Assume that strong duality holds, i.e., p* = d*, and both
the primal and dual are attained by one pair of primal and dual points (x*, v*, )\*).

Then, we have
p* —_ CTX* — d* —_ g(l/*,)\*)

= min L(x, V", X¥)

< L(x*, v, A") (2.31)

— CTX* + (V*)T(b o AX*) . (A*)TX*

<cl'x* =p*.
Since the second term in the fourth line must be zero, it follows that (A*)Tx* = 0, which
is called complementary slackness condition. Moreover, when strong duality holds, the
inequality sign in the third line becomes an equality sign, indicating that x* minimizes
the Lagrangian L£(x,v*, A*). This means that the gradient of the Lagrangian with

respect to x, i.e. Vi L(x,v*, A*), is equal to zero at x*, which is called stationarity
condition. Then, collecting all conditions together, we have

x*ek, Ax*=b
A* e K”
()\*)TX* — 0
Vi L(x, ", \")

primal feasibility)

dual feasibility)
(2.32)
complementary slackness)

=c—ATv" =X =0

*

~~ I~ —~

stationarity)

X=X

The conditions listed in (2.32) are called the Karush-Kuhn-Tucker (KKT) conditions
[Ghal2]. For the conic linear program in (2.16), any primal/dual points (x, v, A) that
fulfill the KKT conditions in (2.32) must be primal and dual optimal with zero duality
gap. This means that for the problem in (2.16), the KKT conditions are sufficient for
the points to be primal and dual optimal. Under Slater’s condition, one pair of optimal
primal/dual points must satisfy the KKT conditions in (2.32), meaning that the KKT
conditions in (2.32) are necessary for the points to be primal and dual optimal. Putting
these results together, we have the following statement: For a conic linear program that
satisfies Slater’s condition, the KKT conditions in (2.32) are necessary and sufficient

for optimality.
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Chapter 3

Quantized-RSS-Based Cooperative
Localization via Message Passing

In this chapter, severely quantized RSS measurements are considered for cooperative
localization in wireless sensor networks. This is motivated by the fact that low-end
sensors can only provide severely quantized RSS readings due to their limited sensor
readings, storage and bandwidth. Severely quantized RSS provides only coarse in-
formation on the relative range and sensor positions, thereby making the uncertainty
information of each position estimate of high significance. The goal is to estimate
the marginal posterior of each location, from which a position estimate, as well as its
uncertainty information, can be obtained. This is achieved by adjusting message pass-
ing methods for this specific localization problem. More specifically, two versions of
message passing methods: a particle-based algorithm and a parametric-based one, are
developed in this chapter. The latter is computationally more efficient than the former
one, but with the trade-off being slightly degraded localization accuracy.

This chapter is mainly based on [JYFT16]. The remainder of this chapter is organized as
follows: Section 3.1 formulates the problem of cooperative localization using quantized
RSS measurements mathematically. In Section 3.2, the particle-based message passing
algorithm and the parametric one are detailed. The proposed algorithms are evaluated

in Section 3.3 using real data. Finally, this chapter is summarized in Section 3.4.

3.1 Problem Formulation

We consider a wireless sensor network in a 2-dimensional space. There are two sets of
nodes: target nodes (agents), whose positions x; = [z;, y;]7 are unknown, and reference
nodes (anchors), whose positions are given. Let S, = {1,..., N, } be the index set of
all agents and S, = {N,+1,..., N} be the index set of all anchors. The position
of node i is modeled stochastically with a prior probability f;(x;) and the positions
are assumed to be a priori independent, i.e., f(x1,...,Xy) = Hf\;l fi(x;). Node i can
communicate with a subset of sensors, which are called its neighbors and whose index
set is denoted by I';. If we have k € T';, k ¢ I'; and j € I';, then node k is called a
2-hop neighbor of node 1.
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Using the well-known log-distance path loss propagation model, the continuous-valued
RSS, denoted by 7;;, coming from node 7 and received by node j, is given by

rij = Ao — 10 OélOglo(dij/d()) +Uz'j' (31)

J/

TV
9ij (Xi,%5)

Here, Ay denotes the reference power received at a predefined reference distance dg, «
denotes the path loss exponent, d;; £ ||x; — ;| is the Euclidean distance between node
i and node j, and the measurement error v;; ~ N (0, Ufj) accounts for the propagation
shadowing effect with N(0, a?j) denoting a Gaussian distribution with zero-mean and
variance afj It is assumed that the measurement errors are mutually independent and

parameters Ay, dy, v, 0;; are known.

The quantized RSS measurement, denoted by z;;, is the output of a quantization op-
erator Q(-) with S levels,

0 ifP()STZ‘j<P17

1 ifPlgrij<P2,
zij = Q(rij) = : : (3.2)

S—1 ifPS_lgTZ‘j<P5,

where Py, Py, ..., Ps are the quantization levels with Fy = —o0o, Ps = +00. The vector
collection of all quantized RSS measurements is denoted by z. In light of (3.1) and
(3.2), we have
Ps — Yig\ B, &y Ps — Yig\ K, Ay
Pr(z; = s | x5, %;) = cb( +1 = 93 (X XJ)) —q>( 9is(X XJ)), (3.3)

Uz’j Uij

where ®(-) is the cumulative distribution function of the normal distribution. Our
objective is to estimate the marginal posterior probability density function (pdf) of
each agent position, f(x;|z), from which the corresponding position x; as well as its
associated uncertainty can be obtained.

3.2 Message Passing Algorithms for Quantized
RSS

To infer the marginal posterior of each position x;, i € S,, we start with the joint
posterior f(xi,...,xy|z). Under the assumptions made in the preceding section, it
has the form of

fxi,... xy|z) o ﬁ <f(Xz') I1 f(Zij|Xi7Xj))- (3.4)

Jjer;
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Intuitively, the marginal posterior, e.g., f(x;]|z), can be calculated as follows:

f(xi]z):/-~-/f(x1,...,xN]z) dxi.a, (3.5)

where dx;.n\; denotes dx;, ..., dxy excluding dx;. In practice, such a straightforward
operation is intractable since, first, there is no analytical solution to this integral in
general, and second, this integral is computationally prohibitive for large scale problem.
A well-known local message passing method, called belief propagation or sum-product
algorithm, enables approximate marginalization for loopy graphs in an efficient fashion
[Pea88]. In this local message passing method, a set of messages is calculated in
an iterative manner, and each marginal posterior can be calculated or approximated
based on a certain set of messages. More details on belief propagation can be found in
Chapter 2.

3.2.1 Related Works

Belief propagation was used for cooperative localization by Thler et al. in [ITFMWO05]
for the first time. An alternative representative work on cooperative localization via
message passing is the sum-product algorithm over a wireless network (SPAWN) by
Wymeersch et al. in [WLWO09]. Since then, there are a variety of variants developed for
different purposes. To reduce the computational load, parametric representations of
local beliefs have been proposed in [LEST12, CPWG10,0FW11, WLO7]. Alternatively,
a reduction in computational complexity is achieved in [JYFT15] by, first, representing
local beliefs using Gaussian mixture models, and second, adopting the sigma point
methods. A further method is given in [SJMZ16], in which fast Fourier transform is
utilized to reduce the computational complexity. To increase the localization accuracy
in loopy networks, additional variants of the non-parametric belief propagation have
been proposed in [SPZG10,SZ13].

The majority of the existing message passing algorithms only consider the case where
measurements are relative distances. When other measurements, e.g., RSS, are avail-
able, a two-step procedure is commonly utilized for positioning via message passing,
e.g., in [SPZG10,5Z13]. These measurements are first converted to estimates of relative
distance. Then, positions are estimated using message passing algorithms with these
distance estimates. Such a two-step procedure is however not a good solution for our
problem. This is because, first, the distance estimates inferred from the severely quan-
tized RSS measurements are very inaccurate, and second, the statistical model of the

distance estimates deviates far from a Gaussian distribution, which is an assumption
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in the existing message passing algorithms. In this chapter, we focus on developing
message passing algorithms that are directly based on the severely quantized RSS mea-
surements. More precisely, we start with the statistical model of the severely quantized
RSS measurements and derive the SPAWN-type algorithms specifically for this statis-

tical model.

3.2.2 Message Passing Algorithms

The key idea of belief propagation is to update a set of messages which contribute
to calculating the marginal posteriors in an iterative manner. At each iteration, each
node performs the same actions, i.e., message update and belief update, in parallel.
Taking node i at the (n + 1)-th iteration as an example, message update and belief

update are given by

mZ(xl) = /Pr(zij|xi,xj)B]’-L(xj) dx;, (3.6a)
B (x;) o fi(x;) H my(x;). (3.6b)

Here, mj’ (x;) denotes the message about position x; coming from its neighbor j, and
B]""'(x;) denotes the local belief at node i about its own position x;. The message,
Zﬂj
node j. The local belief, B;(x;), is then updated by collecting the messages from all its

ml%(x;), can be perceived as the belief about node ¢’s position, coming from its neighbor,
neighbors. After a sufficient number of iterations, the belief message, B;(x;), can be
regarded as an approximation of the marginal posterior, f(x;|z). Notably, the message-
updating step in (3.6a) differs slightly from the original belief propagation algorithm in
that m[; ' (x;) is included in the calculation of m(x;). Such a modification is proposed
by Wymeersch et al. in [WLWO09] and the resulting method is called SPAWN.

3.2.3 Particle-Based Algorithm

The message passing method can be interpreted as finding two sets of functions, m;;(x;)
and B;(x;) for j € I'; and ¢ = 1,2,..., N, that fulfill the message-/belief-updating rule
in (3.6). In general, there is no analytical solution for this problem and we must resort
to numerical approximation mechanisms. One feasible solution is to represent both the
messages and the beliefs using a set of weighted particles. The method corresponding

to this strategy is referred to as particle-based SPAWN algorithm.
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First, we consider how to generate a set of weighted particles for mJ;(x;), denoted

L
by { X s wh" } , based on the particle-based representation of B”(Xj), denoted by

] =1

; L
{Xl.’” wl.’n} . Following the sampling strategy in [IFMWO05], { w } can be
1=1

7 7 ]—)Z’ J1—1
generated according to

Xliz = X " dl.’j” [cos(@l’"), Sin(Ql’n”T, (3.7)

J

where {dl "} is a set of distance samples drawn from the likelihood function Pr(z;; =
I=1

s|d;;), and {Hln}lil is a set of angle samples drawn from the uniform distribution
U[0,2r) with boundaries 0 and 27. For notational brevity, the iteration index n and
the subscript ij will be omitted.

The question is how to generate distance samples from Pr(z = s|d). Sampling distance
directly from Pr(z = s|d) is intractable due to its special shapes, which correspond to
the solid lines in Fig. 3.1. To solve this problem, we resort to an importance sampler in
which the samples are drawn from a proposal distribution, which is close to the target
distribution, Pr(z = s|d), but is simple to generate samples. Then these samples are
assigned certain weights that compensate the difference between the target distribution
and the proposal distribution. To find an appropriate proposal distribution, we observe
the shapes of Pr(z = s|d), which is depicted in Fig. 3.1. Depending on the value of s,
the shapes of Pr(z = s|d) can be classified into three cases. Based on this observation,
we design the proposal distributions for each case of Pr(z = s|d) independently. The
dashed lines and the solid lines in Fig. 3.1 correspond to the proposal distributions
and the target distributions, respectively.

In the first and second cases, where s = 0 or s = S—1, we construct a proposal distribu-
tion using a mixture of a uniform distribution and a triangle distribution. Specifically,
the proposal distribution ¢(d) for the case s = 0 is given by

1 c,
Q(d> = 1+ C fu[dmdchrcs)(d) 1 I C fA dz,dh,dl)<d) (38&)
dy = do10° 5057, dy = dg10”0s (3.8b)

where C, is a scaling factor that makes ¢(d) continuous, dgp,es can be set to the commu-
nication range, fy(a, ,)(d) denotes the pdf of the uniform distribution in the interval
[dy,ds), and fa(ape)(d) denotes the pdf of a triangle distribution that is defined as

2(d—a) :
e -a) ifa<d<c,

fawso(d) = § gl ife<d <, (3.9)

0 otherwise.
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2 4 6 8 10 12 14 16 18 20
Figure 3.1: The likelihood function Pr(z = s|d) and the proposal distribution ¢(d)
are indicated by the solid line and dashed lines, respectively. From the left to the right,

the black lines correspond to the case s = S — 1, the red lines for s = 1,2,...,5 — 2,
and the blue lines for s = 0.

For the case s = S — 1, we have

1 C
d) = d ‘ d 1
q( ) 1+Oa fM[O,dz)( )+ 1+OafA(dl,dh7dz)( )7 (3 Oa)
AofPS_lf?)o' A07P5_1+30
dy = dgl0~"d0n—, dy = dgl0~" Tom . (3.10D)

Both d; and dj, are chosen such that ¢(d) approaches 1 at d; and 0 at dj,.

For the third case, where s = 1,2,...,5 — 2, we use a log-normal distribution as the
proposal distribution,

2

q(d) = —exp | — 207 : (3.11a)
P, — P,)? 10
aim,=:024—£——i1§———ln €= a , (3.11b)
TOnewlog(10)

where 0,6 and C' are chosen for a good match between the proposal distribution ¢(d)
and the target distribution Pr(z = s|d).

Up to this point, a distance sample, d’, can be generated according to (3.8), or (3.10)
or (3.11), depending on the value of the quantized RSS measurement. The weight is
then simply the ratio of the target distribution and the proposal distribution

, Pr(z=s|d)

Wy X o) (3.12)

with {wé}lf;l summing up to 1.
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Eventually, a particle-based representation of the internal message can be generated
using (3.7) and the corresponding weights are given by

wj-_n» x wl-wfi (3.13)
with {wj —”}l , summing up to one and {w } being the weights associated with

{Xj} 1" Based on the weighted particles, the analytlcal approximation of the internal

message is given by

mz] Xz Zw]—mf/\/' X5 ]—n:Ezy) (314)
=1

l

where [y (x;; X, ;) stands for the pdf of a Gaussian distribution with mean Xy

and covariance matrix 3;; which must be chosen appropriately.

Next, it comes to particle-based belief update according to (3.6b). Based
on the particle-based representation of messages, a set of weighted particles,

L
{xé’"“, wﬁ’nﬂ} , should be generated from the belief, B]""!(x;), according to (3.6b).

This can be performed by using the mixture importance sampling strategy given
in IFMWO05] and will not be detailed here.

3.2.4 Parametric Algorithm

One major shortcoming of the particle-based algorithm is its high computational load.
This is because the manipulation of a large number of weighted particles, including
sampling and calculating the associated weights, can be computationally very extensive.
To reduce the computational load, we aim for designing an appropriate parametric
model to characterize the messages. To reduce the communication load, an appropriate
parametric model is designed to represent the local beliefs. Similar to our previous work
in [JYF*15], the beliefs are approximated by using a finite mode Gaussian mixture

model, i.e.,
Kj
x;) & Y O (x5 1), 55), (3.15)
k=1

where gb;“ is the component coefficient fulfilling Zszl gbf =1, and Kj is the number of
Gaussian components. Here, K can be chosen either empirically or using, for instance,
the greedy expectation maximization algorithm which determines an appropriate num-
ber of Gaussian components [VVKO03]. Inserting (3.15) into (3.6a) gives

m;j(x;) Zgbk’/Pr zw|xz,xj)f/\/(xj,u],2k) dx; . (3.16)

J/

—~
G, (xi)
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It is apparent from (3.16) that each integral G7;(x;) is the convolution of a nonlinear
function with a Gaussian density function. We propose to approximate the convolu-
tion result, first, by replacing the Gaussian with its mean parameter, and second, by
expanding the resulting function appropriately. Consequently, ij (x;) is approximated

using G(x;; , 0) that is the nonlinear function itself with tunable parameters,

G(xi: o, &) = (I)(Perl - 9@']’(Xi7u)> B (I)<Ps - gij(Xialj'))’ (3.17)

~ ~

o o

where P, P, 1, Ag, «, dy are the parameters of this model, but ignored here for nota-

tional brevity. With this model, the convolution result is estimated using
k ~ .k sk
Gii(xi) = G(xi; pj, 055) (3.18)

with 6f; = /o7 + Tr(X%). Finally, the parametric model of the message, m;;(x;), is

given by

mi(x;) = ) ¢ G pf, 675). (3.19)

e

For completeness, the SPAWN-type algorithms, both the particle-based algorithm
and the parametric one, are summarized in Algorithm 2 for node i at the n-th iteration.

3.3 Numerical Results

The proposed algorithms are evaluated using the real sensor network and the
continuous-valued RSS measurements published in [PHPT03a]. The RSS measure-
ments are uniformly quantized with different quantization levels, S € {2,4,8}, giving
rise to quantized RSS measurements. The environmental parameters, Ag, a,dy, 02,
are chosen as reported in [PHPT03a]. The distributed maximum likelihood estimator
(MLE), i.e., Algorithm 1 in [WLW09], is used as a competitor. For the distributed
MLE, the initial position of each agent is randomly chosen over the space. For the
SPAWN-type algorithms, uniform distribution over the space is used for the prior dis-
tribution f;(x;) for i € S,. In the SPAWN-type algorithms, L = 1000 particles are used
and the maximum number of Gaussian components is 5. The SPAWN-type algorithms
find the final position estimates using the minimum mean squared error (MMSE) esti-

mator based on the estimated marginal posteriors.
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Algorithm 2 SPAWN-type Algorithms for Quantized RSS

1: Broadcast BP(x;)

{ L,n I,n
-<x w.

ARt )

L
}l <+ particle-based SPAWN
=1

n

k,n k.n Ek,n K .
R A YA O + parametric SPAWN

2: Receive B} (x;) from all neighbors, j € T;

3: Generate weighted particles {x

L
In In n ]
i wjﬂ-}lil from each mj;(x;), j € T

- Draw d;f" from (3.8) or (3.10) or (3.11)
- Draw 6" ~ U|0, 27)
- X = XU 4 di [cos(67), sin(4)]T

. l7n .
- Calculate weights w;",; according to (3.13)

L

. Iin+1 n
4: Draw = samples, x;"", from each m7;(x;)

L]

5: Calculate weights w

l,n+1
I,n+1 x H]'eri mZ(Xl )
i Tont1
v Zjeri m?](xz )

- mj5(x;) is defined as (3.14) < particle-based SPAWN
- mj(x;) is defined as (3.19) < parametric SPAWN

6: Calculate {¢

)

n+1

K L

kol kndl skt N Lntl | Lntl

ST Yt based on {X»”1+ Jw T } < only neces-
I=1

3 3 3

k=1

sary for parametric SPAWN

T T e

—@-MLE, S =2
- MLE, S =4
—A-MLE, S =8
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iteration 104

Figure 3.2: RMSE of the distributed MLE.
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-@® SPAWN, S =2
-l SPAWN, S =14
-A- SPAWN, S =38
—@—para-SPAWN, S
—-para-SPAWN, S
—A— para-SPAWN, S

RMSE [m]

2
4
8

iteration

Figure 3.3: The localization accuracy of the SPAWN-type algorithms at different
iterations.

