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Abstract

If an estimation problem can be modeled with linear equations and
normal distributed noise, it has closed form solutions that can be
computed efficiently. However, applicability of linear models is lim-
ited and when linear models cannot be used nonlinear models are
needed. For solving nonlinear models closed form algorithms do not
always exist and approximate methods have to be used.

This thesis considers linearity and nonlinearity and it is divided into
two main parts along with a background section. In the first part
of the thesis I investigate how the measurement nonlinearity can
be measured and how the nonlinearity can be reduced. I concen-
trate on nonlinearity within each prior component of a Gaussian
Mixture Filter. The Gaussian Mixture Filter uses a sum of normally
distributed components to represent a probability density function.
When a nonlinear measurement is used to update the estimate, a
local linearization of the measurement function is made within every
component. The update of a component results in a poor estimate
when nonlinearity within the component is high.

To reduce nonlinearity, the components can be split into smaller
components. The main contribution of the first part of the thesis
is a novel method for computing the directions of nonlinearity and
using this information in splitting a component in such a way that the
number of components is minimized while reducing the nonlinearity
to a set threshold and approximating the original component well.
The applicability of the novel methods introduced in the first part
is not restricted to the field of positioning, but they may be applied
generally to state estimation with Gaussian Mixture Filters.

In the second part, a different approach for reducing nonlinearity
is discussed. Instead of splitting a prior into smaller components
to mitigate the effect of nonlinearity, the whole problem is modeled
using a linear model. The performance of the linear models com-



pared to nonlinear models is evaluated on three different real-world
examples. The linear models are coarser approximations of reality
than the nonlinear models, but the results show that in these real
world situations they can outperform their nonlinear counterparts.

The first considered problem is the generation of Wireless Local Area
Network (WLAN) maps with unlocated fingerprints. The nonlinear
models presented use distances between fingerprints and access
points, whereas the linear model uses only the information whether
a fingerprint and an access point can be received simultaneously.
It is shown that when noise level increases, the estimate computed
using an iterative method based on the nonlinear model becomes
less accurate than the linear model. The noise level resulting in
equal accuracies of the linear and nonlinear models is similar to
the noise level occurring usually when doing WLAN signal strength
measurements.

The second problem discussed is positioning using WLAN. Linear-
Gaussian coverage area models for WLAN access points are com-
pared with nonlinear parametric and nonparametric WLAN posi-
tioning methods. Results show that by using two linear-Gaussian
coverage area models for different received signal strengths values
the positioning performance is similar or slightly less accurate than
with nonlinear methods, but the database size is smaller and the
algorithm is computationally less demanding.

Third, I consider the use of linear-Gaussian coverage area models
in pedestrian dead reckoning with measurements from an inertial
measurement unit. The pedestrian movement is modeled with a
linear model and two nonlinear models. The linear model uses only
heading change information from an inertial measurement unit,
whereas the nonlinear model can use step length measurements
in addition. Pedestrian location estimates are solved for the linear
model with a Kalman Filter and for the nonlinear model with an
Extended Kalman Filter that linearizes the nonlinear state model at
the estimate mean. Results show that the linear model has a better
accuracy when the uncertainty of heading is large, which is usually
the case when the positioning is started.
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CHAPTER 1 .

Introduction

This thesis consists of an introduction, six articles published in scien-
tific conferences and journals, and one article that is under review for
a scientific journal. The purpose of this introductory chapter is not to
repeat the derivations or results given in the publications [P1]-[P7],
but rather to give a short unified background, and summarize the
contribution in context.

This introduction is divided into three parts. The first part presents
the background of personal positioning and algorithms for Bayesian
estimation. In the second part, situations where a nonlinear mea-
surement is used to update a prior are investigated. Measures for
determining the amount and direction of nonlinearity are presented.
These measures are used in Gaussian Mixture Filters (GMFs) to split
prior components into smaller components in such a way that non-
linearity is not high within them. The methods found in literature
are compared with the contribution of the author. In the third part,
positioning problems are modeled with linear and nonlinear models
and results are compared. It is shown that there are situations when a
nonlinear model can be replaced with a simpler linear model without
loss in accuracy.



The contribution of my publications is presented in the different sec-
tions as follows: The model for presenting a range measurement as a
Gaussian Mixture (GM) from Publication [P1] is used as an example
of different GMFs in the background section (Section 1). The main
contributions of publications [P2] and [P7] are compared with the
existing methods in Section 2. The publication [P3] is presented in
Section 3.1. The linear Coverage Area (CA) models in Section 3.2 are
from [P4] and the evaluation of them with other Wireless Local Area
Network (WLAN) positioning methods is from [P6]. Publication [P5]
is presented in Section 3.3.



1 Background

1.1 Personal positioning

Outdoors personal positioning is usually based on Global Navigation
Satellite Systems (GNSSs), such as Global Positioning System (GPS).
In GNSSs satellites emit signals that contain the information of when
and where the signal was emitted. The radio signals travel at the
speed of light and the distances to satellites depend on the time
difference between emitting and receiving times. The position can
be solved from a set of time difference equations.

Positioning indoors is more complex, because the GNSS signals are
too weak to penetrate into buildings or, if they are received, they can
be reflected. The time of flight of reflected signals is longer than the
shortest path to the satellites. Indoors movement is usually done
by foot, which is can be harder to predict compared to, for example,
car navigation where movement is confined on roads. There is no
globally working accurate indoor positioning system in use, although
cellular network protocols have support for positioning that works
also indoors [78]. The cellular positioning can achieve accuracy of
tens of meters [47, 51, 56], which is not accurate enough for a room-
level positioning. Some promising results for using Time Difference
of Arrival (TDoA) measurements in Long Term Evolution (LTE) cel-
lular system are introduced in [24]. In their tests median errors less
than 5m were achieved. In the test setup Base Stations (BSs) were
close to the test building, which may reduce noise in signals and
improve the accuracy.

In practice, there are three choices for providing location estimates
indoors:

1. Construct a dedicated positioning system
2. Use inertial navigation
3. Use available signals that are not designed for positioning

These options are not exclusive and can be used with each other.

The construction of a dedicated positioning system indoors requires
installation of positioning infrastructure. Dedicated positioning sys-
tem may also require specific hardware for users. Dedicated indoor
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positioning systems can be expensive to install and they cause main-
tenance costs. At least for now they do not have extensive coverage.

Positioning using inertial navigation is based on computing the user’s
route using information on orientation and relative movement. In-
ertial positioning is traditionally done using Inertial Measurement
Unit (IMU) that consists of accelerometers and gyroscopes [80].
Other measurements sources, such as magnetometer (compass) for
measuring heading and barometer for altitude estimation, can be
fused with an IMU [59]. Also a camera can be used to measure the
relative motion [36].

In indoor scenarios the user is usually pedestrian and specific in-
formation of pedestrian movement is exploited in Pedestrian Dead
Reckoning (PDR) [12, 38, P5]. In PDR steps and possibly step lengths
are detected and these are combined with heading change.

Positioning based on inertial navigation requires absolute position
estimates from other sources. If a GNSS location is available before
entering a building, the positioning can be done indoors for a while
based on IMU data only, but eventually the location estimate will
drift from the true location. The use of floor plans can help reduce
the drift, but the use of a floor plan requires knowledge on which
map (e.g. which building, which floor) the positioning is done. It is
also possible to generate a map from IMU measurements only [63].
In such case the obtained floor plan should still be matched to a
database of floor plans to obtain absolute position information.

Using available signals has the advantage that no additional equip-
ment is needed for positioning. Some available signals that can be
used as positioning measurements in smart phones are:

* Availability of telecommunications signals e.g. is a BS or an
Access Point (AP) receivable

* Time of flight e.g. Timing Advance (TA) of Global System for
Mobile Communications (GSM)

e Signal strength e.g. Received Signal Strength (RSS) from
Wireless Local Area Network (WLAN)

 Strength of the magnetic field e.g. steel structures of buildings
affect to the strength of the magnetic field
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* Images from camera e.g. shape of a room can be extracted from
an image and then matched to the floorplan

Because these signals are not intended for positioning they do not
contain position information and the use of these measurements
requires mapping of the signal environment. Generating and updat-
ing of radio maps require different amounts of work with different
signals. Smart phones contain also low-cost inertial sensors and it is
possible to combine positioning using radio signals with information
from inertial sensors [77].

The use of TA measurement requires localization of GSM BSs [P1].
The localization can be done with a device that is equipped with GSM
for receiving TA values and GPS for getting absolute positions. In
this case there is no need for user interaction in the mapping phase
and the solved BS locations can be later used in solving locations of
devices that do not have GPS available.

Making an indoor radio map of RSS values of WLAN APs for indoor
positioning requires significantly more work than locating GSM BSs.
For generating an indoor map for WLAN positioning Fingerprints
(FPs) are collected. A FP is a measurement report that contains RSS
values at a certain location. Because GPS is not available indoors, the
measurement locations have to be entered into the system manually
or an indoor positioning system has to be available when the mea-
surements are done. The density of FPs and measurement duration
at these locations affects the positioning accuracy. The deployment
of WLAN APs is not regulated and anyone can install an AP and they
can be moved. This generates a constant need for updating the radio
map.

In the location fingerprinting, positioning is done by comparing the
current RSS values to the RSS values in FPs stored in the database
[33]. Building radio maps for large areas for location fingerprint-
ing requires a huge amount of data, because every RSS value and
corresponding IDs of APs in every FP has to be stored. Parametric
methods, for example multilevel Coverage Areas (CAs) presented in
[P4], require only a fixed number of parameters for every AP, and
thus can be used to reduce the database size [P6]. Also the required



bandwidth for transmitting positioning data [79] may affect what
kind of radio maps can be used and, thus, the positioning accuracy.

A method for reducing the work needed in radio map generation
was presented in [P3]. The method generates a radio map for indoor
WLAN positioning using FPs collected outdoors with GPS locations
and FPs collected indoors without location information. This allows
automated radio map generation, but the positioning accuracy drops
from room-level accuracy, obtained with radio maps generated with
accurate indoor location data, to wing-level accuracy.

One approach for constructing radio maps (and other maps) of an
unknown environment is Simultaneous Localization and Mapping
(SLAM). In SLAM, the map of the environment is constructed while
exploring it. The relative motion is provided by sensors like IMU.
In some SLAM-based systems other measurement sources are used
to refine the whole track. In Graph SLAM [75], occasional GPS fixes
are used to improve the mapping results. In [34], the information
of WLAN is used. The use of WLAN is based on the assumption
that, when the RSS values are similar, the corresponding locations
on a track are close to each other. This helps SLAM to avoid drift
that would be present in an IMU only based system. Publication
[64] presents a method for constructing a map modeling pedestrian
movement possibilities within a building. The method requires a
foot mounted IMU as the only measurement source.

WLAN round trip times from a receiver to an AP can be also used
for positioning. The use of round trip time requires that the WLAN
APs are localized. WLAN based on IEEE 802.11b standard has a theo-
retical granularity of 6.8 m for measuring the range i.e. the distance
between WLAN AP and the user. Positioning based on WLAN round
trip times can achieve accuracy of a couple of meters [57]. A problem
with using WLAN round trip times in consumer devices is that the
common WLAN cards use timestamps with granularity of 1 ps [27].
During that time the signal has traveled already 300 m, which is more
than the range of a normal WLAN AP and the round trip time does
not provide any information.

In addition to using camera as a gyroscope [36], the visual data can



be used for absolute positioning. In this approach the image is seg-
mented and then matched to a map of the environment. The map
can be a floorplan [31] or it can contain other landmarks that can be
detected from images [46].

The ambient magnetic field changes within buildings, because con-
struction materials, e.g. steel structures, affect it. This can also be
used as a navigation aid. Positioning using magnetic fields require
also a mapping of the environment. [26, 29]

In addition to the already mentioned aspects also the computational
resources found in mobile devices may restrict the applicable algo-
rithms, e.g. in [53] a tablet computer could process in real time a
Particle Filter (PF) algorithm with 400 particles, which is still too few
to have same estimated route on every test run.

1.2 Estimation algorithms

Estimation in the context of this thesis is the process of finding an
estimate of a state given measurements and possibly a prior state.
In positioning the state x contains 2 or 3 position variables and
possibly other variables e.g. velocity. In this section a few commonly
used estimation algorithms are presented. The presented algorithms
will be used later in this introduction and Gaussian Mixture Filters
(GMFs) will be discussed in detail in Section 2.

Sequential Bayesian Filter

The estimation of the probability distribution of the state x at time ¢
can be done using a direct application of the Bayes’ rule

p(Ya:0lX0:0)p(Xw:1))
p(Ya:n)

where p(x(.)) is the prior probability density function (pdf) of the

state defined by a dynamic model, p(yu.,lx@.)) is the likelihood

model for the measurements y(;.) and p(y.)) is the normalization
constant defined as

p(xo:0lya:n) = (1)

p(va:n) Zf P(Va:olxo:0)p(X0:0)dX0:0) [67]. (2)
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This formulation requires computation of the probability distribu-
tions of every time step at once. In the sequential estimation some
assumptions are made to make estimation more feasible. Accord-
ing to these assumptions, the predicted state depends only on the
previous state

p (x| X0:c-1)) = P(X(1)|x(e-1)) 3)
and the measurement likelihood depends only on the current state

Pinlxe:0) = pnlxe)- 4)

Using these assumptions, the marginal distribution of the state at
time step ¢ can be obtained using the following recursion steps [18]:
Prediction:

p(xlyas-1)= J p(xo)lxe—1)p(Xe—nlya:e—1)dxe- (5)

Update:

PVl xe)p(xwlyaz—n)
PVl X)) p (Xl ya:e-1)dx

pxilya:n) = f (6)

These two steps form the Sequential Bayesian Filter.

Even though the recursion formulas are simpler than (1) they do not
have general analytic solutions. In the following some algorithms that
are either exact solutions to a special case or approximate algorithms
for estimation in more general situations are presented.

In the algorithm presentations the following shorthand notations are
used X,y = X(n)|Ya:e-1) and X = Xy

Weighted linear least squares

Weighted Linear Least Squares (WLLS) can be used in situations
where x is related to measurement y through a noisy set of linear
equations

y=Jx+e¢y, @)

where J is a Jacobian matrix and ¢, is a normal distributed zero
mean noise term with a nonsingular covariance matrix R. WLLS can
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be interpreted in the sequential Bayesian framework to be a single
update of an uninformative prior. The WLLS estimate of x is normal
distributed and has mean

M:(]TR_lj)_leR_ly (8)

and covariance
P=JI'R'))L 9)

If the rank of J is less than the dimension of the state, the system has
an infinite number of solutions and matrix (/7 R~!J) is singular and
does not have an inverse.

Kalman Filter

The Kalman Filter (KF) is an algorithm for doing estimation in time
series. It was first proposed in [42] and its Bayesian filter interpreta-
tion in [32]. The estimate produced by the KF is the optimal Bayesian
estimate if the system is linear and noise terms are white and normal
distributed. In this kind of system the state evolution can be written
as

X = HoXu-1+&x, (10)

where x,, is the prior state at time ¢, ;) is a state transition matrix
and ¢, is a zero mean normal distributed noise term that is indepen-
dent of the state or measurements at other time steps. The prior is
updated with linear measurements of the form

Yoy = JwXw) + &y, an

where y(;) is the measurement value, J;;) is a measurement matrix
and ¢, is a normal distributed noise term that is independent of state.

The KF has two stages:
1. Prediction:
Uiy = Holhe-1) (12)
P(;) = Fﬁ[)P(t,l)FEIT) + W), (13)

where P is the covariance matrix of the state, W is the covari-
ance matrix of the state transition noise and the variables with
superscript — are parameters of the predicted state.



2. Update:

Y =Tl (14)
Sty =T P ity + Ry (15)
Kiy= B Jy S (16)
iy = By + KoV = ¥) (17)

Riy=(I = KupJi))F; (18)

£
Equation (14) gives the predicted measurement value y~ at prior
mean u~. The matrix S is called the innovation covariance and K
is the Kalman gain. The updated state mean and covariance are
computed in (17) and (18).

The prediction and update steps are not required to be done in order
and either step can be applied several times without the other. For
example, in situations where no new measurements are available,
the update steps can be repeated until a new measurement becomes
available. Compared to the static solution computed using the WLLS
the KF has the benefit that the state estimate contains information
from all measurements until time ¢ instead of just from the current
time and the measurement matrix does not need to be full rank. For
example, it is possible to estimate a state containing location and
velocity variables using only location measurements.

Kalman Filter extensions

If the state or measurement model is nonlinear, the KF cannot be
applied directly, but there are several extensions of the KF that allow
the use of nonlinear state models or measurements [5, 37, 39]. These
extensions apply some kind of linearization to the nonlinear models
and then update the state similarly to the KF.

In the Extended Kalman Filter (EKF) the nonlinear state transition
and measurement functions are approximated using the first order
Taylor approximations [37]. The state transition model is

X = fi(xe-1) + €, (19)
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where f(;)(x) is a nonlinear state transition function. The measure-
ment model is

Yoy = hy (X)) + &y, (20)
where /()(x) is a nonlinear measurement function.

The EKF update is done by applying the following substitutions in
the KF equations:

Uiy ™ fug-1) in (12) 21)
0

Foyn 2T in (13) (22)

ax X=HU(t-1)

y(;) N h(‘u(_t)) in (14) (23)
Jh(x) .

Joy=~ P in (15 - 18). (24)

=h)

In some cases the analytical differentiation in (22) or (24) may be
difficult.

Figure 1 shows an update of a Gaussian prior with the EKF. The mea-
surement function applied to the prior is a second order polynomial

o,
y:2=?+x —Xx+é,. (25)

The true measurement likelihood and the posterior are multimodal.
The estimate computed with the EKF is unimodal and it is located at
the same position as the left peak of the true posterior, but the minor
peak on the right is not in the EKF estimate at all.

Another KF extension, the Unscented Kalman Filter (UKF) [39] does
not require analytical differentiation and can be used instead of the
EKF. In the UKF a set of sigma points is chosen so that they have the
same mean u and variance P as the original distribution. The sigma
points are propagated through nonlinear functions and the estimate
is updated using the transformed sigma points. The UKF can be used
also in situations where the state transition and measurement noises
are non-additive, but here I present an UKF version for additive noise.

A popular choice of sigma points is [39]

Xo=U
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Measurement function

True
- = = EKF
— — — Measurement value

A

Measurement likelihood

Figure 1: Update of a prior with a nonlinear measurement using the
EKF. At the top the measurement function, its linearized ap-
proximation, and the measurement value are shown. In the
second plot the normal distributed prior pdf is shown. The
third plot shows the true likelihood and likelihood of the lin-
earized model used in the EKF. The likelihood has maximum
values at locations where the measurement function or its
approximation has the same value as the realized measure-
ment value is. In the bottom plot the true posterior pdf is
compared with the one obtained with the EKF.
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xi=u+ n+&ueL(P), 1<i<n (26)
Xi=u—vn+&ukeL(P)i—n)» n+1<i<2n,

where n is the dimension of state, ykr is an algorithm parameter
and L(P)is a matrix square root for which

L(P)L(P)'=P (27)

This matrix square root can be computed, for example, with Cholesky
decomposition. Parameter &y is defined as

Eukr = Ay (n+ Kuke) — 1, (28)

where parameters ayxr and xyxr define how much the sigma points
are spread.

Assuming that the state transition noise is zero mean additive normal
with covariance W), the prior mean and covariance computed using
sigma points are

2n
Moy = Z w; fio(xi) (29)
i=0

2n
By= Wt 3wt [ folrd - [folzo—u3) @0
i=0

where the sigma points are computed from the posterior of the previ-
ous time step using (26) and the weights are

gUKF
. L 31
O n+&uke GD
gUKF
g = rgm(l: + (1 — a%JKF + ﬁUKF) (32)
6oL .
wi=w'= ,1>0. (33)
! ! 2n+2§UKF

The parameter PBykr is related to the distribution of the state. In the
case of Gaussian distribution Byxr = 2 is optimal. [76]

In the update step of the UKF the predicted measurement value and
innovation covariance are

2n
Vo= wihe(x) (34)
i=0
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2n

. ~ 9T
S(t) = R(;) + Pyy = R(,;) +Z wl. [h(t)()(i) - y(t)] [h(t)()(i) - y(t)] . (35)
i=0
The sigma points for an update can be computed from a prior or the
propagated sigma points from the prior computation can be used.

The cross covariance matrix for the state and measurement is

Py =i we (-] otz —ve) (36)

1=l

and the UKF Kalman gain is
K :nyS(‘A. (37)
The updated estimate mean and covariance are

Moy = My + Kinn = yi) (38)

Piy= P = KinSK ;). (39)

Compared to the EKF, the UKF uses information of the state tran-
sition and measurement functions also in the neighborhood of the
mean, whereas EKF linearization is based only on the linearization
at the mean.

Among other KF extensions, the cubature Kalman Filters are simi-
lar to the UKF in the sense that they also use a set of sigma points,
but differ in the use of weights and the background theory [5]. The
second order EKF uses the second order Taylor approximation to
take also the second order terms into account. There is also a nu-
merical method for computing the second order EKF update [65].
Nonlinear functions can be also statistically linearized [23]. While the
statistically linearized KF has a good estimation accuracy, its major
disadvantage is the need of closed form formulas for certain expected
values. These expected values can be computed only in some simple
special cases [73].

Gaussian Mixture Filter

All filters that are based on only one normal (or other unimodal) dis-
tribution are unable to estimate multimodal posteriors well e.g. the

14



situation in Figure 1. To overcome this problem the Gaussian Mixture
Filters (GMFs) use sums of normal distributions to approximate a
probability distribution [71].

The pdf of a Gaussian Mixture (GM) is
pome(x) = Z w;pn(x|ui, P, (40)
i=1

where m is the number of components and w;, y; and P; are the
weight, mean and covariance of the ith component. The component
weights are non-negative and normalized so that

Zwi ~1. (41)

The mean of the whole mixture is

u= Z Wilk; (42)
i=1
and the covariance is
P=> w; [P+ —p) i — )] (43)

i=1

This thesis considers probably the most used variant of the GMF,
where the prediction and update steps for each component mean
and covariance are done with a KF extension and the weights are
updated in the update step as

w=w;px(yly;,Si) (44)

and then normalized to satisfy (41). The components can be split
into smaller components before the update and merged again into
smaller number of components after the update step.

Figure 2 shows the same update as in Figure 1 done with a 3-
component GMF. In the figure, the red dashed GMF line is the
weighted sum of the components. The GMF prior is almost, but
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Measurement function and linearizations

True
- = = GMF
— — — Component 1
— — — Component 2
— — — Component 3

Figure 2: Update of a prior using the GMF. The top plot shows the mea-
surement function and its linearization for each GM com-
ponent. The second plot shows the prior pdf and the GM
approximation of it. In the third plot the true measurement
likelihood and linearized likelihoods of the GM components
are shown and in the bottom plot the resulting posteriors are
shown.

not exactly, Gaussian. In this example, the components are updated
using the EKF. Linearized likelihoods are computed separately for
each GMF component. Two of the likelihoods have the most likely re-
gion on the larger likelihood peak on the left, but the third is sharper
and located on the smaller peak on the right. The posterior estimate
produced with the 3-component GMF is much closer to the true
posterior than the single component EKF estimate in Figure 1.

The main problem with the GMFs is how to select the number of
components so that the estimate is good enough while keeping the
computation feasible. If the system is close to linear, fewer com-
ponents are needed, but, if there are several nonlinearities, more
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components are needed to achieve a good approximation.

Section 2 and publications [P2] and [P7] discuss how to compute
the amount of nonlinearity and split the prior so that the nonlinear-
ity is reduced to an acceptable level while keeping the number of
components low. Publication [P2] presents an algorithm for find-
ing the direction of maximum nonlinearity and doing the split in
that direction. In [P7] this is extended so that the splitting can be
done in multiple directions at once. The splitting is usually done
in such a way that the mean (42) and covariance (43) are preserved.
In [1], a mixture splitting algorithm that produces a mixture whose
cumulative distribution function (cdf) converges to the prior cdf is
presented. In [P7] the Binomial Gaussian Mixture (BinoGM) is pre-
sented, which has convergence of pdf as well as of cdf.

The number of components can be reduced by removing compo-
nents with low weights or by merging similar components so that the
mixture mean and covariance are preserved. In [P7] the merging is
done recursively using the algorithm presented in [66]. The merging
methods are not discussed more deeply in this thesis. A review of
merging algorithms can be found in [14].

