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TDOA Based Direct Positioning
Maximum Likelihood Estimator
and the Cramer-Rao Bound
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The maximum likelihood estimator (MLE) and its performance
for the localization of a stationary emitter using a network of
spatially separated passive stationary sensors is presented. The
conventional approach for localization using multiple sensors is to
first estimate the time differences of arrival (TDOAs) independently
between pairs of sensors and then find the location of the emitter
using the intersection point of the hyperbolas defined by these
TDOAs. It has recently been shown that this two-step approach is
suboptimal and an alternate direct position determination (DPD)
approach has been proposed. In the work presented here we take the
DPD approach to derive the MLE and show that the MLE
outperforms the conventional two-step approach. We analyze the two
commonly occurring cases of signal waveform unknown and signal
waveform known with unknown transmission time. This paper
covers a wide variety of transmitted signals such as narrowband or
wideband, lowpass or bandpass, etc. Sampling of the received signals
has a quantization-like effect on the location estimate and so a
continuous time model is used instead. We derive the Fisher
information matrix (FIM) and show that the proposed MLE attains
the Cramer-Rao lower bound (CRLB) for high signal-to-noise ratios
(SNRs).
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NOMENCLATURE

(x7, yr)=Unknown location of the emitter
(x;, y;) =Location of sensor i
2N — 1 = Number of non-zero Fourier coefficients

70 = Noise spectral density

7; = Unknown time of arrival of signal at
Sensor i
A =M x 1 vector of the unknown attenuation
factors
A’=M -1 x 1 vector of the unknown relative
attenuation factors
Iy =An N x N identity matrix
A; = Unknown attenuation factor at sensor i
a;, b; =Fourier coefficients of the signal
¢ =Propogation speed of signal
dmax = Distance between the farthest pair of
sensors
Fy =Fundamental frequency of the Fourier
series
F; = Sampling frequency
M = Number of sensors
R = Distance from the emitter to a sensor
r;(t) = Signal received at sensor i
s(¢) = Transmitted signal waveform
T = Length of observation interval
to = Unknown transmission time
T, = Non-zero length of the signal waveform
w; () = Additive Gaussian random process at
sensor I
es; = Signal energy at sensor I
Ty = Fisher information matrix of the unknown
parameter vector 6
n=3 x 1 vector of the unknown emitter
location coordinates and the transmission time
¢ =2N — 1 x 1 vector of the unknown
Fourier coefficients
T =M x 1 vector of the unknown TOAs
t'=M-1 x 1 vector of the unknown TDOAs
h(t)=2N -1 x 1 vector as defined in
Appendix III
ASNR = Average signal-to-noise ratio
CRLB = Cramer-Rao lower bound
FIM = Fisher information matrix
MLE = Maximum likelihood estimator
SNR = Signal-to-noise ratio
TDOA = Time difference of arrival
TOA = Signal to noise ratio

[. INTRODUCTION

Passive localization has been used for many years and
has always been an important topic of research [1-4].
Localization can be performed using one or more of the
emitter location dependent properties of the signal such as
angle of arrival (AOA), time difference of arrival (TDOA),
frequency difference of arrival (FDOA), or the energy of
the received signal. Over the years the general approach to
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localization using the TDOAs, commonly referred to as
the TDOA technique, has been to first estimate the
difference in the times of arrival of the signal at a particular
pair of sensors and then use these TDOAs to estimate the
location of the emitter. Knapp and Carter [5, 6] proposed a
generalized correlation method for the estimation of the
TDOA s for stationary and relative motion cases. They
modeled the signal as a stationary Gaussian random
process. Stein [7] on the other hand modeled the signal as
deterministic but unknown and derived the MLE for the
differential delay and Doppler for a two-sensor case.
Under similar assumptions for the signal, Yeredor and
Angel [8] have derived the Cramer-Rao lower bound
(CRLB) for the TDOAs. After the TDOASs are estimated
they are used to estimate the location of the source [9-12].
Quite often, due to network capacity and computational
constraints, not all sensor pair combinations are used.
Fowler [13] addressed the problem of optimal selection of
a subset of the sensor pairs. Torrieri [1] proposed a linear
least squares estimator where the nonlinear relation
between the TDOAs and the emitter location is linearized
by expanding it in a Taylor series about a reference point
and retaining the first two terms. This is an iterative
method which requires some kind of a priori information
in order to obtain an initial guess. Alternatively, Chan and
Ho [2] use an intermediate variable, which is a function of
the emitter location, in order to linearize the nonlinear
equations. They use a two-step weighted least squares
algorithm. Additionally, when the signal waveform is
known, localization may be performed from the times of
arrival (TOAs) instead of the TDOAs [14, 15]. In such
TOA-based techniques the unknown transmission time
occurs as a nuisance parameter which will have to be
estimated. Sathyan et al. [16] have shown the theoretical
equivalence of the TOA and the TDOA, taken against a
common reference sensor, based position fixing
techniques by comparing the Cramer-Rao bounds. This
result is complemented by Kaune’s [17] results which
show the equivalence using Monte Carlo simulations. The
above techniques may be called two-step techniques
because the TOAs/TDOAs are first estimated at the local
sensors and these TOA/TDOA estimates are used in a
second step to compute the location of the emitter.

Weiss and Amar [18-21] have shown that the two-step
approach is suboptimal and proposed a direct position
determination (DPD) approach. Weiss had derived the
maximum likelihood estimator (MLE) for the source
location for the case of a stationary narrowband radio
frequency transmitter using multiple stationary receivers
in [18]. He uses a continuous time model and quickly
considers the sampled version without discussing the
effects of sampling on the emitter location estimate. He
shows that the MLE of the emitter location is obtained by
maximizing a quadratic form of the signal samples whose
coefficients are functions of the emitter location. He
considers the two cases of signal known and signal
unknown but leaves out a more important case - signal
known but transmission time unknown which is most
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likely to occur in real-world situations. He does not
discuss the CRLB for this problem. There is an inherent
ambiguity in the commonly used model and Weiss uses a
constraint on the signal samples to resolve the ambiguity.
No discussion is provided on the generality of the
constraint as to why it is an appropriate constraint, how it
resolves the ambiguity and whether it reduces the
performance. In [19] Amar and Weiss extend the approach
to a multiple emitters case. In [20] they address the
problem of localization using only the Doppler frequency
shifts and in [21] they consider the case of a single
stationary emitter and moving receivers. In all these cases
the results are similar, i.e., the MLE for the emitter
location is obtained by maximizing a quadratic form of the
signal whose coefficients are functions of the emitter
location. The derivation of CRLB is attempted in the later
papers but is not sufficiently simplified. The effect of
sampling the signal is not discussed in any of the papers.
Similar constraints are used to resolve the ambiguity in the
papers [18-21], but no discussion is provided on the
effects of the constraint.