The overall root mean squared errors (RMSEs) of the distributed MLE and the
SPAWN-type algorithms for different quantization levels are shown in Fig. 3.2 and
Fig. 3.3. To keep the range of y axis in both figures as close as possible, the result of
the distributed MLE in the first 2000 iterations are omitted. There are several obser-
vations from both figures. First, the proposed SPAWN-type algorithms provide higher
localization accuracy than the distributed MLE. This result is expected and can be
explained as follows. The optimization problem in the distributed MLE contains many
local optima and the MLE may easily get stuck in a local optimum. Additionally, only
point estimates of positions are communicated between neighbors in the distributed
MLE; while estimated marginal posteriors are communicated between neighbors in the
proposed SPAWN-type algorithms. The estimated marginal posteriors surely contain
more information than the point estimates of positions, leading to the good perfor-
mance of the SPAWN-type algorithms. Second, the SPAWN-type algorithms converge
after only several iterations; while the distributed MLE requires several thousands it-
erations. In each iteration, the amount of parameters broadcast by each node in the
parametric SPAWN is comparable to that in the distributed MLE. Consequently, the
communication load of the parametric SPAWN is much lighter than that of the dis-
tributed MLE. Third, a comparison between both SPAWN-type algorithms shows that
the particle-based algorithm achieves a better localization performance than the para-
metric one. This is because the parametric models probably cannot approximate the

messages and the beliefs as accurate as the particle-based approximations.
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- A- para-SPAWN, S = 8, 2-hop

Figure 3.4: The performance of the parametric SPAWN with and without the knowl-

edge about the 2-hop neighbors.
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Figure 3.5: Estimated positions using the parametric SPAWN based on proximity
measurements and knowledge about 2-hop neighbors.

Knowledge about the 2-hop neighbors can be obtained, but at the cost of a slightly in-

creased communication load. In this simulation, the goal is to investigate the influence

of the information from the 2-hop neighbors on the localization performance. Based

on the fact that the true distance between a node and its 2-hop neighbor should be
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larger than the communication range, the particles of a node’s position that are close
to its 2-hop neighbors should be punished.

Due to the large simulation time of the particle-based SPAWN, only the parametric
SPAWN is considered in this simulation. The RMSEs of the parametric SPAWN with
and without the knowledge about the 2-hop neighbors are depicted in Fig. 3.4. It is
shown that the additional information from the 2-hop neighbors improves the localiza-
tion performance of the parametric SPAWN. This result can be explained as follows.
Thanks to the additional information from the 2-hop neighbors, more constraints are
added to the localization problem and this improves the localization accuracy. The
representative position estimates obtained from the parametric SPAWN based on the
proximity measurements (S = 2) with the knowledge about the 2-hop neighbors are
shown in Fig. 3.5.

3.4 Summary

In this chapter, severely quantized RSS measurements were utilized for cooperative
localization. Message passing algorithms, including a particle-based algorithm and a
parametric one, were developed. Numerical results demonstrated that the message
passing algorithms are effective for localization with satisfactory localization accuracy.
In particular, it was shown that the parametric SPAWN is computationally more ef-
ficient than the particle-based one, but at the cost of slightly degraded localization
accuracy. It was further shown that knowledge about 2-hop neighbors has the poten-

tial of enhancing the localization accuracy of the parametric SPAWN.
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Chapter 4

RSS-Based Cooperative Localization via
Message Passing

In Chapter 3, quantized RSS measurements, which are provided by low-end sensors
with limited sensor readings, was considered for cooperative localization. Continuous-
valued RSS measurements are an additional type of measurements which are commonly
available in different types of wireless networks. In this chapter, the problem is gen-
eralized to the scenario where RSS measurements are available but one key model
parameter (path loss exponent) is unknown. Both positions and the path loss expo-
nent are treated as random variables and a Bayesian framework is developed so that
jointly estimating positions and the path loss exponent becomes a probabilistic infer-
ence problem. To solve this probabilistic inference problem, message passing methods
with appropriate numerical strategies are developed in which the marginal posterior of

each unknown variable is approximately calculated.

This chapter is mainly based on [JYF*20b]. The structure of this chapter is as follows:
In Section 4.1, the state-of-the-art methods and the challenge are introduced for coop-
erative localization using RSS measurements. In Section 4.2, the problem of RSS-based
cooperative localization with an unknown path loss exponent is formulated mathemat-
ically. Section 4.3 is dedicated to developing the message passing algorithms with
appropriate numerical strategies. Some important issues are discussed in Section 4.4.
The proposed algorithms are evaluated using extensive simulations in Section 4.5. Fi-
nally, Section 4.6 summarizes this chapter.

4.1 RSS-Based Cooperative Localization

Many existing works on RSS-based cooperative localization, such as [OWLI10,
PHP"03a], are based on the assumption that the classical log-distance path loss prop-
agation model is perfectly known. This assumption is oversimplified and impractical
for two reasons. First, the knowledge on these model parameters usually relies on a
laborious calibration phase, where a large amount of datasets needs to be collected
and processed. Such a calibration step is very time consuming and even impossible in
many scenarios, such as monitoring and surveillance applications in hostile or inacces-

sible environments [Li06]. Second, these model parameters, particularly the path loss
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exponent, are time varying, due to the changing environment, e.g., weather conditions
or human behaviors [MAFO07, Rap01]. Without a frequent re-calibration, the result-
ing mismatch may significantly deteriorate the localization performance. Among these
model parameters, the path loss exponent plays the most crucial role for accurate local-
ization. It has been theoretically and algorithmically demonstrated in [SGK12,SKG12]
that a slight deviation of path loss exponent may severely deteriorate the localization
performance. In this chapter, we focus on RSS-based cooperative localization with an

unknown path loss exponent.

The problem of localization with an unknown path loss exponent has been considered
by many researchers, but mostly in the context of non-parametric localization. Several
representative examples are given in the following. In [Li06], the target position and the
path loss exponent are jointly estimated by solving the optimization problem associated
with the maximum likelihood estimator using the Levenberg-Marquardt algorithm.
In [SKG12,CLIC11], the same optimization problem is first relaxed by linearizing the
original problem and then simplified by replacing the position variable with a function
of the path loss exponent. By doing so, the cost function depends only on the one-
dimensional path loss exponent, and the resulting optimization problem can be readily
solved by using grid search. In [Li06, GGL12], the location is estimated by eliminating
the nuisance parameter: the path loss exponent (or several other model parameters).
In [YFGZ13al, along with several model parameters, the location is estimated using the
expectation and maximization criterion. In [SL11,WCLJ12], the location and the path
loss exponent are estimated in an alternating manner. More precisely, the position is
estimated based on an initialized (or estimated) path loss exponent, and afterwards the
path loss exponent is estimated based on the updated position estimate. This procedure
iterates until a certain termination condition is met. In the context of cooperative
localization, RSS-based localization with an unknown path loss exponent is even more
challenging and only very limited works exist. In [WCLJ12, VGBS13, TBD15], the
alternating estimation strategy from the non-cooperative case is generalized to the
cooperative case. Though such an alternating strategy is straightforward and simple,

it is very heuristic and lack of theoretical support.

In this chapter, we treat the path loss exponent as a random variable and formulate the
problem in a Bayesian framework. The reasons are as follows. First, when the path loss
exponents between different propagation links differ, a random variable characterizing
the averaging behavior of the collection of all path loss exponents is more suitable than
just one deterministic path loss exponent. Second, characterizing the path loss expo-
nent as a random variable enables us to integrate any prior information, if available,
into the parameter estimation. Under the Bayesian umbrella, the cooperative localiza-

tion problem with an unknown path loss exponent becomes a probabilistic inference
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problem. To solve this problem, we derive the message passing algorithms in which
the marginalized posterior distribution of each unknown parameter is calculated. For
mathematical tractability, we combine the variable discretization and Monte-Carlo-
based numerical approximation mechanisms. In addition, to reduce the computational
complexity, we propose an auxiliary importance sampler for belief update that has a
complexity order which scales linearly with the number of samples. Moreover, we de-
velop a novel strategy for sampling from a normalized likelihood function, which plays
an important role in the auxiliary importance sampler and mathematically interprets
and corrects an existing heuristic sampling strategy. The proposed sampling strategy
will benefit many existing works, such as [ITFMWO05, WLW09], since this task is an
embedded step in many message-passing-based cooperative localization algorithms.

4.2 Problem Formulation

Consider a wireless network in 2-dimensional space with two types of nodes: target
nodes (agents) with unknown locations and reference nodes (anchors) with known lo-
cations. Let x; = [z;,3;]7 denote the location of each node, where i € S, = {1,..., N,}
for an agent and i € S, = {N, +1,..., N} for an anchor. The index set of all nodes is
denoted by S, and we have S = S, |J S,. Two nodes i and j are neighbors if they can

communicate with each other. We denote the index set of node i’s neighbors by I';.

Using the well-known log-distance path loss propagation model, the RSS measurement
ri;, coming from node 7 and received by node j, is given by

Tij = Az — 10« 1Og10<di]’/dg> + Vij, (41)

where dj is a predefined reference distance, A; denotes the reference power in dBm
at dy that is assumed to be known, o denotes the path loss exponent that is assumed
to be an unknown random variable, d;; = ||x; — x,|| is the Euclidean distance, and
v;; stands for the log-normal shadowing error that is modeled by v;; ~ N (O,J?j),
where N (0,0%) denotes a zero-mean Gaussian distribution with variance agj. We
assume measurements to be symmetric, i.e., r;; and r;. The collection of all RSS
measurements is denoted by r £ {r;; : (i,j) € '}, where (4, j) represents that nodes i
and j are neighbors, and I' 2 {(i,5) : j € I; and j > i;i € S,} denotes the set of all
pairs of neighboring nodes. In line with the majority of the existing works, we assume
that these shadowing measurement errors v;; for all (i,5) € I' are independent. The

distribution of v;;, denoted by f,, (vi;), is assumed to be known.
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It is important to stress that the propagation environment implied by the measurement
model in (4.1) is homogeneous with all links having a common path loss exponent, a.
Practical localization environments are most likely inhomogeneous with each propaga-
tion link, e.g., connection link between node 7 and node j, having an individual path
loss exponent, «;;. However, incorporating such inhomogeneity results in the measure-
ment model being under-determined, since besides the unknown locations, there will
be an unknown parameter «;; associated with each measurement 7;;. As a compro-
mise between model accuracy and feasibility, a homogeneous propagation environment
is considered throughout this chapter. It is noticeable that even for a homogeneous
propagation environment, the problem of RSS-based cooperative localization with an
unknown path loss exponent is readily challenging and has been rarely studied.

From a Bayesian perspective, we treat the path loss exponent, «, and each position,
x;,1 € S, as random variables, whose prior distributions are denoted by f(«) and
f(x;),i € S, respectively. All positions and the path loss exponent are assumed to be
mutually independent, i.e., f(a,xy,...,xy) = f(a) - f(x1)--- f(xy). Our purpose is
to infer the marginalized posterior distribution (marginal posterior) of each unknown
parameter, including f(a|r) or f(x;|r), ¢ € S,, from the measurements r and the prior

information about all parameters.

4.3 Message Passing Algorithms for RSS With Un-
known Path Loss Exponent

To infer the marginal posterior of the path loss exponent, «, and that of each position,
X;,1 € S, we start with the joint posterior f(xy,..., Xy, a|r). Under the assumptions
made in the preceding section, it has the form of

f(x1,..., XN, alr) f(a)H (f(xi) H f(rij|xi,xj,a)). (4.2)

=1 J€l;,j>1

The marginal posterior, e.g., f(x;|r), can be intuitively calculated as follows:

f(xi|r):/~--/f(x1,...,xN7a|r) dxi da. (4.3)

Such a straightforward approach is intractable, since no analytical solution exists and
a numerical approximation of this integral is computationally prohibitive in practice.
Following the same procedure as in Chapter 3, we adopt the message passing method,
belief propagation, which solves marginalization problems in a computationally efficient

manner.
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4.3.1 Message-Updating Rule

In Chapter 4, and in many existing works on cooperative localization via belief propa-
gation, e.g., [SIFW03,IM09], only pairwise potential functions are concerned. For the
marginalization problem associated with (4.2), potential functions of order three are
concerned. This makes the message-updating rule in Chapter 4 not directly applicable
to this problem and, hence, we will derive it explicitly in what follows.

For problem with cliques of high orders, it is convenient to derive the message-updating
rule based on a factor graph. The factor graph associated with the joint posterior
f(x1,...,xn,alr) is depicted in Fig. 4.1. With a slight notation abuse, we use f;; as a
short-hand notation for the likelihood function f(r;|x;,%;, @) from now on. Here, f;;
for all (7,7) € T are the potential functions corresponding to the cliques of order three
and the path loss exponent variable is connected to all likelihood functions.

The key idea of the belief propagation is to update a set of messages iteratively, which
contribute to calculating the marginal posteriors. We denote the message from the
factor f;; to the variable a by my, ,o() and that from fj; to x; by my, _x,(x;). The
messages My, o) and my,, ., (X;) are updated according to the following rules:

ml oo //f Tij|Xi, X5, o) f(x;) H m’ L (i) H my _)x (x;) dx; dx;,

sel;\j tel';\i
(4.4a)
mfu—>xz X;) / f TZ]|X“XJ7 XJ H mft]*)X] XJ H mf %a dXJ dov.
tel';\i (u,2)€T\(4,5)
(4.4b)

Here, I'\ (7, j) denotes the set of all pairs of connections excluding the connection (i, 7).
To facilitate compact notation, we will simplify my, _o(a) and my, ., (X;) to m;;(a)
and m;;(x;), respectively. An illustrative explanation of (4.4b) is depicted in Fig. 4.1,
where the messages enclosed in the blue dashed circle contribute to calculating the
message m;;(x;). At the first glance, the message-updating rule in (4.4) seems tedious.
In the subsequent context, a reformulation of (4.4) will be given in (4.6), thereby
facilitating the interpretation of the messages m;j(a) and m;;(x;). Based on these
messages, the beliefs are updated by performing

) T mi(e), (4.5a)

(3,5)erl’

B"(x;) o« f(x;) [ ] mi: (). (4.5b)

jer;
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Herein, B"(«) and B™(x;) denote the belief of the path loss exponent, «, and the belief
of the position variable, x;, in the n-th iteration, respectively. The belief-updating
rule in (4.5), such as B"(x;), can be interpreted as multiplying the messages coming
from all factors connected to x;. As an illustrative example, the belief-updating rule
for B(x;) is depicted in Fig. 4.1, where the messages enclosed in the red dotted circle
contribute to updating B(x;).

\\ Jij
| S, s €T\ mi;(X;)
i = O

______________ ! f 7

Figure 4.1: An illustration of factor graph and belief propagation associated with the
joint posterior in (4.2). For clarity, the overlap between three rectangular blocks are
omitted. Here, f; and f, are short notations for f(x;) and f(«), respectively, and f;;
for the likelihood function f(r;;|x;,x;, ).

Comparing (4.4) with (4.5), it is obvious that certain terms in (4.4) can be replaced by
(4.5). By doing so, the message-updating rule in (4.4) can be equivalently rewritten

into a simpler form, namely,

Bn—l ; Bn—l ;

mii(a) o<//f(7"w|xl,x],oz)m?jlgi; mzli};) dx; dx;, (4.6a)
anl . anl

mg;(%;) oc//f(r”|xz,xj,a)m%_1g;§ m?j_IEZ; dx; da. (4.6b)

The resulting message-updating rules in (4.6) admit a succinct representation, and
the underlying meaning of the messages becomes more clear. Taking mj; (x;) as an
example, it implies that certain information on x; can be inferred from the likelihood
function f(r;;|x;,x;, ), given the beliefs of x; and . In other words, the message
m;(x;) can be perceived as the belief on the position x; coming from the node j and
the node a. Alternatively, following the principle in [WLWO09], the messages can be
approximated by ignoring the denominator terms in (4.6), giving rise to the following
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message-updating rules:
m%(a) o //f(?“z»j|xz-,xj,a)B”_l(xi)B”_l(xj) dx; dx;, (4.7a)
mii(x;) o //f(rij|xi,xj,oz)B"_l(xj)B"_l(a) dx; da. (4.7b)

In this chapter, the message passing algorithm in light of (4.5) and (4.6) is referred
to as the belief propagation; while that in light of (4.5) and (4.7) is referred to as the
SPAWN. Note that the difference between the belief propagation and the SPAWN lies
in the message-updating rule. As will be shown later in Section 4.4.1, the SPAWN
message-updating rule according to (4.7) achieves a significant reduction in computa-
tional complexity, compared with the belief propagation.

The gist of the message passing algorithms is to perform two steps iteratively: updating
the messages according to (4.6) (or (4.7)) and updating the beliefs according to (4.5).
To give an overview, we summarize the resulting framework for inferring the marginal
posteriors, f(a|r) and f(x;|r), i € Sy, in Algorithm 3. First, we initialize the beliefs,
B%(a) and BY(x;),i € S. Here, one sensible choice for the initial beliefs is their prior
distributions. In the n-th iteration, the messages mj;(a) and mf;(x;) are updated
using Algorithm 4 and Algorithm 5, respectively, that will be detailed in Section 4.3.2.
Then, the belief of each position, i.e., B"(x;), i € S,, is updated, either using an
importance sampler or using Algorithm 6, to be detailed in Section 4.3.3. Finally,
the belief B"(«) is updated, which will be discussed again in Section 4.3.3. These
operations iterate until a certain termination condition is met, for instance, when the
maximal number of iterations Np.. is reached. Different from the existing works,
this Bayesian framework treats both o and x;, ¢+ € S, as random variables. It has
the advantage that any prior knowledge on « and x;, ¢ € S, can be integrated. By
doing so, f(«a) reflecting the prior knowledge for any particular environment and f(x;)
representing the prior knowledge of any degree can be exploited. For instance, an
anchor with imperfect position information can be easily handled in this framework.
Moreover, this framework provides a marginal posterior estimate for each unknown

parameter, which contains much more information than just one point estimate.