In [P1] a GMF is applied in localization of a GSM BS using TA mea-
surements. A TA measurement defines roughly the range from a BS
to the mobile phone. The initial estimate of a BS location is con-
structed as a GM whose components form a circular pdf around the
GPS location of the mobile phone. The components are updated
using the EKF. Because the BS is assumed static, the components
are not split. In [P1] the number components is reduced when the
weight of a component becomes low or two components have similar
mean.

There are also other variants of GMFs. Instead of using a linearized
measurement, the measurement can be approximated as a mixture
of measurements. A component this kind of mixture is

yj:hj(x)+3y,j; (45)

where ¢, ; is a Gaussian noise term. For every measurement compo-
nent there is associated weight > j Wy,j- Sum of weights is j Wy, =1
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and w,, ; > 0. Updates are done with a KF extension for each pair of
prior and measurement components. The number of components
after the update is the product of components in prior and compo-
nents in measurement. An updated weight for a component is

w;,rj X Wi wy'jPN(J’Wi,_j’Si,j) (46)

One use case for this kind of measurement models is modeling a
non-Gaussian noise. In [11], a two-component GM is used to model
measurement noise under multipath conditions. The first compo-
nent has a zero bias and the second component that approximates
the possible multipath has a positive bias. Another use case for this
kind of GMs is approximating the likelihood of a non-linear measure-
ment function with multiple linear-Gaussian components.

This kind of measurement model could be applied in the GSM BS
positioning in [P1]. Every measurement could be approximated as a
similar GM as was used in forming of the prior and computing the
posterior using a set of linear measurements instead of updating
the components with the EKF. The number of components would
grow very fast in this application. If a measurement is approximated
using 8 components then the number of components after only 6
measurements is 262144 if no component reduction is applied.

In the Generalized Gaussian Mixture Filter (GGMF) the measurement
likelihood is also modeled using a GM [50, 49]. The GGMF allows the
component weights to be negative. This allows the modeling of ring
shaped distributions using only 2 components. These models cannot
approximate very accurate measurements. This method could also
be applied in the situation of [P1].

Figure 3 shows how the GMFs mentioned above update a range mea-
surement similar to TA measurements used in [P1]. In the first row
the exact prior, measurement likelihood, and posterior are shown.
In the second row the prior is initialized using a 6-component GM
and it is updated using the EKF. The third row uses a similar GM for
the update as was used as the prior. This generates posterior with 36
components. Compared to the first GM posterior, this posterior is
symmetric as is the true posterior. In the last row the computation
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Figure 3: An update of a range measurement prior using different types

of GMFs. The green dots show the component means.
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of posterior is done using the GGMF. The GGMF estimate has only
4 components, but the posterior has larger variance than the true
posterior or other GM estimates.

In [28], the GMF update is done using a progressive scheme, where
the progression starts from an update that can be analytically solved
and ends to the true update as a progression parameter approaches 1.
The update is formulated as a differential equation and components
are split while solving the differential equation, if necessary.

Usually and in the situations that are more thoroughly investigated
in this thesis, the component weights are updated only in the update
phase. It is also possible to update them in the prediction phase as is
done in [74].

Particle Filter

Particle Filters (PFs) are Monte Carlo methods that use point masses
to approximate the probability distribution of the state. In the litera-
ture there exist several different variants of the PF [62]. The PFs are
particularly useful with nonlinear and non-Gaussian problems [15].
Increasing the number of particles makes the particle approximation
closer to optimal. In [13], a survey of convergence results of the PFs
can be found.

The pdf of a PF can be written as

p(x) =Z w;o (i —x), (47)
i=1

where 0 is the Dirac delta function, m is the number of particles, u;
is the location of ith particle and weights w; (w; > 0) sum to one.
Here I present a variant called Bootstrap Particle Filter [25]. In the
prediction step the point masses are moved according to the state
transition model

Wiy = f(li -1y, €i), (48)

where f(u; 1), €;) is a general state transition function that does not
require state transition error to be additive and ¢; is a sample from
the distribution of state transition model noise. In the update step
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particles are reweighed according to the measurement likelihood

Wi ) X Wi -y PWiolli o) (49)

and then normalized.

After some measurements, the weights of particles tend to concen-
trate on a few particles only. A few particles cannot usually approxi-
mate the true distribution well. To address this problem, resampling
is done. Resampling can be done at every time instance or when
the weight is concentrated on a small portion of particles. In resam-
pling a new set of particles is drawn from the distribution of the old
particles. All the new particles have equal weights.

A pseudocode of so-called systematic resampling (aka stratified re-
sampling) is shown in Algorithm 1. In systematic resampling a new
set of particles is selected from the old ones in such a way that there
is at least one new particle at the location of every old particle having
w> % [10]. In [16], a review of different resampling algorithms and
their properties is presented.

Drawwa((O,%])// Initial reference weight

i—1// Index for new particle locations

j<—1// Index for old particle locations

while i <m do

// If the cumulative particle weight from Ist to
kth particles is more than reference weight,
add kth particle to the resampled set of
particles

if Z;c:l wi > w then
fj—u;// New particle location
LD]'(—%// New particle weight
w<—w+% // Increase reference weight
Je—Jj+1

else

| i—i+1

end

end
Algorithm 1: Systematic resampling
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Figure 4 shows the same update example as in Figures 1 and 2 done
with a PF that uses 20 particles. Without resampling the posterior
would be the same as the particles updated with the likelihood func-
tion. In the particle cloud with resampled particles, more particles
are concentrated on the positions where the particle weights were
high. In this phase the non-resampled particles represent the true
posterior better, but after the prediction step the PF without resam-
pling has many low-weight particles at the area of the local minimum
in the center, whereas the resampled PF has more particles at the
peaks of the true posterior.

The problems with the PFs are similar to problems with the GMFs:
how to choose the number of particles so that the estimate is good
but without wasting computational resources. In [22], the number
of particles is adapted by dividing space into bins and adapting the
number of particles depending on how particles occupy bins. The
division of space into bins works in practice only in low dimensional
situations. In method proposed in [72] the amount of particles is
based on making a normal approximation of the particle cloud and
computing expected mean error. This approximation may be poor
when the estimated distribution is not normal distributed.

In [58], a rule for the number of particles in the initialization of a PF
by sampling particles from a normal distribution was given. If the
required number of particles m, is known for covariance P, e.g. from
previous experiments, then the required number of particles for P; is

Mo = M detPg (50)
2 ! V detP1 '

For the bootstrap PF the required number of particles is very high in
situations where the state has many dimensions, the state transition
model (48) has a lot of noise and the measurements are accurate. For
this kind of situations there exist PFs that take the measurements
into account already in the prediction phase. These filters are not
as simple as bootstrap PF and they require more computational
resources for a single particle, but require fewer particles for a good
approximation. This kind of PFs are, for example, Unscented Particle
Filter [48] and Auxiliary Particle Filter [55].
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Figure 4: Update of a prior using a PF. In the first plot the prior is ap-
proximated with a cloud of equally weighted particles, whose
density is proportional to the probability density of prior. In
second plot the particle weights are updated with the mea-
surement likelihood. In the third plot the particles are re-
sampled so that all particles have equal weights, but there
are more particles located where the most probable particles
were. The last plot shows the state evolution of particles after
one prediction step with and without resampling. Particles
that were not resampled are more concentrated on less likely
regions, while the resampled particles are better distributed
on the likely areas of the true distribution.
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Rao-Blackwellized Particle Filter [17] can be used when a part of the
state is linear-Gaussian and a part is nonlinear. By using a KF for
the linear-Gaussian part the dimension of the nonlinear part can be
reduced and, thus, the required number of particles.
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2 Measuring nonlinearity and using
nonlinearity information in Gaussian
Mixture Filters

When a measurement model is almost linear and the measurement
error is additive and normally distributed, the Extended Kalman
Filter (EKF), the Unscented Kalman Filter (UKF), or other Kalman
Filter (KF) extensions can be used to update a Gaussian prior with-
out causing much error. In situations where nonlinearity is high the
linearization errors involved in the update are large. A question is
how to determine when the nonlinearity is high. If the nonlinearity
is high, the estimation can be done with a Particle Filter (PF) or, in
the case of the Gaussian Mixture Filter (GMF), the original Gaussian
can be split into smaller Gaussian components until the nonlinearity
within every component is at an acceptable level. In the GMFs a sec-
ond question is how to use the nonlinearity information to perform
the splitting in an efficient way.

In the following subsections, ways of measuring the amount of non-
linearity, finding the direction of nonlinearity, and using the nonlin-
earity measures for splitting Gaussian components are presented.
The discussion will consider only the nonlinearity of measurement
functions, but the methods can be also adapted for nonlinear state
transition models. In the following, the measurement error is as-
sumed to be additive and normally distributed.

2.1 Amount of nonlinearity

The purpose of measuring the amount of nonlinearity is to know
whether the posterior estimate provided by a KF extension is good.
The most straightforward way to do this would be a direct com-
parison of the true posterior and the approximated posterior. One
measure for comparing the difference of probability density func-
tions (pdfs) p(x) and g(x) is the Kullback-Leibler divergence [44]

nKL:fln (%) p(x)dx. (51)
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When p(x) is the pdf of the true posterior and g(x) is the pdf of the ap-
proximated posterior estimate, the Kullback-Leibler divergence can
be interpreted as “information lost when ¢ is used to approximate p”
[9].

The problem with the Kullback-Leibler divergence is that an ana-
lytic solution exists only in special cases. Numerical computation
of the integral requires numerical computation of the true posterior
and, after the numerical estimate of the true posterior is computed,
there is no need of a Gaussian estimate in online estimation. The
computation of the true posterior numerically may require a lot of
computational resources. Of course, the Kullback-Leibler divergence
can be used offline to test the quality of estimates.

Next I will present approximate methods for evaluating the amount
of nonlinearity that should be easier to compute than the Kullback-
Leibler divergence. At the end of this subsection, the presented
methods will be compared by testing how often they agree with
the Kullback-Leibler divergence when comparing which one of two
updates is more difficult for the EKF.

In [61], a modified version of the Kullback-Leibler divergence (51) is

proposed
2i
i :f [ln (%)] q(x)dx, (52)

where i is an integer (only value i =1 is used in [61]), p(x) is the pdf
of the true posterior and g(x) is the pdf of the normal approximation
computed with the EKF. This modification is done to make analytical
solutions available for a wider range of measurement functions. For
measurement functions that are polynomial or trigonometric involv-
ing sine and cosine the measure (52) can be expressed in terms of
moments of the updated Gaussian g(x) [61]. Still this concerns only a
part of measurement functions and finding an analytical expression
for the nonlinearity measure may require a lot of work and numerical
integration of (52) is numerically similar problem to computing a
numerical estimate of the true posterior similarly as with computing
the Kullback-Leibler divergence.

In [30], Havlak and Campbell use the same sigma points as the UKF
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Figure 5: Variables used in the computation of the amount of nonlin-
earity according to nH&C measure

in (26) in determining the degree of nonlinearity of a nonlinear state
transition model. Here the method is applied to nonlinear measure-

ment functions. The degree of nonlinearity n““ corresponding to
the ith sigma point y; is
N “C=||h(x)—Axi—b|, (53)

where A and b are parameters of the linear model that is the least
squares fit to the measurement function at the sigma points, that is,

2n
argIZlinZ”h(;(,-)—Ax,-—bHZ. (54)
Ab i

To determine whether a situation is nonlinear, the maximal ¢

is compared to a threshold value. A least squares fit and used
variables are shown in Figure 5. The used nonlinear function is
h(x)= "73 +x2—x (25).

In [20], Faubel, McDonough, and Klakow propose a nonlinearity
measure that is computed also at UKF sigma points:

(55)
)= h(xien)||

,1|
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h(x)

® h(x)
~ o _ — — Linefitted to h(x1) and h(xz)

— — —05(h(x,)+h(x,) - 2h(x,)

Figure 6: Using a line fitted to h( ;) and h(y2) to compute nonlinearity
at h(yo) for (56).

In this nonlinearity measure the division by || h(yi)—h(yi+n) ? may

cause a division by zero.

Later in [19], Faubel and Klakow use a nonlinearity measure, which
is almost the same, but does no longer have the risk of a division by
zero. In this work, the amount of nonlinearity corresponding to each
sigma point pair is

vk 1B+ h(xien) = 2R(x0)||
U 5 :

The total amount of nonlinearity, which is compared to a threshold
value to determine whether the situation is nonlinear, is
n F&K
F&K _ Zi:l Un

Nror = —n . (57)

(56)

The nominator in ™ (55) and n*&K (56) can be interpreted as fitting
a line to go through sigma points y; and y;;, and then comparing
how much its residual is at mean y,. This interpretation is illustrated
in Figure 6

In [35], the nonlinearity criterion is based on the statistical linear re-
gression of the measurement. The covariance matrix of the statistical
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linearization error is

p=pP,-P' PP, (58)

Xy~ xx

where the matrices come from the covariances of the augmented
state that contains the prior state x~ and the predicted measurement

h(x™)
X _ Py ny
cov lh(x‘) = PxTy B, | (59)

The amount of nonlinearity corresponding to a Gaussian prior is
computed as
n'=trP (60)

In the general case, these covariances cannot be analytically com-
puted, but they may be approximated numerically. One possibility
presented in the paper [35] is to compute these matrices using same
unscented transform that is used in the UKF. The prior covariance
Py, is known and other matrices can be approximated using the
equations (35) and (36).

For a second order polynomial the statistical linearization can be
made analytically and the covariance of the statistical linearization

error is
trPHlle trPH1PH2

PEZ% tPH,PH, twPH,PH, ...| 61)

where H; is the Hessian of the ith component of the measurement
function evaluated at the prior mean. The nonlinearity measure n'!
for second order polynomials is

1 n
5 Ztr PH,PH,. (62)
i=1

In [37], was proposed that for scalar measurements the measurement
function is considered nonlinear when

tr PHPH > R, (63)
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which is similar to (62), but the nonlinearity depends also on the
measurement variance R. In [3], this criterion was used for multidi-
mensional measurements in the form

VtrP}ﬂIUL

> 1, for some i. (64)
V Riii

Because the measure (64) uses only diagonal components of the

measurement covariance R, the nonlinearity values may be inconsis-

tent if the components of the measurement vector are correlated. In

[P7], this problem is solved by decorrelating the measurements by

applying a linear discrete Karhunen-Loéve transformation

7=L(R) 'y =L(R) " h(x)+ L(R)¢,. (65)

The covariance of y is an identity matrix and thus the transformed
measurements are independent and can be treated separately as
scalar measurements.

An example where (64) without decorrelation gives a poor estimate
of the nonlinearity has identity prior covariance matrix and measure-
ment

100x“]

100x7) + Xy,

10000 10000
+”"y”’"y”N(O’[loooo 10001]) (66)

y=Mﬂ=[

These measurements are almost linear according to (64)

\/trPfﬁIU¥1

— =0 (67)
v R

\/trPU¥2PPb

- ~0.02. (68)
v Riz2)

100 O
100 1

1 0
S

After decorrelating with l

j= [xm
- 2
X2

] the measurement is




and the amounts of nonlinearities are

\/ trPHlle

(70)
v Rug
tI‘PHzPHg
=2>1 (71)

and the second element of the decorrelated measurement function
is considered highly nonlinear. Before decorrelation a large amount
of correlated Gaussian noise affects both measurements. In (64) the
cross terms are not taken into account and the diagonal elements of
the covariance matrix have so large values that the nonlinearity is
deemed low, but when the measurements are decorrelated it can be
seen that there is a significant amount of nonlinearity.

In the decorrelation the choice of L(R) has an effect on the individual
nonlinearity values. However, the sum of squared decorrelated non-
linearities is independent of the choice of L(R), because the trace
term of the ith element of the decorrelated d-dimensional measure-

ment is ., .,
trP (ZL(R)[‘]}” H,-) P (ZL(R)[‘]}” Hi) (72)
i=1 i=1

and the sum can be written as a new nonlinearity measure n®:

itrp (iL(R)[—j}i] Hi) P (i L(R); Hi)
]:1 i=1 i=1
Ztr

=1 i

Due to this, the larger nonlinearity value for decorrelated measure-
ment components of (66) is in the range from 1 to 2 depending on
choice of L(R).

d
> L(R), L(R)',, PH;:PHy (73)
1 k=1

I M&

[N

[MPH PH.

TTM&

In [P2], a squared version of (64) is used and a numerical approxi-
mation for computing tr PHPH is given. Matrix Q whose elements
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Figure 7: Second order polynomial fit to sigma-points

are
[A(u+AD)+h(u—A;)—2h(u)] Ji=]
Quji=1 [Alu+Ai+A)+h(u—A—A)- .74
2h(u) = Qi1 — Quj.] i ]

where A; =y L(P).;; and y determines the spread of the evaluation
points, can be used as an approximation

Q~7y?L(P)" HL(P). (75)

This approximation is exact when the measurement function is a
second order polynomial [P2]. The trace can now be approximated

as
tr PHPH ~ tr 3—4@ (76)

This can naturally be used also with multidimensional nonlinearity
measure (73)
tr PH;PH; ~ trQ’—?f, 77)
Y

To reuse measurement function evaluations in the UKF, y can be
chosen to be y/ 1 + Eyxke.

Figure 7 shows a second order polynomial fit to sigma-points. The
numerical computation of nonlinearity n® using (74) uses this poly-
nomial approximation.
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The measures (76) and (56) are related: Q[zi,l] =2n"* and when Q is
diagonal

trQQ =2nnks. (78)
F&K

This means that n;5; does not take the non-diagonal terms of Q into
account and is not normalized in the sense of the sigma point spread.

The nonlinearity measure n® has the following benefits over n', nt&
and nH&C;

* The result is independent of chosen sigma points. In both
nF and n"&C the used matrix square root L(P) and the sigma
point spread affect the results. When using (76) to approximate
tr PHPH there may be some variation based on the chosen
sigma points.

e The result is independent of used units and the measure is
dimensionless

* The effect of measurement noise level is taken into account

Because of these properties the nonlinearity measure n® can be used
with an absolute nonlinearity threshold e.g. 1 in (64) while thresholds
for nH,ntX and nH&C are case dependent. The drawback of measures
based on trpg# is that the H; has to either be analytically com-
puted or, if it is approximated numerically with (74), the number of
required measurement function evaluations is increased from 2n+1?

2
o S 41,

The reason for taking the measurement covariance, R, into account
is that the nonlinearity affects more when measurements are more
accurate and then also the measure becomes independent of used
units. An example of the effect of measurement variance is shown
in Figure 8. The figure shows contours of exact posterior distribu-
tions compared to normal distributions having the same mean and
covariance. The measurement function used in the figure is

h(x)— — X+ &y (79)

with realized value 0 and normal measurement noise with variance
R. The prior is zero mean normal with covariance P. Because the

1 nH can be computed also with other number of measurement function evaluations
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Figure 8: Posteriors with different prior and measurement covariances
and the amount of nonlinearity computed with different
methods presented in this section.

measurement function is a second order polynomial, numerical com-
putation of n® (76) would produce exact results. The black lines show
contours that contain 1/3 and 2/3 of the exact posterior probability.
The dashed red lines show corresponding lines for a normal distribu-
tion having the same mean and covariance as the true posterior. The
figure shows how the true posterior is closest to the normal distribu-
tion when the prior covariance is small and measurement covariance
is large and also then the nonlinearity n® is smallest. The Kullback-
Leibler divergence n*' and n®&H give similar orders of the amounts
of nonlinearity as nR, except that they consider the last plot slightly
less nonlinear than the first plot.
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The values of nonlinearity measures n,nix, nyis are affected by

the prior covariance but are not affected by the measurement covari-
ance and the values will change if the sigma points are selected in
some other way. Both nfX and nH&¢ could be improved by using
Mahalanobis distance with covariance R instead of the Euclidean
norm. Similarly n*! could be enhanced by using R to normalize it as
in (73).

The numerical methods that use UKF sigma points or the second
order polynomial approximation may fail in some special cases. For
example, consider a one-dimensional prior state with zero mean and
a measurement function

h(x)=x3. (80)

When this measurement function is evaluated at u~ =0, the Hessian
is 0 and so tr PHPH = 0. The symmetric sigma points are: —y, 0 and
x - Because — 3+ y3—2-0%3 =0 both nt¥X (56) and ng computed using
(74) indicate zero nonlinearity. The linear model (54) fits perfectly to
data points (A = y2, b =0) and so also (53) indicates zero nonlinearity.
Nonlinearity measure n* (60) could detect nonlinearity depending
on the points used for the statistical linearization.

Next the different nonlinearity measures are tested by computing the
nonlinearity estimates when varying measurements are applied to
varying priors. The measured amounts of nonlinearity in different
test situations are compared pairwise and then compared if their
order agrees with the Kullback-Leibler divergence n*! (51) of an EKF
update compared to the true posterior. To evaluate this I compute
the following measure

Zi,j

sign (m - 77]') —sign (77£<L - n}d)
2 |

where 1); and n); are the amounts of nonlinearity in the ith and jth
case using the evaluated nonlinearity measure and n;" and n}" are
the amounts of nonlinearity according to the Kullback-Leibler diver-
gence. The two measures agree, if the signs of the differences are the
same. If a nonlinearity measure gives same nonlinearity value for

(81)
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two situations, i.e. it is indecisive, it is considered to be half right by
the measure (81).

Because nX! is not symmetric it is also tested with the distributions
exchanged. This is denoted with n¥'. Nonlinearity values for X,
nXL, and nR&H are computed using numerical integration. n® is tested
with analytical Hessians and with numerical computation of (76),

which is denoted with ng. n" is computed using UKF sigma points.

In the test setup the prior was updated using two range measure-
ments from two Base Stations (BSs)

y=Ix—rssll+ey, (82)

where rps is the location of a BS and x contains two position vari-
ables. Five parameters are varied between three possible values and
all the combinations are gone through. This results in 3° =243 differ-
ent combinations and 59049 nonlinearity value comparisons. The
parameters and their values were:

. [=2] [o] [2
Prior means: o I’lo 0
4
0

¢ Prior covariances: 0

BS locations: (l_oﬂ ,

¢ Measurement values:

o]
1
0y
4
o
5

M rement rin-'1040 4 -l
easueecovaaces.01,04,_11

In Table 1 the agreement of different nonlinearity measures with the
Kullback-Leibler divergence is shown.

Among the tested nonlinearity measures (excluding m), the mea-
sure nR& agrees most often from the tested methods with the
Kullback-Leibler divergence, but it cannot be analytically evaluated
in every situation e.g. it is unclear if it has an analytical solution in
the tested situations. It can also be noted that even though definition
of nR&H (52) is almost same as K- (51) it agrees more rarely with nX..
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Measure |T)KL nR&H R 775 ik pHEC  pH

Agreement % with nXt | 89 84 77 78 70 70 71

Table 1: The agreement percentage of the evaluated nonlinearity mea-
sures with the Kullback-Leibler divergence on 59049 compar-
isons.

From the fast numerical measures n® and ng give similar results that
are better than results of n™X, nH&€ and nH, which are again quite
similar.

2.2 Direction of the maximum nonlinearity

In addition to determining the amount of nonlinearity, the direction
of nonlinearity can be estimated. This information is used later in
Section 2.3 for constructing a Gaussian Mixture (GM) so that the
number of components is higher and components are smaller in the
direction of nonlinearity.

In both [30] and [19], a similar approach is used for finding the direc-
tion of the maximum nonlinearity. In [30], the direction of maximum
nonlinearity is the eigenvector corresponding to the maximum eigen-
value of matrix C, which can be computed as

T’H&C
i=0"1i
p= Z Wiy (84)
i=0
C= Z wi(yi =i —w' (85)

In [19], the amounts of nonlinearity are computed for sigma point
pairs and the C matrix is

(xi—20) (i = x0)"
C= F&K ) (86)
P
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To avoid the computation of the eigenvector corresponding to the
largest eigenvalue, [19] presents also an approximation for the direc-
tion of the maximum nonlinearity, which is

2 (i = x0) .
I 75 (i = x0) |

(87)

In [35], the direction of the maximum nonlinearity is determined
by evaluating for which eigenvector u; of the prior covariance the
associated nonlinearity 7j}!