In this paper we consider the case of a single stationary
emitter and a network of stationary receive sensors. We
address many of the shortcomings of [18-21]. We use a
continuous time model and provide a straightforward
derivation for the MLE of the emitter location for the two
cases of signal waveform known with unknown
transmission time and signal waveform unknown with
unknown transmission time. Our model is valid for either
narrowband or broadband signals, lowpass or highpass
signals. We discuss the effect of sampling the signal on the
emitter location estimate. Using simulations, we compare
the MLE against a conventional TDOA technique. We
show that the variance of the MLE is two to three orders of
magnitude lower than the conventional TDOA technique.

A more difficult problem is deriving the CRLB. If the
signal waveform is assumed unknown along with the TOA
and the attenuation factor, then the commonly used model
has an ambiguity. This ambiguity comes to light when
deriving the CRLB. Because all the unknowns in the
model cannot be uniquely resolved, the Fisher information
matrix (FIM) becomes singular. We address this ambiguity
in detail and derive the necessary steps to remove it. Then
we derive the nonsingular FIM. The inverse of the FIM is
the CRLB. CRLB gives the theoretical lower bound on the
variance of any unbiased estimator. An important
application of the CRLB is in deriving an optimal sensor
configuration. The performance of a location estimator
depends on the placement of sensors. A particular
configuration of the sensors is called optimal if it
optimizes a norm of the FIM. A quite common result [22,
23] is to place the sensors around the emitter in an
equi-angular configuration. But when the sensors are
geographically constrained the problem becomes much
more difficult. We will investigate the problem of optimal
sensor configuration in a future paper.

In Section II we provide a detailed description of the
problem. In Section III we give the CRLBs and the MLEs.
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Fig. 1. Physical placement of sensors (for M = 4) and emitter position

used for simulation.

Here we analyze the case of signal waveform unknown
and the special case of signal waveform known, both cases
with an unknown transmission time. In Section IV we use
Monte Carlo simulations to compare the performance of
the MLE against the conventionally used TDOA
technique. We show that at higher signal-to-noise ratios
(SNRs) the variance of the MLE approaches the CRLB.
Conclusions are provided in Section V. Most of the
mathematics are provided in the appendices. In Appendix I
we derive a compact expression for the FIM. Appendix 11
has the derivation of the MLE. Appendix III presents the
properties of a matrix we use in the model. In Appendix IV
we discuss the transformation of the parameters and the
constraints used in order to remove the ambiguity in the
model.

[I. PROBLEM STATEMENT

Suppose that a stationary emitter is located at an
unknown location (x7, y7) and a network of M sensors are
located at known locations (x;, y;), i =0,1,..., M — 1
as shown in Fig. 1. For simplicity we are assuming a
two-dimensional case. Extension to the three-dimensional
case is straightforward. The sensors are all synchronized
in time and each of the sensors intercepts the signal within
the time interval (0, 7). The emitter transmits a signal
with unknown waveform s(¢) for an unknown duration
T, < T starting at an unknown time 7y < 7. We assume
that the transmitted signal waveform s(¢) is real. It can be
narrowband or wideband, lowpass or bandpass. After
interception, the signal received at sensor i in the presence
of noise can be written as

ri(t) = Ais(t—7) +w;(1),0<t<T,i=0,1,..., M — 1
(H

where w;(?) is a zero mean wide sense stationary additive
white Gaussian random process with spectral density
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%, A;s are the unknown attenuations due to propagation
loss, assumed real, and the t;s are the unknown TOAs
given by

) p
—X;)° + -y
Ti:\/(xT x)? + (yr —yi) .
c

i=01,...,M-1

where c is the propagation speed of the signal. In (2) the
first term \/(xT — x;)* + (y7 — y;)*/c is the propagation
delay and the second term f is the unknown time of
transmission. We assume that the noise at a sensor is
independent of the noise at any other sensor, i.e., w; () and
w;(t) are independent for i # j and that the noise spectral
density at all the sensors is equal to % If the noise does
not satisfy these conditions then the problem becomes
more complex. For example, if the noise spectral density
is different at each sensor but known, then the noise term
does not factor out as in (6) but instead exists in each term.
A more difficult problem is when the noise spectral
density is different at each sensor and unknown, in which
case, the noise spectral densities at each of the sensors
need to be estimated as well. To keep the derivations
simple we assumed the above conditions for the noise.
Notice that here we do not assume as in [7], that 7; < T.
Instead we just assume that max(t; — 7;) < (T — Tj).

i

That is, we are only assuming that the observation interval
is large enough so that, within the observation interval, the
signal reaches both the nearest and the farthest sensors
from the emitter. Based on the sensor geometry it is
possible to find a sufficient condition on the length of the
observation interval. If d,y is the distance between the
farthest pair of sensors, then the observation interval must
be greater than d";—‘*

Sampling the signal in time has a quantization-like
effect on the estimate of the emitter location. This is
because if the signal is sampled, then the TOA estimates
are integer multiples of the sampling interval and hence
quantized. For example, if the signal is sampled at a
frequency of F; samples/s, then the estimate of t; is
quantized with a maximum quantization error of 2}% . This
can introduce a maximum quantization error of # in the
range estimate. Therefore, it is possible that the signal
may have to be sampled at a rate much higher than the
Nyquist rate in order to achieve a desired precision in the
location estimate. We have used a continuous time model
to avoid this problem in our analysis and to allow future
studies of errors due to time synchronization effects.

Fig. 2 shows the signals received at the four sensors

shown in Fig. 1 from an emitter located at (130, 75)km
transmitting a Gaussian chirp. The propagation loss was

modeled as a ! attenuation in the amplitude of the
R

received signal, where R is the range. So, the farthest
sensor has the largest TOA and smallest amplitude. We are
assuming that the signal lies inside the observation interval
(0, T'). So, we can assume that the unknown signal

is periodic with period 7' and write it in terms of its
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Signals received at the sensors ( no noise)

0.01 T T T T T T T
_001 1 | 1 | | | 1 | 1
0.02 0.04 0.06 0.08 0.1 0.12 0.14 0.16 0.18 0.2
t (msec)
0.01 T T T T T
=
w
_001 1 | 1 | | | 1 | 1
0.02 0.04 0.06 0.08 0.1 0.12 0.14 0.16 0.18 0.2
t (msec)
0.01 T T T T T T T
=0
w
_001 1 | 1 | | | 1 | 1
0.02 0.04 0.06 0.08 0.1 0.12 0.14 0.16 0.18 0.2
t (msec)
0.01 T T T T T T T T T
S 0
w
_0.01 I 1 I 1 1 1 1 1 1
0 0.02 0.04 0.06 0.08 0.1 0.12 0.14 0.16 0.18 0.2
t (msec)

Fig. 2. Signals received at four sensors when Gaussian chirp is transmitted by emitter located at (130, 75) km.