Except two special cases: case with discrete-valued variables and case with jointly
Gaussian-distributed continuous-valued variables [SIIT10], there is no analytical solu-
tion to the message-updating rules. Consequently, in general, the main challenge lies
in finding two sets of functions, messages and beliefs, that fulfill the message-updating
rules. In our problem, where the variables are continuous-valued but not jointly Gaus-
sian distributed, we must resort to numerical approximation mechanisms. One naive

and simple numerical approximation scheme is to define a grid, on which the beliefs and
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Algorithm 3 Cooperative Localization Algorithms
1: Initialization: B°(a) and B%(x;) for alli € S
2: for n = 1: Nyax
for each 7 € S,
for each j € T';
if j > i, then calculate mj;(«a), see Algorithm 4
compute my;(x;), see Algorithm 5
end for
update and broadcast B™(x;), see the importance
sampler in Section 4.3.4 or Algorithm 6
9: end for
10:  calculate B™(«) using (4.14)
11: end for

the messages are evaluated. This approach has two shortcomings. First, the number
of the grid points grows exponentially with the dimensionality of the variable. Second,
for a certain fixed granularity, the number of the grid points along one dimension grows
linearly with its supported interval. Therefore, this approach is appropriate only when
the variable is of low dimensionality and defined on a bounded interval, for instance, «
varying in the range of [1.5, 6] [Rap01]. An alternative numerical method is the Monte-
Carlo-based numerical approximation methods proposed in [SIFW03,SII10], in which
both the beliefs and the messages are approximated using a set of weighted samples.
These samples are generated using certain stochastic methods, for instance, Markov
Chain Monte Carlo methods in [SIFW03,SI1*10]. Compared with the naive discretiza-
tion method, this sample-based method is suitable to deal with high-dimensional vari-
ables or variables with infinite or relatively large support, such as the position variable
X;, 1 € Sy.

Based on the analysis above, we will discretize a and sample x;, ¢ € S, using stochastic
sampling methods. More specifically, the messages and the belief of a, e.g., m;;(«) and

B(«), are evaluated on a set of predefined grid points {@Z}R ; while the messages and

r=1’
the beliefs of positions, e.g., m;;(x;) and B(x;), are approximated based on weighted
samples. In the next two sections, we will detail the approximation mechanisms for

message updating and belief updating.

4.3.2 Particle-Based Message Updating

In this section, we consider how to update the messages m;;(«) and m;;(x;) approxi-

mately. We proceed with the belief propagation message-updating rule, and message
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updating using the SPAWN can be derived in analogy with the belief propagation. For
the moment, we assume that {x"""'}- | {Xé-’"_l}{;l and {B(a/;,)" 1}E | are available,
which are the equally weighted samples of B"!(x;), those of B”fl(xj) and the values
of B () evaluated at {042}7}11, respectively.

The message m[(«) can be updated by approximating the double integral in (4.6a)

ij
using importance sampling [Bis06], giving rise to,

L
X Z wfl}'n—>o¢f<rij|xé’ Xé’u Oé), (48&)
=1
Bn—l(xl) X Bn_l(Xl~)
l,n 73
wij—)a X n—1/_1 n—1 2 (48b)

m (x

I I ol
) C My (Xj) 'Q(Xivxj)
Herein, {x!, x! }lL , are the samples generated from the proposal distribution ¢(x;,x;),
and {w , are the importance weights that satisfy Zz L w'™. = 1. Based on the

zg—)a
fact that x; and x; are decoupled in the non-normalized target distribution ﬁnjg; .
ij g

it is natural to split x; and x; in the proposal distribution, i.e., ¢(x;,x;) =

7

U—)oz}l

B 1(x;)
mi(x;)
q(x;) - g(x;). The question that remains to answer is how to choose ¢(x;) and ¢(x;).
A sensible choice for ¢(x;) is the belief B"1(x;). The reasons are twofold. First, the

belief B"~!(x;) is part of X;’s non-normalized target distribution B"~(x;)/m; ! (x;),

and it is an approximate of f(x;|r). Second, the samples from B""!(x;) are available,
and no extra effort is needed for sampling. For the same reasons, B"'(x;) is used
as the proposal distribution, i.c., ¢(x;) oc B"'(x;). Consequently, mf;(a) can be
approximated as follows:

L
m:;<a) X Z wi‘;'n—)af(riﬂxim_la X?n_la Oé), (49&)
=1
1
l,n
Wy, X —— — — —. (4.9b)
ij—oa Z 1<X§,n 1) mZ 1<X§,n 1)

Herein, {x;" '}, and {x}""'}£, are samples from B"l(x;) and B""!(x;), respec-
iisa = 1. Since we have defined the
~—1, as the last step, mf;(a) should be evaluated at {o@}il. As will

be seen later in Section 4.3.3, evaluating the messages of o at {ozg}f:l can facilitate

tively, and the importance weights fulfill Zl 1 wh
grid points {a/;}7

updating the belief B(«) significantly.

For mj;(x;) in (4.6b), we can directly combine the discretization approximation and
the importance sampling technique leading to

’VL

Zzwmﬁxz mi- 1 Zd) TlJ’XH én ! 042), (410&)

r=1 =1 ( 2
wh o L/mg; Lxbme 1), (4.10b)

1) —X; ]
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where {xl’”*l}fz1 denote the samples from B""!(x;), and the importance weights ful-
fill S w” "x, = 1. In contrast to m{;(a) in (4.9a), the double-integral problem for
m;(x;) becomes a double summation in (4.10a). Compared with mj;(a), mf;(x;) is
computationally intensive, incurring that updating the belief B(x;) will be computa-
tionally intensive as well. In order to approximate mj;(x;) in a computationally more
efficient manner, we treat a similarly as x; and perform importance sampling for both
a and x;. In contrast to x;, a can be drawn only from the set of the grid points
{a7} . Subsequently, m;(x;) can be approximated as follows:

L

mi(xi) oo Y wyt o frig e, xg" T ol ), (4.11a)
=1
1

)_mz 1(aln 1)

In o
Z]*}XZ n—1
j

w (4.11D)

(X;‘,nfl
Herein, {XZ’"_I}IL L and {at"1}E | denote the Samples from B""!(x;) and B"!(«a), re-
spectively, and the importance weights fulfill Zz 1 w = 1. Thank to the additional

'L]—>x
sampling process, the double summation in (4.10a) is simplified to a single summation

n (4.11a).

Next, the message my;(x;) is further transformed as follows:

L

ml] (Xl) X Z w*ﬁjjn—)x rl] ‘X’M l e 17 Ofl’nil)7 (412&)
=1

n—1 l,n—l)

where f rw|xl, b1 is the normalized likelihood function, as given by

T'Lj}xla lin— 17al,n—1) — Ziglf(rij‘xiyxé"n_l,Oélm_l); (412b)
Zij = /f(rij‘xiyxé’nlj&l’nl) dx;, (4.12¢)
and the mixture weight wm ix; 18 given by
Wy o Zi o wi (4.124)
that satisfies 0 < wj;;x < 1and YF, ~i]n_>xi = 1. The integral in (4.12¢) can

be evaluated analytically with the details given in Appendix A.1. It is noteworthy
that (4.12a) differs from (4.11a) in that the mixture component f TU|XZ,X al) is a
normalized likelihood function of x;, satisfying the properties of a probability density
function (pdf), while f(ry;|x;, x5, o) in (4.11a) does not. As will be seen later in Section
4.3.3, m;(x;) in the form of (4.12&) is more advantageous than that in (4.11a), since
it allow us to develop an efficient sampling procedure for updating B(x;). Finally,
Algorithm 4 and Algorithm 5 summarize the steps for updating the messages, m;;(«a)

and m;;(x;), respectively.
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Remark: In the SPAWN, the messages are updated in the same manner as the proce-
dures above. The only difference is that the importance weights in (4.9b)-(4.11b) are
replaced by

wi, =1/L, (4.13a)
Wil = 1/L. (4.13b)

Algorithm 4 Message Update of mj;(«)

1: Input: B" '(x;) & {x'"""}L,
B (xy) £ {x;" T},
2: Output: {m;(ag)},
using (4.9b) < belief propagation
or (4.13a) < SPAWN
4: evaluate m;(a) at {a} | using (4.9a)

I,n
3: calculate w;;”,,

Algorithm 5 Message Update of m;(x;)

1: Input: B" '(a) £ {B"(a})}
B (x;) £ {x;" T}

2: Output: {ﬁ)ﬁjlxl, ~(7‘ij|Xi,X§-’n_1aOél’nfl)}lel

3: draw ot ~ B 1(q)
4: calculate wfj"_m using (4.11b) < belief propagation
or (4.13b) «+— SPAWN

5: compute @, and f(ry|x; x;"", al"71) using (4.12)

R
r=1

4.3.3 Particle-Based Belief Updating

In this section, we will discuss the numerical approximation mechanisms for updating
the beliefs: B(«) and B(x;), i € S,. First, we consider how to update the belief
B"(«) according to the update rule in (4.5a). For the reason that {m%(o@)}il are
available for each pair of connection (i,j) € I, B"(«) can be readily evaluated at
{a} | according to

B™(ap) o falag) T mii(ad). (4.14)

(i,7)€T

Thanks to the discretization, updating B"(«) can be conducted by simply multiplying
II'| real-valued numbers at the R predefined grid points.
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Next, we consider how to update the beliefs of position variables, for instance B"(x;).
By combining (4.5b) and (4.12a), we obtain B"(x;) in the form of

B"(x;) oc f(xi) [ [, o, (%)

jels

L (4.15)
o f(x) H ( wﬁ}gxif(nj\xi,xé’"*l, o/’”l)>.

jell; \l=1

Our purpose is to conduct efficient sampling, i.e., x; ~ B"(x;). Here, the target
distribution, B"(x;), is a product of |I';| mixtures, each being a sum of L weighted

normalized likelihood functions. Note that the component f (rij‘xi,xé’n_l,al’”*l)

is
in general non-Gaussian. Therefore, updating B(x;) boils down to sampling from a

product of non-Gaussian mixtures. For notational convenience, we simplify (4.15) to

B(x) o f(x)HMj(x) (4.16a)
M;(x) =) 7 fi(x). (4.16b)

One straightforward sampling strategy is to construct all components explicitly and to
sample from them. This is, however, computationally prohibitive, since the product
of J mixtures, each containing L components, is itself a mixture of L’ components.
Besides, there exist several samplers in the existing works, including the Gibbs sampler
[SIFW03] and its related multi-scale sampling strategies in [ISFW03, RW07]. These
approaches, however, require a prerequisite that is each M;(x) must be a Gaussian
mixture, and, hence, they are not applicable to our problem. In the following, we will
first revisit an existing sampling approach and then propose an alternative sampler,

which has a significantly reduced computational complexity.

4.3.4 Importance Sampling as Baseline

First, we consider the technique of importance sampling. The samples and the associ-
ated weights are obtained as follows:

x' ~ q(x), (4.17a)
w' oc B(x')/q(x"), (4.17Db)

where ¢(x) is an appropriate proposal distribution, and the importance weight w'

satisfies 327, w' = 1. Possible choices for ¢(x) include the prior distribution f(x), an



4.3 Message Passing Algorithms for RSS With Unknown Path Loss Exponent 49

evenly weighted sum of J mixtures ijl J~YM;(x) [IFMWO05] and the message with
the smallest entropy, e.g., M;(x), [LFST12]. The resulting Algorithm 3 with the beliefs
updated using the importance sampler in (4.17) is referred to as belief-propagation-IS
or SPAWN-IS, for which the messages are updated according to the belief propagation
or the SPAWN, respectively. One shortcoming of the importance sampler lies in the
high computational load, since computing these L weights {wl}le according to (4.17)
requires operations of order O(JL?) [LFST12]. In order to reduce the computational
load, we propose an alternative sampler in what follows.

4.3.5 Auxiliary Importance Sampler

Motivated by [BDS05], we develop an efficient sampler, named as auziliary importance
sampler (AIS), for the sampling problem x ~ B(x). The key idea is to introduce
an auxiliary variable v; to each mixture M;(x). The auxiliary variable t; plays the
role of a component label indicator, indicating which component is drawn from the
mixture M;(x) = Zle 7/ f}(x), and it can take value t; = , where k € {1,...,L}.
For instance, if we have ¢; = &, it denotes that the x-th component 7 ff(x) is drawn
from the mixture M;(x) = 3, 7/ f}(x). Stacking all J auxiliary variables into a

vector, we have the compact auxiliary variable 1 = [11, ..., ¢ J]T.

With the help of the auxiliary variable 1), the sampling task x ~ B(x) can be achieved
in two steps:

1. Draw 4! ~ p(3),

J
o) = [ sexw) de=2z0 [T 5760 dx (419

2. Draw x! ~ f(x|'), conditional on %!,

"Z’l

Fxlph) =2 117 (0 (4.19)

J=1

Here, Z; and Z, are two normalization constants. The samples {x'}~ | generated in
such a two-step procedure follow the distribution in (4.16). However, when directly
sampling from p(1p) and f(x|v') is impossible, as in our case, we can generate samples
from two proposal distributions ¢(1) and g(x|') and assign certain importance weights

to them. This gives rise to the following three-step procedure:
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1. Draw ¢! ~ q();

2. Draw x! ~ g(x|'), conditional on ¥';

3. Calculate the importance weight w'

l f(Xla I/Jl) _ f(xl7 ¢l>
W) @) a0 ) (4.20)

with the non-normalized joint distribution f(x!, ') given by

J l 1
P ) = ) [T f (). (4.21)

Up to this point, the problem remained is how to design ¢(v) and g¢(x|"), which will
be addressed in the following.

Remark: Note that the underlying condition in the AIS is that the target distribution
B(x) must be a product of several mixtures, each being a sum of multiple weighted
pdfs. Thanks to the additional message transformation in (4.12), the belief in (4.15)
satisfies the properties of this condition, meaning that the message transformation in
(4.12) is a prerequisite for the development of the AIS.

4.3.5.1 Auxiliary Variable

First, we focus on designing an appropriate proposal distribution ¢(1)). Ideally, ¢(1))
should resemble the corresponding target distribution p(w)) as closely as possible, and,
at the same time, it should be feasible to draw samples from it. To this end, we first
recover the original form of the target distribution p(t). Replacing x, T;/} 7 and f]w 7(x)

in (4.18) with x;, ID;/;;XZ and f (rij‘xi,xgjj ,a¥1), respectively, gives rise to

p(Y) x / H wfjj_}xif(rij’xi,xff’@%) dx;. (4.22)
Jjer;

To ensure mathematical tractability, we assume that all auxiliary variables in
{¢; - j € T;} are independent, giving rise to ¢(¢) = H q(1p;) with

=T

Q(%:’ﬁ) = w?j—)xi /f(ﬁj‘&#? 04”) dx; = @fj—m, (4-23)

where the second equality is due to (4.12b) and (4.12c).



4.3 Message Passing Algorithms for RSS With Unknown Path Loss Exponent 51

4.3.5.2 Position Variable x

In order to design q(x|1/;l ), again, we recover the original form of f(x|t!). This is done

l
by replacing x and f ( ) in (4.19) with x; and f(rzj|xl, ,aw i), respectively, giving
rise to .
f(xilh) o H f(rij‘xi,xjjj,awé). (4.24)
Jjery

To capture each mixture component in (4.24), we design g(x;|1') in the form of

g(xilyp') = ri[ xz\xj Lo ), (4.25)

Jer;

where q(xi|x ,o/l’a rij) should resemble f (rij]xq, W,oﬂ’é‘) as closely as possible, and,
at the same time, drawing samples from it remalns feasible For notational clarity, we
will replace W with I/, thereby simplifying q(x,|x e ¥ ,Tij) to q(xZ|X ol ).
Next, we proceed with designing the proposal distribution q(xz|x o' r;;) for the
target dlstrlbutlon f(r”\xl,x a'), which is the normalized likelihood function
f (|, x5 Y/ [ flry |xi, X! ,a)dx;. This task is actually an embedded step in many
other Works, for instance, under different measurement models in [[FMWO05, WLW09,
LFST12, JYF*15, JYFT16]. Therefore, instead of being specific, we generalize this

sampling problem to a generic measurement model, as given by
Tij = h(dl]) +v, v~ fv<U>- (426)

Here r;; denotes any distance related measurement, h(d;;) is a function of the distance
d;; = ||x; — x|, and v is an additive measurement error. Our purpose is to sample

from the normalized likelihood function, namely,
X}~ Z7 f(rig|xi x5), (4.27)

where xl' is a reference position, and Z is a normalization constant, to be precise, Z =
[ f( rw‘xz, ) dx;. The proposal distribution g( XZ’X ,1j) for the sampling problem
in (4.27) can be designed in a bottom-up manner, meaning that we first develop a
sampling strategy and then derive the associated distribution q(xi‘x?, rij). Given ry;,
Xé-/ and the measurement model in (4.26), an intuitive and reasonable approach to

enerate xt is as follows:
(3

I
6L ~ U0, 2r), (4.282)
v~ fv(v)7 (428b)
déj = h_l (rij — Ul), (4280)
xt = x? + [dl - oS ij, dﬁj - sin %]T. (4.28d)



52 Chapter 4: RSS-Based Cooperative Localization via Message Passing

In words, the sample x! is obtained by moving x in a random direction !, ; by arandom

distance d'., which is generated based on the measurement model and the measure-

ment 7;;. \;Ve denote the distributions of 0;;, d;; and x; associated with the sampling
procedures in (4.28a), (4.28c) and (4.28d) by qs(6;;), qa(di;|ri;) and q(xi|x},r5;), re-
spectively. Note that the subscripts 6 and d in gp(6;;) and g4(d;;|r;;) indicate that they
are the distributions of 6;; and d;;, respectively. However, it is not straightforward to

obtain the proposal distribution q(xi|x§, Tij)-

As one of our contributions, we provide a mathematical interpretation and justifi-
cation for the sampling procedure in (4.28), upon which, we further derive the pro-
posal distribution q(xi‘xg,rij). The underlying idea of the sampling procedure in
(4.28) is the transformation between a pair of random variables, from polar coordi-
nate [d;;, 0; ] to Cartesian coordinate x;. Equivalently speaking, drawing the po-
sition sample x! is transformed to a problem of drawing the sample pair of dis-
tance and angle, i.e., [dﬁ],em . Consequently, the distributions q(xi‘xg,nj) and
qa0(dij, 0ij|ri;) = qa(dij|ri; ) - go(6:5) are related according to

Qd(dij = |xi — ll”‘rij)
a

(Xl‘X ) U) = (4.29)

21 - ||Ix; — x

Thanks to (4.29), deriving ¢ XZ‘X ,75;) reverts to the problem of deriving qq(d;;|ri;),
which should not be difficult for most measurement models. In our problem, where the
measurement model is defined in (4.1), g4(d;;|ri; ) has the form of

(dylrig) = —— L (s ) (4.302)
iilri) = ———exp| —— [ log—=> — .30a
qd yIREY] QW%ﬁ p 20_ gd
_ logl0
logl10) *
2= —=2— ). o2 4.
a (10&1/) o (4.30¢)

Replacing ¢qq4(d;j|ri;) in (4.29) with (4.30) gives rise to the proposal distribution

ll

q(xi|xé-/, 7ij), which is equivalent to q(xi|x§-/, a', ;) in our original problem. The deriva-

tion of (4.30) is given in Appendix A.2.