7k :J ||h(xv) —A(u+vu;)— b”2 pn(u+vu;, u, P)dv (88)

is largest. This can detect the nonlinearity only in the directions of
the eigenvectors of the prior. Because this integral does not have
analytic solution in general, numerical integration has to be used.

In [P2], the direction of the maximum nonlinearity is computed as
the eigenvector of PH corresponding to the largest eigenvalue in
magnitude. In a set of equally probable state vectors

(x —w)"P~}(x — u) = constant (89)

the eigenvector of PH corresponding to the largest absolute eigen-
value maximizes (x — u)" H(x — u). This can be seen as finding a
vector that maximizes the second order term of the Taylor series of
the measurement function

h(x)%h(,u)+](x—,u)+%(x—u)TH(x—,u)jL.... (90)

The eigendecomposition
L(P)"HL(P)~Q=UAU" (91)

can be used to numerically compute the direction vector of the maxi-
mum nonlinearity a as

a=L(P)Ue;, (92)
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| H&C[30] F&K[19] H[35] AS[P2]
aukr =05 | 22.3 223 223  3.53-10°
aukr=1073 | 22.3 22.3 22.3 0.762

Table 2: Average error on estimation of the direction of the maximum
nonlinearity in degrees.

where i is the index of the largest eigenvalue in magnitude and e; is
the ith column of an identity matrix.

This direction of nonlinearity was introduced only for one-
dimensional measurements and for multidimensional measurement
each measurement element has to be treated separately. If the mea-
surement errors are linearly dependent, decorrelation (65) should be
applied before this.

In [P7], the different nonlinearity direction estimation methods were
tested in a two-dimensional case where a scalar measurement func-
tion

h(x)=e""*, (93)

where b was randomly chosen, was evaluated with an isotropic prior.
This measurement function has all of the nonlinearity in the direction
of b, because the component of x that is perpendicular to b does
not affect the measurement function at all. Here I do the same test
and include also the direction computation proposed in [35]. The
test is done 10000 times with random b and with 2 different values
for ayxr = [0.5,1073], which also affects the y in (76). Table 2 shows
the mean errors of the computed direction of nonlinearity. Methods
H&C [30], F&K [19] and H [35] result in same error of to 22.3 degrees.
This is close to choosing the main axis, which is closer to the direction
of nonlinearity, as the direction of the maximum nonlinearity. The
method proposed in [P2] resulted in an error of less than a degree,
depending on the value of aykg.

Figure 9 shows an example of the determining of the direction of
nonlinearity. The background shows the value of function (93). The
circles are the used sigma points and the diamonds the additional
points required for computation of Q. The nonlinearity direction
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Figure 9: Different estimates of the direction of the maximum nonlin-
earity and the sigma points used to compute them

produced by the algorithm from [P2] and the true nonlinearity are so
close to each other that they are drawn with a single arrow. Similarly
estimates produced by algorithms from H&C, F&K and H produce
identical estimates, which are aligned with a sigma point pair.

2.3 Use of nonlinearity information in Gaussian
Mixture Filters

The amount of nonlinearity is used in GMFs to determine whether
a component update with a linearized KF produces a good enough
posterior estimate. If the nonlinearity is low, the update can be done
with a KF extension, but if the nonlinearity is considered high, the
prior component is split into smaller components.

Usually the amount of computational resources give some upper
limit for the number of components and in many GMF variants also
the component weight is used for choosing the next component
to be split. In some GMF algorithms found in the literature, the
split Gaussian mixture is generated without using the information
of the direction of nonlinearity. If the measurements are linear in
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some dimensions, this causes generation of an excessive number of
components in splitting, because the splitting is done also in linear
dimensions, which is unnecessary. Examples of this kind of GMFs
are Prior Density Splitting Mixture Estimator [61], Box GMF [1, 3],
Sigma Point GMF [4], Adaptive Gaussian sum squared-root cubature
Kalman filter [81], and Split and Merge Unscented GMF [20].

In [61], the nonlinearity measure n*&" (52) is computed for every
resulting component and the prior is split into smaller components
until the maximal nonlinearity and the sum of nonlinearities of the
resulting components are below set thresholds. A component is split
along all the dimensions of the prior covariance (unless splitting di-
rections are manually determined). The splitting is based on precom-
puted parameters for 1-dimensional GM that approximates a normal
distribution with a zero mean and a unit variance. If the parame-
ters for the ith component of an m-component one-dimensional
mixture are denoted as weight w,, ;, mean (,,; and variance o2, ,.
Parameters for a resulting component are

w=1uw l_[ Wmn,c; (94)
i=1
Um,e,
u=L(R)| * |+uo (95)
vacn
P=L(R)diag(c? . ,...,0%  JL(B), (96)

where w is the weight of split component, y, is its mean, L(P,) is
the Cholesky decomposition of the covariance of the split compo-
nent, ¢; is an index in range 1,..., m, and 7 is the dimension of the
state. For the complete mixture all combinations of ¢; are used. The
number of resulting components of a split of one component grows
exponentially as a function of the state dimension myor = m™".

In Box GMF [1, 3], the nonlinearity of a component is determined us-
ing the nonlinearity measure (64). A nonlinear component is divided
by a grid and each grid cell is replaced with a normal distribution hav-
ing the mean and covariance of the pdf inside the cell and a weight
equal to the amount of probability mass inside the cell. The resulting
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mixture converges weakly to the prior component i.e. the cumulative
distribution function (cdf) converges, but the pdf becomes more
peaky when number of components increases. To reduce the peaki-
ness of the prior approximation the component covariances can be
made larger, but then the covariance of the original component is no
longer preserved [3]. The number of components also in Box GMF
grows also exponentially.

In Sigma Point GMF, [4] only one-dimensional measurements were
considered and the amount of nonlinearity was computed with the
one-dimensional version of (64). Sigma Point GMF spreads the result-
ing components so that they have means similar to the UKF sigma
points in (26). This produces 2n 4+ 1 components from every split.
Even though it is no longer an exponential number of components it
can still be very ineffective when the state dimension is high.

In [20], [81], [19], and [P2], a prior component is split into two equally
weighted components so that the mean and covariance of the mix-
ture do not change?. The parameters of new components are

e =po++/Ba (97)

p-=po—+/Ba (98)

P=PB—Baa” (99)
Wo

w=-", (100)

where u; and u_ are new component means, P, is the component
covariance before splitting, P is the new component covariance, a is
the displacement vector of the mean that determines the direction
where new component means are located compared to the original
mean, and  determines the shape of the resulting components. The
parameter 3 is chosen from range [0, 1], where 0 produces compo-
nents having same covariances as the original component and 1
singular components. Figure 10 shows the effect of the choice of
on the shape of the resulting components.

In [20], the component to be split is chosen to be the one with high-
est posterior probability (44) that has the amount of nonlinearity

2 [19] presents also similar equations for splitting into three components at once
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------ Original component
Resulting component

Figure 10: The effect of the value 8 on the shape of resulting compo-
nents [P2]

according to the measure (55) above a set threshold. The direction
of splitting a is chosen to be the direction of the eigenvector, uyax,
corresponding to the largest eigenvalue, Ayax:

In [81], the splitting direction the same, but the component to be
split is chosen using the nonlinearity measure niat (57).

In [35], the vector a is computed as in (101), but instead using eigen-
vector corresponding to maximum eigenvalue, the eigenvector is
chosen to be the one that produces most nonlinearity according to
(88). The component to be split next is the component with highest
value of

w (1—e ), (102)

where I' is a weighting factor. When I = 0 the value of the nonlinearity
measure n'! (60) determines which component is split and when
I'=1 the component with the largest weight is split.

In [19], a is chosen to be

a=u, (103)

where u the is eigenvector of B, closest to the direction of the maxi-
mum nonlinearity computed using (86) and A is the corresponding
eigenvalue.
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In [P2], a method called the Adaptive Splitting (AS) was presented. In
the AS the splitting is done in the direction of the maximum nonlin-
earity computed using (92). The change of the trace term tr PHPH
in this splitting can be computed. The trace term before splitting is

tr B HRyH=tr L(Ry)" HL(Py)) L(Py)" HL(R) = ZA?, (104)

where A, is ith eigenvalue computed in (91), and after the split the
trace term becomes

trPHPH=(1- B2+ A2, (105)
J#i

The components are split into two until the amount of nonlinearity
according to measure (64) is below 1 or the maximum number of
recursions is reached.

The division of the prior into two components recursively one compo-
nent at a time in the direction of the maximum nonlinearity preserves
the mean and covariance of the original distribution, but does not
converge to the original distribution in terms of the pdf or cdf.

In [30], the splitting is done by replacing the first dimension of an
n-dimensional standard normal distribution with a precomputed
mixture®. Then an affine transformation is applied to align the first di-
mension of the new components with the direction of the maximum
nonlinearity and to scale and transform the mixture to approximate
the original prior well. Precomputation of the mixture parameters
allows to use more computational resources in optimization than
computing the parameters during the estimation process. The pre-
computed mixtures require storing or transmitting mixtures with
different numbers of components to the positioning device. For one-
dimensional mixtures the storage requirements are rather small. This
method does the splitting only in one direction and so it does not
work well in situations where multiple dimensions are nonlinear.

In [P7], splitting of a prior component using weights of the binomial
distribution is presented. This kind of mixture is called the Binomial

3 [35] proposes similar procedure as an alternative to splitting into 2 components
recursively.
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Gaussian Mixture (BinoGM). When the number of components is
increased in the BinoGM the pdf and cdf converge to the pdf and cdf
of the prior component while preserving the mean and covariance.

In addition to the convergence results, [P7] presents algorithms and
rules for the practical use of the BinoGM in a filter called the Binomial
Gaussian Mixture Filter (BinoGMF). In the BinoGMF, measurements
are decorrelated (65) and each decorrelated measurement is treated
separately. The amount of nonlinearity for a componentis tr PH; PH;,
where H; is the Hessian of the ith element of the decorrelated mea-
surement function. In the BinoGMF, the component splitting can
happen in multiple directions. Because the nonlinearity measure
can be written as a squared sum of eigenvalues of PH (104), each
squared eigenvalue can be seen as the amount of nonlinearity to the
direction of the corresponding eigenvector. The splitting in multiple
directions at once saves computational resources as the nonlinearity
measure is evaluated only once.

In the BinoGMF each new component has the same covariance

1 1
P = L(PRy)Udiag (— )UTL(PO)T, (106)
ms my

where U is computed using eigendecomposition (91) and m; is num-
ber of mixture components in the ith direction. The nonlinearity of
aresulting component is

22
L (107)

tr PHPH =
2
where A; is the ith eigenvalue computed with eigendecomposition
(91). It is shown in [P7] that if the required number of components for
achieving a desired nonlinearity level is minimized and the integer
nature of m; is neglected the optimal values for m; satisfy

2
m;

2
=—Lvm;=1 (108)
j

.- 22 .
on conditions m; > 1 and Z —5 = Nlimit, where 1y is the threshold
value for nonlinearity. The parameter value m; =1 is used for direc-
tions which would otherwise have number of components m; < 1.
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The component mean is

201—m1—1
1 1 ) 20— My —1
m)---ym .

u:L(PO)Udiag( + o,  (109)

2c,—m,—1

where c; is an integer 1 < ¢; < m; and the whole mixture contains all

combinations of c;. The weight of a component is

e (m;—1\ (1™
1 [ [ A

i=1

where w is the component weight before splitting. Splitting in only
nonlinear directions helps to keep the number of components low.
In the BinoGMF the maximum number of resulting components of
splitting a component is defined to be proportional to the weight of
the component.

The above equations for splitting are similar to splitting done in
[61] (94)-(96). The main difference is that the BinoGM split assigns
the number of components for each dimension according to the
nonlinearity in that dimension and reduces the amount of required
components. When the number of dimensions, which are considered
almost linear, increases, the number of resulting components does
not change and in this kind of situations the BinoGMF can avoid the
exponential growth of the number of components.

Figure 11 shows the forming of the GM in the BinoGMF. The back-
ground contours of the top row show the second order term of a
measurement function, the arrows show the directions of eigenvec-
tors in (91), and the ellipse is the 20 ellipse of the covariance matrix.
The top left plot shows the original component and the squared
eigenvalues are )Lf =8 and Ag = 2. According to the rule (108), the
resulting mixture will have 4 components in the direction of the first
eigenvector and 2 components in the direction of the second eigen-
vector. The resulting components will all have the same covariance.
The 20 ellipse of this covariance is shown on the top right. The total
nonlinearity is reduced to 1. The bottom left plot shows the pdf of
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Figure 11: An example of nonlinearity reduction and a generation of a
BinoGM. The background of the top row shows the second
order term of a measurement function. The total nonlinear-
ity is reduced from 10 to 1 for the resulting component. The
bottom left plot shows the pdf of the original component
and the bottom right plot shows the pdf of the BinoGM.

the original component and the bottom right plot shows the pdf of
the resulting BinoGM.

Some of the component splitting methods presented in this section
are evaluated in Figure 12. The figure shows the mean residuals
of the estimated means to the mean of the true posterior in four
different scenarios. Markers show the 5%, 25%, 50%, 75%, and 95%
quantiles of the residuals. Each test scenario was run 400 times. The
different nonlinearity based limits for number of components were
not tested and the maximum number of components was limited to
16. All component updates were done using the UKF with parameters
auxr = 1, Kykr = 0 and Bykr = 2. The methods that use the UKF sigma
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Figure 12: Quantiles of mean estimation errors of GMs generated with
different splitting strategies in four test scenarios. All GMs
are updated with the UKF.

points for nonlinearity evaluations used these same parameters. The
scenarios are:

* 2D range — a range measurement in two-dimensional position-
ing

* 2D 2nd order — measurement consists of a second order poly-
nomial term aligned with a random direction and a linear mea-
surement aligned with another random direction

* 4D speed — a speedometer measurement with a highly uncer-
tain prior

e 10D third order — a 3rd order polynomial measurement along a
random direction in a ten-dimensional state
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Detailed explanations of the test scenarios can be found in [P7].

In the figure, the method S&M is from [20]. The method F&K is
from [19] and splits each component every time into three. H&C
was implemented with different offline optimization than originally
presented in [30], but this should not affect the results. Rauh from
[61] used the same offline optimized mixtures as H&C but splits
the prior into multiple directions at once. Huber was implemented
according to [35]. AS is from [P2] with the alteration that it splits the
most nonlinear component into two instead of splitting components
recursively until the nonlinearity threshold is reached. The BinoGMF
is implemented according to [P7].

In these results, the use of the BinoGMF for splitting a prior com-
ponents results in the most accurate posterior. The method Rauh
that splits the prior along every direction is not shown in the 10D
scenario, because splitting the prior into two along 10 dimensions
would generate 1024 components. In this scenario the AS and the
BinoGMF were the only methods that improved the median error
compared to the UKF. This is due to the accurate estimation of the
direction of the maximum nonlinearity.

The AS has better accuracy than the BinoGMF sometimes when the
Hessian H changes much within the prior i.e. when the second order
approximation of the measurement function within the prior is inac-
curate. In [P7] it was found that in such cases the sigma point spread
in the BinoGMF should be larger in the nonlinearity computation
than commonly used in the UKF implementations. Figure 13 shows
a situation, where the AS has better accuracy than the BinoGMF.

On the left the background contours show the pdfs of different priors
used and on right the posterior pdfs are shown. The white dashed
line shows the maximum likelihood circle of the applied range mea-
surement and the green dots are the component means. ayxr defines
the sigma point spread in the numerical computation of nonlinearity.

In the figure titles, m is the number of components when the splitting
stopped. In the BinoGMF the nonlinearity value is not evaluated for
resulting components whereas AS does splits until the amount of

nonlinearity in every component is under a set threshold **22 <1,
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Prior True posterior

BinoGMF QAUKF— 0.0017 m = 2
KL=0.011 KL=1.189

BinoGMF aykr= 0.5, m = 10
KL=0.016 KL=0.077

ASO&UKF: 0.001, m =8
KL=0.029 KL=0.040

Figure 13: Comparison of priors and posteriors of the AS and the
BinoGMF with different parameters
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KL is the Kullback-Leibler divergence (51), which describes how good
is the GM approximation of the true distribution.

The BinoGMF that uses small aygr values uses numerical approx-
imation of Hessian H that is close to the analytical Hessian at the
mean. The analytical solution has all the nonlinearity tangential to
the range measurement circle. This results in splitting only in that
direction. When the aykr value is increased, the numerical approxi-
mation takes into account also the error in the direction of the range
measurement. This results in more components and more accurate
posterior estimate. The AS splits every time in the direction of the
maximum nonlinearity and because the amount of nonlinearity is re-
evaluated for new components the choice of the sigma point spread
is not as important as with the BinoGMF.
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3 Linear models for positioning problems

The previous section considered methods for evaluating the non-
linearity within a Gaussian component used in a Gaussian Mixture
Filter (GMF). When the amount of nonlinearity was small, the com-
ponent was updated with a Kalman Filter (KF) extension and when
nonlinearity was high the component was split into smaller compo-
nents. In this section a different approach is considered. Instead of
locally linearizing a nonlinear model, a globally linear model is used.

While the previous section considered general situation and can be
applied to various different estimation problems, the construction of
a globally linear model is case specific and in this thesis positioning
problems are considered. The problems considered are real-world
problems and the used models are only approximate models of true
phenomena. The solutions to the linear models are fast to com-
pute and thus they can be applied in real-world situations, where
computational capacity is limited.

The benefits of using linear models and assuming noise normally
distributed are as follows:

* Closed form solutions exist e.g. the KF and the Rauch-Tung-
Striebel smoother [60]

* Algorithms are fast

¢ The result is a normal distribution, which is unimodal and has
the mean and mode in the same point

The drawbacks are as follows:

* Models are more restricted, it is possible that some information
cannot be used

e Assumption of normally distributed noise is not always good

 There is no general algorithm for finding a linear model to be
used instead of a nonlinear model

* No good linear model exists for every problem

In some publications “tricks” are applied to make a linear model from
nonlinear, but the solutions computed are not solutions to original
problem [70, ITI-C].
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Figure 14 presents three situations of estimation with a linear
and nonlinear model. In every situation the nonlinear model is
¥ = x +2sin(x) and the linear model is y = x. The nonlinear model
is assumed to be the “true” model. Three different ways to compute
an estimate of state x given measurement y are discussed:

1. Solving x from the linear model

2. Solving the estimate from the nonlinear model using a lin-
earization

3. Solving the estimate from the nonlinear model using an itera-
tive solver that converges to a local optimum

In the first subplot, the linearization point is close enough to the true
state to produce a linearized estimate close to the true state. If the
linearization point is used as an initial state of the iterative solver, it
will most probably converge to the correct local optimum. In this
case the linear estimate has much larger error than the linearized
estimate.

In the subplot in the middle the situation changes. The true state is
further away from the linearization point. The estimate solved from
the linear model is now better than the estimate solved from the
linearized model. An iterative solver would have a risk of not finding
the global optimum, but converging to a local optimum, because
there are two local optima between the linearization point and the
true location.

In the bottom plot, noise is added to the measurement and the mea-
surement does not intersect with the true model in the location of
the true state. In this case all the local optima have more error than
the linear estimate and the linear estimate is the most accurate.

These examples show how an accurate nonlinear model can produce
better results than the linear model, but if there is no good prior infor-
mation of the state or if the measurements are noisy a linear model
may provide better results. Of course, not all nonlinear models have
this good linear counterpart, but in the following subsections three
real-world situations, where a linear model has benefits over a non-
linear model, are presented. The situations are based on publications
[P3] - [P6].
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Figure 14: An example of estimates obtained from linear, and lin-
earized, and nonlinear models
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3.1 Generation of a radio map using unlocated
fingerprints

Generation of a radio map using unlocated Fingerprints (FPs) arises
in the situation when one wants to generate a radio map for Wireless
Local Area Network (WLAN) positioning indoors, where both Global
Positioning System (GPS) and manual position estimates are unavail-
able. This is the case when WLAN mapping is done by crowdsourcing
and has GPS position estimates only outdoors. This section is based
on publication [P3].

The problem at hand is shown in Figure 15. The FPs outside the
box have position information and the FPs inside are unlocated.
Connections show which WLAN Access Points (APs) were received
at a FP. The goal is to build a radio map of APs. Here I present
an overview of the algorithms in the context of the thesis. The full
algorithms and derivations can be found in [P3].

e AP +  Unlocated FP ¥ Located FP Connection
ES
\ : S
\ .
\ ot

Figure 15: Unlocated and located fingerprints forming connections
with APs [P3]
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The first algorithm used is a very simple mean algorithm that is used
as a baseline in tests. The location of tth FP z; in this model is

(111)

| zcps if GPS is available
“T1 T jepp = if GPS is not available ’
where zgps is a location estimate provided by GPS, rap,; ;-1 is an old
estimate of the ith AP and M is the number APs in the ¢th FP. The
updated AP location is

t—1)rapi—1+2
rAP,i,t:( )Al;,t,t 1 t’ (112)

when ith AP is received t times.

In the second model a Pathloss (PL) model is used. In this model, the
distance to an AP is related to Received Signal Strength (RSS) at the
tth FP using model

RSS,-J = RSSO - 10alog10 HZ[ — I'ap,i

|+ey.00 (113)

where RSSy is the signal strength 1 meter from the AP, « is an attenu-
ation factor, z, is the location of tth FP, ryp; is the location estimate
of ith AP and ¢, ; is the measurement noise. Some of the z; are un-
known (unlocated FPs) and some are known. The map is generated
and positioning is done in two dimensions.

In [P3] the distance is solved from (113) without taking the measure-
ment error into account

RSS; ; —RSSo

|z¢ = rap,i| =100 4 (114)

Estimates for locations of APs can be solved from a set of nonlinear
equations containing one equation (114) for every received AP in
every FP. This causes the system to become large when the number
of measurements grows.

To limit the number of equations it is possible to consider only the
positions of APs and not FPs. Because the distance between two APs

4 In [P3], this is equation (1) and has a sign error
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is less or equal than the sum of their distances to the location of a FP,
the following inequality holds

||Zt —I'api|| + Hzt - T’AP,jH > ||rAP,i — "AP,j”- (115)

For each pair of APs received simultaneously in an unlocated FP only
one inequality is required

RSS; ; —RSSo RSS; ; ~RSSo

mtin[lo o +107 1 ]z”rAP,i—rAP,jH, (116)

where the left hand side of the inequality is the smallest observed
upper limits for distance between the APs. Using only the upper
limits for distances between APs limits the number of equations to
be solved, but loses some information. But even though the number
of inequalities does not increase when new FPs, where APs i and j
are received, are added the upper limit may become lower and the
estimate can be thus improved.

The AP locations are solved from nonlinear a set of nonlinear
equations (114) or inequalities (116) using the Gauss-Newton al-
gorithm [7]. The Gauss-Newton algorithm is an iterative algorithm
that does not necessarily converge to a global minimum.

In addition to the nonlinear models, a linear model was introduced
in [P3]. The linear model employs the idea that the set of locations
where each pair of APs can be received simultaneously has its own
mean. Thus a FP, where APs i and j are received simultaneously, is
located at

Zr= T'Apyi +5i,j +£z,i,j = I‘Ap,]' +5j,i +Sz,j,i) (117)

where 0;; and 6, ; are translation vectors from the AP locations to a
virtual mean of FP locations and ¢, ; ; = ¢, ; ; is a translation vector
from this mean to the true FP location z,.

Because in the mapping phase, the user locations are not of interest,
they can be eliminated by taking a difference between locations of
two APs

rAp,i—rAp,j:(Sj,i—ﬁ,-,j. (118)
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If the translation vectors are assumed to be independent zero mean
random vectors, the variance of an AP location difference has zero
mean and covariance

COV(I’APJ’—TAP,]’) =covdj;+covo;;. (119)

The translation vectors are assumed to be time invariant, which
means that having multiple measurements where both APs were
received does not affect the estimate. The FPs with GPS locations are
used also as linear measurements

M
Z i—1 RGPS,

Tap,i = # + €gps, (120)

where zgps ; is a location of a FP where GPS was available and ith AP

was received and &gps is a normal distributed noise term.

In simulated tests in [P3], the measurements were generated using
(113) with normal distributed noise. For APs a maximum range was
used to determine whether the signal was received at a FP. The
locations were solved using the mean model (111), the nonlinear
models (114), and (116) and linear model (117). The transformed
measurement noise is not anymore normal in the equations (114)
and (116), but this error was considered small compared to real-world
modeling errors. The linear model was tested also with variances of
(119) based on the signal strengths so that weak measurements were
transformed into large variances of 6 and strong measurements to
small variances.