Fourier series as
ap

/2

where Fy = % and the Fourier coefficients are given by

o0
+ Z(an cos2mnFyot + b, sin2nwnkFyt) (3)

n=1

s(t) =

T T
ap = #/ s(t)dt,a, = %/ s(t) cos2mn Fyt dt,
0 0

T
b, =2 / s(t) sin 2rn Fot dt. @)
0

We are using % for the DC component instead of the
standard ag because it simplifies certain terms in the
derivation of the CRLB. For a band-limited signal only a
finite number of the Fourier coefficients are non-zero. If
the signal is a lowpass signal, there exists an integer N
such that the Fourier coefficients are all zero forn > N
and if the signal is a bandpass signal, then there exist
integers Ny and N, N; < N,, such that the Fourier
coefficients are zero for n < Nj and for n > N,. So we
can approximate the lowpass signal s(¢) as (for a bandpass
signal the summation is from N; to N;)

N—1
s(t) = a_\/o_ + Z (a, cos2mnFot + b, sin2wn Fyt).
2 n=1

This is an important step as it allows us to model any
unknown signal and reduce it to a parameter estimation
problem. Now, if welet ¢ = [apa; --- ay_1 b1 by -+ -
by_11" be the 2N — 1 x 1 vector of Fourier coefficients
and h(¢) = [\% cos 2 Fyt --- cos2m(N — 1) Fyt

VANKAYALAPATI ET AL.: TDOA BASED DIRECT POSITIONING MLE AND THE CRAMER-RAO BOUND

sin27 Fot -+ sin2m(N — 1)Fot]" then we have

s(t) = h” (1)¢. This reduces the uncountable unknown
parameter set {s(¢) : t € (0, T)} to a finite countable
number of unknown parameters ¢. Therefore, we can
rewrite the model in (1) as

ri(t) = Atk (t — t)¢ + wi(1),0 <t < T,

i=01,...,M -1 5)

Lett=[t07 - tm_1l’, A=[Ag Ay -+ Ay_1]",
and ¢ = [aga; --- ay_1 by by -+ by_1]7. Let

0 =[tT AT ¢71" be the @M + 2N — 1) x 1 vector of
unknown parameters. If we let n = [xr yr t]7 and

o = [n” AT ¢7]7 then, using (2), we can write the TOA
vector as a function of n as T = g(#). So, the problem can
be stated as, given the observations r;(¢), i =0, 1, ...,
M — 1 estimate the vector 5. We are only interested in the
parameters (x7, yr) and the rest of the unknown
parameters are nuisance parameters.

[ll. CRLB AND MLE OF THE EMITTER LOCATION
A. Signal Unknown with Unknown Transmission Time

For the continuous time model in (1) the log-likelihood
function [24] for sensor i is given by

T
zz_i/ (ri(t) — Ais(t — 1)) dt. ©)
No Jo
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Since the noise at different sensors is independent, by
using (5) we can write the joint log-likelihood function as
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the appropriate transformation for this model is

=[(t1—n) (-1 (tm-1 — To)]T

T M-l I — “e e T
10) = —if Z () — ATt — 1))’ dit (7 A= A/AAL - Ay
No Jo 1 0 2n-2)
= A Ivoi Ivor | | diag(h(—70))¢
The QM +2N — 1 x 2M + 2N — 1) FIM [25] for this 0on—2,1) I 1
model is given by (see Appendix I-A) N N ©
o | @ Fo)?¢"LL" ¢(diag(A))* (27 Fo)(@" Le)(diag(A)) (27 Fo)(A © A)p" L
7= i | QrRI@L paiaga)? @l AT ®
Q2r Fo)LT¢(A © A)T pA” (ATA)y

where O represents the element by element product (Hadamard product), diag(A) is an M x M diagonal matrix with ith
diagonal element as A;, I, is the M x M identity matrix, and the 2N — 1) x (2N — 1) matrix L is given by

L— O

— [0(1\/71,1) dlag(l, 2, ey N

This FIM must be inverted in order to find the CRLB for
the unknown parameter vector 6. By the form of the
matrix in (8) it is easily shown (see Appendix IV) that the
matrix is singular with rank equal to two less than full
rank. Weiss [18] uses an ad hoc method to overcome this.
We, however use the exact transformation of the
parameters [26] that is required to eliminate the singularity
of the information matrix. The singularity arises because
there is an ambiguity in the model. It is not possible to
uniquely determine all the unknown parameters in the
model in (1). This is because of the relationship between
the transmission time, attenuation factor, and the signal
waveform. Suppose that in (1), A; and 5(¢) are the true
values of the gain and the signal waveform that generate
ri(t). Then the pair of values (A;/y, y5(t)) for any
non-zero constant y also generate the same r;(¢). So, from
the observation r;(¢) it is impossible to determine the true
values of A; and s(¢). A similar relationship exists
between the unknown transmission time and an unknown
signal waveform. Suppose that the transmitted signal s7(¢)
is generated by an unknown signal waveform 5(¢)
transmitted at an unknown transmission time 7, so that
st(t) = 5(t — fp). Now the same transmitted signal s7(¢)
can also be generated by the pair of values

((fo — ), 5(t — y)) for any constant y. This is more
clearly demonstrated in Fig. 3. Notice that given a
transmitted signal, it is not possible to determine whether
the signal waveform is s;(¢) with transmission time #; or
s,() with transmission time #,. This causes the information
matrix to be at least rank two deficient, as shown in
Appendix IV. The overparameterization can be resolved
by applying an appropriate transformation that satisfies
certain constraints [26]. As shown in Appendix IV,

1620

_1)]

0 N1
diag(1,2,..., N

- |

and can be shown to be the least restrictive constraint for
identifiability. Here we are using the (%) notation to
represent the new parameters resulting from the
transformation. Notice that the transformed parameter
vectors T’ and A’ are TDOA and relative gain factor with
respect to sensor 0 and are each reduced by one parameter
from 7 and A, respectively, while the ¢’ is simply the
Fourier coefficients of ro(¢). Using these transformed
parameters the model in (5) can be rewritten as

On—1,n-1)

ro(t)=h" (t)¢'-+wo(r) 0<t<T

ri(t) = AlhT (t—t))¢' +wi(t), 0<t<T,i =12, ..,M-1

(10
where A} = ﬁ—g and 7/ = 7; — 7). So, the effect of the
transformation is that the signal at sensor 0 is made the
reference signal and the signals at all the other sensors are
modeled relative to this reference signal. Although (10)
seems intuitively obvious, by arriving at it from (5) using
the transformation in (9), we have mathematically verified
that (10) is indeed the correct model to use for the problem
of localization under the unknown signal case. Weiss
[18-21] uses (10) directly without this rigorous argument.
This is a subtle but important result which is overlooked
by Weiss. Now, let 8’ = [T AT ¢/T]7 be the
(2M + 2N — 3) x 1 vector of the unknown transformed
parameters, §’ = [x7, yr]” and &’ = [T AT¢p'T]".
Notice that the TDOA vector 7’ is a function of only
(x7, yr),i.e.t’ = g'(y’). The unknown transmission time
to does not appear and thus is not a nuisance parameter.
The problem is now, given the observations
ri(t), i =0,1,..., M — 1 estimate the vector '. The
log-likelihood function for this model with the
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Transmitted Signal sT(t t t )
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Ambiguity when signal waveform and transmission time are both unknown.