4.3.5.3 Importance Weight w!
For the auxiliary variable sample 1! and the position sample x!, which are generated
from q(v) and g(x;]*"), respectively, the associated importance weight w! is given by

¥l L
ut oo NLier, 107} %)

>

: . (4.31)
(Xé |X;pj, Oéw;', 7’1']')
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Finally, Algorithm 6 lists the steps for updating B(x;) using the proposed AIS. The
resulting Algorithm 3 with the beliefs updated using Algorithm 6 are named as belief-
propagation-AIS or SPAWN-AIS, for which the messages are updated according to the
belief propagation or the SPAWN] respectively.

Algorithm 6 Belief Update Using AIS
1: Input: mj(x;) for all j € T,
2: Qutput: B"(x;) 2 {x'"}L,

draw ' ~ q(1)) as follows:
for each j € T);

draw 9% ~ q(1;)
end for

draw x! ~ q(x;|tp') as follows:
for each j € T);
l
draw x! ~ q(xi|x;ﬁj, a¥s, r;j) using (4.28)
10: end for

11: calculate w! using (4.29)-(4.31).
12: resampling

4.4 Some Important Issues

In this section, several important issues, including a theoretical analysis on the compu-
tational complexity, sampling from the normalized likelihood function and RSS-based

localization in inhomogeneous propagation environments, will be discussed.

4.4.1 Computational Complexity

The four main parts of Algorithm 3, including updating m;;(c), m;;(x;), B(x;) and
B(«), will be analyzed in terms of computational complexity. To be general, we write
C.(M, N) to denote the complexity of drawing M samples from an N-categorical dis-
tribution. First, we consider updating m;;(«) using Algorithm 4. Importance weights
{w}, .}, are calculated with a complexity order of O(L?) according to (4.9b) in the
belief propagation, but O(1) according to (4.13a) in the SPAWN. Evaluating m;;(«) at
{a}E | requires operations of order O(L - R). Second, for updating m;;(x;) using Al-
gorithm 5, drawing samples {a!}£ | from B(«a) needs operations of order O(C.(L, R)),
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) ) O(L?*) (4.9b) in belief propagation
importance weight

evaluating m;;(a) O(L - R)

sample « O(C.(L,R))

O(L?) (4.11b) in belief propagation
O(1)  (4.13b) in SPAWN

mij(X;)

importance weight

normalization O(L)

Table 4.1: Complexity for updating m;;(a) and m;;(x;).

sampling O(L)
importance sampler importance weight O(|T;| - L?)
resampling O(L)
B(xi) label indicator O(|Ty| - CC(lFL-l L))
o _ position sample O(L)
auxiliary importance sampling
importance weight O(|T;|- L)
resampling O(L)
B(a) evaluate B(a}) O(|T'| - R)

Table 4.2: Complexity for updating B(x;) and B(«). Here, the bold fonts are used
to highlight the reduction in computational complexity, where the quadratic order in
the importance sampler is reduced to the linear order in the proposed AIS.

calculating {wif_m}f:l has the same complexity as for {wff_m}f:l, and converting

m;j(x;) from (4.11a) to (4.12a) is done with a complexity order of O(L). Third, B(x;)
can be updated either using the importance sampler or using the proposed AIS. For the
importance sampler in (4.17), L position samples and the corresponding importance
weights are obtained with complexity orders of O(L) and O(|T';|- L?), respectively. The
subsequent resampling is conducted with a complexity order of O(L) [HSGO06]. For the
proposed AIS in Algorithm 6, generating L label indicators has a complexity order of
IVIE Cc(ﬁ, L)) approximately. Generating L position samples and calculating L
importance weights according to (4.31) have complexity orders of O(L) and O(|T;|- L),
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95

respectively. The resampling step requires additional operations of order O(L). Lastly,
B(a) is updated by simply multiplying |I'| real-valued numbers for R times, according

to (4.14).

%1078

-10 1

10

%1073

-10 ¢

10 ¢

%1078

-10 1

10

Figure 4.2: A comparison between the proposed sampler (middle) and the heuristic sam-
pler (below) versus the groundtruth (top) for sampling x; from Z~! f(rij‘xi,xg) for the

measurement model r;; = d;; + v with d;; = 7.5 and v ~ U[—-2.5,2.5].
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The computational complexities for updating messages and beliefs are summarized in
Table 4.1 and Table 4.2, respectively. For updating m;;(«) and m;;(x;), the belief
propagation is computationally substantially more intensive than the SPAWN, see
Table 4.1. Regarding updating B(x;) using the importance sampler, calculating the
importance weights is computationally the most intensive step, requiring operations
of order O(|T] - L?). Thanks to the introduction of the auxiliary variable 1) in the
proposed AIS, the quadratic complexity order is reduced to the linear order O(|I';|- L),
see Table 4.2.

4.4.2 Sampling From a Normalized Likelihood Function

In this section, we return to the problem that we have addressed in developing
the AIS in Section 4.3.5. That is sampling from the normalized likelihood function
Z7 (14 xi,xé-/). The sampling strategy proposed by us is essentially an importance
sampler combined with random variable transformation. With the help of random

variable transformation, the position samples are generated according to (4.28), and

the associated proposal distribution q(xi]xg, 1;5) is derived. In the context of this sam-

l

pling problem, an importance weight, denoted by w(x!), is assigned to the sample x!,

as given by

f(nj\Xi-,Xﬁ-') o f(rij‘di'j) Ll

%) _ (4.32)
g XY ) qald|ry)

w(x}) o

where f (rij|d£j) is f(ri|x, x?) with ||x} — xé»'H replaced by dl;. This sampling strategy

is related to a heuristic sampling strategy in [[FMWO05]. A straightforward extension

of this heuristic sampler leads to the same sample-generating mechanism, i.e., (4.28).

The heuristic sampling strategy in [IFMWO05] differs from our sampler in that these

samples are deemed as following the normalized likelihood function, Z~=!f (Tij|xl~, Xé-l),

though they actually follow ¢(x; ‘Xél, 7ij)- A question that naturally arises is that under
v

which condition are Z~!f (Tij|xi,xj

relation in (4.32), it holds only under the condition

) and q(xi|x§,rij) proportional. Referring to the

f(rijldiz) o< qal(dij|riz) /dij- (4.33)

Unfortunately, the condition in (4.33) is not fulfilled in general, and, hence, the heuristic

sampler may suffer from performance loss.

Next, we will compare these two samplers in a concrete example. Consider the mea-
surement model r;; = d;; + v with the true distance d;; = 7.5. Suppose that the
measurement error v ~ U[—2.5,2.5] is uniformly distributed in the interval [—2.5,2.5].
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For a given measurement r;; and a predefined sample xé-’, the purpose is to generate
a set of (weighted) samples {Xﬁ}le that can approximately represent the normalized
likelihood function Z~1f (rij|xi,x§»/). Without loss of generality, we consider that the
measurement is r;; = 7.5 and xé-’ is fixed at (0,0). First, a large amount of samples
are generated using (4.28). For our sampler, the importance weight associated with
each sample is calculated using (4.32). Second, in order to visualize these two samplers
for comparison purposes, we reconstruct the plots based on the (weighted) samples,
which can be done, for instance, using a (weighted) kernel density estimator [Sil86].
The reconstruction of our sampler and that of the heuristic sampler are illustrated in
the middle and the below plots in Fig. 4.2, respectively. As groundtruth, the true
normalized likelihood function is depicted in the top plot in Fig. 4.2.

Several observations from Fig. 4.2 are listed as follows: First, the true normalized
likelihood function (top), i.e., Zflf(rijlxi,xg), shows a ring-shape, implying that the
measurement r;; is equally probable for any position x; in the green area. Second,
both samplers are able to roughly represent the ring-shape of Z='f (rij‘xi,xél), but
with different accuracy. The ring-shape of the heuristic sampler (below) is not equally
valued. The inner-ring has higher values than the outer-ring. This implies that, using
the heuristic sampling strategy, the measurement r;; becomes more probable for x;
that is located closer to x;. Our sampler (middle) can approximate Z'f (rij’xi,x?)
more accurately than the heuristic sampler, since the ring-shape of our sampler is more

equally valued.

Note that the difference between both samplers lies essentially in the importance
weight. Our sampler computes the importance weight according to (4.32), for which
the underlying pdf q(xi|x§,7",-j) associated with (4.28) is derived rigorously. In con-
trast, the heuristic sampling strategy ignores the mismatch between q(xi|x§/, r;;) and
Zt f(rij’xi,xg), and simply assign equal weights to all samples. Consequently,
the equally weighted samples may not represent the normalized likelihood function,
Z7f (rij‘xi,x?), well. Note that this deviation becomes severe, when the likelihood
function covers a broad area. On the other hand, when the likelihood function is sharp,
both samplers can provide very satisfactory approximation results. As shown in the
example above, the heuristic sampler deviates from the groundtruth. Such a deviation
can be justified theoretically. It has been shown that the equally weighted samples of
the heuristic sampler follow the desired normalized likelihood function Z ! f(r;; ‘xi, xé-')
only under the condition in (4.33). In this example, this condition is not fulfilled here,

since we have f(?””|dzj) = Qd<dij|rij) = fv(rij — dlj)
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4.4.3 RSS-Based Localization in Inhomogeneous Propagation
Environments

Although developing RSS-based cooperative localization algorithm for inhomogeneous
environments is beyond the scope of this chapter, a discussion on this issue is impor-
tant. If no prior experimental campaign can be conducted, RSS-based cooperative
localization for inhomogeneous environments is a challenging problem and has been
rarely studied. In the context of non-cooperative localization, there are several works
on RSS-based localization in inhomogeneous environments. In [MBLT09], the unknown
and unequal path loss exponents are estimated using measures of compatibility of the
distance estimates. In [Man16], a generalized two-region channel model is used and the
path loss exponent in the NLOS region is adapted online while positioning. Similarly,
a mode-dependent propagation model is proposed in [YFGZ13a], and all unknown
parameters are jointly estimated using the expectation-maximization criterion. More-
over, the recent work [LZJ*19] has proposed a piecewise convex approximation aided
localization dealing with the nonlinear and non-convex problem, resulting from the

unknown and unequal path loss exponents.

If it is affordable to conduct an experimental campaign to build a dataset, fingerprinting
methods, e.g., [BP00], can generally provide quite satisfying localization performance.
However, the major drawbacks of the fingerprinting approaches lie in the requirement
of a dataset and the inability to adapt to a new environment. Furthermore, besides
the dataset, if more advanced measurements can be collected, such as the waveform of
ultra-wideband signals, there are various potential solutions for cooperative localization
in inhomogeneous environments. One potential solution is the paradigm based on the
concept of soft-range-information [MCAW18,CMB*19]. In contrast to the conventional
techniques that rely on the most likely distance estimate, soft-range information enables
soft-decision localization by capturing the odds of all possible distances. Based on
the training data collected during the experimental campaign, a generative model is
estimated via machine learning and then stored, and the soft-range information is
estimated using the stored generative model.

4.5 Numerical Results

In this section, we comprehensively evaluate the proposed algorithms. For comparison
purpose, Tomic’s SDP estimator from [TBD15], which outperforms other existing works
[VGBS13, WCLJ12], is chosen as a competitor. Here, the SDP estimator is slightly
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Figure 4.4: Example of B(«) over iterations with the true oo = 3.5.

adjusted so that the estimate of the path loss exponent is constrained in the predefined
region, in accordance with f(a). Note that such an adjustment can improve the original
SDP estimator, since unreasonable estimates of the path loss exponent are avoided. The
SDP estimator terminates, either when N,.. = 100 iterations are achieved or when
|IC(n) — C(n — 1)|/|C(n — 1)| is smaller than 107>, where C(n) is the logarithm of
the cost function in the n-th iteration. The convex optimization problem in the SDP
estimator is solved using the CVX Toolbox [GB17] with the SeDuMi solver. For the
proposed algorithms, the maximal number of iterations is set to Ny, = 10, L = 1000
particles are used, and R = 100 grid points {a73}[1, are chosen. For a fair comparison
with the SDP estimator, in the proposed algorithms, a point estimate is further inferred
from the marginal posterior estimate for each unknown parameter. This is done by
finding the highest mode of the analytical form of B(x;), which is recovered using kernel
density estimation, based on the samples of B(x;). Due to the fact that both the belief-
propagation-IS and the belief-propagation-AIS are computationally very intensive, we
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Figure 4.5: Example of B(x;) in the 1st (a), 3rd (b) and 10-th (c) iteration. The
agent of interest locates at &, the other agents locate at @, and anchors locate at m.
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will only demonstrate the performance of the SPAWN-IS and that of the SPAWN-AIS.

As shown in many experimental works, such as in [PHP*03a, CDG*14, Rap01], the
value of the path loss exponent is determined by the propagation environment. In
general, for an LOS propagation link, we have o € [1.5,2], and for an NLOS link, we
have a € (2,6]. The propagation environment considered in this chapter is homoge-
neous, meaning that a common path loss exponent, «, is shared by all propagation
links. Accordingly, the proposed algorithms will be evaluated mainly for homogeneous
environments. In Section 4.5.1, environments with the following six values of «;, i.e.,
{1.5,2,3,4,5,6}, are considered, corresponding to a tunnel-like scenario (o = 1.5), a
free-space scenario (v = 2) and different NLOS scenarios (o = 3, 4, 5 or 6). To make
the simulation complete, inhomogeneous propagation environments are considered in

Section 4.5.3 as well.

We choose two representative networks with 10 agents and 5 anchors: Network I, in
which some of the agents are outside the convex hull of the anchors, and Network II,
in which all agents are within the convex hull, see Fig. 4.3. The reference power is
set to A; = —30 dBm for all ¢ € S at a reference distance of dy = 1 meter. For a
fair comparison, we set the prior distribution of the path loss exponent a as a uniform
distribution, o ~ U[1.5,6], and that of each position as a uniform distribution in
a square area that is determined by the maximum and the minimum of all nodes’
positions. All simulation results are based on 100 Monte Carlo runs. The mean squared
error (MSE) of the estimator &, the bias of & and the RMSE, defined in [YFJ"15], are

chosen as performance metrics.

4.5.1 Varying Path Loss Exponent

In this section, the goal is to investigate the performance of the proposed algorithms
at different values of the path loss exponent in different network layouts. We set the
standard deviation of the measurement error to ¢ = 3 and the communication range
to 20 meter. As an illustrative example, we first demonstrate how the beliefs evolve
with iterations and depict the kernel density estimates of B(a) and B(x;) in Figs. 4.4-
4.5, respectively. It is observed in Fig. 4.4 that over iterations, the uncertainty on «
reduces, and B(a) moves towards the true path loss exponent o = 3.5, as shown in
Fig. 4.5. Similarly, over iterations B(x;) becomes more and more concentrated and
shifts towards the true position. It is noteworthy that the prior distributions adopted
are quite coarse. More precisely, a uniform distribution ¢[1.5, 6] is used for the path loss
exponent. Even so, the proposed algorithms can provide marginal posterior estimates

that are relatively sharp and close to the true parameters.
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Figure 4.6: Network I: (a) The MSE of &, (b) the bias of & and (c) the RMSE versus
the true path loss exponent . Here, the standard deviation of the measurement error
is 0 = 3, and the communication range is 20 meter.

The overall performance of different algorithms is evaluated in terms of the MSE of
&, the bias of @ and the RMSE. The results are depicted in Fig. 4.6 and Fig. 4.7 for
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Figure 4.7: Network II: (a) The MSE of &, (b) the bias of & and (c) the RMSE versus
the true path loss exponent «. Here, the standard deviation of the measurement error
is 0 = 3, and the communication range is 20 meter.

Networks I and II, respectively. For Network I, it is remarkable that, both proposed
algorithms (SPAWN-IS and SPAWN-AIS) have comparable performance for both the
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Figure 4.8: Position estimates obtained by the SPAWN-AIS (a) and by the SDP (b)
with anchors m, agents @, estimated agents 4 .

path loss exponent « and the position x;,7 € S,, though the SPAWN-AIS has a sig-
nificantly lower computational complexity than the SPAWN-IS. Compared with the
SDP estimator, the proposed algorithms have improved performance for both o and
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x;, 1 € S,. For a better visualization, we depict the representative position estimates
obtained from both the SPAWN-AIS and the SDP estimator in Fig. 4.8. It is clear to
see that the localization accuracy of the SDP estimator is quite low if part of the agents
are outside the convex hull of the anchors, while the SPAWN-AIS does not suffer from
this problem. We notice that this type of network topology is rarely examined in the
existing literature, although its existence is very probable in practical networks.

Furthermore, it is observed in Fig. 4.6 that the RMSE curves of the proposed algorithms
first drop and then rise as the true path loss exponent « varies. It results from two
factors: the true path loss exponent o and the estimation performance of &. For
a € {1.5,2,3,4,5}, the proposed algorithms provide relatively accurate estimation
of a. It can be approximately treated as if the path loss exponent is known. As
theoretically demonstrated in [PHP*03a], for RSS-based localization with known path
loss exponent, the Cramér Rao bound is proportional to 0?/a?. It means that the
localization performance of RSS-based algorithms generally improves when the ratio
o/a decreases (when « increases for a fixed o). This explains why the RMSE curves
first drop. On the other hand, when the true underlying « is 6, & tends to under-
estimate .. The influence of an incorrect path loss exponent (bias of &) on RSS-based
localization has been studied in [SKG12]. As shown in [SKG12], the localization error
becomes considerably large, when & underestimates «. This explains why the curves

rise at o« = 6.

For Network II (Fig. 4.7), again, the MSE curve of & of the proposed algorithms is
under that of the SDP estimator, meaning that the proposed algorithms have quite
stable estimation performance for a. However, for this network, the localization ac-
curacy of the proposed algorithms is comparable to or slightly lower than that of the
SDP estimator. This localization performance degradation in the proposed algorithms
results from a biased estimation of «, which can be seen in the middle plot in Fig. 4.7.
The possible reason lies in that there could be certain performance loss when we in-
fer the unknown parameter from its marginal posterior, instead of jointly inferring all
unknown parameters from the joint posterior. Nevertheless, this problem will be alle-
viated either when the communication range increases or when the measurement noise

decreases, as will be demonstrated in the following simulations.

4.5.2 Varying Communication Range and Standard Deviation

The goal in this section is to assess the performance of the proposed algorithms at vary-

ing communication range and varying standard deviation of the measurement error.
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Figure 4.9: Network II: (a) The MSE of &, (b) the bias of & and (c¢) the RMSE versus
the communication range. Here, the standard deviation of the measurement error is
o = 3, and the true underlying path loss exponent is o = 3.