Figure 16 shows the simulated results for positioning APs as a func-
tion of measurement noise. Simulation was done by evaluating the
accuracy of each method for 11 levels of noise 864 times. The method
“Mean” is the algorithm that computes the weighted mean recursively
(111). The Access Point Least Squares (APLS) uses the linear model
(117) and Variance Access Point Least Squares (VARAPLS) is the lin-
ear model with variable weighting. Gauss-Newton (GN) uses (114)
and Gauss-Newton Max Range (GNMax) (116). GN and GNMax have
also versions with initial guess taken from the APLS, denoted with
“w prior” in the legend. Otherwise the initial guess for all the AP
locations in GN and GNMax was the mean of the located FPs i.e.
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Figure 16: Simulated results with different noise levels for locating APs
with unlocated FPs

in the first Gauss-Newton iteration all FPs had same location.. The
linear methods outperformed all the nonlinear methods when the
measurement noise level was over 9dBm. The figure shows also that
the nonlinear methods were over 100 times slower than the linear.
The use of APLS as the initial guess for GN improved the accuracy;,
but did not have a significant effect on the computation time.

In [40], the standard deviation for the RSS of a static receiver was
measured to be between 1dB and 5dB, but the mean was changing
up to 4dB depending on the orientation of the user. In [82], the
standard deviation of WLAN RSS values for the model (113) was
found to be usually more than 10dB. In their tests the orientation of
the user changed RSS values up to 14dB and state of a door (open or
closed) 5dB. Due to these findings, even if the RSS signal strength is
attenuated according to (113), the linear models should outperform
the nonlinear models in real-world tests.

In [P3], the positioning using unlocated FPs was tested also in one
real-world scenario. The results showed that positioning using the
linear model produced better user location estimates than the non-
linear models. The absolute positioning accuracy was enough to
determine in which wing of the building the user is. This accuracy is
enough to show the user a floor plan from the correct part of building,
if the correct floor is not needed, but is not enough for plotting the
exact position on the floor plan.

The algorithms used in the article [P3] could be also used in the
Simultaneous Localization and Mapping (SLAM) framework. The
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algorithms can build automatically a WLAN map for positioning and
update it while moving in the mapping area.

The nonlinear model that uses equalities solves estimates for FP
locations and could be used directly for SLAM. The model could be
enhanced further by using a motion model for the FP locations. If the
other models are used for SLAM, the user locations has to be solved
separately.

3.2 Linear coverage area models

In this section I consider positioning using WLAN signals. The en-
vironment is first mapped and models are created by collecting FPs
with manually determined positions and the positioning phase hap-
pens after the map is created. This section is based on publications
[P4] and [P6].

Positioning with Coverage Area (CA) models is based on knowledge
of the geographical area where signals can be received. CAs can be
modeled as different geometrical or statistical objects. One could for
example construct a convex hull around all the FP locations where
an AP was received. In the positioning phase, the intersection of
the polygon models of all received APs can be used as the location
estimate. This approach has some drawbacks, for example, the stor-
age and memory requirement for a model is not bounded, because
number of vertices is not limited and the intersection of the convex
hulls may be empty. A geometrical intersection of convex hulls can
be formulated as

p(x)ocl_[hi(x), (121)

where

(122)

_ ] 1, x inside ith polygon
hi(x)_{ 0, otherwise

In geometrical intersection state x is within the intersection when
p(x)>0.

In [43], the CA of an AP was modeled as a two dimensional nor-
mal distribution. With this kind of model the CAs expand to whole
space, which means that their “statistical intersection” is not empty.
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input :M FPs locations z; where an AP was received

output :mean ¢ and covariance ¥ of a CA model
parameters:degrees of freedom v
strength of the prior ©

prior radius [
number of iterations T
¢1m—1// Initialize weights
fortr=1:Tdo
Z]-\il Pizi .
c—%5——// CA mean estimate

i=1*1
S—YM pilzi—c)zi—c)T
Sl (M+7-n—1)(S+7I2)"" // Shape matrix
fori=1:Mdo
‘ (f)i«—%// Update weights

V+(Zi—C)Ti_l(Zi—

end
end
Y= ﬁi // Covariance estimate

Algorithm 2: CA model fitting to FP locations where an AP was
received [54]

In “statistical intersection” h;(x) in (121) is the probability density
function (pdf) of the distribution of the ith CA model and (121) is
proportional to the pdf of the “statistical intersection”. The normally
distributed model also allows using a prior to represent the shape
of a typical CA. The prior affects the shape most when there is only
one measurement and the effect decreases as the number of FPs
increases. The use of a normal distribution as the estimate of a CA
also allows using fast linear algorithms in both generating the models
and in positioning.

When there are outliers in the FP data their impact on normal models
is large. In [54], Student-t models are fitted to the FP data instead of
normal models using iterative expectation-maximization algorithm
(Algorithm 2). When modeling the CA of an AP, the model is made
for 2-dimensional positioning i.e. n = 2. The FP locations are de-
noted with z and the number of FPs where the AP was received is M.
The resulting CA is parameterized with a mean ¢ and a covariance
matrix >. When the degrees of freedom v approaches infinity the
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distribution approaches normal distribution and the parameters for
a CA can be computed without iterations:

M
M
M
Zi:l(zi —c)z;—c)T+ le.

M+7t—n-1

Y=

(124)

Even though Algorithm 2 is not very complex, the computation of
linear-Gaussian model using formulas (123) and (124) is even simpler,
faster, and does not require iterations.

The positioning using statistical CA models can be done using the
Weighted Linear Least Squares (WLLS) (8)&(9). The WLLS produces
the parameters of the optimal “statistical intersection” of normal dis-
tributions. The CA models of received APs are assumed independent
and the WLLS algorithm can be simplified further: The mean of a
statistical intersection of CA models of the received APs in a FP is

-1
= (Zz;l) D me (125)

icFP icFP

and the covariance matrix is

-1
p= (Z z;l) : (126)

icFP

In [52], the positioning with normal CA models had a mean error
of 8.8m in indoor WLAN positioning whereas PL-based method
reached a 6.9m mean error and Weighted k-nearest Neighbor
(WKNN) [33] had a 5.7m error. In this comparison, the CA model was
the only method that did not take the value of the RSS into account.

In [P4], the statistical CA models are enhanced to take the RSS values
into account. This is achieved by making multiple models for a CA
of an AP based on the RSS values. In the article it was reported, that
two CA models for an AP improved positioning results indoors by
2m and the accuracy was similar to WKNN. Increasing the number
of CA models to 3 for an AP did not further improve the estimate
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Figure 17: Comparison of a two-level CA model with a PL model when
modeling the FPs with different RSS values

significantly. The tests were done using real data measured indoors
and outdoors. In the indoor scenario Student-t (v = 5) models were
better than the normal models (v = o0), but outdoors the situation
was opposite.

Figure 17 shows a comparison of the 2-level CA model and a PL
model with two different measured RSS values for an AP. The PL
model is similar to (113), but takes also the model uncertainty into
account [52]. The black lines enclose 50% of the probability mass of
the models and the likely FPs are chosen according to RSS in such a
way that they have 50% of the probability mass. The used probability
for computing likely FPs is

p(FP;) x pn(RSS, |RSS;, 6°(dBm)?), (127)

where RSS,, is the current measured RSS value and RSS; is the RSS
value at the ith FP.
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The figure shows how the models are different, but there is no clear
difference which method represents the distribution of likely FPs bet-
ter. The PL model extends to areas where the FPs were not collected,
whereas the CA model does not. The property of extrapolating data
may be desired if the FP data does not cover the whole interesting
positioning area, but it may also be undesired property. For example,
if a building is well mapped and outside the building GPS positions
are used, the position estimate, when only WLAN measurements are
available, should be indoors.

In [P6] the 1- and 2-level CA positioning is compared with other
WLAN positioning methods. Figure 18 shows the quantiles of po-
sitioning errors on true-data tests. WKNN is only non-parametric
method in comparison. It compares the received RSS values of APs
with a database of previously collected FPs. The location estimate
is computed as a weighted mean of the locations of k FPs that have
most similar RSS values [33]. The weights are determined by the
similarity of FPs. In the tests k =5. CA 1-level and 2-level are normal
CA models with one and two CA models for an AP. PL [52] uses a PL
model similar to (114) to determine range to the APs. Generalized
Gaussian Mixture (GGM) uses a generalized version of Gaussian Mix-
tures (GMs) to estimate the ranges from the AP [49]. Gaussian Mix-
ture Expectation Maximization (GMEM) is a method that is based on
estimating the RSS map using a GM [41].

The tests were made in two buildings using 4 test tracks that con-
tained 308 test points in total. In these tests, 2-level CA positioning
has the best 95%-quantile error and the median is on the same level
as with other methods. Time is the computing time of methods in
milliseconds and is only suggestive as the different algorithms have
different optimization levels. The time does not take database access
into account. For static results the position is estimated without us-
ing time series and for filtering results time series are used. Figure 19
shows the sizes of compressed radio map databases required for each
method. Clearly the parametric models require less storage space
than the WKNN. A more detailed explanation on test setup and more
results can be found in [P6].
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Figure 18: Accuracy and time comparison of different WLAN position-
ing methods on true-data test tracks [P6]
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Figure 19: Database size comparison of different WLAN positioning
models [P6]

66



3.3 Linear state model for Pedestrian Dead
Reckoning

In Pedestrian Dead Reckoning (PDR) the location of a pedestrian is
estimated using information on footsteps and heading change fused
with other measurements providing occasional absolute position
estimates. This section is based on publication [P5] and the absolute
position estimates are computed using the CA models presented in
previous section and in [P4].

Footsteps and heading changes can be obtained from an Inertial Mea-
surement Unit (IMU), which consists of gyroscopes and accelerome-
ters. The device’s heading change A8 can be computed by projecting
the gyroscope measurements to a horizontal plane, which is esti-
mated using accelerometers [12]. Footsteps can be detected from
the accelerometer data. Often in literature the footstep length s is
integrated from the accelerometer data assuming that when the foot
hits the ground it is static [6]. This kind of footstep length estimation
requires the accelerometers to be mounted on a foot, which is im-
practical in many use cases. There are also other methods to estimate
the step length that are based on the time between steps [45] or the
time and variance of acceleration [68]. Methods based on time do
not require the sensors to be mounted on a foot, but they may have
some bias depending on the person’s physiological properties.

PDR systems in literature, for example in [45], are usually modeled
with two-dimensional position z, heading 6, and, if the footstep
length is estimated, the footstep length s. When a step is detected
the state transition is

Z[1,(t41) Zy,0)+ Sy cos Oy
2[2],(t+1) Z[Z],(t)'i‘S(;)Sing(t)
M) = = +e, 128
(t+1) 0(t+1) 9t+A9(t) X ( )
S(t+1) S(t)

where ¢, is a random vector containing the state noise for the state
variables. This state model is nonlinear. If the footstep length is
obtained directly from the IMU, then s can be dropped from the
state and instead the measured value of the s is used. In this and the
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following model, the step is assumed to be done at the heading in
time ¢ and the heading change happens at the end of the step.

In [P5], a linear state model for PDR is proposed. In this model,
instead of estimating the heading and footstep length, a two-
dimensional step vector v is estimated. The model is

0 1 0 Z[1,(0)
1 0 1 Z[2,(1)
0 cosAby sinAby| |vaw
0 —sinAf; cosAby| | Ve

X(t+1) = + &;. (129)

oS O O -

At first glance it may seem that this model is also nonlinear as there
are trigonometric functions in the state transition. This is not the
case because the measured Af is used as a constant and errors are
assumed to be independent of the state and Af and they are modeled
with a normal distributed noise term &,.

If the estimated footstep length is needed, it can be computed from
the estimate as

s=|v]. (130)

The linear model cannot use a prior footstep length (other than 0)
without having a prior knowledge of the heading. On the other hand
the linear model does not need to have a prior mean for the head-
ing, unlike the nonlinear model (128) (if used with a KF extension).
The linear model cannot use the footstep length measurement and
remain linear because (130) is a nonlinear relationship between the
variables.

Because PDR measurements themselves cannot give an absolute
position, other measurements giving absolute positions are required
to complement the method. To get all the benefits of using linear
model, the location measurements should also be linear. Outdoors
Global Navigation Satellite System (GNSS) location estimates can be
approximated as normal distributed location estimates and indoors
WLAN measurements with normally distributed CAs can be used as
in Section 3.2. The use of PDR improves the positioning accuracy
and the location can be updated more often, because PDR is used at
every footstep while WLAN scans take longer.
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In [P5], the accuracy of the linear model (129) is compared with the
nonlinear model (128) with and without footstep length measure-
ments. The KF is used for the linear model and the Extended Kalman
Filter (EKF) for the nonlinear models. The tests show that the lin-
ear model’s accuracy is similar to the nonlinear model’s accuracy
when the initial state is known, but better when the initial state is
unknown. Thus, the use of an estimated footstep length or a prior
footstep length in nonlinear models is not a significant reason to use
the nonlinear models.

Due to the good performance of the linear model when the initial
location and heading are not known, it can be used also as an initial-
ization filter, for example, for Particle Filters (PFs) as is done in [53].
In [53], the KF using the linear model was compared with a PF that
used wall information and a nonlinear state model. The PF with wall
information reduced the mean error of KF from 4.8 m to 2.0 m, while
the PF without wall information had slightly worse accuracy than the
KF.

Figure 20 shows the routes estimated with the linear model (129)
and with the traditional nonlinear models (128) in a real-world test.
The traditional model with footstep length uses footstep lengths es-
timated from the time interval of footsteps. The nonlinear models
require a value for the mean of initial heading to be used. In this case,
an initial heading with a 100-degree error and a large variance was
used. For the linear model the initial step vector is a zero vector. The
initial location used is the location of the first WLAN measurement.
In this test case WLAN measurements do not provide accurate po-
sition estimates. The figure shows how the route computed using
the linear model has the best accuracy in the first wing of the route.
The nonlinear models find the correct walking direction slower, but
eventually achieve similar accuracy as the linear model.
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Figure 20: Filtered routes using different models in a real-world test
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4 Conclusions and future work

There is a lot of future study left in the current GME For
example, how to build a more efficient partitioning of the
state space in BGME how many components are enough
for some given accuracy, how to reduce the number of
components more efficiently, and how to select what
kind of filter to use and to make this selection adaptively.

Simo Ali-Loytty [2]

The quote is from Simo Ali-Loytty’s PhD thesis that was done in our
research group. This thesis offers answers to some of the questions
above. Before the work presented in this thesis the state-of-the-
art partitioning methods split the state space along the direction
estimated to be most nonlinear. The accuracy of the estimation of
the most nonlinear direction was similar to choosing from the main
axes the one that causes the most nonlinearity. The algorithms did
not estimate how much the nonlinearity is reduced in the split.

An improved algorithm for finding the direction of the maximum
nonlinearity was presented in [P2]. The algorithm finds the direction
of the maximum nonlinearity of the second order approximation of
the measurement function within the prior using an eigendecom-
position. The method was found to be more accurate in estimat-
ing the direction of the maximum nonlinearity than the algorithms
published before it. The splitting direction is used in an algorithm
called the Adaptive Splitting (AS) that also quantified the reduction
of nonlinearity in the component splitting when the Hessian of the
measurement function is assumed constant.

The Binomial Gaussian Mixture Filter (BinoGMF) [P7] extends the
use of the nonlinearity information so that the nonlinearity into
multiple directions is handled at once in the splitting. Also the quan-
tification of the nonlinearity reduction is used so that the number
of required components is minimized to achieve a desired level of
nonlinearity. Due to its convergence properties, the BinoGMF is well
suited for situations where the number of resulting components in
a single direction is high, and the AS is suited better in situations
where the Hessian of the measurement function varies a lot within
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the prior. The tests show that the splitting schemes presented in this
thesis achieve better posterior estimation than other methods.

An idea to consider in the future is the construction of a Gaussian
Mixture Filter (GMF) that merges the good sides of the BinoGMF and
the AS without increasing the computational burden too much. A
straightforward way would be to test for each resulting component
of a BinoGMF split if the nonlinearity is still high. This could be
possibly done in a computationally lighter way by either computing
the nonlinearity only for selected components or by employing the
regular structure of Binomial Gaussian Mixtures (BinoGMs). The
regular structure could also be exploited in the sigma point based
update to reduce computational load. The idea of taking the poste-
rior probability of the components into account [20] could also be
merged into the BinoGMF to avoid splitting components that have
only a small effect on the posterior.

The BinoGMF makes multidimensional measurement updates by
decorrelating the measurement vector first and then updating prior
one element of a decorrelated measurement at a time. The order of
processing the measurements is not specified and the decorrelation
matrix is not unique. The decorrelation matrix could be chosen so
that the nonlinearity of the first measurement element is minimized
and thus a minimal number of components is required for the first
update. The update reduces the component covariance and thus
may reduce the nonlinearity of the remaining measurements. If
the amount of nonlinearity is reduced also the need of splitting of
remaining elements of the measurement function is reduced.

The methods discussed in this thesis can be used to determine
whether a measurement function is highly nonlinear and to ex-
ploit that information in situations where noise terms are additive
and Gaussian. Extending these measures for non-additive and non-
Gaussian noise and generating a Gaussian Mixture (GM) model for
the noise, if necessary, would be an interesting topic for further re-
search and make the GMFs a competitor for the Particle Filters (PFs)
also in that kind of problems. This could employ a statistical ap-
proach, similar to that presented in [35], to compute the amount of
nonlinearity.
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When building mathematical models of real-world prob-
lems, it is crucial to aim for the simplest and most general
form that still enables one to draw conclusions about the
model’s real-world counterpart. Another important con-
cept is to consider a question and its answer separately,
for the question might be very simple even when the an-
swer is prohibitively complex or intractable to compute.

Niilo Sirola [69]

The quote above is from the conclusions of Niilo Sirola’s PhD thesis,
which was also made in our research group. My thesis continues
the work on the same problems. The use of linear models instead of
nonlinear models can be seen as using models that are further away
from the real-world counterpart, but it is easier to find out whether
the model contains an answer to a question and what is the answer.

Nonlinear models can be easier to construct than their linear counter-
parts and they may be superior in accuracy in some cases. However,
the existence of noise in real-world situations can make finding the
desired answers from the nonlinear models much more difficult than
finding the solutions in a noiseless environment. These difficulties
can make linear models with easily solved answers superior com-
pared to nonlinear models.

The proposed linear models consider indoor positioning problems.
They have unique solutions that are fast to compute. The linear mod-
els sacrifice some information for linearity, but combined with the
optimal algorithms they perform well in real-world situations. Be-
cause the solutions are fast to compute from the linear models, they
may be also used as initialization points for solvers using nonlinear
models.

The first proposed linear model was used for construction of a ra-
dio map autonomously with a Global Positioning System (GPS) and
Wireless Local Area Network (WLAN) equipped mobile phone or
other device. The linear model produced as good maps as the nonlin-
ear models under realistic noise conditions. In the second proposed
model, WLAN Coverage Areas (CAs) were modeled using multiple
linear-Gaussian models. The positioning accuracy was in the tests
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on a similar level as for the tested nonlinear models and the position
estimates were faster to compute from the linear model than from
the nonlinear models. In the third model a nonlinear state transition
model used in Pedestrian Dead Reckoning (PDR) was replaced with
a linear model. The linear model performed especially well when the
initial heading was unknown.

In WLAN based Simultaneous Localization and Mapping (SLAM)
algorithms sets of nonlinear equations are solved to build the map
of the environment [8, 21, 34]. In future it would be an interesting
task to develop a linear SLAM based on the work presented in the
sections 3.2 and 3.3 and investigate under which conditions it can be
used instead of the existing SLAM algorithms.
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Abstract—Timing Advance is used in TDMA (Time Division
Multiple Access) systems, such as GSM and LTE, to
synchronize the mobile phone to the cellular BS (Base Station).
Mobile phone positioning can use TA measurements if BS
positions are known, but in many cases BS positions are not in
the public domain. In this work we study how to use a set of
TA measurements taken by mobile phones at known positions
to estimate the position of a BS. This paper describes two
methods -- GMF (Gaussian Mixture Filter) and PMF (Point
Mass Filter) for estimation of the BS position. Positioning
performance is evaluated using simulated and real
measurements. In suburban field tests, TA measurements
suffice to determine BS position with an error comparable to
the TA granularity (550m). GMF computes BS position much
faster than PMF and is only slightly less accurate.

Keywords - Timing advance; Nonlinear filters; Mobile
communication; Position measurement; Positioning; GSM;

L INTRODUCTION

Mobile phone positioning may be done, for example,
using GNSS (Global Navigation Satellite System) or using
information of cellular network. Many mobile phones have
an integrated GNSS receiver and in most cases GNSS
position estimate is more accurate than positioning based on
the network information. However, many low-end mobile
phones do not have integrated GNSS receiver. Even for
GNSS-equipped phones, cell based positioning has some
advantages to GNSS. First position fix in GNSS may take a
while or may be impossible due to signal blocking. Also the
cellular positioning accuracy is good enough for some
applications, for example, local weather information.
Benefits of cellular methods in these cases compared to
GNSS methods are the much lower power consumption,
faster initial position fix and better availability.

When the serving cell's geographical coverage area is
known, the position of a mobile phone may be estimated e.g.
as the coverage area centroid. If the handset is connected to
several networks or can hear several BSs (Base Stations) the
position can be estimated by consideration of the overlapping
coverage areas [1]. In addition to the cell identity other
network parameters may be used in positioning e.g. received
signal strength, TA (Timing Advance) in GSM (Global
System for Mobile Communications), LTE (Long Term
Evolution) and TD-SCDMA (Time Division Synchronous
Code Division Multiple Access) networks, AoA (Angle of
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Arrival), TDOA (Time Difference of Arrival), among others.
For a comprehensive study of these methods see [2].

If the handset has WLAN (Wireless Local Area
Network) capabilities, the cell positioning may be done
exploiting heard WLAN stations. WLAN BS has a
significantly smaller range than GSM BS, and this leads to
better positioning accuracy. Problems with WLAN cell
positioning are the scarcity of WLANS in rural areas and the
possibility that WLAN BSs may be mobile. Mapping of
personal WLAN access points also raises privacy issues.

TA can be used to estimate the distance of mobile phone
to BS and these range measurements can be used for mobile
phone positioning, either standalone or combined with other
measurements such as cell id [3]. TA-based mobile phone
positioning can be appropriate in rural settings where cells
are large and for some reason GNSS is not available.
However, for the method to work, it is necessary to know the
BS locations, and this information is not always in the public
domain. For this reason, there is interest in methods to
determine locations of BSs.

In this paper we show how BS position can be estimated
from a set of TA measurements taken by GNSS-equipped
mobile phones. In the next section the TA is presented. In
Section III methods for BS position estimation are presented.
Results are presented in Section IV and future work in
Section V. Section VI concludes the article.

II. TIMING ADVANCE

TA is the RTT (Round Trip Time) from mobile phone to
BS. It is specified in [4] and is used to minimize interference
in TDMA (Time-Division Multiple Access) systems. When
multiple mobile phones are sending on the same physical
channel they need to know the right time to send so that data
arrives to BS antenna on the right timeslot. The mobile
phone and BS do initial synchronization on RACH (Random
Access Channel) using zero timing advance. After this the
BS tells the mobile phone how much transmission has to be
advanced. Granularity of TA is a GSM bit (48/13us). TA is
not always available in mobile phone e.g. when the radio link
is in idle-state TA is not available.

TA measurement may be transformed to a discrete
distance measurement with granularity of Ara=c:24/13us=
550m. In LTE networks TA will have much finer granularity
of 16/(15000-2048)s that corresponds to ~78m in range [5,
6], but because the LTE networks and devices are not
currently widespread we here will concentrate on GSM TA.



A. Ideal Model
The discrete TA measurement presented above may be

also written as
M _(BS "
1
— 1, (1)

TA = floor
TA

where x"' is the position of the mobile phone and x"* is the
BS position. In this paper we assume that xM is known (it is
computed using mobile phone GNSS). Based on this model
we can write the likelihood of the ideal TA measurement

M BS
D(TA 1x58) 2|1 0s[x"=x"|-TAATA<ATA ()
0, otherwise

B.  Measurement Model from Real Data

In practice the ideal model presented above does not hold
because of errors. TA measurement may have different
values at same distance from the BS or even on the same
spot at different times. Some TA values measured in
different locations and the position of the BS are shown in
Fig. 1.