location is obtained by maximizing over (xr, yr), the
maximum eigenvalue of the M x M cross-correlation

T T
10) = —3 / (ro(t) — kT (1)) dit — = / matrix B' = Y'Y = Z,M o ¥;yTwhere
M701 ) 0 Y=1[y ¥ Y m—11 with
Yo, (i@ — AR —<He') dr.  AD r T
B} = ! — : — 7
As shown in the Appendix I-A, the CRLB for this Yo = /0 ro(Dh(1) dr and y; /0 riOh( — 77) dt,
transformed parameter vector is
e W) i=1,2--M—1. (15)
o = g .
.. . ) . That is,
where H is given in (50), or equivalently the FIM is,
. (27 Fo)’¢'"LL ¢'(diag(A"))* (27 Fo)(¢" Lgp)(diag(A)) (21 Fo)(A' © A)¢" L
Iy = o7y | ZrFo@ LI (diag(A))” (@ -1, A'g” (13)
QrFo)L"¢'(A’ © A)" ¢A” (1 + AT An-1)
The FIM for the corresponding vector o’ is given by [25] i’ = arg fnax Amax(B') (16)
90’ \" [ 20’ T
Lo = JaT Iy Py or equivalently,
30’ \" . [ 30 (7, §7) = arg max Ay« (B) a7
- <80¢/T> (HZ;H')"' ( aa’T> (14) Gron
) o\ . ) where Al represents the maximum eigenvalue. The
where the Jacobian aa_T> is given in (39). In matrix B’ is real symmetric and positive definite and so the

Appendix II-A we show that the MLE for the emitter

VANKAYALAPATI ET AL.: TDOA BASED DIRECT POSITIONING MLE AND THE CRAMER-RAO BOUND

maximum eigenvalue is real and positive.
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B. Signal Known with Unknown Transmission Time

Quite often in practical situations it is possible that the
signal waveform is known but the exact transmission time
1o is unknown. In this case the number of unknowns is
reduced to 2M. Let & = [t7 AT]7 be the 2M x 1
unknown parameter vector. Similar to (7) the

log-likelihood function is given by
T M-1
Z ri(t) — AhT (¢ — 7))’ dt

1
10)=—— (18)

where ¢ is known. The FIM for this model is given by (see
Appendix II-B)

_ 1/

T (No/2)

(27 Fo)*¢" LL” ¢(diag(A))? (2nFo)<¢TL¢><dlag(A>)
(2m Fo)(@" LT ¢)(diag(A)) (¢ $)1y

19

This matrix is not singular because, for this case, the
unknown parameters in the model can be uniquely
determined. Therefore, there is no need to transform the
parameters as in the case of the unknown signal.
Although, the unknown transmission time # is still
retained here as the nuisance parameter. For this model it
is shown in Appendix II-B that the MLE for emitter
location and the unknown transmission time is given by

i = argmax ¢’ B¢

20

0 (20)
where B=YY” and Y = [yoy; --- yu_1] with
yi = Jy riOh(t —)dt, i=0,1,---M—1.Bisa
function of (x7, yr, #p). Using the fact that
hT(t —1))¢ = s(t — ;) and y = [x7 yr 1p]” we can
rewrite (20) as

M-1 T 2
(&1, 91, o) = arg max Z (/ ri(t)s(t—1;) dt) . 2D
(x7,y7,t0) 0

Equation (21) is simply the correlation values between the
known signal waveform and the observed signal at each of
the sensors, summed over all the sensors. The emitter
location that yields the values of the TOAs that maximize
the expression in (21) is the MLE of the emitter location.

IV. SIMULATION RESULTS

In order to evaluate the performance of the MLE we
have run some simulations and compared the performance
against the CRLB and against a typically used TDOA
approach. The TDOA approach was implemented as a
two-step algorithm where, in the first step, the TDOA
estimates 7; were obtained by cross-correlating the signal
at each sensor with the signal at sensor 0. Then a 1 km
x 1 km region around the true emitter location was split
into 100 x 100 grid points and for each emitter location
on the grid point the TDOAs were computed using the
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formula

o VO —x)*+(yr —yi)? B Ve —x0)>+(yr —y0)>?
P c c ’

i=1,2,...,M -1

Next the least squared error (LSE) between the estimated
TDOAs and the computed TDOAs was calculated as

M—1

LSE = ) (7} — 7).

i=1
This LSE is a function of the emitter location (x7, yr). The
emitter location that minimized the LSE is the estimate of
the emitter location. Since we know that the LSE is a
2-dimensional parabolic function of the emitter location,
we improved the accuracy by fitting a parabola through
the 10000 points at which the LSE was computed. Then
by using the analytical formula for the minimum location
of a 2-dimensional parabola, we computed the minimum.
Fig. 4(a) shows a realization of the LSE function. For the
simulation we have used 4 sensors placed at the
coordinates shown in Fig. 1 and the emitter was placed at
the coordinates (130, 75) km, also as shown in Fig. 1. The
integrations in (4) and (15) are approximated using
summations with éz = 0.33 ns which means the sampling
frequency is F; = 300 MHz. The reason for choosing
such high sampling frequency is that at this frequency, the
position quantization error due to sampling is on the order
of (¢/F;) = 1073 km. A Gaussian chirp defined by

1, \’\ . )
s(t) = exp —EO'F t—? sin(2rmt*)

was used as the unknown transmitted signal waveform.
Fig. 5 shows the transmitted signal waveform. Notice that
the signal is assumed to be approximately zero for t < 0
and fort > T,. We set Ty = 5 us and o = 0.2 MHz.
The observation interval at each of the sensors was taken
tobe T = 0.2 ms. The unknown transmission time of the
signal was set to o = 0.07 ms. With this configuration the
maximum TDOA is 0.0988 ms. The frequency spectrum
of the Gaussian window is given by |S(F)| = (\/E/JF)
exp (— 272 F?/o2) [25], and the bandwidth of the chirp is
BW = 1.5 MHz. The rate of change of frequency for the
linear chirp was chosen to be m = BT—W =3 x 108. A plot
of the Fourier coefficients of the signél is shown in Fig. 6.
Avalueof N =2 x BW x T = 600 was used to have a
total of 2N — 1 = 1199 unknown Fourier coefficients.
Notice that the Fourier coefficients are almost zero for
n > 600. To measure the levels of the zero mean additive
white Gaussian noise, we used a metric called the
average signal-to-noise ratio (ASNR). The ASNR is the
ratio of the average signal power to the noise power at
each sensor averaged over all the sensors, i.e., if

= |Ai|*+ fOT |s(t)|? dt is the average power of the
signal at the ith sensor and % is the noise spectral density
at the ith sensor, then the SNR averaged over M sensors is

given by 101log (ﬁ ZZMOI (NO/;;W) dB. We set the
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Fig. 4. (a) Realization of LSE at ASNR = -10 dB. (b) Realization of likelihood function at ASNR = -10 dB.