It has been shown that for Network I the proposed algorithms have quite satisfying
performance for both the positions and the path loss exponent. Hence, in the following
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Figure 4.10: Network II: (a) The MSE of &, (b) the bias of & and (¢) the RMSE
versus the standard deviation of the measurement error. Here, the true underlying
path loss exponent is a = 3, and the communication range is 25 meter.

simulations, we will only focus on Network II. For the simulation with varying commu-

nication range, the true path loss exponent and the standard deviation are set to o = 3
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Figure 4.11: Performance obtained in the inhomogeneous environments for (a) Net-
work I and (b) Network II. Part of the propagation links (LOS) have a = 2 and the
others (NLOS) have a = 4. The probability that one link is in the NLOS condition,
denoted as pyrog, varies from 0.1 to 0.9 with a stepsize of 0.2. Here, the standard
deviation of the measurement is 0 = 3, and the communication range is 25 meter.

and o = 3, respectively, and for the other simulation, the true path loss exponent is
set to a = 3, and the communication range is set to 25 meter. The results are depicted
in Fig. 4.9 and Fig. 4.10 for the cases of varying communication range and varying
standard deviation, respectively.

From the figures we can see that for the proposed algorithms, all three error-curves
drop substantially and eventually attain relatively small values when the communica-
tion range increases or when the standard deviation decreases. In contrast, no obvious
improvement is seen for the SDP estimator. This result is expected and can be ex-

plained as follows. In the proposed Bayesian algorithms, the marginal posterior of
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each unknown parameter is inferred. When more information is collected, for instance
through increasing communication range (network connectivity) or through decreasing
measurement error, the marginal posterior can reflect the unknown parameter more
accurately. On the other hand, the SDP estimator suffers from certain performance
loss due to the relaxation procedure, and this performance loss may be so dominating
that the increase in the information cannot improve the estimation accuracy any more.
This result highlights that the proposed algorithms can benefit from the increase in the
information to a large extent. Lastly, we stress that although the SPAWN-AIS has a
significant reduction on computational cost, it achieves similar estimation performance

as the SPAWN-IS.

4.5.3 Inhomogeneous Propagation Environments

Here, we consider the case when part of the propagation links are LOS links and the
others are NLOS links. The probability that one measurement is in the NLOS con-
dition is denoted by Pnros. To represent different scenarios, it varies from 0.1 to 0.9
with a stepsize of 0.2. A LOS measurement is generated using (4.1) with o = 2; while
an NLOS one is generated with @ = 4. The other parameters stay the same as in
Section 4.5.1. The localization performance of all algorithms is depicted in Fig. 4.11
for both networks. A certain performance degradation is observed for the proposed
algorithms (SPAWN-IS and SPAWN-AIS), and for the competing algorithm as well.
Although the proposed algorithms have lower localization accuracy for network II,
they consistently outperform the SDP estimator for network I. It can be seen from
Fig. 4.11 that almost all error-curves follow the ascending-descending trend, for in-
stance, the RMSE curve of the SPAWN-IS algorithm in the top plot starts from 8 [m]
at Pxpos = 0.1, approaching 10 [m] at Pypos = 0.5, ends at 7 [m] at Pxpos = 0.9. This
observation implies that as the propagation environment deviates more from a homo-
geneous one, the performance degradation becomes more prominent. However, such
performance degradation is expected, because none of these algorithms are developed

for the inhomogeneous environments.

4.6 Summary

In this chapter, cooperative localization using RSS measurements in homogeneous
mixed LOS/NLOS environments was considered for the case where the key model

parameter (path loss exponent) is unknown. The cooperative localization problem
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was formulated as a statistical inference problem in a Bayesian framework with all
unknown parameters being treated as random variables. The goal was to infer the
marginal posterior of each unknown parameter, from which a position estimate, as well
as its uncertainty information, can be obtained. This was achieved by deriving message
passing methods and designing appropriate numerical strategies. One notable advan-
tage of the resulting message passing methods is that the localization performance does
not require a good initialization. Comprehensive numerical studies were conducted to
demonstrate the performance of the proposed message passing methods. It was shown
that the proposed message passing methods have the potential of achieving improved
localization accuracy and provide accurate estimates of the path loss exponent.
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Chapter 5

Robust Cooperative Localization via
Exploiting Sparsity of Ranging Biases

In this chapter, we consider a more general case where statistical knowledge of the
LOS/NLOS measurement errors is completely unknown and range measurements,
which are believed to be accurate but quite sensitive to NLOS propagation, are avail-
able. This is addressed by first modeling each ranging bias as an unknown parameter.
It is shown that the ranging biases are sparse in LOS-dominating environments. This
sparsity is then exploited by introducing a sparsity-promoting term in the conventional
cost functions, giving rise to a generic sparsity-promoting regularized formulation. By
bounding the sum of the residual errors, an alternative generic bound-constrained reg-
ularized formulation is developed. To avoid the problem of local optima solutions, a
specific SDP-based solver is developed for each generic regularized formulation. It is
theoretically shown that, under certain conditions, these two SDPs provide equivalent
optimal solutions. Furthermore, in order to select an appropriate regularization param-
eter, an efficient data-driven strategy is developed which exploits the special structure
of the bound-constrained regularized SDP.

This chapter is mainly based on [JYF'20a,JYZS21]. The structure of this chapter
is as follows: Section 5.1 discusses the challenge caused by NLOS propagation and
the state-of-the-art methods dealing with NLOS measurements. Section 5.2 introduces
the measurement model and formulates the problem mathematically. Section 5.3 is
dedicated to the sparsity property of the ranging bias parameters and two generic
regularized optimization problems, which are then solved via SDP in Section 5.4. In
Section 5.5, we discuss the regularization parameter selection strategy. Numerical

results are given in Section 5.6. Finally, Section 5.7 summarizes this chapter.

Notation: Boldface lowercase letter a and boldface uppercase letter A are reserved
for vectors and matrices, respectively. Ay and AZ) denote the [-th column of matrix
A and A(y’s transpose, respectively. Ay and Aa:b) denote the submatrix of A
constructed by its columns a to b and A (,.)’s transpose, respectively. A[.qq. denotes
the submatrix of A constructed by its rows ¢ to d and columns a to b. 1, is the n x n
identity matrix. e; is a vector whose ¢-th entry is one and the rest are zero. 1, is the
n X 1 vector whose entries are all equal to one. 0,, is the n X 1 vector whose entries are
all zero. tr(A) stands for the trace of matrix A. ||-|| represents the Euclidean norm, and

| - | represents the cardinality of a set. N'(u,0?) denotes a Gaussian distribution with
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mean g and variance o2. Ula,b] denotes a uniform distribution in the interval [a, b].
The symbol R} stands for the n-dimensional non-negative orthant, and the symbol S
represents the n-dimensional positive semi-definite cone. A > 0 indicates that A is a
symmetric positive semi-definite matrix and A > B means that A — B > 0.

5.1 Localization in Mixed LOS/NLOS Environ-
ments

NLOS propagation is one of the main challenges in practical localization because it
usually introduces a large positive bias to the range measurements, thereby severely
degrading the positioning performance. To mitigate this effect, different approaches
have been developed. The most common idea is to identify the LOS/NLOS condi-
tion of each link. Then, the measurements detected as NLOS are either discarded or
considered with a low weight. However, this approach has two major shortcomings.
First, reliable LOS/NLOS identification, such as applying machine learning-based tech-
niques in [MGWW10], usually relies on additional laborious experimental campaigns
to build a database. Such a data-collection phase is, in general, very time consuming
and requires intensive human resources, which is unrealistic for many wireless network
applications. Second, an environmental change may lead to mismatches between ex-
perimental propagation conditions and practical conditions, thereby deteriorating the
LOS/NLOS identification accuracy and resulting in considerable localization errors.
These two drawbacks also exist in other localization methods that require measure-

ment campaigns, e.g., [WML"18].

To avoid the aforementioned drawbacks, localization in mixed LOS/NLOS environ-
ments without requiring LOS/NLOS identification or any experimental campaigns is
of great interest. This problem has been studied in the literature. The majority of exist-
ing works are carried out in the context of the conventional non-cooperative paradigm
[WCLA14,CWA19,YZ12,YFGZ13b, YFGZ14,FHKZ09, HWZ09,HZ11, VB07]. For co-
operative localization, broadly speaking, there are two categories: parametric ap-
proaches [YZFG13, YFJ*15, YAZ113, CWWT12| where the measurement errors are
assumed to follow a certain probability distribution versus non-parametric approaches
[GSG19, WZCL18, VB15, WGW 119, WGW'20] where no specific distribution is as-

sumed to model the measurement errors.

In [YZFG13,YFJ 15, YAZ"13], the measurement error is modeled as a Gaussian mix-
ture with unknown model parameters. Either the expectation-conditional maximiza-

tion (ECM) or the expectation maximization criterion is adopted to approximate the
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maximum likelihood estimator of the unknown positions as well as the Gaussian mix-
ture model parameters. In [CWWT12], similar estimators are developed for three
representative scenarios where different amounts of prior knowledge about the link
conditions and the NLOS measurement error statistics are considered. Such paramet-
ric methods, however, suffer from significant performance degradation when there is
a mismatch between the assumed model and the data. From this perspective, the

following non-parametric cooperative methods are more advantageous.

In [GSG19], a location estimator is developed based on the principle of maximum
entropy, i.e., the entropy of the distance residuals is maximized. In [WZCL18|, the
measurement errors are limited in certain intervals but with unknown bounds. Follow-
ing the principle of robust optimization, localization is then formulated as a minimax
problem, in which the sum of the residual errors in the least favorable case is min-
imized. The authors claim that this method works well in NLOS-heavy scenarios.
In [VB15], a maximum likelihood estimator for the positions is approximated using
a semi-definite program where the ranging biases are treated as nuisance parameters
and a set of range-related constraints are designed. In addition, to constrain the rang-
ing bias to a feasible value, a regularization term is added to the objective function.
However, this method suffers from increased computational complexity and infeasibil-
ity, both are caused by the extra set of range-related constraints. In a similar vein,
the maximum likelihood estimator of the positions and NLOS biases is relaxed to a
semi-definite program in [WGW119, WGW20]. The novelty lies in that the spatial
geometric relationship of the ranging biases is exploited in terms of optimization con-
straints. However, its practical behavior needs further verification, since the simulation
results shown therein are merely based on small networks and all agents are closely

located.

In this chapter, we aim to develop a non-parametric cooperative localization approach
that requires neither LOS/NLOS identification nor experimental campaign in advance
while still being robust against NLOS measurements. By treating the ranging bias,
not only for NLOS but also for LOS, as an unknown parameter, we first indicate that
the ranging biases are sparse in LOS-dominating environments and then exploit this
sparsity property for NLOS mitigation.

5.2 Problem Formulation

Consider a wireless network in a 2-dimensional space. There are two sets of nodes:

target nodes (agents), whose positions x; = [z;,;]7 are unknown, and reference nodes
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(anchors), whose positions x; are given. We let S, = {1,..., N, } be the index set of
all agents and S, = {N,, + 1,..., N} be that of all anchors. In general, the network is
not fully connected. If there is a range measurement between node 7 and node j, these
two nodes are called neighbors. T'; denotes the index set of node 7’s neighbors, and I

denotes the set of all pairs of neighbors.

Following many existing studies, e.g., [CWWT12], the range measurement r;; between

nodes 7 and j in a mixed LOS/NLOS propagation environment is modeled as

(/.

||Xi — Xj” + 5@']’ + (%] for NLOS.

Here, ||x; — x;|| denotes the Euclidean distance between x; and x;, v;; denotes the
measurement noise and d;; denotes the NLOS bias which is positive and unknown. Note
that we consider a symmetric scenario, meaning that we have r;; = r;;. The range can
be estimated from the TOA as well as the RSS measurements, which can be obtained
using many technologies, such as WLAN, cellular networks, ultra-wideband based on
radio frequencies as well as ultra and audible sound. For TOA and RSS measurements,
NLOS propagation leads to large propagation time and strong attenuation, respectively
[ZB11]. Both effects result in range estimates with positive biases.

The objective is to estimate the agent positions, x;,Vi € S,, based on the anchor
positions and all range measurements. For localization in mixed LOS/NLOS environ-
ments, fundamental questions include: how much information about NLOS propaga-
tion is available? More concretely, is there any available prior knowledge regarding
LOS/NLOS identification? Is there any available prior statistical knowledge regarding
v;; and d;;; in other words, is the distribution of v;; or d;; available? In this chapter,
we consider the least favorable case. More precisely, we assume that 1) there is no
LOS/NLOS identification information, and 2) there is no statistical knowledge of v;;
and 9;;, except an assumption that v;; is zero-mean. Note that, however, this zero-mean

assumption on v;; is a common and reasonable assumption.

5.3 Exploiting Sparsity of Ranging Biases

When the link status (LOS or NLOS) is not known in advance, it is natural to re-write

the measurement model (5.1) in a unified form

rij = [[xi — x|l + 0y + vy, V(i,5) €T (5.2)

IThe path loss exponent used for the range estimate is assumed to be 2.
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If link (7, 7) is an LOS connection, §;; is zero. If it is an NLOS link, §;; is an unknown
positive number. This leads to the following two remarkable properties of the bias
vector & = {0ij}; jyer:

e § possesses a sparsity property in LOS-dominating environments, since the ma-

jority of the elements in vector § are zero;

e J is inherently elementwise non-negative, meaning that d;; > 0, V(¢,5) € I.

Surprisingly, and to the best of our knowledge, the sparsity property of the bias vector
d has not been studied so far. Our goal in the following is to exploit sparsity for

cooperative localization.

5.3.1 Sparsity-Promoting Regularized Formulation

The objective now becomes inferring the unknown parameters, x;, ¢ € S,, from r =
{rij} (i jyer according to (5.2), where ¢ is unknown. This set of |I'| equations in (5.2)
describes an underdetermined system because there are |I'|+2- N, unknown parameters
but only |I'| equations, where |I'| denotes the cardinality of set I'. To overcome this
problem, we propose to exploit the sparsity of § and formulate the localization problem

as a sparsity-promoting regularized optimization problem:

Juin p(X,8) +7 9(8). (5.3)
Here, X stands for the matrix of unknown positions, i.e., X = [x,Xs,...,Xn,]. The

first term, p(-), is a cost function related to the residual error. The second term is a
regularization term. The function g(-) promotes the sparsity of 8. The predefined free
parameter, v, controls the tradeoff between the residual error term and the sparsity-
inducing term. Such a compound objective function enables the optimizer to find a
solution that contains many zero elements in é and results in a small residual error.
Hence, the purpose of jointly estimating the positions and the bias parameters can
be achieved by solving this optimization problem. Based on the fact that there is a
sparsity-promoting regularization term, we call the generic formulation of (5.3) the

sparsity-promoting reqularized formulation.
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Name & Reference Cost function Advantage
Log-likelihood B . .
[PHP*03a, SL14] p(X,6) =— (;F In (fij(x,-, Xj, 5ij\r,-j)) Asymptotic efficient
1,7)€

Sum of squared errors _ 2 Statistical information
[Li07, WLW09] p(X,0) = (;F wij (rig = [ = x5 = ) not required

2,7)€

p(X,8) = > hy(riy — Il — x| = 6)

i,j)er

Huber loss (e 2 Less sensitive to outliers

ZKCM12,Kv09 122, for x <,
n

with h,(z) = {2

77(|$| - %77)7 otherwise.

Table 5.1: A collection of well-known cost functions for localization purpose.

5.3.2 Bound-Constrained Regularized Formulation

In addition to the sparsity-promoting regularized formulation (5.3), the objective of
estimating X and promoting the sparsity of § can be simultaneously achieved using an
alternative formulation: '

X{H&HZIO g((i) (5 4)

subject to p(X,(S) < o,. '

Here, the residual error term p(X, 5) is bounded by a predefined parameter o.. In this
formulation, the constraint p(X, 6) < o, plays the role of regularizing the optimization
problem, and the objective function g(d) promotes the sparsity of §. Consequently, the
regularization parameter 7 is no longer needed, but the residual error bound o, becomes
a new regularization parameter in the formulation of (5.4). We call this alternative
generic form the bound-constrained reqularized formulation.

5.3.3 Discussion

We remark that the formulations in (5.3) and (5.4) provide a general framework for
NLOS effect mitigation by exploiting the sparsity of ranging biases. Different residual
error functions and sparsity-promoting functions can be adopted, giving rise to different
realizations of (5.3) and (5.4). Several examples of p(X, §) are given in Table 5.1, being
the well-known cost functions ever used for localization purposes. Depending on the
objective, which could be, e.g., ending up with an optimization problem without local
optima, a specific p(X, 5) is chosen or designed. Enumerating all possible realizations
of (5.3) and (5.4) is out of the scope of this paper. Here, we only focus on developing
one concrete realization of (5.3) and (5.4), to be elaborated in Section 5.4.
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5.4 Semi-definite Programming Model

In this section, we will show one concrete example of realizing the generic formula-
tions in (5.3) and (5.4). Location estimation using the formulations in (5.3) and (5.4)
relies on solving an optimization problem, which may contain local optima. Finding
the global optima of a high dimensional non-convex problem without an appropriate
initial guess is quite challenging. Therefore, convex realizations of (5.3) and (5.4) are
highly desired and serve as our target in this section. The difficulty, however, lies in
that the optimization problems in (5.3) and (5.4) are non-convex for most reasonable
choices of p(-). To overcome this difficulty, one common path is to design the cost
function p(-) properly so that the resulting non-convex problem can be transformed
into a convex one using relaxation methods. In this section, we follow this path and
design the cost function p(-) as well as the sparsity-promoting function g(-) so that the
resulting problem can be conveniently relaxed to an SDP. Aiming for an SDP relax-
ation method is driven by the following facts. Firstly, the SDP is a classical method for
cooperative localization. Though there exist other relaxation methods, e.g., second-
order-cone-programming relaxation in [T'se07], it is widely known that the semi-definite
relaxation is tight and provides quite satisfying localization performance, hence, has
been intensively pursued in the literature [CMS04, BLWY06, CWW*12 SL14, VB15].
Secondly, the bound-constrained regularized formulation of the resulting SDP will be-
come primal infeasible when o, is too small. This property can be exploited to develop
a data-driven methodology for selecting an appropriate o.

5.4.1 Sparsity-Promoting Regularized SDP

Based on the procedure in [JYF20a], we start with the following residual error func-

tion:
p(X,8) = | — (Ixi — x| +65)°] (5.5)
(1,7)€T

= Z‘T% _HXz — Xsz— (2HX2 — XjHéij + 63j)j|

(i,5)€T

W
transformed bias: €;;

A careful examination of the transformed bias, €; = 2[|x; — x;|d;; + 97}, shows that

e 0;; = 0 gives rise to €;; = 0;

e 0;; > 0 gives rise to €; > 0.
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This guarantees that the vector € = {Eij}(ij)er possesses the same properties as 9,
namely the sparsity property and the elementwise nonnegativity.