In this paper we assume that the real measurement model
(likelihood) is rotationally symmetric. Using this assumption
it is enough to approximate from the real data one-
dimensional likelihood p(TA|r), where r=|x"'-x"®||. Note that
the ideal likelihood p(TAlr) (see (2)) is proportional to pdf
(probability density function) of uniform distribution

Uniform(TAA 5, (TA+DAr,), 3)

whose mean is (2TAA7a+A14)/2 and variance is (ATA)Z/ 12.
One option to approximate likelihood is to use following
algorithm. First the » measurements are sorted in ascending

550 m
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Figure 1. TA-measurements from one base station in different positions.
The circles are based on the ideal model (2).

order by the distance to the BS. The weight of each
measurement is then set to

l
w; = kTAi(di+1—di_l),l<i<n, 4)
2kppa. (d;—d;_) si=n

>w; =1 for all received TA
TA;=ta

values (ta) and d, is the distance from a measurement to the
BS. Now we can approximate, that

where kp, are such that
1

p(TA =talr)x Ni‘g’ ), )

where N(’T‘ “(r)is pdf of the one-dimensional Gaussian

distribution N(u, 0%)

Wy = Y wd;and (6)
TA; =ta
on= Swid;-u,)’. (7)
TA, =ta

We consider two different Gaussian models for TA
measurement. In the first model (5) the mean and variance
are fitted for each separate TA measurement value
independently. In the second model we subtract faA7, from
each distance and use just a single measurement model for

all different TA values. In positioning the variance G'rzzl is the
same for all TA measurements and the means are

Uy = Uo + 1aA T, . (8)

III. BASE STATION POSITION ESTIMATION

In following sections two different methods for estimating
BS position are presented. The first method is PMF (Point
Mass Filter) [7, 8] that is a quite simple and converges to the
exact posterior distribution as the number of computation
points increases. The second method is GMF (Gaussian
Mixture Filter) [9-12] that estimates the probability
distribution using multiple Gaussians and is faster than PMF
[13]. Both of these filters, PMF and GMF are Bayesian
filters, whose aim is to compute posterior distribution of the
BS position p(x®|TA,), given all available TA
measurements TA;.,={TA,TA,,...,TA,}. We assume:

* TA measurements are conditionally independent

given the x"°
¢ BS position is static

e The initial prior distribution p(xgs |TA1;0) =
p(xgs) is uniform

* Local 2D coordinate system is used

¢  First measurement is at the origin of the coordinate
system

* Each measurement position has zero error (i.e.

position error has been incorporated into the TA
measurement model)



The posterior distribution can be computed recursively:

Prediction: p(
Update: p(

SITA ) = p(xPS 1TAL 9)
ITAlk)OCp(TAkaBS) ( ,‘iS|TAH¢_1)(10)

A. Point Mass Filter

PMF approximates posterior distributions using convex
combinations of delta functions (point masses)

N,
PP ITA L) = 3 0, 8x™ XD, (11)
=

where points x" are deterministically set. Here @, =0 and

E?"“f'*w =1. In this paper points are chosen on an
equispaced grid.

B.  Gaussian Mixture Filter

GMF approximates posterior distributions using convex
combinations of Gaussian distributions:

NGMF )
pxPSITA ) = % ajNZf x5, (12)
J

=l

where N“f (x2%) is pdf of 2D Gaussian distribution N(u,P).

j
Herea, = 0 and EN SMF o =1. We use abbreviation

M@ ;1P ) Ve (13)

to present the full GMF. Algorithm of general GMF is given
below.

Algorithm 1 Gaussian Mixture Filter

Initialization of GMF at time t; (Sec. 11I-B1):
M(ajsl M ’Pjv])(ijGMF.l)
for k=2 ton do
1. Prediction:

Mot Pidn =

GMF ™ k
M@ sl ps ’Pj,k—l)(j,NGMF_’krl )
2. Update: Compute posterior approximation
using a bank of EKFs (Sec. I1I-B2)
+ + +
M@ 8P GN e
3.  Reduce the number of components: (Sec.
111-B3)
M((Xj’k Mk ’Pj’k)(j’NGMF W)
endfor

A specific GMF for BS position estimation is explained next:
1) Initialization of GMF:

The initialization is done using the first TA measurement.
The idea is to compute Gaussian mixture approximation of
the posterior distribution at time #. Because the initial prior
distribution is uniform, we can compute Gaussian mixture
approximation of the first likelihood function p(TA,x®%). In
this case we use

M@ ;151151 G Ny (14)
where
o= 1
=
! NGMF]
_q, [, x5 p(TA, 1x%%)ax" o | #a
Hja ﬁx (TAIIXBS)dXBS o
BS BS T BS BS
P~]=Q4‘[4(X —u )X =) p(TA IX77)dx Qr
J J ﬁ;P(TA1 |XBS)dXBS J
2 .2
COoS 77:7 Sin Jl_’]
Q. - NGmry NGmry
! —sin 275 coS 27
NGMF,I NGMF,I

{ I [—)}

In our implementation the number of components used is
Nowmr,1 and P ; is computed numerically.
2) Update:
Here we convert likelihood to the range measurement
model (for simplicity we suppress the subscript k)

g, = hj(xBS)+vj =HXBS +xl;4“+vj, (15)

where v ~ N(O, G ) Now the posterior approximation is

M(O‘J" /’P )(/NGMFJ’ (16)
where
(uj-x hr
- if 0
e
[00] ,otherwise
= 1 -HT

(Hiqj =1 (a7 )
- T 2
2(H;P;Hj +Umj)



wi=py+K;(u, —h;(u;)
P! = (I-K H)P;.

After the above computations are done for each component,

the weights are normalized so that E?’fi‘”’* aj=l.

3) Reduce the Number of Components:

Components are reduced using two different methods
[11, 14, 15]. In the first method, components having a weight
a}'. less than some threshold are simply dropped and the
weights of the other components are renormalized. In the
second method components are merged, if they are close to

each other i.e. “u:’ - ,u}f <6, where 0 is the component

merge distance. The parameters for the new merged
component may be written as follows

+ o+ + o+
Il L

U, = (17)
: af +aj
a;i
P, =ﬁ[Pi++(.ui+_‘u1)(.ui+_M1 )T]+
af +a] (1)
o
[P s )]
i J
a, =af +a;] (19)
IV. RESULTS

A. Model Fitting

In Fig. 2 the cumulative probability distributions of the
measurements shown in Fig. 1 are plotted. Compared to the

ideal model the TA measurements are clearly
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Figure 2. Fitted CDF functions. Solid line is the Gaussian fit with separate
mean and variance for each TA, dashed line is a single model fit, dotted
line is the original cumulative density function and vertical dashed lines

present the limits of the ideal model

expanded to larger areas and have means close to upper limit
of the ideal model.

B.  BS Positioning

BS positioning is done using the PMF and GMF. The
component merge distance is 6=100m and the component
discard value is 10°®.

1) Simulated Results:

In simulations 20-100 TA measurements are simulated

using likelihood

1.0<|x" —x™| ~TAA [, <A,

M_XBSH_TAATA
2

X

p(TA1x55) - . (20)

214 .
e TA ,otherwise

where AT, = Ar,is a width parameter that expands some
TA measurements more than others. Exponential tails are
also used to model measurement errors.

Measurement models for GMF are fitted using 1000
samples generated using random measurement positions and
the likelihood above. The ideal model uses the mean and
variance of (3). Single model is done using (8) and multiple
models are computed with (6) and (7).

Table I presents the simulation results. The reference
solution is computed using PMF with the optimal model and
90000 points (300 x 300 grid).

TABLE L SIMULATED BS POSITIONING RESULTS
Mean Mean reference
Filter error [m] error [m]
Ideal model GMF 442 414
Single model GMF 349 322
Multiple model GMF 160 84
PMF 141 0

2) Real BS Positioning

The real measurements were collected in a suburban area
using a Nokia mobile phone that was calling all the time to
get the TA measurements.

In Fig. 3 the grid filter and GMF are compared. The
probability distribution of estimated BS position is shown in
red. The blue triangle is the true BS position. In this case the
likelihood given in (20) is used with A’{, = 550m for all TA
measurement values and the GMF measurement model
means were the ideal means but variance 4 times bigger.
Fitted models are not used in this case to prevent filters from
having any extra information of the BS position.

V. FUTURE WORK

In future the effect of base station position in user
positioning should be evaluated. The effect of using TA
measurement should be compared to cell model positioning
without TA measurement.

More measurements from different BSs would be needed
to make a good model of real TA measurements and use that
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Figure 3. PMF (top) and GMF (bottom) distributions after 1, 10 and 30 real measurements

model in BS positioning case that is independent of the
modeling case. Also a measurement model should cover all
63 TA values —we measured only 5 values. A measurement
campaign should be done in rural environment to get
measurements with higher TA values.

Other things to do in future might be to account for the
fact that most of cells are not round but more like sectors and
to investigate the error models further.

VI. CONCLUSIONS

This paper showed that the BS position may be solved
using TA measurements from known locations. Simulated
results show that the accuracy of GMF is close to ideal when
the measurement errors are well modeled. On other hand the
real measurement case showed that even with a crude model
the BS position may be estimated with accuracy close to the
granularity of TA measurements.

One problem with TA measurements is that they are not
available when the radio link is in idle state. To avoid this
phone may open a data connection before the positioning.
Another issue is that the UMTS (Universal Mobile
Telecommunications System) networks using WCDMA
(Wideband Code Division Multiple Access) measure RTT,
but the network does not provide RTT to mobile phone. So
this feature can be used only on the network side.
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An Adaptive Derivative Free Method for Bayesian
Posterior Approximation

Matti Raitoharju*, Simo Ali-Loytty

Abstract—In the Gaussian mixture approach a Bayesian pos- function in the prior mean and use it asin the Kalman
terior .probablllty dlstrlbutlon.functlon. is approximated using update (3). This is used in the Extended Kalman Filter (EKF)
a weighted sum of Gaussians. This work presents a novel [2, p. 278]. This requires analytical differentiation bfz),

method for generating a Gaussian mixture by splitting the pior . - . .
taking the direction of maximum nonlinearity into account. The which can be difficult or impossible to perform, also the

proposed method is computationally feasible and does notqeire ~ @Pproximation may be poor if the Jacobidnvaries a lot in
analytical differentiation. Tests show that the method appoxi- a small area around the prior mean.
mates the posterior better with fewer Gaussian componentshain The Unscented Kalman Filter (UKF) is an alternative to
existing methods. EKF that does not require analytical differentiation. Thi€FJ
update is based on the evaluation of the measurement fanctio
I. INTRODUCTION at the so called sigma points. The computation of the sigma

N Bayes' theorem am-dimensional state vector is pomts_, require the computation of a matrix square root of the
covariance matrix

estimated by updating its prior distribution using given

_ T
measurements. The posterior distribution given measureme P=1LL )
y is using, for example, Cholesky decomposition. The extended
p(ylz)p(x) symmetric sigma point set is
p(xly) = — =, @ > gmap
p(y) o=
0=
where p(x) is the prior probability density function (pdf) o _ .
of the state,p(y) is a normalizing constanty(y|z) is the Xi= w4 Qi 1 S.n ©)
measurement likelihood angd(z|y) is the posterior pdf. In Xi =% = Aip, n<i<2n,
general the update cannot be done analytically. whereA; = v+ €L.; (L.; is thei® column of L) and ¢

In this paper the prior is assumed to be a Gaussian and {8&,, 4gorithm parameter. The prior is updated by using the
measuremery to be a scalar that may be written in the fom?ollowing approximations in the Kalman update (3)

y=h@ +e, @ e~ Qmh(xi)
whereh(x) is the measurement function ands the measure- S ~R T
PR I+ Qi (h(xi) —2) (R(xi) — 6
ment error, assumed to be zero mean Gaussian independent of Z e (hla) = 2) (h0x) = 2) ©
the prior. CrY Qv —x) (hOa) —2)",

If the measurement function is linear, i.e(x) may be
written as.Jz, the posterior can be computed with the Kalma#hereQo,m = n%g Qo,c = n%g + (1 — e + Buke), Qie =
update [1] Qim = gz, (1 > 0) and & = afye(n + ruke) — n. The
T variables with subscript UKF are algorithm parameters [3],
z = h(x% S = JP”L +R [4]. Although the UKF update evaluates the measurement in
g i PJ [f i cs 7’ ®) several points, the posterior distribution is approxirdatgth
et =c+K(y-z) PT=P-KSK a single Gaussian. In many cases a single Gaussian is not
wherez andz ™ are the prior and posterior meaand P+ €nough to give a good approximation of the posterior.
are the prior and posterior covariances dids the variance Gaussian mixture filters use a weighted sum of Gaussian
of the measurement error. In this paper we assumeRttarid components to approximate the pdfs [5],
R are nonsingular.
If the measurement model is not linear the above update p(e) = ZwkpN(.|Ik’Pk)’ (7)
cannot be used directly. For nonlinear cases one of the eshplwherew,, is the component weight ang (e|x, P;.) is a pdf
update methods is to compute the Jacobian of the measurenagiiormal distribution with mean;, and covariance’. This

allows better approximation of the posterior especiallyewh
Copyright (c) 2010 IEEE. Personal use of this material isnyited. PP P P ¥*
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and normalized so that the sum of weights is one. Using (9) with (11) we get
Although this paper concentrates only on a single update ATHA,

the proposed method is intended to be part of a GMF that Q,; =h(z) + JA; + + h(z) — JA;

does the estimation of a time series. Usually GMFs do not (—A-)TH(—A-§

have a constant number of components and a critical issue is 4+ TV on(z) = ATHA, (12)
to keep the number of components low while still estimating 2

the distributions well. and

In algorithms found in the literature the splitting of theqor 1
component in case of nonlinearity into components depend@” :E[(Ai +8))TH(A: + 8)) = ATHA = ATHA,]
only on the prior distribution. Examples of this kind of GMFs :A?HAi = AiTHAj, H is symmetric (13)
are Sigma Point GMF (SPGMF) [6], Box GMF (BGMF) N ) ] )
[7] and Split and Merge Unscented GMF [8]. The first twd NUS matrixQ may be written in matrix form
algorithms _require analyti_cal different_iation of the_ MES Q =~LTH~L, (14)
ment equation and the third uses a simple numerical method
for testing if the measurement equation is nonlinear. I8 thivhich implies that matrix? H may be computed by
work we propose a new method for prior component splitting 1 - o 1 .
that evaluates nonlinearity without the need for analytica PH = ?VLL HyLL™" = ?LQL : (15)

differentiation and does the component splitting by takin
b pring by ‘CErue computation of the nonlinearity value (10) does not need

into account both the prior distribution and the measurémen =
e inverse ofL, because

function. In contrast to the methods found in the literatine
proposed method does not add components in linear direction

In the next section a measure of nonlinearity and a formula
for its estimation is discussed. Then the splitting of prior
according to nonlinearity is presented. In Section IV weveho 1. SPLITTING THE PRIOR
test results of performance of the proposed method compare
to existing methods. The paper is concluded in Section V.

X @i
I 50 (16)
v

1 1
tr PHPH = tr - LQL™ ' LQL™" =
Y Y

(iin this section we propose a novel method for choosing the
components of the Gaussian mixture formed from a Gaussian
prior by finding the direction of the maximum nonlinearity.
If the measurement is nonlinear according to criterion (10)
A second order Taylor series expansion of a scalar functifithin a Gaussian component, the component is split into a
with a single vector parameter may be written as mixture of two Gaussians that preserves the mean and the
1 covariance of the original component. If the nonlinearsy i
h(z +A) = h(z) + JA + §ATHA +e(a), ©) high in resulting components the split is done recursively f
where H is the Hessian and(A) is the error caused by thethe nonlinear com_pone_n_ts. The recursive splitting helpa_ke _
higher order components of the measurement equation. If fHgher order nonlinearities of the measurement equatitn in
quadratic termi ATHA and the higher order term(A) are account. _
zero then the Kalman update (3) may be used directly. If the The SPlit vector is chosen from a set of vectors that have
quadratic and higher order terms are small the EKF and UKRE same probability density

II. MEASURING NONLINEARITY

approximations should work well. _ 1 —1a"P'a _ tant 17
In GMF it is necessary to evaluate whether the nonlinearity pla) = Vor det pe = constan (17)

is large or small. In [6], it is proposed that a measureme
should be considered highly nonlinear if

tr PHPH > R. (10)

This criterion comes from the comparison of the EKF and the _ N ) )
Second Order Gaussian filter [2, pp. 345-349], [9, p. 385k THvhere 3 is a positive algorithm parameter. Using Lagrange

{Hat maximizes the absolute value of quadratic term in (9).
This may be written as

argmax [T Ha|, subject toa’ P~1a = g, (18)

termtr PHPH is called nonlinearity in this paper. multipliers we see that critical points of the optimization
Next we propose a numerical method for computing tHifoblem are vectors that satisfy the constraint and
term PH. In th|_s derivation the h!gher _order tera(A) is 9Ha — 2\P—la & PHa — \a. (19)
assumed negligible and the matiixin (4) is computed using
Cholesky decomposition aP. We define matrixQ as Thus, the critical points are eigenvectorsiof] that are scaled
e 1 ; :
Wz + Ay) + hiz — A;) — 2h(2) = to satisfya® P~*a = (. Using (19) with (18) we have

Qij = %[h(I +Ai +4) +h(z— A = 4j)— argmax |a’ Ha| = argmax |a” \P™'a| = argmax |\3),

2h(7) — Qii — Qj 4] ¥ 75(:{1) (20)

where A, = L. ;. If v is chosen asy = /n + ¢ then the from which it is seen that an eigenvectorcorresponding
computed values of the measurement equation in (11) maythe eigenvalue having the largest absolute value is in the
also be used in the UKF component update (6). direction of maximum nonlinearity.



Equation (14) may be rewritten

1 T
—Q=L"HL. (21)
v

Because matrix.” HL is real and symmetric its eigenvalues

are real and eigenvectors may be chosen orthonormal. NH‘S’. 1
the eigenvalue decomposition 6f H L is
LTHLV = VA, (22) com_poner_ns. Usings close_ to 1, the _nonl_inearity decreases
fast in splits, but the resulting approximation may be bad. O
where matrixV” is orthonormal having the eigenvectors as itsther hand using a small value gfreduces the nonlinearity
columns; the diagonal elements of the diagonal matriare more slowly. In our tests in Section IV we usgd= 0.5 as a
the corresponding eigenvalues. Multiplying the above #qna compromise that gave good results in our test scenario.
from the left by L we have If the measurement is not scalar the splitting could be done
LLTHLV = LVA < (PH)LV = LVA, 23) for each measurement component separately. Further if the
measurements are independent then the update may be done
from which we see that matriceBH and LTHL = 712Q separately for each measurement component.
have the same eigenvalues and that an eigenvectej%@f
multiplied from the left byL is an eigenvector oP H. Now
the split vector may be written as
_ _ Evaluation of the performance is done by comparing the
= \/BLVQ“ (24) posterior distributions computed by several methods. The
where e; is the i column of the identity matrix and is proposed method is called adaptive splitting (AS) where
the index of to the largest eigenvalue in magnitude. Thike prior is split until none of the mixture components is
parameters of a two component mixture that preserves ttensidered highly nonlinear according to criterion (10heT
mean and covariance of the prior may be written method is also tested in a variant where at most one split
is allowed (AS2). Other methods in comparison are single
(25) component UKF, SPGMF [6] with parametersogmr = 0.5
and kspemr = 4 and BGMF [7], with N = 1 andcy = 1.
where w is the weight of the original component and th&SPGMF and BGMF use analytic computation of nonlinearity
parameters marked with are parameters of the new splito decide whether the prior shall be split. All tested method
components [8]. To ensure that the covariance matrix stayse UKF update (6) withvykr = 1073, sukr = 0 and
positive definite we have to ensure thdtPq > 0 for any Guke = 2 [4]. The reference solution is computed using a
q # 0, that is, dense grid where the probability density function is evedda
¢"Pg=q" (P —ad®)g = ¢"LL g — Bq" LVei' VI g in each _point _using Bayes’ update formula (1_). o
T 2 5 T 2 9 T 9 Our simulation scenario was a two dimensional positioning
= [IL74q|I" = Beos™0|[L7g|"[[Veil|” = [[L7q[[*(1 = ), (26) case. The measurement function used in simulations was a
whered is the angle betweei”q and Ve;. Thus3 must be range measurement from the origin,

chosen from the rang@, 1].
Because of the trace properties it holds thaPHPH = h(z) = [zl + e, (28)

5 . . .
>_A%. The reduction of nonlinearity may be evaluated b%heres is a zero mean Gaussian error term with variaRce

looking at the change of the eigenvalues in the resulting . .
. A In the simulations the range measurement had mean chosen
component, assuming that the Hessiéndoes not change. . S .
Because randomly from a uniform distribution if0, 10] and a unit
variance. The prior mean was uniformly distributed withtbot
PHLV = (p - \/BLVei(\/BLVei)T) HLV dimensions in rang®, 10] and covariance matrix had all 10 on
T T T diagonal and non diagonal elements were uniformly randomly
= (LL" = BLVese/ VI LT) HLV chosen from the range-10, 10]. The split distance parameter
= (L — BLVeierT) LTHLV (27) 3 used in simulations was set 65 i.e. the eigenvalue aP H
=(L- ﬂLVeieiTVT) VA in the split direction was halved in each split.
. T An example of a test is presented in Figure 2, where a
=LV (A — )\Zﬂeiei ) . . . . . .
single 2D range measurement is applied to a Gaussian prior.
it follows that the new matri¥’ H has the same eigenvectors a¥vhen comparing visually the true posterior and the differen
the original matrixP H and only thei™ eigenvalue is changed, posterior approximations it is seen that the single Gaossia
from )\; to (1 — 3)\;. Thus the nonlinearity is reduced byUKF approximation is not enough in this case and that the
(28 — BH)A2. proposed method (AS) produces estimates at least as good as
In Figure 1 the effect of paramete? on the resulting the other methods.
components is presented. The original Gaussian representeln Table | are mean results from 10000 simulation runs.
by the dashed contour line is horizontally split into two newTime” is the relative time of the method compared to UKF.

Effect of 3 on resulting components of splitting

IV. RESULTS

Ty =z+a I_=x—a

P=P—ad" ﬁ):%w ’
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Fig. 2.
are shown as dots.
TABLE |
COMPARISON OF DIFFERENT POSTERIOR APPROXIMATION METHODS

Method | Time K-L divergence  Components
UKF 1.0 0.74 1
SPGMF 2.9 0.50 3.8
BGMF | 125 0.47 6.6
AS 4.9 0.39 2.6
AS2 24 0.47 1.7

"K-L divergence” (Kullback-Leibler divergence [10]) is de
fined as

Do) = [ o) 1og%, (29)

where p(x) is the reference pdf and(z) is the pdf of the

. . o . 3
Gaussian mixture approximation. "Components” is the numbé ]

of components in the posterior approximations.
Results show that the proposed method produces a poster

that is clearly closer to the true posterior than UKF, SPGMF
or BGMF, and that performs at least as well as the other

methods even when the maximum number of components
limited to two. This is a clear indication that the measuratne
nonlinearity should be taken into account in splitting. Tést

for nonlinearity (10) gave same result in all 10000 cases fdfl

the analytical and numerical methods.
If the state would include more dimensions, for example

the 2D velocity, the number of components of SPGMF andf]

BGMF would have increased from 5 to 9 and from 9 to 81 re

this would require manual work to customize the algorithms

[10]

V. CONCLUSION
In this paper it was shown that the nonlinearity of a

Exemplary prior and posterior approximations inecaé one range measurement. Pdfs are presented with contps amd the component means

the posterior approximation may be done accurately with a
relatively small number of components. The proposed method
produces better results with a smaller number of components
than existing methods and may be used when the measurement

equation is hard or even impossible to differentiate.
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Abstract—This paper presents five methods for generation
of WLAN maps for indoor positioning using crowdsourced
fingerprints. A fingerprint is assumed to contain identifiers of
WLAN access points, received signal strength values and, if the
fingerprint is collected outdoors, a GPS position. The proposed
methods use the fingerprints’ information to generate a WLAN
map that contains estimated access point locations. Two of
the proposed methods use RSS values in access point location
estimation. In our evaluation with simulations and with real data,
the Access Point Least Squares method, which does not use RSS
information, is the fastest and its accuracy is as good as more
complex methods that use RSS information.