ASNR at —20 dB and ran a total of 300 Monte Carlo the grid points 0.01 km apart to have a total of 100 x 100
simulations to generate the scatter plot and the = 10000 points. The grid is shown with a dotted line in the
corresponding 95% error ellipse which are shown in figure. At —20 dB the variances of the MLEs of (x7, yr)
Fig. 7. This is also called the 95% confidence ellipse. That ~ were (0.0021, 0.0006) km? and the respective CRLBs

is, if this estimator is used a large number of times for were (0.0012,0.0003) km?. The figure does not show 300
localization, then around 95% of those times the true points because some points lie on top of the others due to
location of the emitter will lie within this ellipse. To position quantization induced by the finite number of grid
compute the MLE the maximization was performed using  points in the grid search for maximization. Due to the

a grid search. We used a grid of size 1 km x 1 km with complex nature of the likelihood function (see Fig. 4(b)),
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Fig. 5.
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Fig. 6. Fourier coefficients plot.

it is not possible to use any curve fitting techniques to
reduce this quantization effect as in the case of the
conventional TDOA approach.

Fig. 8 shows the comparison of the variances of the
MLE and the typical TDOA approach against the CRLB
for different SNR values. Notice that for the ASNR values
below —30 dB, the variance of the MLE remains flat. This

is because of the restriction imposed by the finite grid size.

As the ASNR increases above —30 dB, the variance of the
MLE reduces rapidly to approach the CRLB at around
—10 dB. Due to the nature of the conventional TDOA
approach it breaks down for the ASNR values below

—17 dB. So this figure has the variances of the TDOA
approach only for the average SNR values above —17 dB.
On the other hand, for this particular setup, the results for

1624

the MLE are reliable for the ASNR values as low as

—30 dB. It is quite obvious from this figure that
performance of the MLE is very much better than a typical
TDOA approach. In this case the MLE performs as good
as a typical TDOA approach for an ASNR value of about
10 dB less than that for the TDOA approach. Also notice
that at around —10 dB, the variance of the MLE is almost
two orders of magnitude less than that of the TDOA
approach. We have noticed that for certain sensor-emitter
configurations, particularly when the emitter was very
close to the sensors, the variance of the MLE is up to three
orders of magnitude less than that of the TDOA approach.
Therefore, under low probability of intercept (LPI)
scenarios where a conventional TDOA technique cannot
be reliably used, the MLE can be used.

IEEE TRANSACTIONS ON AEROSPACE AND ELECTRONIC SYSTEMS VOL. 50, NO. 3 JULY 2014
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V. CONCLUSIONS

We have derived a direct positioning estimator for
an emitter location. This is the MLE. We have shown
that for an unknown signal case, the model that is
conventionally used has an inherent ambiguity and so all
the unknown parameters cannot be uniquely determined.
We derived an appropriate transformation of the
parameters and reparameterized the model to remove the
ambiguity. We have shown that for the special case of a
known signal with unknown transmission time, there is no
ambiguity in the model. We derived the MLE and the FIM
for the model. The performance of the MLE was
compared against a typical two-step TDOA-based
localizer and against the CRLB. The performance of the
MLE is significantly better than a typical two-step
TDOA-based localizer.

VANKAYALAPATI ET AL.: TDOA BASED DIRECT POSITIONING MLE AND THE CRAMER-RAO BOUND

APPENDIXI. CRLB

We derive the CRLB for the emitter location estimate.
First, we show that the FIM for the model used for
unknown signal with unknown transmission time case is
singular. We then use a transformation of the parameters
in the model and derive the CRLB. Let
t=[tn - a1l A=[Ap Ay --- Ay_1]", and
¢=1lapa; -~ ay_1 b1 by --- by_11", where

T T
ap = %/ s(t)dt, a, = %/ s(t) cos 2mn Fot dt,
0 0

b, =2

T
T/ s(t)sin2mn Fyt dt.
0

Let@ = [t7 AT ¢717. The TOAs t; are a function of
the emitter location (x7, y7) and the signal transmission

1625
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time fy.

— x:)2 — v:)2
_Yor—xP o=y
c

where c is the propagation speed of the signal. If /(6) is
the log-likelihood function, then the FIM is given by

B 921(0) 3%1(0) 921(0) 17
-E{——%V ! —2 _pl———
dror’ dTOAT atog’
2 2 2
P 921(0) E 921(0) r 921(0)
d0AdTT dAJAT dAdPT
2 2 2
r 921(9) E 9%1(0) e 921(0)
i EY Y dPOAT apog’ |
(22)

A.  Signal Unknown with Unknown Transmission Time

From (7) we have the log-likelihood function as

1 T M—1
1= [ X Gat0- AT GmgR e 23
0Jo 70
where h(t) is as defined in Appendix III. Partial
differentiation with respect to (w.r.t) t; gives
a1(0) 1 (7 .
=—— [ 2(n@®—-AR (-7
7o o (ri(0) (t —7)9)
BhT t—T1
x (—Ai¥¢) dr (24)
a‘Ci
and w.r.t A; gives
Y = ri(t) — A; - T
0A; No Jo
x (—h"(t — 1)¢) dt (25)

fori =0,1,..., M — 1. Partial differentiation w.r.t ¢
gives
3l ri
T ADIECHOE WA AT
m=0

x (—Anh"(t — 1)) dt. (26)

Next we evaluate the second derivatives. Partial
differentiation of (24) w.r.t 7; gives

9%1(0) _

arr

2 /T(V'(t) — AihT (1 — 1))
NO o i i i

A 92hT (¢ —r,»)¢ o
Yoar?

g
T T 2
+/ (—Ai—ah (t_fi)¢) dt:|.
0 oT;
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Taking the negative of the expected value of both sides
and using (48) gives

5210 2 [ onT ?
|20 Z_/(AiM(,,) s
a1 Ny oT;
0

T
A7 o /ah(t—r,») ohT (t—1) s
(No/2) oT; oT;
0
T/2)2m Fy)?
:( /2)2n Fo) (¢TLLT¢)AI~2
(No/2)
where the 2N — 1 x 2N — 1 matrix L is as defined in
Appendix III. Since grléa) =0 fori # j, we have
@O (T/2QnF)* 1o 7 2
— = LL’ ¢(diag(A 27
{mﬂ} Ny ¢ LT ediaga) @)

where diag(A) is an M x M diagonal matrix with ith
diagonal element as A;. Partial differentiation of (25) w.r.t
T; gives

T

f(ri(t) — AR (t — ©)9)

)dt

o’ “ ”)¢>(—hT(t—n)¢)dr .

20 2

at;04; N

hT(t ;)
ar,

1
At

Taking the negative of the expected value of both sides
and using (49) gives

3%1(0) Ai oh(t — ) ¢
_E{az,-aA,} (N0/2)¢ / Py W) di| ¢
0

_ (TI/2@n Fy)
(No/2)

(¢"L¢) A;.