Following the same design principle of (5.3), the sparsity property of € is exploited and
the following regularized optimization problem is formulated:

g, Z [ — s — 1% = €| + 7 gle). (5.6)
(4.4)€T

As for the sparsity-inducing function g(-), a common convex choice is the [; norm, i.e.,

= > el= ) e (5.7)

(i,5)€r (¢,5)er’

Here, the second equality is due to the nonnegativity of €. Inserting (5.7) into (5.6)

gives rise to

min Z |TU % — Xj||2_€ij‘+7 Z €ij- (5.8)

X, €0
(i,)er (i,5)er

The resulting optimization problem in (5.8) is though non-convex, it can be conve-
niently related to an SDP by following the same procedure as in [BLWYO06]. For
completeness, we briefly repeat the relaxation procedure. First, Problem (5.8) is equiv-
alently reformulated as:

121%1 Z }r?j — tr(EijZ) — eij‘ +7 Z €ij
(i,)erl (i,9)erl
subject to €; >0, V(i,j) €T,

I, X
ey 59
Y = XTX

with matrix E;; defined as

(5.10)

], —el " [x],—e]], i € S4,j € Su.

B, — {[0,0,e;fp —ej]"[0,0,e] —e]], i,j € Sy,

Herein, tr(-) denotes the trace of a matrix, Iy is the 2-dimensional identity matrix,
and e; is a vector with its i-th entry being one and the rest being zero. Next, the
quadratic constraint Y = X?X is relaxed to Y = X?X, which means that Y — XX
is positive semi-definite. The relaxed constraint is equivalent to Z > 0. Subsequently,
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the non-convex problem in (5.9) can be relaxed to the following SDP:

I;li%l Z ‘rfj — tr(EijZ) — eij’ —1—7(2 €4j

(4,7)€T i,j)€D
subject to €; >0, V(i,j) €T, (5.11)

I, X
Z = >~ 0.
X'y

The resulting problem has a similar form as the generic formulation of (5.3), and it
is referred to as the sparsity-promoting regularized SDP. Compared with (5.3), the
optimization problem in (5.11) contains two different optimization variables, € and Z.
The position variable X is contained in Z. The variable § is replaced by €, which
inherits the same properties as 9.

5.4.2 Bound-Constrained Regularized SDP

Similar to the generic bound-constrained regularized formulation, the residual error
term »; iyep |2 — ||x; —x;]|* = €;;] in (5.8) can be bounded by a predefined parameter.
This gives rise to the following formulation:

min g €ij
X, €>0
(i,j)€T

subject to Z |7’fj — [|xi — x> = Eij‘ < Oe.
(i.j)er

(5.12)

Adopting the same relaxation procedure, Problem (5.12) can be relaxed to the following

SDP:
iy D e
’ (i,j)€T
subject to €; >0, V(i,j) €T,
L, X 5.13
e X, (.13
X" 'Y
Z ‘T'?J — tI'(EZ]Z) — 6ij| S O¢.
(3,5)€T

The resulting problem has a similar form as the generic formulation of (5.4), and it is
referred to as the bound-constrained reqularized SDP. A detailed analysis of the relation

between (5.11) and (5.13) as well as two special cases is given in the following section.
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5.4.3 Analysis of the Convex Approximations

5.4.3.1 Equivalence of Problems (5.11) and (5.13)

A comparison of (5.11) and (5.13) shows that both formulations are the same except
for one difference: The residual error, Z(i,j)er ‘rfj — tr(EijZ) — €

, is one term of
the objective function in (5.11), but it is bounded as one constraint in (5.13). One
question arises naturally: what is the relation between these two formulations? To
answer this question, we will introduce several conditions and three theorems which

state the relation of these two formulations.

Condition 1): The minima of Problems (5.11) and (5.13) exist, and Slater’s condition
is fulfilled for both problems.

Condition 2): The inequality constraint Z(ij)eF |Tz23 —tr (EijZ) — eij| < o, is strictly
active in Problem (5.13), meaning that the optimal KKT multiplier associated with

this inequality constraint is non-zero.

Condition 3): The KKT multiplier associated with the inequality constraint
Y ier 15 — tr(ByZ) — €] < o, is unique.

Condition 4): For any A > 0, let €* and Z* be the optimal solution of Problem (5.11)

with 7 = A. The value of the summation -, ; r !rfj — tr(EyZ7) — €

7j| 1s unique.

Theorem 2 Let € and Z* be the optimal solution of Problem (5.13). Under Con-
ditions 1) and 2), € and Z* must be the optimal solution of Problem (5.11) with

v o= /\%, where X! is the KKT multiplier associated with the inequality constraint

Dger | — tr(ByZ) — eij| < oe.

Proof: See Appendix A.3. OJ

Theorem 3 Let € and Z* be the optimal solution of Problem (5.11). Under Con-
ditions 1) and 2), € and Z* must be the optimal solution of Problem (5.13) with
o, = Z(i,j)el" ‘rfj — tr(EijZ*) — €

Proof: See Appendix A.4. O
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Theorem 4 Under Conditions 1) - 4), for each o, there exists one 7y such that the
optimal solutions of both problems are equivalent, and for each =y, there exists one o,

such that the optimal solutions of both problems are equivalent.

Proof: See Appendix A.5. O

According to Theorem 4, under Conditions 1) - 4), both regularized problems in (5.11)
and (5.13) are equivalent in the sense that they have the same optimal solution.

Remark: We stress that this equivalence relation holds only for (5.11) and (5.13) but
not for the two generic formulations (5.3) and (5.4) or for (5.8) and (5.12). This is
because the equivalence requires another condition: both formulations must be convex
problems, and neither (5.8) and (5.12) nor (5.3) and (5.4) are convex in general.

5.4.3.2 Special case: infinite v and o,

As both parameters v and o, approach infinity, Problems (5.11) and (5.13) simplify to
the following optimization problem:

min g €4
e, Z K

(i,)erl
subject to €; >0, V(i,j) €T, (5.14)
I, X
Z= >0,
XT'Y
which is equivalent to
find Z

XT'Y
Apparently, when a positive semi-definite matrix Z fulfills that Zj.0.0) = I with

) I, X (5.15)
subject to Z = = 0.

Z1:2,1:2) denoting the submatrix of Z constructed by its first two rows and first columns,
it must be an optimal solution of Problem (5.15). Hence, the optimization problem in
(5.15) is meaningless for localization purposes.

5.4.3.3 Special case: inactive inequality constraint

Theorem 5 Let € and Z* be the optimal solution of Problem (5.13). If the inequality
constraint Z(m)er ’7“1-2]» — tr(EijZ) — eij| < 0. is inactive at € = €* and 7 = Z*, under
Condition 1), it holds that € = Ojp|.
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Here, |I'| is the cardinality of I' and Oy denotes the |I'| x 1 vector whose entries are
all equal to zero.

Proof: See Appendix A.6. U

Corollary 1 If the inequality constraint Z(m)er ‘rfj — tr(EijZ) — eij‘ < 0. is inactive
at the optimal solution, € = €*, and Z = Z*, Problem (5.13) is equivalent to the
following optimization problem:

find Z
bect to Z— |2 Xl =0
subject to = lxr | =% (5.16)
Z }7’73 — t’l"(El]Z)’ S O¢.
(i,5)erl
Proof: See Appendix A.7. O

This tells us that when the inequality constraint is inactive, Problem (5.13) simplifies to
Problem (5.16). This happens when there exists a matrix, Z, that fulfills the constraints
in (5.16). As o, increases, it becomes increasingly likely that the feasible area of
Problem (5.16) is nonempty. In a pure LOS scenario, this may occur for a moderate
e, while for a mixed LOS/NLOS scenario, this may occur only for a sufficiently large
o.. It is remarkable that the inequality constraint Z(i, )er |rfj — tr (EUZ) — eij‘ < o,
cannot be ignored even if it is inactive. Without the inequality constraint, Problem
(5.13) becomes Problem (5.15), which is a feasibility problem. It is apparent that
the feasible area of Problem (5.15) is significantly larger than that of Problem (5.16).
Hence, the inequality constraint Z(i, Jer ‘7“22] — tr(EijZ)‘ < 0. is significant in Problem
(5.16) because it limits the feasible area.

5.4.4 Complexity Analysis

Here, we analyze the computational complexity of the proposed methods. Both (5.11)
and (5.13) are SDPs and can be solved in polynomial time by a standard interior point
method. It is shown in [BTNO1] that the worst-case computational complexity for
solving an SDP is on the order of

(N\?ar + N\?ar i(k2)2 + Nyar ﬁ(kz)?)) ’ B(’C) ’ 111(1/&)), (517)

i=1
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where N, is the number of variables, Ngp is the number of semi-definite cone con-
straints, k; is the dimension of the i-th semi-definite cone, w > 0 is the solution preci-
sion, and B(K) is the so-called barrier parameter associated with cone K, measuring
the geometric complexity of cone K. For an SDP, we have B(K) = SV k;.

To obtain the worst-case complexity of the SDP in (5.11), we first need to convert it
into a standard form without taking the absolute value:

min Z (Z»?—i-ﬂi;)—i-vzeij

67 B+7 577 Z .. ..
(i,5)€T (i,5)er
subject to €; > 0, B;]“- >0, B; >0, V(i,j)eT, (5.18a)
ILb, X
VAES , 5.18b
le Y - ( )
€ij + :]r - Bz; + tr(EZ’j Z) = Tl-zj, \V/(’l,j) erl. (518(3)

In (5.18), there are 3|T'| + (*"37?) variables, 3|I'| one dimensional semi-definite cones
associated with (5.18a)?, one semi-definite cone of size 2N, + 2 associated with (5.18Db)
and 2|I'| one dimensional semi-definite cones associated with (5.18c). Hence, the worst-

case computational complexity of (5.11) is on the order of
Nyar - <Nv2ar+Nvar (5]F| +(2Nu+2)2) + (5]F| +(2Nu+2)3)> -B1(K) - In(1/w) (5.19)

with Ny = 3|T|+ (*"2*?) and B (K) = 5|T'| +2N,, + 2. Following the same procedure,
the worst-case complexity of (5.13) is on the order of

Noay - (NfarJvaar <5|F| +(2Nu+2)2+1) + (5|F| +(2Nu+2)3+1> - By(K)-In(1/w)

(5.20)
with Ny, being defined as above and By(K) = 5|I'| + 2N, + 3. This analysis shows
that both (5.11) and (5.13) have comparable worst-case complexity. Lastly, we note
that the complexity bounds in (5.19) and (5.20) are in the worst-case sense and both
(5.11) and (5.13) can be solved more efficiently by exploiting certain structure of the

constraint matrices.

5.5 Regularization Parameter Selection Strategy

In this section, we consider the question: how to determine an appropriate regulariza-

tion parameter 7 or o, in (5.11) or (5.13), respectively. We first analyze the influence

2The linear constraint a’x — b > 0 is equivalent to the one dimensional linear matrix inequality
constraint a’x — b € S}r, where x is the optimization variable, a and b are the given constraint
coeflicients.
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of both parameters on the localization accuracy. The analysis below shows that the
most appropriate regularization parameter, v or o., depends on the underlying local-
ization environment and sticking to a fixed parameter may lead to certain performance
loss. This motivates us to develop a reliable data-driven method that dynamically

determines an appropriate parameter for the specific localization environment.

5.5.1 Effect of v and o,

The regularization parameter ~ controls how strong the sparsity-inducing term
Z(m)ep €;; is penalized. If 7y is too large, €;; associated with an NLOS link may be re-
duced to zero. On the other hand, if 7y is too small, €;; associated with an LOS link may
become non-zero. In fact, the most appropriate v depends on the specific propagation
environment, e.g., the percentage of NLOS links (Pyr0s) and the statistics of v;; and
d;j. An example is given in Fig. 5.1. The localization accuracy is evaluated in terms
of the root-mean-squared-error (RMSE). Here, we focus on interpreting Fig. 5.1 and
postpone the definition of RMSE and the simulation setup to Section 5.6. In a pure
LOS scenario, i.e., Pyros = 0%, v > 0.1 provides the highest localization accuracy,
while for the scenario of Pyros = 60%, v < 0.01 is more appropriate. The value of
~v = 0.1 leads to 11% performance loss for Pyros = 60%. Although this quantity is
not immense, it tells us that a fixed v cannot be the most appropriate parameter for

all localization scenarios. Next, we investigate the influence of o, on the localization

0.14 |
0.12 | Pxios = 60%
0.1
5 0.08 |
= Prros = 30%
0.06 T
0.04 | —
0.02 Frros = 0%
0+ : : :
10-3 102 10! 10°
ol

Figure 5.1: Influence of v on localization accuracy when v;; ~ N (0,0.01%) and 4;; ~
U[0,0.5].
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Figure 5.2: Influence of o, on probability of primal infeasibility (Fp,) and localization
accuracy in terms of RMSE at v;; ~ N(0,0.01%) and d;; ~ U0, 1].



86 Chapter 5: Robust Cooperative Localization via Exploiting Sparsity of Ranging Biases

accuracy as well as the probability of primal infeasibility (Pyin¢). Figure 5.2 depicts
one representative result, where the blue curve, associated with the left y-axis, rep-
resents the probability of primal infeasibility Ppins and the red curve, associated with
the right y-axis, represents the localization accuracy in terms of the RMSE. All primal
infeasible cases do not contribute to the calculation of the RMSE. There are several
observations related to Fig. 5.2. Firstly, the probability of primal infeasibility, Py,
decreases monotonically with an increasing o.. This result is expected because if o, is
too small, there may not exist a Z that fulfills all the constraints and Problem (5.13)
becomes primal infeasible. Secondly, roughly speaking, the RMSE curves rise with an
increasing o.. A comparison of all three figures shows that the value of o, at which
the lowest RMSE is achieved, declines as Pyros increases. This tells us that, similar
to 7, the most appropriate o, depends on the specific scenario, e.g., the underlying
Pyros. In addition to these three scenarios, we have examined various other scenarios:
Pxros varying from 0% to 100% with different distributions of v;; and d;;. For all tested
scenarios, the Py, curve and the RMSE curve demonstrate similar behaviors.

5.5.2 Data-Driven Parameter Selection Strategy

We have seen that the most appropriate v or o, varies with the localization scenarios,
e.g., Pnpos, which is unknown in practice. This motivates us to develop a reliable
data-driven parameter selection method, either for v or for o.. By examining Fig. 5.2
more carefully, we have an interesting observation: the RMSE curve first shows a short
decreasing tendency and then starts to increase with o.. This short declining trend

min

™ is too tight and a slight loosening of o, achieves

implies that the boundary value o
improved localization accuracy. Here, ™" denotes the minimal value of o, for which
Problem (5.13) is primal feasible. Inspired by this observation, we propose to use the

min
e

boundary value ¢ as a reference value and set o, = ¢ - o™ with ¢ > 1 being a

user-defined constant.

This gives rise to the following data-driven parameter selection strategy. First, we
determine the lower bound, ¢™" by solving:

o) = min_ o,
0c,€20,Z

I, X
X'y
Z ’TZQJ — tI'(E,Lj Z) — 6”| < Oe.

(i,7)er

=0

subject to Z = [ =0, (5.21)




5.5 Regularization Parameter Selection Strategy 87

0.14 ¢

0.12 ¢

0.1}

0.08 |

RMSE

0.06 | —
0.04 |

0.02 |

15 2 25 3 35 4 45 5

Figure 5.3: Influence of ¢ on the localization accuracy obtained with v;; ~ N(0,0.01?)
and 51']' ~ Z/{[O, 05]

min

Here, o7

is the global optimum of (5.21). Different from (5.13), o, is an optimization
variable in (5.21) while not a predefined constant. Then, based on o™ the position
estimates are obtained by solving (5.13) with o, = ¢ - o™

min €ij

0,2 (Z%;F /
ILbL X

~ 0, (5.22)
X" Y

subject to Z = [

Z ’Tfj —tr(E; Z) — eij| <c-oMn,

(i,j)er
Here, ¢ > 1 is a user-defined parameter. To illustrate the influence of ¢ on the lo-
calization accuracy, we depict a typical case in Fig. 5.3. This figure shows that for
LOS-dominating scenarios, enlarging c to certain extent can help to improve the lo-
calization accuracy. On the other hand, the performance for NLOS-heavy scenarios,
e.g., Pnpos = 60%, remains almost unchanged. Besides, the localization accuracy is

not sensitive to c. In this example, any ¢ in the range [1.5,2.5] is a suitable choice.

We have two remarks on the proposed data-driven parameter selection strategy. First,
this parameter selection strategy makes use of the fact that Problem (5.13) is not always

primal feasible. This fact enables us to dynamically obtain a boundary value, c™®, for
each localization problem. Then, as an estimate of the most appropriate parameter,
we use o, = c-o™", Second, o, is determined at the cost of a slight increase in compu-

tational complexity, i.e., the computational cost of solving Problem (5.21). Compared
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with most existing parameter selection methods, which require solving Problems (5.11)
and (5.13) on a grid of v and o, respectively, this additional computational cost for
solving Problem (5.21) once is almost negligible.

5.6 Numerical Results

In this section, the performance of the proposed methods is evaluated in a variety
of scenarios. Following [BLWYO06], we consider a 1 x 1 area in the normalized unit-
free scale. Note that the noise level and the localization accuracy should be scaled
accordingly to obtain the corresponding physical values. For instance, a standard
deviation of 0.01 in the normalized unit-free sense corresponds to 1 m for an actual area
of 100m x 100 m. Each network consists of 100 agents and N, = 4 or N, = 8 anchors.
For all Monte Carlo runs, the anchor positions are fixed. The agent positions are
randomly and uniformly generated in each Monte Carlo run. We set the communication
range to 0.2 unless mentioned otherwise. For the measurement error, v;;, different
distributions are considered, including a zero-mean Gaussian distribution A (O,Ufj)

with homogeneous variance o2 = 0?4 or inhomogeneous distance-related variance

ij
0}, = r’|lx; — x;]|* and the Laplace distribution. The NLOS bias d;; is randomly
generated from a uniform distribution, U[a, b]. The localization accuracy is evaluated

in terms of the RMSE, which is defined as

Nyvc Nu

RMSE £ || o30S (- x) (1~ x).

=1 i=1

where x} and % are the location of node i and its estimate in the j-th Monte Carlo
run, respectively, and Nyi¢ is the total number of Monte Carlo runs. The performance

of all methods is evaluated over Ny = 500 Monte Carlo runs.

The MATLAB code that implements the proposed two SDPs and the data-driven
strategy is available at: https://gitlab.com/jindi.et/sdp_sparsity.git.

5.6.1 Simulation Results: Regularization Parameter Selection

In this section, we investigate the influence of the regularization parameter (v and
o) on localization performance and the efficacy of the proposed data-driven strategy
(5.22). For this purpose, four different configurations are examined, including the pro-

posed sparsity-promoting regularized SDP (5.11) with three representative candidates
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Figure 5.4: Histogram of true distance, measurement error of v;; and NLOS biases d;;:
(a) Vij ~ N(O, 0012), (52‘]' ~ M[O, 05] (b) Vij ~ N(O, 0012||Xl — Xj“), 51']' ~ Z/{[Ol, 05]

(v = 0.01,0.05,0.1) and the proposed data-driven strategy (5.22) with ¢ = 2, i.e.,
0. = 20™1. Note that these three values of  are sensibly chosen and they provide

satisfying localization accuracy.
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Figure 5.5: Localization accuracy of proposed methods at different values of Pyros
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Figure 5.7: Equivalent v of g, = 20™™ at v;; ~ N (0,0.012), &;; ~ U[0,0.5].