I. INTRODUCTION

WLAN (Wireless Local Area Network) is the most com-
monly used method for enabling wireless network connections
in mobile devices. The coverage area of a single WLAN AP
(access point) is on the order of tens of meters. Although
WLAN was not designed for positioning purposes, the abun-
dance of APs and the prevalence of WLAN receivers in mobile
devices makes positioning using WLAN an alternative to GPS
(Global Positioning System), especially for positioning indoors
(airports, malls etc.) where GPS is often unusable.

Most of proposed WLAN positioning systems belong to
either of following two categories

1) Fingerprinting methods: In fingerprinting the area of
interest is mapped by identifying which WLAN stations
can be received and their signal strengths in known
positions; each such measurement is called a fingerprint
(FP). A mobile device’s position can then be computed
by comparing its received WLAN signals with those in
database. A survey of different fingerprinting methods
is done in [1].

2) Network topology modeling methods: In these methods
the measured FPs are processed to estimate parameters
of the network, for example coverage areas, AP positions
and signal attenuation models. An example of a coverage
area method is presented in [2].

The large scale collection of fingerprints may be done in

massive and expensive data collection campaigns. An alterna-
tive is for measurements to be collected by normal users with

their own equipment. This method is called crowdsourcing.
Crowdsourcing should require as little as possible user inter-
action and the data sent in by users may have a lot of errors.
The WLAN scans may be done automatically and GPS may
be used for receiving absolute position outdoors, but indoors
there usually is not position information available.

In this paper we study methods to generate WLAN maps
that contain estimated positions for WLAN APs for position-
ing using fingerprints collected with GPS enabled devices.
A FP is assumed to contain unique identifiers for WLAN
APs that are received, possibly received signal strength (RSS)
values and GPS positions when the measurements are done
outdoors. Figure 1 shows an example of a situation where
FPs contain a list of received APs located inside the square
building, and only the FPs outside the building have location
information. The goal of our methods is to estimate the AP
locations. The methods are developed considering that they
should be applicable to a building meaning that they can
handle some hundreds of APs simultaneously. This does not
restrict the applicability of the presented methods on global
scale as GPS is available between buildings and the mapping
may be then divided into building scale subproblems.

Unlocated FP Located FP Connection

Figure 1. APs, located FPs and unlocated FPs in and around a square building



The problem is similar to localization of sensors in sensor
networks. These methods are covered for example in [3].
The main difference to sensor localization methods is that in
addition to AP locations we have significant numbers of FPs
that do not have location information and are not interesting
for us. Most of evaluated methods are designed to be such
that the distribution of FPs should not affect results e.g. in
buildings where there are more and less used areas.

The rest of the article is organized as follows. In Section II
the different sources of measurements (input data of algo-
rithms) are presented. In Section III the different algorithms
for doing AP positioning are presented. A simple positioning
method that uses AP locations is presented in Section IV.
In Section V the performance of algorithms in AP and user
positioning is evaluated and Section VI concludes the article.

II. MEASUREMENTS

In the following sub sections the used measurement sources
are presented. The measurements are related to WLAN and
GPS systems, which both are available in modern smart-
phones.

A. Absolute Position

Absolute position is assumed to be received using GPS. GPS
receivers provide position estimates with error of a couple of
meters in good signal conditions. In this paper we assume that
when the GPS position is available it is exact. In real situations
the GPS may have hundreds of meters of error, especially close
to buildings where only a few GPS signals are available. For
real use of the proposed methods we assume that the quality
of GPS is monitored and that bad GPS positions have been
discarded.

B. Connectivity

Connectivity is determined by checking which APs are
received at FPs. Any APs that are received simultaneously
have overlapping coverage areas.

C. Received Signal Strength

RSS (received signal strength) measurements are commonly
used to do localization. RSS measurements can be converted
to range measurements using a simple path loss model [4]

RSS = RSSg + 10alogy, ||r — || + &, 1)

where RSSy is the signal strength at range of 1 m from the
AP, « is the attenuation factor, r is the receiver position, = the
AP location and ¢ is the measurement error. In vacuum the
value of « is 2, but in realistic situations it should be more.
The distance to AP can be explicitly solved from (1) and is

RSS—RSSo

[|r —z|| =107t . 2)

III. AP POSITIONING ALGORITHMS

The goal of AP positioning algorithms is to produce a
map of APs using FPs some of which do not have position
information. In our case we assume that the measurement
come in as a batch and may be treated simultaneously.

A. Mean

In the mean algorithm the position estimate of AP is
computed by taking the mean of the FP positions where AP
was received. If a FP does not have GPS information the
position is the mean of the estimates of the received APs.
Because the update is done one FP at a time the outcome of
algorithm is dependent on the order of FPs.

The update of a position of a AP location may be expressed
as follows .

ry = (WA T 3)
where x; ; is the position estimate of an AP when ¢ measure-
ments have been processed. The position is

TGPS , if GPS available @
ry = t—1
! , if GPS not available

S erp 2
JEFP m
where m is the number of APs that were in FP and already
had an estimated position. The position is not computed and
t is not updated if there is no GPS measurement or position
estimate for any AP in the FP. The Mean algorithm is simple
to implement and has fast runtime and as such it may be
considered to be a baseline method that other algorithms
should outperform in accuracy.

B. Gauss-Newton

The Gauss-Newton (GN) method is named after the Gauss-
Newton optimization algorithm [5]. In GN method we use all
the data to solve the AP positions and in addition to AP posi-
tions the actual FP positions are solved as a side product. The
model uses distances between FP and AP locations as given by
(2). The optimization goal is to find such locations to FPs and
APs that their distances are as close as possible to distances
computed by RSS values. This is done by minimizing the sum

RSS; j—RSSg 2

> (07—l ll) 5)
i,
where RSS; ; is the received signal strength of ith AP in
jth FP. The minimization is done using the Gauss-Newton
algorithm.
In Gauss-Newton optimization the sum of squares is mini-
mized iteratively by taking following steps

% :fi,1+ﬂjgi71\(y7h(§i,1)), (6)

where J;, , is the Jacobian of the measurement function
h(%;—1) and $ is a positive scalar. The \ operator is used
as it is in Matlab i.e. if J3, , is fully determined it solves the



system of linear equations, if it is overdetermined the result
is the least squares solution and if it is underdetermined it
returns one of the solutions. The vector Z contains all AP and
FP location estimates concatenated and the vector y contains
all distances computed with (2) and the measurement function
has all the corresponding distances as functions of FP and AP
locations

i — 7]l @)

The GN requires an initial value 2y for AP and FP positions
and may converge to different local minima depending on the
initial value.

The part of the Jacobian corresponding to FP and AP parts
are

2 \T
(]JFP:M 8)

lIrj — il

AT
JZ_AP:,M. 9)

|Irj — |

When the FP has a GPS position, the r; is fixed and the
Jacobian does not contain elements corresponding to this
variable and if ||r; — ;|| = O the corresponding Jacobian
element is assigned the value 0.

The parameter [ is chosen at each iteration to ensure
that the sum of squares of y — h(%;,_1) decreases. In our
implementation it is set to one at the beginning of each
iteration and halved until a value is found such that the
objective function decreases. We stop the iteration when all
corrections ||z; ¢ — x;+—1|| are smaller than a predetermined
threshold.

C. Gauss-Newton Max Range

The Gauss-Newton max range (GNMax) method is based on
the same iterative optimization method as the GN method, but
the model is different. Whereas in Gauss-Newton the positions
of unlocated FPs are estimated and the number of equations
grows, as the number of FPs grows. In GNMax the number
of equations is limited to be the number of AP connections.
If two APs are received at once, then the distance between
APs is less than or equal to the sum of distances from the FP
location to both APs. This may be expressed with the triangle
inequality

llzi = zil| = [|(zi —7r5) + (rj — )|

< lwi = rjll + [Irj — 2kl -
While the GN tries to find such APs and FPs that the distances
between those match as well as possible to measurement
values, the GNMax finds such locations of APs that they are

not too far away from each other.

If the FP and the APs are collinear then (10) is an equality. If
there are more than one FPs where we receive same APs then
the measurement used is the one where the sum of distances

(10)

computed with RSS values is smallest. In the optimization
phase we discard distances where estimates of APs are closer
to each other than the measurement indicates. This way the
estimation uses only the RSS measurements only to limit
the maximum distance between APs. The optimization of
measurements is done as in GN, but if two APs is current
estimate are closer than the sum of distances, the measurement
is neglected. The Jacobian between two APs are

xp — ;)7
gap = @z 11
C T b
gap — o=z’ (12)

' |k — @]

if
RSS; j—RSSg RSSy ; —RSS

[|zr — ;]| > 107 o= + 107 o= (13)

otherwise the distance is not used in update (6).

The GPS measurements are taken into account by using
up to three FPs with location information. If there are more
than three FPs for an AP with GPS positions we choose three
points from the convex hull of the points that produce the
largest triangle. This should produce a good geometry for
measurements.

D. Access Point Least Squares

Access Point Least Squares (APLS) method may be thought
as a spring model, where two APs that are received simul-
taneously or a AP and a GPS location have a spring pulling
them together. The model behind the method is explained more
mathematically next.

If a device at r receives signals from two WLAN APs it is
located inside of the intersection of the coverage areas. This
may be written as

T =I5+ i, (14)
where &; ; = &;; is the “center” of the intersection area and
€i,j = €5, i1s the position displacement from the center. The
center of the intersection may be written using translation
vectors v; ; and v;; that represent the relative positions of the
intersections compared to APs positions. The variables used
in APLS are presented in Figure 2. By doing the following
subtraction, the FP location is eliminated

r :Li'iyj —+ Ei,j =x; + ’UiJ' —+ Ei,j = SC]' —+ ’iji —+ Ej,i (15)

= 0 =x; 7£Cj+’l)i7j — Vji. (16)
If the translation vectors are independent random variables
then the variance of difference is

var(v; ; — vj;) = var(v; ;) + var(v; ;). (17)

If we consider only pairwise relationships between the
positions of the APs, the AP locations may be estimated by
finding a least squares solution for the following equations:

x; —x; =0, for all  and j connected

x; = 1;, for all ¢ with GPS positions,

(18)



Figure 2. Variables used in APLS

where r; is the mean of GPS positions of FPs that has ith AP.

These equations may be written in matrix form

0
]
1 ] A—

where D contains all the differences and G all the GPS
measurements. To find the least squares solution to this set
of equations assume that the equations are linearly indepen-
dent and let Wp denote the diagonal matrix containing the
reciprocals of variance of AP location differences a% on the
diagonal and similarly W¢ containing the reciprocaiéj of GPS
variances. The weighted least squares solution is now

T

“ Wp 0 1[D]\
. - T T D
}(D 1" wel )
xn
o
Wp 0710
...[DT a7 [ o WJ o (20)
i

— (D"WpD + GTWeG) ' aT

Figure 3. Effect of 6 to AP positioning. Left 6 too small, center 6 too big
and right optimal 6

Because of the structure of the matrices, the terms of this
equation may be written as

DTWpD = A
1,5 —€(1,2) —£(1,n)
j=2
= J=1,j#2 2D
~ n71 ~
_g(nﬂ 1) g(nm])
L j=1 i
, where

_— 0, if < and j have never been received at once
£(i,j) = 1, if 7 and j have been received at once

o2
©.J
(22)
and
GTWqgG = B = diag(é1, . . ., ¢n), where (23)
L if any FP has GPS position
gi=1 The’ (24)
0, otherwise
i prri
G'|:|=y=1| : (25)
as Pur,
The solution is now simply
af
Ll =A+B) g (26)
,

In APLS all the variances between APs are set to be
equal. We found that the AP positioning gives best results
when the GPS weight 1/07, . is set to be §A,; ;, where 6
is a scalar parameter. In Figure 3 the different weighting
schemes are evaluated. Dots represent the AP positions, stars
are GPS positions and circles are estimated AP positions. In
leftmost the weight between GPS measurement and APs is
low. In center the GPS weight is infinite and on right an
optimal weight is used. The optimal value of 6 is discussed
in Section V.



E. Variance Access Point Least Squares

Variance APLS (VARAPLYS) takes the RSS values between
APs into account when computing the variances, as follows

o2, = (min||r — ;]| + [|r — z]])? . 27)

%,

IV. USER POSITIONING

As the ultimate goal of the research is to position user and
not the AP we need to evaluate AP positioning algorithms in
user positioning. For user positioning we compute the mean
of the five strongest APs received

= i€five strongest *’? . (28)

5
This method is used as it uses only AP locations and in results
section we show that if the AP positions are correctly located

it provides rather good positioning performance.

V. RESULTS

First we look at finding the optimal 6 for APLS and
VARAPLS. We varied the parameter value and did positioning
tests similar to one in Figure 3. In Figure 4 the effect of 6§ on
AP localization is presented. Optimal values were found to be
1.63 for APLS and 1.58 for VARAPLS.

In Figure 5 is shown the effect of different parameters
to runtime and accuracy of the methods in a simulated
environment. In simulations AP:s were randomized inside a
box of area 100 m x 100 m. The FPs were randomized on a
slightly larger box that exceeded the AP box by 10% in all
directions. The FPs that were located outside the AP box were
considered to have exact position information. We investigated
the influence of five parameters on the performance of the
presented methods. The tests were done using combinations
of different parameters. The GN methods require an initial
estimate of AP positions. As initial estimate we used the mean
position of all GPS FPs for all of APs and FPs. The methods
marked with prior in Figure 5 use APLS estimate as initial
estimate for APs. As the stopping condition for GN methods
we used that all APs move less than 10~% m in (6).

In first row of Figure 5 parameter o is the standard deviation
of RSS measurements. The errors were rounded samples from
zero mean normal distribution. In GN methods the RSS value
is transformed into distance. The error in distance does not
have zero mean. This bias is left uncompensated because
to simulate the modeling errors in path loss parameters.
The computation time of Gauss-Newton method increases
as measurement error increases, because the solution does
not have a clear optimum when error increases. In the error
dimension we see that GNMax gives worse results than APLS
when standard deviation is more than 5dBm and for GN with
prior this limit is 9 dBm. This implies that if the signals are
noisy or the RSS model is not accurate the APLS should be
used. On other hand, if accurate distance measurements are

30

= = =APLS 6=1.6343
= VARAPLS 6=1.5848 | |

251
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Figure 4. Effect of § on AP positioning accuracy

available these methods have small errors. In [6] the standard
deviation of WLAN measurements is studied and results show
that the value varies between 1 and 5 when the device does not
move, but the received mean may change 4 dBm depending
on the orientation of user and in [7] the standard deviation
of WLAN measurements was found to be usually more than
10dBm .

In the second row of Figure 5 the effect of the number
of APs is evaluated. In the third row the number of FPs is
evaluated. There one should note that the runtime of GNMax
gets smaller as the number of FPs increase. In fourth row the
range of an AP is evaluated. There we see that the APLS
based methods work better the smaller the range is, that is,
they work best if the building is big. On the other hand the
GN benefits from long ranges of measurements.

In the last row of Figure 5 the effect of nonuniform
distribution of FPs is analyzed. The abscissa is probability that
the FP, instead of being randomly located on whole area, is
located inside 20m wide corridor in the center of the building.
All proposed methods suffer from the nonuniform distribution
of FPs.

In general we see that GN benefits a lot from using APLS
as the prior, whereas GNMax is not so sensitive to the
initial condition. The accuracy of the Mean method is worse
than the accuracy of any other method. Also the time of
execution of GN methods is much greater than APLS and
Mean method and our APLS implementation is even faster
than the implementation of Mean algorithm.

In Figure 6 routes solved from AP locations estimated by
different methods are presented. The building was walked once
around outside and then some measurements were done inside
without GPS available. The grey dots in the figure represent
FPs with GPS positions. All the GPS measurements were
made outdoors and the points that are inside of building show
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the effect of errors in GPS measurements. The data had 440
APs and 400 FPs in total of which 120 had GPS position and
280 were taken indoors without GPS. In GN methods we used
path loss parameters RSSy = —40 dBm and o = 3.5. The
boxplots in the lower right corner show 5%, 25%, 75%, 95%
quantiles and the mean of error. For the reference track, the AP
locations were defined by making measurements in different
points inside the building and choosing the AP location to
be the mean of the five locations where the AP was received
with strongest RSS. APs for the reference map were located
using measurements in the same floor where the test track
was walked. The times that different methods used were less
than 0.05 s for Mean and both APLS variants, for GNMax
it took 260 seconds to find an estimate and for GN the time
was around 10000 seconds. For GN and GNMax the iterations
were stopped when all APs moved less than 2 meters on one
iteration. From these results we see that the Mean method does
not work at all. The GNMax gives estimates close to the center
of the building. APLS, VARAPLS and GN give quite similar
performance, where the right side of building was estimated
better and the left side worse. APLS had the best mean error
of 33 meters, while the reference mean was 11 meters.

VI. CONCLUSIONS

In this paper we presented five methods for localization APs
in cases where position information is not always available.
Our results show that proposed methods APLS and VARAPLS
perform quite similarly and perform well in realistic simulation
cases where noise is present. The positioning test with real

measurements showed that APLS may be used to generate a
map with 440APs in less than 0.05 s that may be used in
positioning at least on a rough scale or as a prior for more
complex methods.
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Abstract—Fingerprinting techniques provide good indoor and
urban user location estimates, but using them in large scale
requires an enormous radio map (RM) database. To reduce
the database size, we build a statistical model of the coverage
area (CA) of each wireless communication node (CN) using
“fingerprints” (FP), i.e. reception samples. In previous work we
modeled each CA as a single ellipse, so only 5 parameters need
to be stored in the RM for each CN. In this paper, we investigate
the use of multiple CAs for every CN. FPs are grouped based on
received signal strength (RSS) criteria and CA models are fitted
to different FP groups. Different choices of RSS boundaries are
examined with real data. We present a method for positioning
using the proposed ‘“multilevel coverage area radio map”. The
proposed method is applied on real data sets. The positioning
results are compared with those of conventional single level
CA positioning and a basic location fingerprint methods. The
results show improvement of positioning accuracy compared with
positioning with a single level CA. The improvement is due to
better use of RSS level information in both the offline phase
(constructing the CA radio map) and in the online phase (user
positioning). The proposed multilevel CA positioning works with
a much smaller RM database than the basic location fingerprint
method, without degrading the positioning accuracy in indoor
positioning.

Radio map; Wireless LAN; RSS; Coverage area; Student-t
distribution; Normal distribution; Fingerprint; Positioning

I. INTRODUCTION

Location fingerprinting is a well-known positioning tech-
nique that determines user’s location using a database of
radio signal measurements. A “fingerprint” (FP) contains the
location of the user equipment (UE) and may include a
set of radio characteristics records from a variety of radio
networks, like received signal strength (RSS) and identifier of
the transmitter e.g. identity of a communication node (CN).
CN may be a radio station, a TV station, a cellular network
base station, a WLAN access point or some other sensor
node in a wireless network. In this work the CNs are WLAN
access points. A UE may be a laptop, a mobile phone, or
any other device connected to a wireless network. Location
fingerprinting consists of two phases, an offline data-collecting
phase and an online positioning phase. In the data-collecting
phase, FPs are measured at various locations using positioning-
capable UE [1-4]. The fingerprint database is processed and
used to generate a radio map, which provides information
about radio signal properties as a function of position. In the
positioning phase, the UE samples measurements from CNs
and computes user’s location using the radio map [5].

Marzieh Dashti
The University of Sheffield
Sheffield, UK
m.dashti @sheffield.ac.uk

Location fingerprinting takes into account the effects that
buildings and environment have on radio signals. Hence, in
contrast to many other positioning methods, it does not require
line of sight conditions to ensure acceptable accuracy. This
makes the location fingerprinting method often precise and
reliable in complex environments such as indoor and urban
environments. A drawback of the fingerprinting method is
that, while accuracy may be good when the radio map is up-
to-date, it degrades with time because the radio environment
changes constantly [4, 6]. Moreover, performing extensive data
collecting is needed and storing a huge database (e.g. covering
an entire city or country) is costly.

To reduce the database size, we have used FP data to
construct a statistical model of the coverage area of a wireless
CN [5, 7]. Instead of raw FP data, the radio map consists
of the parameters of the coverage areas (CA). Here, a CA
means the region in the plane where signals from the CN can
be received by the network user. The CAs are modeled as
probability distributions whose parameters may be described
using the mean and the covariance; this CA model may be
visualized as an ellipse. Only five parameters have to be stored
in the radio map for each CA. In the online positioning phase
the CAs of the heard CNs are used to infer the position of the
user.

In [5], the CA is modeled by computing a posterior distribu-
tion using Bayes’ rule. The Bayesian prior models information
about “typical” CAs. This information is especially important
when the FP database contains only a few observations from
a CN. In [5], CAs are fitted by modeling fingerprints as
having a normal (Gaussian) distribution. However, the normal
regression model is well known to lack robustness, i.e. outliers
produce coverage areas that are too large. The Student-t
distribution is an alternative to the Normal distribution that,
due to its heavy tails, is better suited as a model of data that
may contain outliers. In this paper, CAs are modeled using
Student-t and normal distributions as explained in [7, 8].

In our previous works, only one coverage area for every CN
was stored in the radio map [5, 7]. In this paper we consider
the use of multilevel CAs for every CN in radio map. The
FPs are classified into different sets based on their RSS level,
and multilevel ellipse-shaped CAs are fitted to each set of FP
data. In this paper, different criteria for classifying FPs into
different sets are investigated.

A method to use the proposed so-called “multilevel cover-
age area radio map” for positioning is presented. The method
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is tested using real indoor and outdoor positioning data.
Positioning results are compared with conventional single-
level CA positioning and a basic location fingerprint method.
The results indicate the enhancement of positioning accuracy
compared to the positioning with one level CA. The proposed
multilevel CA positioning requires much smaller radio maps
than the basic location fingerprint method, without degrading
the positioning accuracy in our indoor tests.

The remainder of this paper is organized as follow: The
coverage area estimation model is presented in Section II.
Section III describes the coverage area positioning. The test
setup for evaluating positioning performance is described in
Section IV. The positioning results using multilevel coverage
areas are compared in Section V. Concluding remarks are
given in Section VI.

II. MULTILEVEL COVERAGE AREA MODELS
A. One-level coverage area models

In this section, a method for fitting an ellipse-shaped CA
to location FPs is presented. FPs are assumed to follow
multivariate Student-t distribution. The method is less sensitive
to outliers than existing smallest-enclosing ellipse and Normal-
distribution based methods [8].

Here, each observation is modeled as a bivariate (d = 2)
Student-t random vector z, with mean u, shape 3, and
v degrees of freedom. When the degrees of freedom v is
fixed the mean and shape parameters for the multivariate
Student-t distribution may be computed using Expectation-
Maximization algorithm [8]:

Algorithm for modeling the CA from FPs
initialize wq1.ny < ones
fort=1to T do
B Y, tnzn) X un
S = 2 un(zn — p1)(2n — N)T
Yl e (N+7—-d—1)(S+oD)"
forn=11to N do
d+v
Up v+(zn—p)TE 1 (zp—p)
end

end

In the algorithm 7 is a weight parameter describing the
‘strength” of the prior and ¢ = 7r? where r represents a
typical range of a CA.

The relationship between covariance matrix P and the shape
matrix ¥ is y

P = = 2. (1)
When degrees of freedom v — oo the distribution approaches
to normal and P = X..

B. Multi-level coverage area models

To determine multi-level CAs of a specific CN, FPs are
classified into groups and a CA ellipse is fitted to each set
of FPs. Three different criteria for classifying the FPs are
proposed as follows:

O  Strong RSS

% e * Weak RSS
Strong CA
------ Weak CA

Figure 1: Two-level coverage areas

1) RSS-level: a presumed RSS threshold value is used to
determine if a FP has strong signal strength.

2) n-strongest: the n fingerprints with the highest RSS
values are classified to the strong set.

3) x%-strongest: the % strongest RSS-values of each FP
to belong to the strong set.

We also investigate two different ways to deal with the
“weak” area. In one case the RSS-values not considered to
be strong are used for the weak area and in the other method
all of the FPs are used to construct the ‘weak™ area. Fig. 1
illustrates the basic idea of modeling two-level CAs, where
the strong CA is constructed using strong FPs (circles) and
weak CA using the weak FPs (asterisks).