321(0)
IT04;

ORI
B {818AT }_

Since = 0fori # j, we have

(T/2)27 Fy)

T .
(No/2) (¢” Lop)(diag(A)).

(28)

Partial differentiation of (26) w.r.t 7; gives
T

__2 Dy ABT(r—
=% / (ri(t) — Aih" (1 — ©)¢)

0

T —_— .
5 (_AM> "
81’,‘

T , '
—i—/ (—AiM‘ﬁ)(—AihTU—E))dt .

0 Ti
0

3%1(0)
AT 07
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Taking the negative of the expected value of both sides
and using (49) gives
321(0 dh(t—r;
—E{ ()T} gt /M;ﬂ( —7)dt
8r,~8¢ (NO/Z) aft
0
(T/2)(2n Fo)A? oL,
(No/2)
So, we have
0%1(0) } (T/2)2r Fy) T
—E = AGOA) L. 29
{ arog’ (No/2) ( 0 %

Partial differentiation of (25) w.r.t A; and using (47) gives

T
9%1(0) 1 / - 5
- =- (h"(t — v)p)
aA,‘ (N0/2)0
T
= (N0/2)¢T /h(r—r,»)hT(r—r,-) ¢
0
1)
N (N0/2)¢ ¢
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and so

9216 T/2
()} (/)¢‘ 31

B { dAd¢T | (No/2)
Partial differentiation of (26) w.r.t ¢ and using (47) gives

T
821(0) 2 /M—l . )
263’ No (—AR" (1—1))(—Ah" (1—1)) dt
099" NoJ g
M-1
B (t — Tz)hT(l‘ — 1) dt
> /z>/
M—1
(T/2)
a Z (N//Z)I(ZN 1) A2
and so
PO | _ T/ . (T/DATA
B {3¢8¢T}_(N0/2)I(2N I)ZA (No/2) T(Noj2) Y-

(32)

Putting (27), (28), (29), (30), (31), (32) back in (22), we
have

(27 Fo)*¢" LL' ¢(diag(A))* (27 Fo)(¢' Le)(diag(A)) (27 Fo)(A © A)¢’ L

(r/2)
(No/2)

(27 Fo)(¢" L" ¢)(diag(A))
QrF)LT$(A O AT

9 =

Taking the negative of the expected value on both sides
gives

6°1(8) }= T/2¢", 30)

B { IAIAT (No/2)
Partial differentiation of (26) w.r.t A; gives
T
/(ri(t)—AihT(t—ti)d))(—hT(t—ti)) dt

0

9%1(0) 2

dA;0¢7  No

n / (—h7(t — t)$)(—Ah" (¢ — 1)) dt
0

Taking the negative of the expected value of both sides
and using (47) gives

24,
Ny
T

2A;
= —¢T/h(t —t)hT(t — 1) dt
No
0

_ AP
(No/2)

B { 9%1(0)
dA; 097

T
hT(t —)¢hT(t — ;) dt
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A¢T
(ATA)oy-_1)

@ ¢y
pA”

(33)

The CRLB matrix for the unknown parameter vector 6 is
the inverse of the matrix Zy. But in Appendix IV it is
shown that the null space of Z is not empty and so it is not
invertible. This is because the log-likelihood function is
not uniquely defined by the model in (7). To eliminate the
overparameterization we use the following
transformations.

=0 —w) (n—-7) (tm—1 — 0|7

A= (1/A)[A; -+ Ay]"
1 01282
¢ = Ay Inoi Iy diag(h(—19))¢.
Oon—21) I 1
N1 N-1

(34)
Let 0’ = [t'T AT ¢'T]. This is a function of 4. Let

"~ ()
linear combinations of those eigenvectors of Zy that have
nonzero eigenvalues then the CRLB of 8’ is given by
HZ'GT H’ [26]. The 1 is used to represent the generalized
inverse. This condition is verified in Appendix IV.
Therefore,

be the Jacobian. If H has row vectors that are

7' =HIJH". (35)
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Alternately, the log-likelihood function for this model with  vector as

the transformed parameters is given by

(27 Fy)*¢'"LL" ¢/ (diag(A"))*> (27 Fy)(¢'" Le')(diag(A")) (2m Fp)(A’ © A')¢''L
(@ ¢y

¢/A/T

T/2

= A/ 1T
(No/2) ¢

(27 Fo)(¢'" LT ¢')(diag(A"))

Qr Fy)LT¢' (A’ © AT

37
(14+ A" Aoy

We have verified numerically that (35) is equivalent to (37). The elements of the TDOA vector t’ are given by

Var — x4+ (r — vi)? _ V& —x0)2 + (yr — y0)2
¢ ¢

=(t—7) =

so that the new parameter vector 7’ is a function of only the emitter location (x7, yr). So, if we let ' = [x7 yT]T and
o = [T AT ¢'T1T we have

30" \" 90’ 30’ -
Ty = ST To 72T ) = \og7 (HIH y~! 2w ) (38)
The Jacobian is given by the 2M + 2N — 3, M + 2N) matrix
_(81’> (81’) (81’>_
1T 4T 1T B 3'[/ ]
on A ¢ <817_’T> Om, vy Omon—1)
20’ oA’ oA’ oA’
da”) " | \og7 dAT 097 ) | T | Qw2 Lv—1 O on-—1y (39
<8¢/> ( ¢’ ) ( ¢’ > | Oonv—1.2) Oev—1amy  Tov-p |
| \on7 dA’" 99" ) |
where the (M — 1) x 2 matrix
(xr —x1) (7 = Xo) Or =y)  Or = yo)
d1 do dl dO
(xr —x2) (¥ — Xo) Or —y2)  Or = yo)
a1’ dz d() d2 d()
<817_’T> =(1/c) (40)
(xr —xy-1) (o —x0) (7 —xy-1) (7 — Yo)
dy—1 do dy—1 dy |
1 T T N2 whered;, i =0, ..., M — 1is the distance between the
16" = “No Jo (o) = B ()g')" d1 sensor i and the emitter.

T M—1

B. Signal Known with Unknown Transmission Time

/Zr,(t)—AhT(t t)¢)’ d

. (36)
From (18) we have the log-likelihood function as

T M—1
3" (rie) — Akt — w)g)’ di
i=0

So, computing the derivatives to find the FIM as done
previously yields the FIM for the transformed parameter

I¢)=—— (41)
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Here the 2M x 1 unknown parameter vector is
¢ = [T AT]". So, the FIM is given by

2 2
_E{al(o)} _E{Bl(ﬂ)}
ototT 0ToAT
2 2
_E{Blw)} —E{ 0°1(9) }
0AdTT dAQAT
Using (27), (28), and (30), we have

_ 1/
£ (No/2)

[(2nFo)2¢TLLT¢(diag(A))2 (2nFo>(¢TL¢)(diag<A>)]
27 Fo)(¢" L ¢)(diag(A)) (@7 )y '

(42)

(43)

APPENDIX II.  MAXIMUM LIKELIHOOD ESTIMATOR

Here we derive the MLE for the two cases of signal
unknown with unknown transmission time and signal
known with unknown transmission time.