To mimic various practical localization scenarios, different measurement error distri-
butions, e.g., v;; ~ N(0,0.01%) or v;; ~ Laplace(0,0.01), and different network layouts
(N, = 4 or N, = 8) are considered. To illustrate the noise statistics, we depict the
normalized histograms of v;;, d;; versus the true distance in Fig. 5.4. The statistics
of the LOS/NLOS measurement errors in Fig. 5.4-(a) corresponds to the scenarios in
which the measurement error is moderate relative to the true distance. On the other
hand, Fig. 5.4-(b) reflects a low noise scenario, which is typical for ultra-wideband
technology [DCF*09].

Figure 5.5 compares the localization performance of all methods in terms of RMSE at
different values of Pyros, where, for instance, Pxros = 10% corresponds to an LOS-
heavy case and Pyr,0s = 90% to an NLOS-heavy case. It can be seen that these four
configurations perform similarly in these three scenarios and the performance difference
of these four configurations is moderate. As expected, the localization performance of
all methods degrade with an increasing Pxios, due to the adverse effect of NLOS mea-
surements on localization accuracy. A closer inspection shows that for the proposed
sparsity-promoting regularized SDP in (5.11), a fixed 7 fails to achieve the highest
localization accuracy in all scenarios. At a low Pyros (0 < Pypos < 30%), v = 0.1
seems to be the most appropriate parameter. However, for Pyr,os > 30%, the highest
localization accuracy is provided by the lower value, v = 0.01. Among these four con-
figurations, the proposed data-driven strategy keeps attaining the lowest localization
error at different Pypog in all scenarios. Taking Fig. 5.5-(b) as an example, with respect

min

min) - the black curve (7 = 0.01) leads to a performance loss

to the red curve (o, =20
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around 31% when Pypos = 0%, and the blue curve (7 = 0.1) leads to a performance
loss around 9% when Pyxros = 50%. These results demonstrate the efficacy of the
proposed data-driven strategy for choosing an appropriate .. It is important to point
out that this parameter selection strategy is not sensitive to ¢ and the localization

performance remains comparable with ¢ in the range of [1.5,2.5].

To make the comparison more comprehensive, the localization scenarios are further
extended and the proposed methods are evaluated at varying noise variance for different
combinations of LOS/NLOS distributions. The results are depicted in Fig. 5.6. Here,

min

i achieves

we have similar observations as in Fig. 5.5. Among all four curves, o, = 20
the lowest RMSE in almost all tested scenarios. This result again shows the ability of
the proposed data-driven strategy in providing an appropriate o.. By contrast, a fixed
regularization parameter, -, fails to achieve the highest localization accuracy when the

statistics of v;; and ¢;; vary or when Pyr0s changes.

Next, we aim to analyze the remarkable localization performance of the proposed data-
driven parameter selection strategy. Recall that Theorem 4 states that under certain
conditions, there exists for each o, one 7 such that Problem (5.11) and Problem (5.13)
have equivalent optimal solutions. This implies that for one localization problem, each
0. has an equivalent 7. As shown in the proof of Theorem 4, this equivalent value
is v = i with A} being the optimal KKT multiplier associated with the inequality
constraint Z(i, ier }rfj —tr (Eij Z) — eij‘ < 0. Relying on this theorem, the equivalent

min

min) “can be numerically calculated. Figure 5.7

v of o, = ¢-o™" denoted by y(c. = c 0o
depicts the numerical results of v(o, = 20¢™") in terms of its sample mean and its
sample standard deviation. It is shown that at a low Pypos, the equivalent v of
O = 2 oglm is relatively high. As Pypos increases, the equivalent v decreases gradually.
This trend is in agreement with the requirement of an appropriate v at varying Pyros: a
large 7 is more suitable for an LOS-heavy scenario and a small v is more appropriate for
an NLOS-heavy scenario. This analysis reflects that the proposed parameter selection
strategy is able to dynamically adjust its sparsity weightings. This ability is attributed
to the fact that other than using one fixed parameter o., the proposed parameter
selection strategy dynamically determines one o.; more precisely, it determines a unique

o™ for each localization problem.

5.6.2 Simulation Results: Comparison of Localization Perfor-
mance

In this section, we compare the localization performance of the proposed framework

with several state-of-the-art methods, including the centralized expectation-conditional
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maximization (ECM) [YFJT15], the SDP [BLWY06] and its variant designed to be ro-
bust against NLOS measurements in [VB15], referred to as SDP-NLOS. Here, the
bound-constrained regularized SDP with o, = 20™" is selected to represent the
proposed framework. Regarding the ECM method, the distribution of v;; is initial-
ized as (1 — anpos)N(0,0.01%) + aNLOSN(aTJ“b, (bTT“)Q), where anros = Pyxros when
Pxros € [10%,90%], anLos = 0.95 when Pyros = 100% and anpos = 0.05 when
Pxros = 0. The position parameters are initialized as the true values plus a perturba-

tion generated in U[—0.2,0.2].

Figure 5.8 depicts the localization accuracy of different methods versus Pyros in sce-
narios where the statistics of the ranging bias d;; vary. It is observed that, compared
with the SDP and the ECM methods, the proposed method (o, = 20™") achieves a
significant performance improvement in almost all scenarios, not only in LOS-heavy
scenarios but also in NLOS-heavy scenarios. This result indicates that our “sparsity”

¢

does not always mean “zero” entries overwhelmingly dominate “non-zero” entries, but
can also mean that there is only a small fraction of “zero” entries. In both cases our
proposed algorithm can exploit the “sparsity” property to improve the positioning ac-
curacy. An additional observation is that the localization accuracy of the SDP-NLOS
method is close to our method. Nevertheless, note that the SDP-NLOS method has
two critical limitations: it is developed for Gaussian distributed measurement error and
it requires the knowledge about the variance of the measurement error. By contrast,

our method does not have these limitations.

Next, we evaluate how these methods perform at varying variance of measurement er-
ror. The localization RMSE curves are depicted in Fig. 5.9 for Pyr.os = 0%, 20%, 40%.
Once again, we see that our method attains the highest localization accuracy in almost
all scenarios. The only exception occurs at Pyros = 0% (a pure LOS scenario), at
which our method has a slight performance loss in comparison with the SDP method.
This result is expected since this SDP method was developed for the pure LOS sce-
nario. The simulation results presented so far demonstrate the ability of the proposed
framework for NLOS effect mitigation in various scenarios.

5.6.3 Experimental Results

In addition to the synthetic data, it is interesting to see how does our method perform
in a real sensor network. For this purpose, we evaluate all methods using the real
sensor network and the TOA measurements provided in [PHP03b]. The experimental

setup is briefly reviewed below. The network consisted of 44 sensors in total, among
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which 4 anchors and 40 agents, and was deployed over an area of 14 m x 14 m.
Figure 5.10 shows the deployment of the real sensor network, along with the position
estimates obtained using our method with o, = 2 ¢™". There was a TOA measurement
between each pair of sensors. The measurements were collected using a wideband
direct-sequence spread-spectrum (DS-SS) transmitter and receiver (Sigtek model ST-
515). For more details about the experiment, please see [PHPT03b)].

To examine networks of different connectivity rates, we manually vary the communica-
tion range from 8 m to 14 m with a step size of 2 m. To test the fully connected scenario,
a communication range of 20 m is considered as well. According to the Kolmogorov-
Smirnov test, the distance measurement error fits well the model of A'(0, 1.832), which
is used as the initial model parameters for the ECM method. The initial position pa-
rameters are set to the true agent positions for the ECM method. This means that
the most appropriate initialization parameters are provided for the ECM method. We
stress that it is unrealistic to obtain such ideal initialization parameters in practice,
since the true agent positions and measurement error model are rarely available.

h = anchor

-/\\. A,
i o ~ o *e 1
et - !
A /f\ Ny
2t /‘j ¢ ’\. oy VY ]
0r [} *o /. = ,

Figure 5.10: Deployment of the real sensor network and the position estimates ob-
tained using the proposed framework with o, = 2 g™,

The result is shown in Fig. 5.11 and there are several observations. First, the local-
ization error (RMSE > 2.5 m) of the SDP-NLOS method is considerably larger than
the other methods. We show the RMSE only for a range lower than 2.5 m so that the
difference between the other methods becomes more evident. This poor performance
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Figure 5.11: Localization accuracy of different methods at different communication
ranges using real data.

of the SDP-NLOS method can be explained as follows. When there are excessively
many connections, corresponding to the many constraints in the SDP-NLOS method,
it becomes extremely challenging for the SDP-NLOS method to find a solution close to

min

M) once again retains

the true parameters. Second, the proposed approach (o, = 20
the highest localization accuracy, followed by the SDP method. The good performance
of the SDP method is due to the fact that the underlying scenario is close to a pure-
LOS scenario. Regarding the sparsity-promoting regularized SDP, among these three
parameters, v = 0.1 seems to be the most appropriate one, followed by v = 0.05, with
~v = 0.01 being the least favorable one. However, all these three RMSE curves are above
the o, = 20™™ curve. This is because for this localization scenario, which is close to
the pure-LOS scenario, a relatively large v is more suitable. Evidently, v = 0.1 is still

min
e

scenario, leading to the reliable outstanding localization performance of the method

not large enough. On the other hand, ¢!™" is dynamically determined for this special
with o, = 20™". This example highlights the potential benefit of the proposed frame-
work in conjunction with the proposed data-driven strategy in practical localization

scenarios.
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Methods: ECM SDP SDP-NLOS ~=0.05 o, =20™n

Time [s]: 1094 1.31 12.00 1.70 3.54

Table 5.2: Comparison of computational complexity in terms of simulation time.
Here, the localization scenario is the same as that in Fig. 5.8-(b) with Pxpos = 20%.

5.6.4 Computational Complexity

In addition to the localization accuracy, computational efficiency is another impor-
tant measure for practical localization problems. Here, we compare the computational
efficiency of different methods in terms of simulation time. All SDPs are solved di-
rectly using the SeDuMi solver. The average simulation time, including preprocessing,
interior-point iterations and postprocessing, is tabulated in Table 5.2. There are two

min

main observations. First, the simulation time of o, = c - o}

is approximately twice
that of the method with a predefined . This is an expected result because for the pro-
posed parameter selection strategy, not only Problem (5.22) but also Problem (5.21)
should be solved. This results in a doubled computational load. Second, all proposed
methods, including the method with a predetermined ~ and also the method with
0. = c- o™ are computationally more efficient than the SDP-NLOS and the ECM
methods. This is because the SDP-NLOS has many range-related constraints, which
correspond to many semi-definite cones, which are quite time consuming to handle.
The ECM method requires many iterations to achieve its local optimum, leading to its

comparatively high computational load.

5.7 Summary

In this chapter, the general localization scenario, where range measurements are avail-
able but statistical knowledge of LOS/NLOS measurement errors is completely un-
known, was considered. It was shown that the ranging biases are sparse in LOS-
dominating environments. This sparsity was exploited so that the localization problem
was formulated as two generic regularized optimization problems. To avoid the prob-
lem of local optima solutions, a specific SDP-based example was developed for each
regularized formulation. It was theoretically shown, for certain conditions, that these
two SDPs are equivalent in the sense that they share the same optimal solution. To

select an appropriate regularization parameter, an efficient data-driven strategy was
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devised which exploits the special structure of the optimization problem. It was shown
in the numerical examples that our two SDP solutions, in particular, the proposed data-
driven parameter selection method, provide overall good localization performance. In
contrast to techniques with non convex objective functions, initialization of the pro-
posed methods is not an issue because they are guaranteed to converge to the global

optima.
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Chapter 6

Conclusions and Outlook

The major advance detailed in this dissertation is that of cooperative localization meth-
ods for the practical case where full knowledge of the statistical measurement model
is not available and, in particular, where experimental campaigns are not affordable
and NLOS identification is not performed. The methods developed have a rigorous
mathematical base and avoid the common problem of solutions that are local, not
global.

For RSS measurements, and for the case where the model parameter is unknown, the
cooperative localization problem was formulated as a statistical inference problem in
a Bayesian framework with the positions and the unknown model parameter being
treated as random variables. It was shown that message passing methods, with appro-
priate numerical strategies, are suitable for solving the statistical inference problem.
In addition, the more general scenario, where range measurements are available but
statistical knowledge of LOS/NLOS measurement errors is completely unknown, was
considered. It was shown, first, that the bias parameters associated with measure-
ment errors are sparse in LOS-dominating environments. Second, it was shown that
this sparsity can be exploited and the localization problem can be formulated as two
generic regularized optimization problems. To avoid the problem of local optima so-
lutions, a specific SDP-based example was developed for each regularized formulation.
To select an appropriate regularization parameter, an efficient data-driven strategy was
utilized which exploits the special structure of the optimization problem.

The research documented in this thesis has led to some important open research ques-

tions and possible extensions. These are summarized below.

6.1 Inhomogeneous Environments

In Chapter 4, it was assumed that the localization environment is homogeneous with
all links having a common path loss exponent. This is a simplification as practical
localization environments are most likely inhomogeneous with each propagation link,
e.g., connection link between node i and node j, having an individual path loss expo-

nent. However, incorporating such inhomogeneity results in the measurement model
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being under-determined. The most straightforward methods that are well suited for
RSS-based localization in inhomogeneous environments are fingerprinting methods,
e.g. [BP00]. Fingerprinting methods require an RSS map that is constructed based
on experimental campaigns conducted in advance and such campaigns are likely to be
not affordable in many applications. This necessitates the development of RSS-based
cooperative localization methods for inhomogeneous environments when prior exper-
imental campaigns are not available. This problem has only rarely been studied, is
quite challenging and an open problem.

One promising research direction is to develop appropriate regularization methods deal-
ing with the under-determined problem. Consider the physical properties of the path

loss exponent:

=2, if link (4, 7) is LOS,
a;; € (2,6], if link (7, 7) is NLOS.

This implicitly indicates that vector o = {cv;;} (i.j)er Possesses the following two prop-

(6.1)

erties:

e Vector a — 2 is inherently element wise non-negative, meaning that a;; — 2 >
0, V(i,j) € I';

e Vector v — 2 possesses sparsity property in LOS-dominating environments, since

there are many zero elements in vector ao — 2.

By utilizing the principles detailed in Chapter 5, it should be possible to develop
appropriate regularization methods by exploiting the sparsity of vector a — 2.

6.2 Further Investigation of Regularized Methods

Chapter 5 detailed two generic methods to exploit the sparsity in the bias vector:
the sparsity-promoting regularized method (5.3) and the bound-constrained regular-
ized method (5.4). Two specific examples of these two generic methods, the sparsity-
promoting regularized SDP (5.11) and the bound-constrained regularized SDP (5.13),
were developed by specifying the choice for the residual error function and the sparsity-
inducing function. The theoretical analysis and the data-driven parameter selection
method given in Chapter 5 are limited to these two SDP methods.

In principle, other examples of these two generic methods can be constructed by choos-

ing different residual error functions and different sparsity-inducing functions. As a
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starting point, the residual error functions detailed in Table 5.1 can be considered and
the [p norm can be considered as a sparsity-inducing function. In addition, the fol-
lowing warrants investigating. First, appropriate algorithms for solving the resulting
optimization problems. Such algorithms would enable performance evaluation, and
thereby providing an answer to the question as to whether introducing the sparsity
term mitigates the effects of NLOS. In addition, a theoretical analysis on the relation
between the resulting two examples of (5.3) and (5.4) is warranted. Another issue that
warrants further investigation is how to select an appropriate regularization parameter.
With respect to this problem, the sensitivity of localization performance with respect
to the regularization parameter needs to be analyzed and the possibility of developing
a data-driven parameter selection method needs to be investigated.

6.3 Computational Efficiency

Two core requirements for real-world wireless networks are high localization accuracy
and robustness against NLOS measurements. Two additional, and significant, require-
ments are a light computational load and scalability as defined by the capability to
process large networks. SDP methods are computationally much lighter than particle-
based message passing methods. For example, for a moderately connected network with
100 agents, SDP methods require between 1.3 and 3.5 seconds to determine position
estimates while particle-based methods can easily take several hours. The main reason
for the heavy computational load of particle-based methods is that an analytical solu-
tion for the message-updating rule does not exist and numerical approximate solutions
have to be utilized. Appropriate parametric forms have the potential to alleviate this
problem by approximating the beliefs and/or messages. Further, variational Bayesian
methods have the potential to provide approximate analytical solutions and, thus, have
the potential to avoid computationally expensive Monte Carlo sampling methods.

Though the processing time of SDP methods is acceptable for moderately connected
networks with of the order of 100 agents, the computational load becomes rapidly pro-
hibitive for large and densely connected networks. The issue as to whether it is possible
to achieve a reduction in computational load, but without a sacrifice of localization ac-
curacy, warrants further investigation. Notably, the problem data associated with stan-
dard SDP problems, e.g., (11), is sparse. Accordingly, one possible research direction is
to exploit the special structure of the SDP problems as in [FKMNOO,NFF*03,ZFP*17].
In addition, the recently proposed first-order operator-splitting method, see [OCPB16],
has potential for efficiently solving homogeneous self-dual embedding problems. Thus,
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an alternative approach is to reformulate the problem as a homogeneous self-dual em-
bedding problem and then solve it using the first-order operator-splitting method,
e.g. [SZOL15].

6.4 Sources of Uncertainty

In real-world applications, the assumed statistical models commonly used do not per-
fectly match the underlying physical models. Two representative sources of uncertainty
are associated with the reference power and the location of the anchor positions. For
example, in Chapter 4, only the path loss exponent in the log-distance path loss propa-
gation model (4.1) was assumed unknown. In real-world scenarios, the reference power
may deviate from the reported value, e.g., caused by battery consumption. Further,
the reference power may even be completely unknown. An extension of the proposed
message passing methods to this harsh scenario would be useful. With respect to an-
chor positions, in practice, the locations of anchors are either manually calibrated or
provided by certain GNSS receivers. As a result, anchor positions are only known with
limited accuracy. When uncertainty information of the anchor positions is available,
the following two approaches have potential. First, message passing methods can be ex-
tended in a straightforward manner by including the uncertainty information of anchor
positions in the Bayesian framework. Alternatively, the sparsity-promoting regularized
method (5.3) could be extended to take this uncertainty into account. More precisely,
it can be adapted to the following minimax problem

BB o s, 00+ 000) 02
where S, is the uncertainty set of the anchor positions {xy,11,...,Xn}. The key idea
in this extension is to minimize the objective function in the least favorable case among

all possible locations of anchors.
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Appendix

A.1 Derivation of (4.12c)

We consider the calculation of the integral in (4.12c). For notational simplicity, we
ignore the superscript [,n — 1 during this derivation. The integral is calculated as

follows:

Zl] = /f(T”Lj|X27Xj7a) dxi

0

2 /fN (Tij — A; + 10alog,, H);”H) dx;;
0

21 oo d
g / / fN Tij — Az + 100[10g10£ : dij ddlﬂ d@w
o Jo dy

log10 9
10a Edijwlog./\/(ud,ag) [dlj]

log10 9
. 2 2
T0a &XP(20a + 24a)

=27

=27

with

, (log10)?
(10)?