ITI. POSITIONING
A. Positioning using CAs

Assuming a radio map containing multi-level CAs of CNs
is constructed, the goal is to estimate the user’s position using
the radio map and information that the user receives; the
identification codes of heard CNs and their RSS levels.

Let pi1,. .., 1y, be the means of the CAs of the CNs that are
observed and P4, ..., P, be the corresponding covariances. If
the CAs are assumed to be independent measurements, then
the best linear unbiased estimator (BLUE) of the user position
is

v=(L"WL) " L™W ], u7]", )

where
L=[.... 1" 3)
W = diag(Py,...,P,) " 4)

This may be simplified into form

-1
T = <Z PZ-_1> Zpi_lﬂi- (%)
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This is the same equation as derived in [5], where it was
shown to be the Bayesian estimate when the coverage areas
are modeled as Gaussians and the prior is uninformative.

As explained in Section II-B, the CAs were constructed
using different sets of FPs. The positioning phase uses the
same rules to choose which CA is used for each CN.

B. Positioning using fingerprints

As a reference method for positioning we used the weighted
k-nearest neighbor method (WKNN) [4]. In WKNN a FP
database is searched for k£ FPs that have the most similar
RSS values of CNs and then the user position is computed
as a weighted mean of the positions of FPs in the database.
In our implementation we used k = 5, the similarity of all
RSS values is computed using the 2-norm and the weight of
a FP is proportional to the inverse of the 2-norm. If a FP in
the database did not contain a CN that was in the positioning
measurement it is assumed to have a weak RSS value (-105
dBm).

IV. TEST SETUP

In our tests CA models were fitted using different parameter
values. We tested all combinations of the following values
of parameters: 7 € {5,10,20} and r € {5, 10,20, 40,80}.
Degree of freedom for Student-t was set to v € {5,000}, a
typical value for general-purpose robust regression and the
normal model.

A. Indoor

These tests were done inside a university building. The CAs
were fitted using 243 FPs and 331 CNs. Each CN is contained
on average in 28 FPs.

Examples of two-level CA ellipses of three specific trans-
mitters are shown in Fig. 2. The ground truth for our test route
was manually marked using a laptop during the measurement
session. The process of marking positions manually causes
some error to the true route but it should be on the order of a
meter or two.

B. Outdoor

In this test the data contained 26921 FPs collected mostly
on streets in a suburban area. Fingerprints in the test route
had 857 unique CN IDs that were found in the CA database.
On average a CN had 57 FPs containing it. The CA models
were constructed using the same rules and parameters as with
the indoor data. The ground truth was determined using GPS,
meaning that there is a couple of meters of error in the true
route.

V. RESULTS

Table I shows the positioning results on a route inside
a university building for positioning using different rules
for coverage areas. The CAs are constructed according to
rules given in the table. In the positioning phase the CA
corresponding to the first rule, which is true for the FP is
used. The parameters shown in the table are those that had
the smallest mean error for the rule. r; is the prior “range”

Weak FP
(O Strong FP
— — — Weak Normal
— — — Strong Normal
Weak Student
Strong Student

N

Figure 2: Three examples of two-level coverage area models
fitted using normal and Student-t regression. In the first
example the two strong FPs in left hand side affect strongly on
normal model while the Student-t is not affected that much.
The second and third examples show the difference of CAs if
the strong FPs are included or excluded from the weak CA.

for the CA generated by Rule 1 and 73 3 is for Rules 2 and 3.
Mean, Median and 95% columns are the mean, median and
95% quantile of the positioning errors given in meters. The
bold numbers are the smallest of each column.
Results show following
o Two CA models give better positioning performance than
one
e Student-t (v = 5 always in Table I) outperform normal
models with all rules
o It is better to use all FPs for the "weak” CA instead just
’not strongs”
« In most of cases it was best to use small and weak prior
for CAs (tr =5,r =15)
The Student-t models gave on average 0.7 meters better
accuracy than the normal models. We can also see that the use
of the third CA for a CN does not improve the performance
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Table I: Results for indoor positioning

CAs Rule 1 Rule 2 Rule 3 T ry  re3 v | Mean Median 95%
1 all - - 20 5 5 5 11.6 9.8 23.0
2 1-strongest all - 5 5 5 5 10.9 10.2 18.8
2 1-strongest not 1-strongest - 5 5 5 5 11.0 10.5 19.1
2 3-strongest all - 5 5 5 5 9.7 9.6 16.3
2 3-strongest not 3-strongest - 5 5 5 5 9.9 9.9 16.5
2 5-strongest all - 5 5 5 5 9.5 8.9 17.4
2 5-strongest not 5-strongest - 5 5 5 5 9.8 9.3 18.4
2 7-strongest all - 5 5 5 5 10.2 9.5 23.0
2 7-strongest not 7-strongest - 5 5 5 5 11.4 9.9 28.4
2 10%-strongest all - 5 5 5 5 10.1 9.3 17.7
2 10%-strongest  not 10%-strongest - 5 5 5 5 10.5 10.4 18.1
2 15%-strongest all - 5 5 5 5 9.6 9.1 18.4
2 15%-strongest ~ not 15%-strongest - 5 5 5 5 10.3 10.6 18.2
2 20%-strongest all - 20 5 5 5 9.5 9.6 17.8
2 20%-strongest ~ not 20%-strongest - 5 5 5 5 10.5 10.2 18.9
2 30%-strongest all - 20 5 5 5 9.9 10.0 18.8
2 30%-strongest  not 30%-strongest - 20 5 40 5 11.0 10.0 243
2 40%-strongest all - 5 5 5 5 9.8 9.2 19.2
2 40%-strongest  not 40%-strongest - 20 5 80 5 10.1 9.5 22.0
2 -75dBm all - 100 5 5 5 9.8 9.7 18.0
2 -75dBm not -75dBm - 5 5 5 5 10.7 10.5 19.3
2 -85dBm all - 5 5 10 5 9.6 9.2 19.4
2 -85dBm not -85dBm - 5 5 40 5 10.6 9.9 20.4
3 1-strongest 5-strongest all 5 5 5 5 9.5 9.0 17.8
3 3-strongest 7-strongest all 5 5 5 5 9.6 8.7 20.9
3 15%-strongest 30%-strongest all 5 5 5 5 9.3 9.1 17.0

Fingerprinting 9.9 8.1 25.1

301

251

20+

Error [m]
=
[$2]

10r

*  True Route
= = =0neCA
5-strongest

LIl TTTTT

OneCA 1 3 5 7 1,3 3,7 Ref
n-strongest

Figure 3: Indoor results with different rules for selecting the
strong CAs

much and the 2- and 3-level positioning is comparable to
fingerprinting in accuracy.

In Fig. 3 is a boxplot showing 5%, 25%, 50%, 75% and
95% error quantiles for different n-strongest rules in indoor
positioning. In cases where two values are given in the x-
axis we used three CA models. Used parameter values are
v =25, = 5,79 =5 and 7 = 5, which seemed to the best
for the indoor positioning. From this figure we can see that
the median error of all the methods is almost the same, but
the 75% and 95% error quantiles are smallest when using two
level coverage areas with n = 3 or n = 5 and three level areas
with limits 1 and 3. The reference fingerprinting method has

Figure 4: Comparison of routes

the best 5% and 25% errors, but worse 75% and 95% error
quantiles than the best multilevel models.

In Fig. 4 the routes given by our positioning algorithms
are illustrated. Stars show the reference locations used in
positioning. Dashed line presents the results computed using
a single Student-t CA model and the solid line is the route
computed using two CAs using 5-strongest rule. The 5-
strongest rule is close to accuracy of best methods by all
numbers in Table I.

The results for an outdoor scenario (Table II) show smaller
improvement of use of the multiple coverage areas compared
to the indoor tests. In Fig. 3 is a boxplot showing the error
quantiles for different n-strongest rules in outdoor positioning.
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Table II: Results for outdoor positioning

CAs Rule 1 Rule 2 Rule 3 T TL  T2.3 v Mean  Median 95%
1 all - - 20 20 5 00 51.9 45.7 103.4
2 1-strongest all - 20 20 20 o0 51.7 459 107.7
2 1-strongest not 1-strongest - 20 20 20 o0 52.0 46.4 107.9
2 3-strongest all - 20 5 10 ) 50.7 39.5 121.4
2 3-strongest not 3-strongest - 20 5 10 o0 52.0 42.0 121.9
2 5-strongest all - 20 10 20 o0 51.8 44.4 117.0
2 5-strongest not 5-strongest - 20 5 10 ) 515 43.7 116.9
2 7-strongest all - 20 5 20 o0 49.8 42.5 96.5
2 7-strongest not 7-strongest - 20 5 10 ) 48.5 41.7 103.1
2 10%-strongest all - 20 20 20 ) 51.6 45.1 111.2
2 10%-strongest ~ not 10%-strongest - 20 20 20 o0 52.8 45.1 115.3
2 15%-strongest all - 20 10 20 ) 51.8 444 114.1
2 15%-strongest ~ not 15%-strongest - 20 5 10 ) 51.1 42.1 113.1
2 20%-strongest all - 20 5 10 oo | 50.7 43.7 113.2
2 20%-strongest ~ not 20%-strongest - 20 5 10 ) 50.5 43.6 104.0
2 30%-strongest all - 20 10 20 oo | 525 444 111.5
2 30%-strongest  not 30%-strongest - 10 10 20 o0 52.7 44.8 107.5
2 40%-strongest all - 20 10 20 o) 515 43.7 102.7
2 40%-strongest ~ not 40%-strongest - 20 10 40 o0 52.5 45.1 103.4
2 -75dBm all - 20 5 20 oo | 51.0 45.7 102.7
2 -75dBm not -75dBm - 20 5 20 00 52.8 46.8 111.8
2 -85dBm all - 20 20 20 oo | 509 455 106.7
2 -85dBm not -85dBm - 20 20 40 00 52.6 48.8 112.1
3 1-strongest 5-strongest all 20 20 20 o) 52.0 45.8 110.4
3 3-strongest 7-strongest all 20 5 10 o0 50.7 40.5 119.7
3 15%-strongest 30%-strongest all 20 5 10 00 52.2 46.3 120.2
Fingerprinting 434 39.0 85.4
True position
120 9 Student-t
T ——T - V¥ Normal
¢ Fingerprints
100 1 Student—t
— — —Normal
80 T
E
5 60
m
40+
o | i
OneCA 1 3 5 7 1,3 3,7 Ref
n-strongest
Figure 5: Outdoor results with different rules for selecting the
strong CAs
Used parameter values are v = oo,r; = 10,79 = 20 and
7 = 20, which seemed to be good values for the outdoor .
positioning. From this figure we can see that the use of
multilevel coverage areas does not improve the positioning 100 m

as much as in the indoor positioning case.

The normal distribution models outperform the Student-t
and optimal values for 7 and r are larger than in our indoor
test. The mean difference between positioning error between
Student-t and normal models is 2.6 meters. The positioning
accuracy is somewhat worse than with the reference finger-
printing method. The reason why normal models are better
than the Student-t models in our outdoor test is illustrated in

math.tut.fi/posgroup/

Figure 6: An outdoor positioning example

Fig. 6. The dots show the locations of FPs that were used
for generating the CAs with thick lines. There are a few FPs
in lower right corner that are considered as outliers in the
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Student-t model. In the positioning phase this ellipse affects
more to the estimate than the normal ellipse.

VI. CONCLUDING REMARKS

This paper examines the use of multiple CA models for a
CN instead of one CA for positioning purposes. The proposed
positioning method, using multilevel CA models, is compared
with conventional CA positioning, using one-level CA models,
and reference fingerprinting method.

In our tests with real data we got results showing that
the use of multiple CA models for each CN improved the
positioning results. The proposed method was tested using real
indoor and outdoor positioning data. In indoor tests where
the FPs covered the building well the proposed positioning
method produced results that were even slightly better than
the reference fingerprinting method.

Furthermore, the results show that the CAs constructed
using Student-t regression provide better positioning results
compared to the CAs constructed with normal regression
indoors. In our test the use of three CA models did not give
significant improvement compared to 2-level models.

In outdoors test the improvement was smaller and the
positioning results were better for normal model. The normal
model outperformed the Student-t method because the FP
distribution was not uniform and some FPs that were inliers
were considered as outliers in Student-t regression. To enhance
the positioning accuracy of these cases a robust positioning
algorithm should be used.

Our research shows that when building a multilevel radio
map the following should be considered:

e Weak CAs should contain all FPs

o If collected data is nonuniform a larger 7 and r values

should be used compared to uniform data

e RSS-level rule should be avoided because it does not

provide better accuracy than rules based on relative
strengths of RSS values and the absolute RSS value is
dependent of the UE used [9]

For the space requirements of multilevel CA models com-
pared to fingerprinting methods we can consider our outdoor
test case. There we had on average 57 FPs for each CN. For
fingerprinting at least two numbers have to be stored in the
FP for each CA (ID of the CA and the RSS). In our test case
we have to store at least 114 numbers on average for a CN.
The two level coverage areas require only 10 numbers for
a CN, 4 numbers for two means and 6 for two covariance
matrices. This simple calculation shows that a positioning

database containing two-level CA models require lot less space
than a fingerprinting database.
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Abstract—Indoor positioning based on WLAN signals is often
enhanced using pedestrian dead reckoning (PDR) based on an
inertial measurement unit. The state evolution model in PDR is
usually nonlinear. We present a new linear state evolution model
for PDR. In simulated-data and real-data tests of tightly coupled
WLAN-PDR positioning, we find that the positioning accuracy
with this linear model is almost as good as with traditional models
when the initial state is known, and better when the initial state
is not known. The proposed method is computationally light and
is also suitable for smoothing.

Keywords—Sensor based localization, Hybridization
approaches, Signals-of-Opportunity, Pedestrian dead reckoning

I. INTRODUCTION

Wireless Local Area Network (WLAN) access points (APs)
are numerous and ubiquitous in most indoor environments.
Although WLAN is meant for data transfer, the WLAN signals
may be used for user localization. Because the WLAN APs are
not meant for positioning, they do not usually send information
on their own location for clients. WLAN positioning therefore
makes use of a “radio map”, which describes certain features
of the WLAN signal characteristics at given locations. A radio
map is created and updated using data collected on site. These
data are called fingerprints (FP). A FP is a report that contains
at least the receiver location and the IDs and the received signal
strength (RSS) values of APs within reception range. A radio
map is constructed off-line based on the collected FPs. The
accuracy of positioning based on WLAN signals depends on
the model and environment. In small scale (a few buildings)
it is possible to achieve positioning results of the order of a
couple of meters [1]. For large scale positioning (a city or
larger) when the size of the database is a limiting factor the
positioning accuracy can be of the order of tens of meters [2].

Pedestrian dead reckoning (PDR) uses an inertial measure-
ment unit (IMU) to detect when a user takes footsteps and how
the direction changes between footsteps. The IMU has three
axis accelerometers and gyroscopes. The user heading change
is computed by projecting the gyroscope measurements to the
horizontal plane which is estimated from the accelerometer [3].
The footstep length may also be estimated from the IMU data.
If the sensor is mounted on the foot, it is possible to detect
when the foot is still and then integrate the footstep length from
the IMU data [4]. If the IMU is handheld the footstep length
can be inferred from the IMU data also by other methods, see
for example [5, 6]. A PDR system can greatly improve the
positioning locally as the position estimate may be updated
every footstep, but because the errors accumulate over time

PDR is often combined with other sensors that can, at least
occasionally, provide information of the absolute position.

In this paper we investigate models for fusing PDR
measurements with WLAN measurements. We propose a linear
state model for the state evolution, whereas in the literature the
state model used with PDR system is usually nonlinear [6-8].
For nonlinear estimation in general there is no closed form
optimal algorithm. In this paper we use Kalman and Extended
Kalman filters, which are computationally light algorithms.

Section II contains the filtering and smoothing algo-
rithms that are used to estimate the user’s kinematic state.
In Section III we present the WLAN model that is used
for positioning. The evaluated PDR models are presented in
Section IV. In Section V we evaluate the performance of
different models with real and simulated data and Section VI
concludes the paper.

II. FILTERING ALGORITHMS

The Kalman filter is an algorithm for estimating the state of
the system given a time-series of measurements in the case of
linear state-evolution and measurement models. If the measure-
ments and state transitions are also normally distributed, the
Kalman filter is optimal. The algorithm uses the following
update equations at each time index ¢ [9]

Ttjt—1 = tht71|t71 (1
Py =FP 1y F +Q 2
Si = HiPy 1 H{ + Ry 3)

Ky = Py H{ S )
Ty = Typ—1 + Kp(ye — Hewyp—1) %)
Py = (I — KiHy) Py, (6)

where x is the state vector, P is the state covariance matrix,
F is the state transition matrix, () is the state transition error
covariance matrix, R is the measurement error covariance
matrix and

Yy = Hyxy @)

is the linear measurement equation. If the state model is
nonlinear then (1) has to be replaced with

Tejt—1 = f(wt71|t71) ®)
and F} in (2) with
3f($t—1\t—1)
Fr=————" 9
! 8xt71|t71 ®



to get the approximative nonlinear estimation algorithm known
as the Extended Kalman filter (EKF) [10].

The Rauch-Tung-Striebel smoother [11] may be used to
enhance the state estimates when measurements of future time
instants can also be used, for example when plotting the track
over a given time interval . The recursive smoothing equations
are

C, = Pt|thPt;1w (10)
Ty = Tepp + Co(Top1)m — Teg1)e) (11)
Py = Py + Co(Pygajm — Pt+1\t)CtT7 (12)

where m is the last time index.

III. COVERAGE AREA POSITIONING

In its simplest form, probabilistic coverage area (CA)
positioning is a method for radio map construction in which
the reception area of each AP is modeled as a two-dimensional
normal distribution. The radio map does not contain any raw
RSS data, and thus computational, memory and communi-
cation complexity is much lower compared to conventional
FP positioning methods. The algorithm and derivations are
explained in [12] and here we only briefly present the algo-
rithm.

The coverage area estimate is

P L (13)

n
s, = i~ B i, (14)

n+1
where u, and 3, are the mean and covariance of the CA
estimate based on n FPs, z; is the location of the i™ FP and

B is the prior covariance.

When a new measurement is received, these parameters
may be updated by

Ny, + 2
Hnt1 = TIH 15)
5w (n+ 1) (S0 — fin1t 1) + Zngp120 1 + Wi iy,
n+1 n+ 2
(16)

Because the AP models are linear-Gaussian they may be used
in KF directly with

y=p (I7)
H=1[ 0 (18)
R=1X. (19)

Here for H it is assumed that the first variables in the state
are the position variables.

IV. PEDESTRIAN DEAD RECKONING

In most of the literature, the state model used in PDR is
nonlinear [6—8]. For comparison purposes, we consider two
traditional models. In the first one, the state contains the user
location and the direction of movement

1t T1t—1 + St cosO_q
Typp—1 = T2 | = |r24—1 + stsinbi_q |, (20)
et et_l + Aﬁt

= = = Nonlinear model
*  Linearization point
Linearized model

Figure 1. Footstep propagation with nonlinear and linearized state models

where A#; is the change of heading obtained from gyroscopes
and s; is the footstep length estimated from accelerometer data.
The linearized state transition matrix is

1 0 —s;sinf;_q
F,=10 1 s;cos86;_1 20
0 0 1
and the linearized state transition noise covariance is
o2 cos? 0,1 0 0
Q: = 0 o2sin?6,_1 0 |. (22)
0 0 o

In our second traditional model the footstep length is also
estimated:

T1,t T1t—1+ St—1cos 6y
o rer| | rop—1 + Se—1sinfiy
Tee-1= 19, | = 0,1 + A, , (23)
St S¢—1
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0 0 0 1
and
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Figure 1 shows position estimates after taking one footstep
from known position using this model. The dashed line shows
how the state is propagated if the original nonlinear model is
used and the solid line shows the linearized state.

We propose the linear state model

7‘1,15 1 0 1 0 Tl,tfl
x _ 7”27,5 _ 0 1 0 1 TQ,t—l
¢t—1 V1t 0 0 cosAf, —sinAb;| |v1-1
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where v is the footstep vector estimate. The process noise
covariance matrix is

Q= 27)
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Compared to the traditional models the proposed model
has the benefit that the state transition matrix and the state
transition covariance matrix are independent of the state. To
keep those independent of the state estimate the state transition
error cannot have different variances for heading and footstep
length.

V. PERFORMANCE EVALUATION
A. Simulated Tests

In simulations we tested how the linear model performs
against the traditional models when the data is generated using
the traditional model. For the first simulation, the state model is
such that the standard deviations of footstep length is oas =
0.01m and for the heading change is oag = %rad. The
initial footstep length is set to 0.7m. If the footstep length
does not change much during the track, the linear model, where
0, = 0.01m, has same amount of propagated error in position.
The simulated test track is 50 footsteps and at every time step
there is a 10% probability of receiving a location measurement
with variance 102 m?2]. Initial covariance variance for location
dimensions is 102m? and for rest of variables Oy = 1lm,
09 = 5= rad and 0,, = 1 m.

Figure 2 shows the position errors of the last time step as
a function of initial state heading error. Methods tested are the
linear and traditional models that estimate both the heading
and the footstep length and also the traditional model that
gets accurate footstep lengths. From the figure we can see that
the linear and traditional models are almost equally accurate
when the angle error is small. On the other hand the method
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Figure 4. Model errors when oag = 10 deg

with footstep length information works badly when the initial
heading error is large. The reason why the traditional method
with footstep length estimation is again good when the angle
approaches 180 degrees is that the footstep length estimate is
equivalent to the negative value of the estimate for O degrees.

In Figure 3 we investigate how the different methods
perform when the heading error (i.e. gyroscope accuracy) is
changed. The traditional models have the correct gy and oy,
but the linear model is the same as in the first tests because
we want to keep the variance independent of the user state.
For this test the initial heading is accurate.

From the figure we see that if the heading error is small,
the traditional method with accurate footstep length estimates
has similar accuracy as the proposed method, but when the
angular error grows the model performs badly. The proposed
method performs somewhat worse than the traditional method
when the variance in angular direction is large, but slightly
better when it is small.

Figure 4 shows what kind of error estimates the different
methods produce when the oag = 10 deg. At this point there
is not significant accuracy difference between the proposed
and traditional method. This shows how the error can be quite
asymmetric before the linear model has worse accuracy than
the traditional model. The figure also shows the difference
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between the traditional model with known footstep length
and how the error would be without linearization. The poor
accuracy of the traditional model with known footstep length
is caused by the linearization error, which is not taken into
account in the model error.

B. True Data

In the true data test the algorithm is tested in one floor
of a building in the Tampere University of Technology. The
radio map of the test floor contains approximately 200 WLAN
APs. The measurements were collected using a XSENS MTi
IMU and Acer Iconia tablet. Both devices were carried in hand
while doing measurements.

For the WLAN positioning we use the two-level coverage
area method proposed in [13]. We generate two coverage areas:
a weak CA that is constructed using all FPs, and a strong CA
that is constructed with only FPs that have signal strength
> —70dBm. The prior for weak CA is B = 1000?m?I
and for strong CA B = 52m?I. According to [13] the two-
level normal CA models have around 10% larger errors than
traditional location fingerprinting, but require only storage of
10 parameters for each AP. Also, the measurements can be
used as linear measurements in the Kalman filter.

Figure 5 shows filtered and smoothed tracks. The initial
heading for traditional models is 90 degrees off and the initial
footstep length estimate of the traditional model is 0.8 m. The
traditional method is tested also with step lengths estimated
from the sensor data with o, = 0.3 m. For the linear model
the initial footstep vector is O with variance 1 m?2I. The initial
position variance is large i.e. the prior is almost uninformative.
The smoothed routes have quite big difference in the right
hand side of the picture, where the route began. The traditional
models are more off than the linear model. This is caused from
the wrong linearization of the F' matrix in the beginning of the
track. The smoothing was done using these F' matrices in (10);
better results might be obtained with more complex methods
such as the Unscented Rauch-Tung-Striebel smoother [14].