A. Signal Unknown with Unknown Transmission Time

The log-likelihood function with the transformed
parameters is given by

/ 1 r T N2
l(0)=—ﬁ/ (ro@t) — h' ()¢')" dt
0J0

T M—-1

_L/ Z (r[(t)—A;hT(t—'ci’)d)zdt.
No Jo 4=

Partial differentiation w.r.t ¢’ gives

oL’ 1 [T
8((;5’) = _Fo/ 2 (ro(r) — hT(t)qb’) (—hT(t)) dt

(44)

T M—1
/ > 2(ri)
i=1

— ATt — )¢ (—ART(t — 1)) dt

In order to find the maximum, we equate the above partial
derivative to zero, which gives

T T
/ ro(OR (1) di — ¢ ( / h(ORT (1) d;)
0 0
M—1 T
+Y A </ ri(Oh" (1 — 1)) dt)
i=1 0

T
— AT ( / h(t —tHh" (t — 1)) dt) =0.
0

Using the properties of the vector h(t) as shown in
Appendix III, we have

T
/ ro(ORT (1) di — (T/2)p
0

M-1 T M1
—I—Z A] (/ r,-(t)hT(t—fi’) dt> —(T/2) Z A;2¢/T -0
i=l 0 i=I
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If we replace the integrals with

T
Yo= / ro(h(t)dt and 'y
0
T
=/ ri(Oh(t — t/)dt for i =1,2,...M — 1
0

then we have

M—1
—(T/2)¢" + Z Aly] =@/ A" =0.
i=1 i=1
So, the MLE of ¢’ is
L) (v X Ay)
B (1+ATA) '

Putting this back in (44), we have

1 M—1 T
1(0/):_F0 Z/ x2(t) dt
i=0

L LD+ AT (S A
No (1+A'TAY)

Maximizing [(#") w.r.t A" and 7’ is equivalent to
maximizing the second term. So, let

( +ZM1A/ /T)<yO+ZM1A/ ,)
(1+ATA) '

fA )=

IfweletY =[ypy - - ¥ y_1]bethe 2N — 1 x M matrix
then the maximum value of f(A’, ') w.r.t A’ is frax(T')
is equal to the maximum eigenvalue of Y'Y T Let

B’ = YY'". The matrix B’ is a function of 7/ = g'(')
which is a function of the emitter location (x7, yr). So, the
MLE of the emitter location is found by maximizing the
maximum eigenvalue of B'(xr, yr). i.e,

(&7, $7) = argmax Amax(B'(x7, y7)). (45)

(x7,y1)

B. Signal Known with Unknown Transmission Time

The log-likelihood function is given by

1
(&) = — —
©) = /0

Partial differentiation w.r.t A; gives

T M—1

Z (ri(6) — Aih"(t — 7)) dr. (41)

al(0) 1

T
v _Vo/o 2(re()—Ach" (t—1)8) (—h" (t—1)0)

dt =0

foreachof k =0, 1,..., M — 1. Equating this to zero to
find the maximum value gives
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T
T ( / re(Oh(t — 1) dt)
0

T
— AT (/ h(t —t)h'(t — ) dt) ¢ =0.

0

If we replace the integral with y;, = fOT ri(Oh(t — 1) dt
and use the properties of the vector k() as shown in
Appendix III, we have

"y —(T/2)Argp" ¢ = 0.
So, the MLE of A, is

T
A= 2% i _o1...
(T/2)pT ¢

Putting this back in (41), we have
_ ¢"yi
O="% Z / i) di - ((T/zw )

T
X (/ ri(OhT (t — ri)dt)qb
0

h(t —1;) = I:% cos 2 Fy(t —

Differentiating both sides w.r.t 7;, we get
oh(t — ;)

=21 Fy[0 sin2m Fo(t — 77) - - -
8'[,'

—cos2m Fo(t — ;) —2cos2m2Fy(t — t;) - - - —

Let

Ov,n)

_[o(N_l,l) diag (1,2,..., N

So, we have the partial derivative of h(t — 7;) w.r.t to 7; as

oh(t — ;)
8‘5,-
Next we compute the integral fOT h(t)h! (t) dt. We have
_ | -

V2

cos 2 Fot

(= : 21 F
hOh” () cos2m (N — 1)Fyt |: cos 2m Lot

sin 27 Fyt

Sl

| sin27(N — 1) For |

2s8in2m2Fy(t — 7;) - - -

_1)]

= 2n Fo)Lh(t — 1;).
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+ (ﬁyqﬂ (/T h(t—r-)hT(t—r)dt)¢
(T/2)¢p"¢ 0 ' l

M—1
o' yiy] ¢
2(;/ GULES DY <<T/2)¢T¢>

i=0

Maximizing /(¢) w.r.t T is equivalent to maximizing the
second term. So the MLE for 7 is given by

M-1
= arg max Z oly; y; T = arg max ¢ By  (46)
U i=0

where B=YY” and Y = [yoy: --- yu—_1] with
i = [ wOh(t —w)dt, i =0,1,...M —1.Bisa
function or (xr, yr, fo).

APPENDIX IIl.  PROPERTIES OF h(¢)

The time dependent vector k() that was used for
modeling the problem in equation (5) has some interesting
properties which simplify the derivation of the CRLB and
the MLE. These properties are derived here. We have

T
T;) - cos2m(N — 1)Fo(t — t;) sin2m Fo(t — 7;) - - - sin 2m(N — 1) Fy(t — rl-)} .

(N — Dsin2n (N — D) Fy(t — ;)

(N = Dcos2n(N — D) Fo(t — )]

-

O, n—1)
diag(1,2,..., N

On—1,n-1)

cos 2w (N —1)Fygt  sin2m Fyt sin 2 (N — 1)Fot} .
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Let us compute each of the integrals in this
2N — 1x 2N — 1 product matrix separately. Integral of
the first element is

US| T
—dt =[t1]f = =.
/02 [t]p >

Integrals of the elements on the diagonal are given by

T 1 T
f cos 2k Fyt dt = 5/ (1 4+ cosdmkFot) dt
0 0

1 [t sin47rkFot]T
2 dwkFy |,
T
)
and
r 1
/0 sin*2wk Fot dt = 3 / (1 — cosdmk Fyt) dt
1 sindmk Fyt
-3
T
)

fork =1,2,... N — 1. Integrals of the rest of the
elements are given by

T
/ cos2mk Fyt sin2rrn Fyt dt
0

1 T
=5 / sin2mw(n + k) Fot dt + sin2mw(n — k) Fyt dt
0

1 _ cos 2 (n + k)Fyt _ cos 2w (n — k)Fyt r
2 4 (n + k)Fy dr(n —k)Fy |,
0

and

T
/ cos2mk Fyt cos 2mn Fyt dt
0

1 T
=3 / cos 2 (n + k)Fot dt + cos2m(n — k) Fot dt
0

sin 27 (n — k)FOtT
0

4 (n — k) Fy

_ 1 [sin27(n + k) Fot
2| dn(n+kF,
0

and

T
/ sin2mwk Fyt sin 2 n Fyt dt
0

1 T
=3 / cos2m(k — n)Fot dt — cos 2w (n + k)Fyt dt
0

(27 Fy)*¢" LL' ¢(diag(A))*

(27 Fo)(¢" LT ¢)(diag(A))
Q2 FO)LT¢(A ® A)T

(1/2)
(No/2)