Here, fa(-) stands for the pdf of the Gaussian distribution A(0,0?), @ stands for

X;j = X; — X;, and from D to @) is achieved by transforming the Cartesian coordinate

~ logl10

Hd = 104 (A; — r45) + logdy, 03 =0

(4)

x;; to the polar coordinate [d;;, Gij]T.

A.2 Derivation of (4.30a)

For the measurement model in (4.1), the distance sample dﬁj generated according to
(4.28¢)-(4.28b) fulfills the relation

iy _ logl0
do \100(”

logl0
'(Ai_rij)‘l'W'U' (5)

N~
v

log

Given a, A; and ryj, the variable ¢ is Gaussian distributed, namely, v ~ N (fi, %) with

log10 5 logl0 >
— T, ot () o ©)

=
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It follows that d;;/dp is log-normal distributed, namely,

d;;/do ~ LogN (fi, 7). (7)

Furthermore, it is given that the pdf of a log-normal-distributed random variable a ~
LogN (114, 02) is in the form of

fla) = —— exp(—w). ®)

" V2rao, 202

Finally, substituting a, y1, and o, in (8) with d;;/do, ii and 62, respectively, concludes
the derivation.

A.3 Proof of Theorem 2

The proof is based on the KKT conditions of Problems (5.11) and (5.13). To derive the
KKT conditions, we first reformulate both problems to the standard form of a linear
conic program. We start with Problem (5.18), which is the equivalent form of Problem
(5.11) without the absolute value operator.

Definition 1 We define a bijection
pr—)ZFI{l,,|F‘} (9)

that is a one-to-one map between each pair of connection (i,j) € I' and one integer

l € Zr.

By using the bijection defined above and dividing the objective function by factor ~,
Problem (5.18) is further reformulated to

Ir| Ir|
. ]- + —

in 7lzlj(ﬁl +Bl)+l21:a,

subject to ¢ >0, B >0, g7 >0, I=1,...,|T|,

’_ [I2 X
X" Y

a+ 8 =B +tr(BZ) =+, 1=1,....|T|

(10)
-0,
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Then, Problem (10) can be written in the standard form of a linear conic program,

which is given by

min ¢'x
subject to x € K (11)
Ax=D

Here, x = [€; 37; 37 ; vec(Z)] with vec(Z) being the vector constructed by the concate-
nation of all columns of Z, ¢ = |1jp; %1‘F|; %1|F|;0n2 with 1 denoting the |[I'| x 1
vector whose entries are all equal to one and n = N, + 2, and cone K is the Cartesian
product RE‘ X RE‘ X RE' x St with RE' being the |['|-dimensional non-negative orthant
and S being the n-dimensional positive semi-definite cone. For brevity, the constraint
matrix A and vector b are not explicitly given here. The Lagrangian L(x,\,v) asso-
ciated with Problem (11) is defined as

L(x,\v) =c'x — A'x+v'(b - Ax) (12)

with XA = [Ae; Ag+; Ag—; Az] and v being the KKT multipliers.

It is guaranteed that the objective function is non-negative in Problem (5.11) for any
v > 0, meaning that the optimal objective function cannot be —co. Slater’s condition
guarantees the strong duality, i.e., the zero-duality gap. Moreover, it also implies that
there exists one pair of dual optimal points (A*, v*) when the dual optimal value is not
—00, which is true due to the zero duality gap. Moreover, Condition 1) tells us that the
optimal primal point x* exists as well. Hence, there exists at least one pair of optimal
primal /dual points x* = [e*; ,3+’*;,3_’*;V€C(Z*)} D a— [)\:Q D VTED VI *z} and v* with
zero duality gap. According to the KKT optimality, the following several conditions
are sufficient and necessary for the primal/dual optimal points. Before listing the KKT
conditions, several notations are first introduced. A; and A%;) denote the [-th column
of matrix A and A’s transpose, respectively. A, and Aa:b) denote the submatrix
of A constructed by its columns a to b and A(,s)’s transpose, respectively. A[.q q:)
denotes the submatrix of A constructed by its rows ¢ to d and columns a to b.

e Primal feasibility

€ >0, >0, 8 >0, vec(Z*) € SY; (13)

e Primal feasibility
Ax*=Db

— Zfio19 = 12 (14)
* +,% — % *
€l + 61 B ﬂl ’ + tr(ElZ ) =T
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e Stationarity

Vi L(x*,A*,v*) =0
— N =c— ATv*,

Ae =1 - A{l:ﬂ“\)y*’
* _ 1 _ T *
. Agr = 1,1IF\ A(rjp12rp?" (15)
* _ T *
)‘fl— - §1IF\ - A(2|r|+1:3|r|)” )
Az :_A@|r|+1;3|r|+n2)’/*3
e Dual feasibility
Ae>0, A >0, Ao >0, AzeST
A%;)V*S]_, l:l,...7|]_—1|7
. A%Z)u* < %, I=1T+1,...,2|], (16)
Alprr <2, 1=2[0+1,....3]T],
_Aé\r\+1:3|r\+n2)’/* SR
e Complementary conditions
A Tx* =0
ANogef =0, I=1,...,1T],
) )\Eﬂl l+7*:07 l:L"'>|F|> (17)

—— * — %
)\ﬂ—Jﬁl :07 Z:L?'F’? .
/\*ZTvec(Z*) = [A%;,|I‘\+1:3|F|+n2)y*] vec(Z") = 0.

Note that Step (D follows from the fact that if the sum of several non-negative terms

is zero, then each non-negative term must be zero.

Next, the KKT conditions of Problem (5.13) are derived. Problem (5.13) is first refor-

mulated as

T
min €
subject to ¢ >0, 8 >0, 87 >0, 1=1,...,]T),
I, X
Z=|" =0, (18)
X"y
el+ﬁl+—ﬂl_—|—tr(ElZ):rl2, l=1,...,|T,

T

> (B +8) <o

=1
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and then put in the following form:

min c¢’'x

X

subject to x € IC,

Ax = b, (19)
T

> (B +87) <o

1=1
Here, x = [e; 87;837;vec(Z)], ¢ = |:1|1"|;0‘F‘;0|1"|;0n2}, cone K denotes the Cartesian
product RE‘ X R'}:' X RE‘ x 8. A and b are the same as in (11).

The Lagrangian L(x, X, \,, V) associated with Problem (19) is defined as

Tl

Lx, A A, v) =c'x — ATx — A, (ae — Z (ﬁ;’ + Bl_)) + v (b — Ax) (20)

=1
with XA = [Ae; Ag+; Ag—; Az], A, and v being the KKT multipliers.

Let x* = [e*;ﬁ+’*; B"*;vec(Z*)] ,AF = [Ai; A+ Ag-s X‘i}, A; and v* be the optimal

primal /dual points. According to the KKT optimality, the following several conditions
are sufficient and necessary for the primal/dual optimal points.

e Primal feasibility

€>0,8" >0, 7">0, vec(Z*) € S; (21)

e Primal feasibility
Ax*=Db

ZT1:2,1:2] =D (22)
& +8 =8 (B2 =17, l=1,...,]T;

e Primal feasibility
I

(B +B8) <o (23)

=1

e Stationarity

Vi L(x", A", A5, v%) = 0

) o)

— X' =c— ATv* + )\; [0|I‘|§ ].m; 1|F|§ Onz],

Ao =1y = Al
* — \* T ’
— 33 T e “
Ag* = A1 — A(2|r|+1:3|F|)V ’

* _ __ AT *.
Az = A ?
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Dual feasibility
Ac>0, Agy >0, Ag- >0, Az eS8t
Ag;)y*g]_, l:17...,|F’,
Ag)u* <N, =T +1,...,2|]T, (25)
Aa)u* <A, U=2IT+1,...,3|T,

AT * n.
AGr i)V € S

e Dual feasibility
\; >0, (26)
e Complementary conditions
A Tx* =0
AN =0, I=1,...,T,
N BT =0, 1=1,...,]T], (27)

e % — %
Ny BT =0, I=1,...,|T], .
Mg vee(Z¥) = |:Aré|l“\+l:3|l“|+n2)y*] vec(Z") = 0;

Complementary condition
T

Ay (oe = (B + Bf’*)) = 0; (28)

=1

Proof: Under Condition 1), which guarantees the strong duality, the KKT opti-
mality conditions are sufficient and necessary for the optimal solution. Let x* =
[e*;ﬁ*v*;ﬁ‘*;vec(z*)}, A* = [A:;A}r;)\g_;)\’é], A; and v* be the optimal pri-
mal/dual points of Problem (5.13). This pair of primal/dual points x* , A*, A¥ and v*

must fulfill the KKT Conditions (21) - (28).

Suppose that we have v = /\i Condition 2) guarantees that \: # 0, i.e., AX > 0,
thereby v > 0 and finite. Then, it is apparent that the primal/dual points x*, A* and
v* fulfill the KKT Conditions (13) - (17) as well. Hence, x*, more specifically €* and
Z*, must be the optimal solution of Problem (5.11) with v = /\% O

A.4 Proof of Theorem 3

Proof: This proof is again based on the KKT conditions. Let x* =

[e*;ﬁ+’*;ﬁ_’*;Vec(Z*)},)\* = [)\3)\25)%—3)‘*2} and v* be one pair of optimal pri-

mal/dual points of Problem (5.11) with v = A. This pair of primal/dual points x*, A*
and v* must fulfill the KKT Conditions (13) - (17).
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Suppose that we have parameter o, = Z(m)er ’rfj —tr (EijZ*) —€;;| = B. Our purpose
is to show that x*, A*, A} = % = - and v* fulfill the KKT Conditions (21) - (28).

o=

It is apparent that x*, A*, A\ = % = & and v* fulfill the KKT Conditions (21)-(22),
(24)-(25) and (27). We now have to show that the other KKT conditions, including

(23), (26) and (28), are fulfilled as well. Since we have o =}, - p |72 — tr(E”Z*)

1
A

€;;| = B, it follows that both (23) and (28) hold. Moreover, since we have \; = = =
and A > 0, it follows that AZ > 0, i.e., Condition (26) is fulfilled as well.
We have shown that x*, A*, \! = % = % and v* must be the optimal solution of

Problem (5.13) with o = > »cr |r2 — tr(EyZ*) — €;|. Hence, € and Z* must be
the optimal solution of Problem (5.13) with oc = > »cr |Tz23 — tr(E;Z*)

A.5 Proof of Theorem 4

Proof: (a). Let x* = [e*;,@**;,@*’*;vec(z*)}, A* [)\* DYTED v )\*Z}, A% and v*
be the optimal primal/dual points of Problem (5.13) with o, = B. We have to show
that there exists a unique A such that €* and Z* are the optimal solution of Problem

(5.11) with v = A.

Suppose A = i. The proof in Section A.3 has shown that x*, A* and v* must fulfill
the KKT conditions of Problem (5.11) with v = 5= = A, stating that €* and Z* are the
optimal solutions of Problem (5.11) with v = A The uniqueness of A is guaranteed

by the uniqueness of A%, which is true under Condition 3).

(b). Letx* = [€" B+ B~ vec(Z*)], A" [A* Xyei Ny i Ay| and 7 be the optimal
primal/dual points of Problem (5.11) with v = A. We have to show that € and Z*
are the optimal solutions of Problem (5.13) with 0. = B.

Our proof is based on the KKT optimality conditions as well. Based on the proof in
Section A.4, along with \* = % = %, then x*, \* and &* are the optimal primal/dual
points of Problem (5.13) with e = >~ cp |2 — tr(EyZ*)

show that
Z ‘7’@] —tr EUZ )

(i,5)€T

— &;|- Next, we have to

=B (29)

holds.
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Let x* = [e*;BJ“*;B‘ Vec( )] Af = [)\* Al+; AG- X‘i}, A, and v* be the optimal
primal/dual points of Problem (5.13) with o, = B. Under Condition 2), the inequality
constraint of problem (5.13) with o, = B must be active, meaning that

Z ‘rw ) —€

(4,5)erl’

- B. (30)

Based on Proof (a), the optimal solutions, €* and Z*, must be the optimal solutions of
Problem (5.11) with v = A as well. This tells us that for Problem (5.11) with v = A,
there exists at least one pair of optimal solutions that fulfill

Z r2 — Z) - ;| =B. (31)

(3,5)€T

Moreover, Condltlon 4) guarantees that there exists a unique Z (i.j)eT ‘rw (Eij Z*) —

solutions of Problem (5.11) with v = A. Hence, we have

Z }Tw —tr )

(3,7)€T
= > - Z*) — ¢, (32)
(3,7)€l
=B.
(c). The proof for the reverse statement follows the same principle. O

A.6 Proof of Theorem 5

Proof: The proof is based on the KKT Conditions (21)-(28) given in Section A.3.
First, both A and b are explicitly given: b = [1; 0;1;7%, ... ’7“|2F|} and

i € B+ B~ vec(Z)
o N N f/?
0,....0 0,....0 0,....0 1,0
0,...,0 0,...,0 0,...,0 0,1,07
A(ri+3)x@r4ny = | 0,...,0 0,...,0  0,...,0 0L, 10" |. (33)
1,0,...,0 1,0,...,0 —1,0,...,0 vec(E,)
[ 0,...,0,1 0,...,0,1 0,...,0,—1 vec(Ej) |
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From the dual feasibility Condition (25) and A% = 0, we have

A%Fl)u*:yl*%gl, l=1,...,|,
AL = v pps <0, [ =T +1,...,2]T|, (34)
Al = = o <0, 1=20|+1,...,3|.
Combining the last two results, we have 0 < v, < 0, [ = 1,...,|[|, leading to
vig =0for I =1,...|'|. Therefore, we have v* = [v]; v5; v3; Op(].

Next, we consider which values vj, v, v may take. Since

Az = _A%:;\F\+1:3|F\+n2)y*
:[\—VT,—V;,O,...,Q,—V;,O,...,O] (35)
n:— 1
and Ay € S, we have
;0 o,
—vy —U ol , =0 (36)

0n—2 0,2 0(n—2) x(n—2)

gk 0
[ " ] - 0. (37)
—vy —vj

Due to symmetry, we have v; = 0, and due to the positive semi-definiteness, we have

and therewith

vivi > 0. Furthermore, from the complementary condition in (27), we have

Ay vec(Z*) = — (2}, + 13 Z3,) et —(vf +v;) =0. (38)

If vi +v3 =0 and vjv; > 0, we have vf = v3 = 0. Therefore, we have v* = O34 p|.

Taking A} = 0 and v* = O3 | into account, from the stationarity Conditions (24), we

have

* T *
AE = 1‘]_‘| — A(l:‘l—“)y = 1‘1“,

. " T * =
Ag+ = Aslin) = Az = Or, (39)
. " T * =
Ag- = Alr = Agricasr?” = Oy,

>
N *

_ T *
= =A@V = 0.

Moreover, due to the complementary condition A} ; € = 0 and A7 = 1y, it follows that

*
€ —0|I‘|-

i
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A.7 Proof of Corollary 1

Proof: According to Theorem 5, when the inequality constraint, Z(m)er ‘rfj —
tr (EijZ) — (—:ij‘ < o, is inactive at the optimal points € = €* and Z = Z*, it holds that
€ = Oppy. In this case, the optimization problem in (5.13) is equivalent to the following

form:
min 0
€, Z
subject to €; >0, V(i,j) €T,
z- |2 2o (40)
XT'Y
Z |7”Z2] — tI'(EZjZ) — O| < Oe

(i,7)€r

It is obvious that € is useless in (40). Discarding € gives rise to the following equivalent

feasibility problem:

find Z
bject to  Z L Xl )
subject to = ,
) XT Y|~ (41)
Z |r?j—tr(EijZ)‘ < oe.
(i,5)€l
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List of Symbols

The most important symbols in the dissertation are listed in alphabetical order.

n x 1 all-zero vector

n x 1 all-one vector

reference power of all nodes, of node i

belief of position x; at node ¢

a vector with its i-th entry being one and the rest being zero
weighting matrix

likelihood function

normalized likelihood function

prior probability of x;

probability density function of normal distribution
probability density function of the uniform distribution U[a, b)
probability density function of v

probability density function of the triangle distribution A(a, b, c)
sparsity-promoting function

one pair of neighbors

n X n identity matrix

cone

total number of particles

Lagrangian

message from factor f;; to node ¢

message from factor f;; to node o

message from node j to node i and shorthand-notation of my,, ;(x;)
shorthand-notation of my, ()

message from node s to node t

total number of nodes

total number of anchors

maximal number of iterations

total number of agents

Gaussian distribution with mean p and variance o2
probability mass function

probability of NLOS

probability of primal infeasibility



116 List of Symbols

Pr(-) cumulative distribution function

q(+) proposal distribution

Tij RSS/range measurement between node i and node j

r collection of all measurements 7;;

R total number of grid points

R real numbers

R? n-dimensional non-negative orthant

S index set of all nodes

S, index set of anchors

Sy index set of agents

S set of n X n symmetric matrices

St set of n X n symmetric positive semi-definite matrices

Ula,b) uniform distribution on the interval [a, b)

o measurement error between node ¢ and node j

{wé, Xé}le set of weighted particles representing B;(x;)

{wl,, Xﬁj}lL: . set of weighted particles representing my,, _i(x;)

{wh_,;, %} %i}zL:1 set of weighted particles representing m;;(x;)

z; x-coordinate of node

X; position of node i

X position matrix

Yi y-coordinate of node 1

Zij quantized RSS measurement between node ¢ and node j

z collection of all measurements z;;

1,7Z;; positive semi-definite matrices containing all positions, containing x;
and x;

a, oj path loss exponent of all links, of link (4, j)

G-, B slack variables

y regularization parameter

r set of all pairs of neighbors

r, set of all pairs of agent-anchor neighbors

I; index set of node i’s neighbors

I, set of all pairs of agent-agent neighbors

) bias parameter of range measurement

€ij transformed bias associated with link (i, )

€ collection of all transformed bias €;;

A KKT multiplier associated with the inequality constraints
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o(:)
¢s,t(xs; xt)
()

mean parameter of a Gaussian mixture

KKT multiplier associated with the equality constraints
cost function

residual error bound

the minimal value of residual error bound

covariance matrix of a Gaussian mixture

component coefficient of a Gaussian mixture
cumulative distribution function of normal distribution
potential function associated with edge (s, t)

optimal solution
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