0 =
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s
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1 |:sin 2wk —n)Fot  sin2m(n + k)Foti|T
0

2| 4ntk—n)F, A (n + k) Fy
=0
fork,n=1,2,..., N — 1. Therefore, we have the
integral of h(H)RT (t) as a scaled identity matrix given by
1 0 --- 0
T rl0 1 -0
/ WO () dt = 5 = (T/Dox 1,
0
00 --- 1

Since h(t) is periodic with period T, for any t,

T T
/ h(t — ORT(t — ) dt =/ h(HRT (1) dt
0 0
= (T/DIon-1). (47)

Now, we compute the integral of the cross-product of the
partial derivatives of h(t — 7;) w.r.t to 7;

fT oh(t — 1)) 0hT (t — 1))
0 a‘L’i 8t,~

T
- f Qn FyLh(t — 1;)) 27 FoLh(t — )7 dt
0

T
= 27 Fy)*L [/ h(t — )Rt — 1) dt} L’
0
= (T/2)(27 Fy)’LL” (48)

and the integral of the cross-product of k(¢ — t;) with its
partial derivative w.r.t to t; is

T

h(t — 1

/—8 ¢ T)hT(l‘—Ti)
0 T

T
=/ 21 FoLh(t — t)h™ (t — v;) dt
0

T
= (27 Fy)L [/ hit —t)h'(t — 1) dt}
0
= (T/2)27 Fy)L. (49)

APPENDIX IV.  TRANSFORMATION
OF THE PARAMETERS

In Section III we discussed the relationship between
the unknown attenuation factors and the unknown signal,
and between the unknown TOAs and the unknown signal.
Here we show that the FIM given in (8) is rank two
deficient. Then we show that the transformation given in
(9) satisfies the conditions given in [26]. From (8), we have

(27 Fo)(¢" Lg)(diag(A)) (27 Fo)(A © A)g" L

XX Ag"
OAT ATA)Ion-1)

VANKAYALAPATI ET AL.: TDOA BASED DIRECT POSITIONING MLE AND THE CRAMER-RAO BOUND 1631



L.E;/DW{ Downloaded from http://iranpaper.ir

Alio (pl a5 byl
http://www.itrans24.com/landing.html . trans24 ir Q‘,w

PEAVYYYA-F« (YY) :

trans2f

Ifv; =17, AT — (¢ + Q2 Fy)L ¢)]" and at’ 9 (=Lyr s Iyi]7)
vy =11 — AT (¢ — 2m Fo)L”$)]” then it can be ar o M-t Iv-1lt
verified that Zyv; = 0 and Zyv, = 0. Therefore v; and v, =[—1y_1 Iy_1]
are in the null space of Zy. Also, Zy +(1/2)v1v17 ot
+(1/2)v, vg is nonsingular. This means that v; and v, are 9A = 0m—1,m)
the basis vectors for the null space of 7, and so the matrix ,
1y is rank two deficient. The Jacobian of the g = 0y—1.2v—1)-
transformation is given by o9 ’
The elements of the second subcolumn are given by
rat’ 9t 9T ]
ot J0A 0¢ A’
9 = Orr—1.m)
H (80’) dA’  J0A’ 9A’ (50) T
= _— = _— _— 1
26 ot A ((1o L_1]A )
T ¢ A = A (0wr—1.1) Tn—1]A) (e]A)~
o’ 3¢’ ¢ = (1/Ap)[-A"Iy-1]
L 9t JA 9¢ 9A/
=0p_128—
29 (M—1,2N—1)

Now, we compute each of the derivatives in the

Jacobian matrix. The elements of the first subcolumn are

where e, is the first column of an M x M identity matrix.

given by The elements of the third subcolumn are given by
ad ; 1 01,282
9 _ 9 Ivo1 Iy | | diag (h(—10))¢
0T T O(QN_ZJ) I I
N-1 N-1
[ 1 01 2n-2) Sh(—1o)
_ . _z
= A() IN—l IN—l dlag ( 0 >¢ 0(21\1_]’1) 0(2]\/_1,])
Oov—21) |y 1 d70
L | In—1 N-1 ] ]
[ 1 01282 T
= | A Ivot Iy (2m Fo)L diag (h(—710))¢ Opon—1,1) O0on—1,1)
Oon—21) I 1
L | In—1 N- |
o ; 1 01282
9 _ 9 (efA Iyt Iy diag (h(—T19))¢
0A 0A 0(21\/_2,1) Ly, —Iy_,
1 01282
= 0 Iy Ina diag (h(—=10)¢ Oon_1,1 Oon—1,1)
ON=2,1) .
i Iy Iy
o ; 1 01282
9 _ 9 (efA) Ino1 Iy diag (h(—10))¢
o9 09 0on—2,1) Iy, —Iy_,
1 0¢1.28-2)
= | Ao Ivoi I diag (h(—7)) Oon-11) 0on—1,1)
0on—21) I 1
N1 N-1
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For the transformed parameters to have finite variance, the
row vectors of H must be equal to the linear combinations
of those eigenvectors of Zy that have nonzero eigenvalues
[26]. In order to show that the row vectors of H are linear
combinations of those eigenvectors of Z, that have
nonzero eigenvalues, it is enough to show that the row
vectors of H are orthogonal to the null space of Z,. That is,
it is enough to show that Hv; = 0 and Hv, = 0 Now,

[ ot’ ot’ ot’
—1 —A - — 27 Fy)LLT
P M+8A a¢(¢+(7f 0)L" ¢)
oA’ oA’ oA’
Hy, = 1 —A-— 21 Fy)LT
Vi Py M+8A a¢(¢+(7f o)L’ ¢)
¢’ ¢’ ¢’ T
—1 —A - — 21 Fy)LL
| e M+8A 8¢(¢+(n 0) ¢)_

Substituting the partial derivatives that we computed
previously and further simplifying gives

Hyv,
[— Ly 1 L=y A +0pr—1,1)—O0mr—1,1)
01,1+ (1/A)[—A" Lyr—1)]A=0s-1.1)
AoP(Q2m Fy)Ldiag(h(—19))¢p+ AoPdiag(h(—1)))¢d
—(AoPdiag(h(—10))$+AoPdiag(h(—10))(27 Fy)L" ¢)

where
1 01282

P= Iv-1y Iw-n

Oon—2.1) o)

Iiv-)
Using the fact that Ldiag (h(—7)) = diag (h(—1))L7,
we have Hv; = 0. Similarly it can be shown that Hv, = 0.
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