Some error statistics are given in Table I. In the table
fo is the initial error on the heading. “Static” denotes the
WLAN-only position estimates without filtering. When there
is only footstep measurements without WLAN measurements,
the “Static” uses the last position computed from WLAN
measurements as the position estimate. When filtering the
proposed method has the best accuracy except when the
traditional methods are initialized with the correct initial
heading. In smoothing the traditional method with footsteps
estimated from sensor data has a slightly better accuracy also
when the initial heading is 45 degrees off. The more the
initial heading error is the worse the accuracy of traditional
methods get. When the initial heading is 180 degrees off
neither of traditional methods improve “Static” estimates and
the traditional model without footstep lengths from sensor data
has even larger errors than ““Static”.

Footstep length approximations given by different methods
are shown in Figure 6. The footstep lengths are computed in
the case shown in Figure 5 (g = 90°). Here we see that the
footstep length estimated with the traditional model (s) and
the proposed linear model (|[v[[) are rather different in the
beginning of the track, but become similar towards the end

Table I. MEAN ERRORS [m] OF DIFFERENT METHODS AND DIFFERENT

INITIAL HEADING ERRORS

Method 6o Filtered Smoothed
Traditional w footstep length 0° 6.7 3.8
Traditional w/o footstep length 0° 7.4 43
Traditional w footstep length 45° 7.3 43
Traditional w/o footstep length 45° 9.2 5.1
Traditional w footstep length 90° 74 52
Traditional w/o footstep length 90° 10.7 6.9
Traditional w footstep length 135° 7.5 6.1
Traditional w/o footstep length ~ 135° 13.4 9.7
Traditional w footstep length 180° 8.2 73
Traditional w/o footstep length 180° 12.1 8.0
Linear 6.8 4.6
Static 8.2

Step length |[m|

Sensor based step length
— — — Linear estimate
Traditional estimate

150 200 250 300
Time [s]

Figure 6. Footstep length estimates

of the track. From 40s to 120s the linear step length is rather
constant whereas the estimates computed using the traditional
model varies from —0.1 m to 1.1 m. In the middle of the route
the footstep length estimates are shorter than the footsteps were
in reality. This is caused by the WLAN estimates in lower left
part of the Figure 5 that are all in same location whereas the
true route goes around the lecture hall.

VI. CONCLUSIONS

We proposed in this paper a novel linear model for PDR in
indoor personal positioning and compared it to models that are
common in the literature. The evaluation shows that although
the model is simpler than the traditional methods it performs
well and is especially suited for situations where the initial
heading and position are not known. As the proposed model
is linear it can also be smoothed with the Rauch-Tung-Striebel
smoother.
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Abstract—Fingerprint-based (FP) positioning methods deter-
mine a receiver’s position using a database of radio signal
strength measurements that were collected earlier at known
locations. For positioning with WLAN signals, nonparametric
methods such as the weighted k-nearest neighbour (WKNN)
method are widely used. Due to their large data storage and
transmission requirements those methods are infeasible for large-
scale mobile device services. In this paper we consider parametric
FP methods, which use model-based representations of the survey
data. We analyse the positioning performance of those methods
using real-world WLAN indoor data and compare the results to
those of the WKNN method.

I. INTRODUCTION

In the last decade indoor positioning techniques have re-
ceived extensive attention, and are nowadays an essential
feature of many commercial and public service networks.
Since many of these applications have to run on small
mobile devices, the positioning algorithms have strict limits
on allowed energy, memory, bandwidth, and computational
resources.

Positioning in indoor environments can rely on measure-
ments from e.g. an inertial measurement unit (IMU) or from
radio signals such as Bluetooth, wireless local area networks
(WLAN), or ultra-wideband (UWB). In contrast to Bluetooth
and UWB, the infrastructure required for WLAN-based posi-
tioning, namely WLAN access points (APs) and receivers in
user devices (UEs), is already in place. Instead of using signal
propagation time, most WLAN-based positioning algorithms
exploit the correlation between the received signal strength
(RSS) and the UE’s location (see e.g. [1, p. 47]). This choice
is supported by the fact that media access control (MAC)
addresses of APs and the corresponding RSS values are
already contained in transmission data [2, pp. 57 ff.], [3, 4],
so no changes to the AP software are required.

Because modelling signal propagation, especially in indoor
environments, is rather complex, (nonparametric) location
fingerprinting methods are widely applied for positioning [5].
Those methods estimate the UE’s position by comparing the
list of current AP RSS measurements to a database (called
a radio map) of information (called fingerprints) on APs and
their corresponding RSS values for known positions.

Fingerprints (also known as location reports, reception
reports, or observations) are collected in an offline phase
by site survey, war-driving or crowd-sourcing. In addition
to the UE’s current position, each fingerprint (FP) contains

radio characteristic records. When FPs are collected from
a WLAN they include, in general, at least identifiers (IDs)
for the APs from which the UE received a signal and their
corresponding RSS values. For localisation in the online phase,
a common approach is to use some variant of the weighted
k-nearest neighbour (WKNN) method, a nonparametric esti-
mation method. The idea of the WKNN method is to compute
a location estimate as a weighted mean of the k FP locations
from the radio map whose vectors of AP signal strength values
are in some sense closest to the vector of currently measured
AP signal strength values [5]. For overviews on nonparametric
location fingerprinting methods we refer the reader to [5, 6]
and references therein.

Nonparametric fingerprinting methods have the advantage
that modelling the signal propagation is not needed. These
algorithms have been shown to be reasonably precise and
reliable in indoor environments (see e.g. [5, 7]). Their dis-
advantage is that they work directly with the FP data, and the
size of this database can be a critical issue when FP-based
positioning is offered as a large-scale service for mobile de-
vices, especially in cellular telephone networks. For example,
the Third Generation (3G) system provides transmission rates
of 5 Mbit/s at most; for Second Generation (2G) systems those
rates are significantly lower [1, pp. 7 ff.]. For WLANS the size
of the database is less critical since these systems provide
sufficient data transmission rates. Thus, positioning in real
time on a mobile UE may be unfeasible since data transmission
from the server might be too time consuming or expensive [8].
In addition, large amounts of data have to be stored on the
server [9]. One approach for mitigating this problem is to
apply data-compression to the radio map [10, 11]. A more
fundamental way to address the issue is to use parametric
(model-based) FP methods. Those methods use models with
small numbers of parameters to describe the FP data, which
besides data transmission is also beneficial for the positioning.

In this paper we present an experimental comparison of
some of the parametric FP methods that have been proposed
in the literature. We start with a brief summary of the methods.
In Section II we look at a parametric FP approach that uses
elliptical probability distributions for modelling the area in
which an AP’s signal can be received. Section III is dedicated
to a signal propagation path loss model that is calibrated from
FP data. In Section IV we consider an approach that uses
mixtures of Gaussian distributions to approximate multimodal



distributions. This technique is useful for nonlinear and/or non-
Gaussian systems for which traditional approaches such as
Kalman filter (KF) and extended KF (EKF) perform poorly.
In Section V the performance of these different parametric
FP techniques, with and without filtering, is compared in
benchmark tests using real-world WLAN measurements in two
university buildings. Section VI summarises and concludes

II. COVERAGE AREA MODELS

In [6, 8] a computationally light method for parametric
fingerprinting is proposed. In order to reduce the size of the
FP radio map the authors represent the coverage area (CA;
aka reception region) of any AP by an elliptical probability
distribution, which can be represented by five parameters [12].
This probability distribution represents only the region in
which a signal from the AP can be received; other than an
implied reception strength threshold, it gives no information
about the RSS. The approach enables fast transmission of the
radio map to a UE [6, 8] and fast computation of the UE’s
position.

A. Coverage area estimation

The coverage area is modelled in [6, 8] by a posterior
distribution for the ellipse parameters ¢ given the FP locations
z = {21, 29, .., 2, } where the AP was heard. The distribution
is given by Bayes’ rule

p(0]z) o p(z|0)p(0), e))

where the likelihood and prior are Gaussian. In other words,
the CA is modelled by fitting the mean and covariance of a
multivariate Gaussian to the data. Alternatively, to obtain a
fit that is robust to outliers, the likelihood and prior could
be Student-t distributed [12, 13]. A Bayesian formulation
of the regression problem has two advantages. Firstly, the
Bayesian prior p(f) allows one to exploit information about
“typical” coverage areas, which is crucial when only a few
FPs are available [6, 8]. Such information is available through
experimental studies. For example, the typical reception range
for WLAN in indoor environments is 20-50m [2, p. 9].
Secondly, using Bayes’ rule allows recursive estimation and
updating of estimates [8].

The CA method considered above ignores the specific
RSS values corresponding to IDs of observed APs. Hence
it is less sensitive to changes in the radio environment than
fingerprinting methods that use these values. This gain in
robustness, however, comes generally at the cost of lower
accuracy compared with nonparametric fingerprinting methods
(e.g. WKNN), which besides FP locations and IDs of APs
observed in each FP often! also store corresponding RSS
values, and use them in the positioning phase.

A coverage area method that uses RSS information is
proposed in [6, 13]. Instead of storing only one CA per AP
in the database, several CAs per AP are stored, which are

'Some authors store RSS-based rankings of AP-IDs or RSS ratios or RSS
differences rather than the measured RSS values.

modeled from FP data that is grouped according to RSS.
In [13] the authors examine the use of one, two and three CAs
per AP assuming both Gaussian and Student-t distribution for
location reports. FPs are grouped based on their RSS values
and different CAs are generated using only location reports of
their corresponding group. An important feature is that any FP
can be part of more than one group. Three different grouping
rules are considered: RSS-level, n strongest APs of each FP
and 2% strongest APs of each FP; see [13] for details.

B. Positioning using coverage areas

A position estimate for a UE using coverage areas [6, 8, 13]
can be obtained by applying Bayes’ rule. The position estimate
and an uncertainty measure of the estimate can be extracted
from a Gaussian posterior probability density function p(x|c)
of the UE position x given a list ¢ = (cy, ¢, ...,cn) T of APs
observed by the UE in the current position. For the conjugate
(i.e. Gaussian) prior pdf of this position, a suitable mean and
covariance, which represent prior knowledge on UE’s position,
could be chosen. In case such information is unavailable,
setting the covariance very large is justified [6]. For computing
the likelihood p(c|x) [6, 8, 13] it is assumed that prior
probabilities of observing ¢,, are equal for all n = 1,.... NV
and that observations are conditionally independent given x.

III. PATH LOSS MODELS

Path loss (PL) models refer to models of the signal power
loss Lp or the received signal strength Prss along a radio link,
averaged over large-scale and small-scale fading [1, p. 127].
In the simplest models the PL depends only on the transmit
power and the distance a radio wave travels; more complex
models take further factors into account. For an overview of
propagation mechanisms and PL models we refer the reader
to [1, 2, 14] and references therein.

The relation between the RSS and the radio wave’s traveled
distance can be used for positioning. From RSS measurements
and PL models the distances between a set of reference
nodes and the target node are estimated, which then enables
estimation of the target node’s position. However, the position
estimate is sensitive to signal noise and PL. model parameter
uncertainties because the distance-power gradient is relatively
small [15]. Consequently, these estimates are generally less
accurate than radio-signal based estimates that are derived
using angle of arrival or time delay measurements.

A. Parameter estimation for PL models

It had been shown that it is ill-suited for several real-
world applications to assume the parameters of the PL. models
to be known a-priori [3]. Therefore, the parameters should
be estimated, simultaneously with the AP positions (in case
they are unknown), from FP data consisting of AP-IDs and
corresponding RSS values.

A widely applied PL model (see e.g. Dil and Havinga [4])
that is used for describing the RSS dependency of distance



d between AP and UE in any indoor environment is the log-
distance model

PRSS (d) =A—-10n lOglo(d) + w, (2)

where A = DPrss(1) (apparent transmission power) and n
(PL exponent) are the unknown parameters, and w is a zero-
mean Gaussian random variable with variance o2, used for
modelling the shadow fading (aka slow fading). Nurminen et
al. [16] estimate Gaussian distributions for AP position as well
as A and n of the AP’s PL model simultaneously using the
Iterative Reweighed Least Squares (IRLS) method. Similarly
to the method introduced in Section II, the Bayesian approach
used in [16] permits updating AP position estimate and PL
model parameters as new fingerprint data becomes available.

The algorithm uses uninformative Gaussian priors. Nurmi-
nen at al. [16] argue that one can choose the valid prior mean
values for A and n arbitrarily, since for large numbers of FPs
the posterior distribution is typically unimodal, which is sup-
ported by Li’s findings [3]. Nevertheless, for cases with limited
data, a well-chosen informative prior is beneficial. Various
studies yielded values for the PL parameters (e.g. [17]). For the
prior AP position more care should be taken in order to prevent
IRLS placing the AP in an area of weak RSS values [16].
However, even with such measures it cannot be guaranteed
that the algorithm finds the correct AP position, but covariance
matrices yielded by the IRLS give the user a tool to distinguish
between reliable and unreliable AP position and PL parameter
estimates. To account for correlation in measurement errors
the authors add a small constant diagonal matrix for the AP
position’s covariance matrix. The cross-correlation between
AP position and PL model parameters is, however, neglected,
mainly to limit the number of parameters.

B. Positioning using PL models

Once the parameters of the PL model and the positions
for all APs are estimated, trilateration or some other nonlinear
estimation technique can be used to estimate the position of the
UE. In [16] Nurminen et al. test three different methods that
use the PL model (2) with real WLAN data in an indoor office
environment: a grid method that uses standard Monte Carlo
integration, the Metropolis-Hastings algorithm, and the IRLS.
All three methods are analysed using both point estimates
and Gaussian distributions for A and n. The tests show that
assuming Gaussian distributions for the parameters rather than
point estimates is, in general, beneficial. These results are
not surprising, since the PL model contains approximation
errors [18]. If less FP data is available for estimating the PL
model those errors, in general, are larger. Therefore, in such
situations it should be beneficial, from a theoretical point of
view, to assume more uncertainty in the parameter estimates.
Furthermore, the PL exponent n can be assumed constant only
for a limited time in an environment [3]. Since those changes
are minor as long as the environment stays the same, they can
be captured to some extent by assuming some uncertainty in
the PL exponent estimate.

In terms of computational demand the grid method and the
Metropolis-Hastings algorithm have no edge compared with
the WKNN that is used as reference, whereas the IRLS is
significantly faster and achieves running times close to those
of the CA method presented in Section II.

IV. GAUSSIAN MIXTURES MODELS

A known disadvantage of the CA approach discussed in
Section II is that most of the probability mass is located near
the centre of the ellipse that is used for describing an AP’s
coverage area. However, for weak signals the UE is more
likely to be close to the edge of the CA. Therefore, CAs yield
in such cases rather poor estimates in the positioning phase [6].
In the previous section we looked at approaches that address
such issues by taking into account the RSS in addition to
the AP-ID by using PL models. Alternatively, we could apply
Gaussian mixture (GM) models (aka Gaussian sum models).

A Gaussian mixture is a convex combination of Gaussian
density functions N (x; p, 3), namely

N
Px) = wnN (% i, Bn), 3)
n=1

where weights w,, are nonnegative and sum to one. The main
theoretical motivation behind GM and filters based on it is
that any density function can be approximated, except at
discontinuities, by a convex combination of Gaussian densities
arbitrarily closely [19].

A. Representing FP data using GMs

In [20] Kaji and Kawaguchi introduce an approach that
represent an AP’s RSS distribution as a GM model. Although
this approach generally will require more data to be stored
in the radio map than the CA approach of Section II, it
should still require considerably less storage compared with
traditional FP databases.

In their algorithm the collected FP data is first transformed
into a point distribution, where the point density depends on
the signal strength received in a FP (the higher the RSS the
higher the point density). Then the parameters of the GM
model, namely mean values {u,})_;, covariance matrices
{%,,}N_, and component weights {w,, }_,, are optimised by
expectation maximisation [21]. Kaji and Kawaguchi point out
that their approach allows updating the GM models as new
FP data becomes available. They do not provide an equation
or rule for determining the number of components N. In our
tests in Section V we use N = max([K/40],8), where K is
the number of FPs in which the specific AP is observed.

B. Positioning using GM approximation of the PL model

In positioning tasks the statistical model is often non-
Gaussian and/or significantly nonlinear (see e.g. [22] for a
criterion for significant nonlinearity). Therefore the Bayesian
recursion is generally unsolvable in closed form [19]. Apply-
ing a GM to solve such generally multimodal systems has
the advantage that it can follow the multiple peaks of the
probability distribution function, unlike the EKF. However,



to ensure fast computing times, which would allow real-time
positioning on mobile devices, the number of components
should be kept small.

Therefore, Miiller et al. [23] introduced a generalised ver-
sion of GM that relaxes the non-negativity restriction on com-
ponent weights (GGM). For more details see [24]. Assuming
isotropic ranging models, i.e. omni-directional AP antennas,
the GGM yields a satisfying approximation of the normalised
measurement likelihood with only two Gaussian components,
namely

p(d|x) = N(xu; p1,21) - (1 —¢-N(xu; p2,32)), 4

with component 1 having positive weight and component 2
having negative weight, and x, being the position vector
contained in state x. Furthermore, the formula ¢ = ¢ -
(2m) 2"\ /det(X3), where ¢ < 1 and n,, is the dimension of
Xy, ensures nonnegativity of (4). To achieve similar approxi-
mation quality the traditional GM would require a significantly
larger number of components due to the infinite number of
peaks of the likelihood, which would prohibit its application
for real-time positioning.

The main principle of the GGM is to use the AP location
as mean values w1 and po, rather than some of the nor-
malised likelihood’s peaks. It then uses the range measurement
d, which in case of WLAN RSS measurements is derived
from the PL model (2) using the RSS, to determine the
components’ covariance matrices. Due to assuming isotropic
ranging models those covariance matrices are multiples of
the identity matrix, i.e. 7 = 02l and ¥y = 021 with
09 < o01. The values o7 and o2 are determined using a
heuristic model, whose parameter(s) are optimised in the off-
line phase by either minimising the Lissack-Fu distance [23]
or the Kullback-Leibler divergence [24] between the exact
normalised likelihood and its GGM approximation.

For positioning a GGM for each observed AP is determined,
based on the AP’s RSS value. Those likelihood approximations
are then multiplied with the prior position estimate to get a
new Gaussian mixture. Finally, this mixture is collapsed to a
single Gaussian to obtain the posterior position estimate and
its covariance.

Kaji and Kawaguchi [20] use a particle filter for positioning
for their approach, which represents FPs by GM models.

V. COMPARATIVE TESTING

In this section we compare the performance of the paramet-
ric fingerprinting and positioning methods described in the pre-
vious sections. We evaluated these methods by analysing their
WLAN based positioning accuracy for six test tracks located
within two buildings of Tampere University of Technology. For
two of the tracks measurements were collected several months
later than for the other four tracks, which were collected at
the same time as the data used for generating the radio maps.
Some of the test tracks had floor changes, which were assumed
to be known. The radio maps were built separately for each
floor. Table I shows for each floor of the two buildings the
number of detected APs, the number of FPs, and the number

APs FPs TPs
200 889 19
289 243 47
212 160 22
154 1530 168
186 1582 33
148 333 19
Table 1
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Figure 1. Data storage requirements for radio maps for tested methods in

our two test buildings. There were 1292 FPs in building 1 and 3445 FPs in
building 2

of test points (TP) for the four tracks collected at the same
time as the data used for the radio maps. TPs are points on
the test tracks that we positioned in our evaluation.

For comparison we implemented CA-based positioning with
single CA [8] and 2-level CAs with limit —70dBm [13],
PL model [16], GGM approximation of the PL model [23]
and the signal strength estimation model from [20] (denoted
GMEM). The standard deviation for RSS based methods was
set to 6 dB. In addition to these parametric methods we used a
weighted k-nearest neighbours method (WKNN) with £ = 5
as a reference.

Figure 1 shows the sizes of radio maps for both buildings
for each method. The WKNN does not summarise the FPs
in any way, and therefore has the highest requirements. All
parametric methods reduce the size of the radio map consid-
erably. In our tests the radio map size is reduced between 30%
and 90%. However, because the size of the radio map used by
WKNN depends on the number of FPs and the size of the
radio map used by the other methods depend on the number
of APs those numbers cannot be generalised.

Detailed analysis of the radio maps revealed that the PL
exponent estimate n of an AP tends to take values smaller
than 2 if the AP has been observed only in a small number of
FPs. If the AP has been observed in a larger number of FPs,
then a PL exponent estimate smaller 2 is less likely (68% of
all APs that were observed in fewer than 100 FPs have n < 2,
but only 27% of all APs that were heard in more than 100



90 90
95%
801 B 80 b
75%
70+ = 70+ B
50%
— 601 b — 601 ]
E 25% E
e 507 — . 50 |- |
5 5% 5
& 40+ b = 401 B
13} o
30+ bl 30H b
20 8 2011 ]
10+ é B 10+ b
0 0
WKNN CA 1-level CA 2-level GGM GMEM WKNN CA 1-level CA 2-level GGM GMEM
static filtered static filtered static filtered static filtered static filtered static filtered static filtered static filtered static filtered static filtered static filtered static filtered
time [ms]3.2 3.5 11 13 10 12 368 855 521 523 616 313 time [ms]0.4 0.6 03 04 02 04 354 43 35 37 46 32
n-cons 4 3 4 4 77 17 14 24 1 n-cons 37 24 40 3 36 48 50 30 27 35
g-cons 13 8 16 8 19 19 35 28 47 3 g-cons 67 53 69 59 60 73 73 61 38 60
Figure 2. Method performances with all data Figure 4. Method performances with 90% of APs dropped
90 90
8oF 8 80" )
701 A “or ]
— 60" 1 g 6or 7
E gl | Esof ]
= 50 S
S 40 1 E40r ]
o 5}
5}
30H 8 30 1
20H] g 201 )
10H A 10 ]
0 WKNN CA 1-level CA 2-level GGM GMEM WKNN CA 1-level CA 2-level PL GGM GMEM
static fitered static filtered Static fitered ~static fitered static fitered ~static filtered static fitered ~ stafic filtered = static fitered  static fitered ~static fitered ~static fittered
time [ms]0.6 0.9 04 06 03 05 452.4 8.1 1.8 120 419 7.7 time [ms]0.7 0.9 03 05 03 05 4171 84 102 104 55 68
n-cons 26 16 27 18 21 25 31 23 34 18 n-cons 39 2 mn 1510 57 17 13 12
g-cons 64 46 52 44 40 45 54 44 55 31 g-cons 62 25 63 26 82 18 88 44 2

Figure 3. Method performances with five strongest measurements

FPs have n < 2). PL exponents smaller 2 can be explained
by the fact that the corridors in which we collected our FPs
acted as waveguides [1, p. 66].

The true routes for all six test tracks were measured by
clicking a map plot on a touch screen while walking and
interpolating between the clicks, and were estimated for both
static case and filtered case (i.e. time series). For the filtering
we considered the state vector x; containing location and
velocity of the UE. Both CA-models and GGM were updated
using a plain Kalman filter. In addition, we collapsed the
GGM to a single component after 5 measurements and after
each time step. The GMEM used a grid for static position
estimation and a particle filter with 300 particles for the time
series estimation; the PL model method used Gauss-Newton
for static positioning and a GM filter [25] for time series.
In time series the effect of parameter uncertainties varied
depending on the location, and therefore was computed in the
prior mean of the estimate. The WKNN was given a standard
deviation of 10 m for filtering with a Kalman filter.

The methods were tested in four different scenarios:

Figure 5. Method performances when positioning done several months after
data for radio map generation was collected

Fig. 2:full data
Fig. 3:only the APs with five strongest signals were used
for positioning
Fig. 4:90% of APs were dropped pseudorandomly to check
how the methods perform in situations with low AP
density
Fig. 5:data for generating the radio maps and data for
positioning were collected with a time gap of sev-
eral months to evaluate the methods’ performance
degradation over time
In Figs. 2 — 5 we present quantiles with box plots for the
positioning errors, absolute time for one position estimate and
consistency values that can be used to evaluate the accuracy of
the estimated position’s covariance matrix that is reported by
a method. For the n-cons (normal consistency [26, p. 235 ff.])
values we assumed Gaussian distributed positioning errors,
and computed how often the errors were within the 50%
ellipse, i.e.

(Ru — %) P (R — xu) < x3(0.5) = 1.3863,  (5)
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where X, is the estimated UE position, P} its covariance
matrix and x, the true UE position. This measure may be
used for checking the error estimate in both ways (if it is too
small or large) as long as the distribution is close to the normal
distribution. In g-cons (general consistency [27]) we computed
how often the errors were within 50% for any distribution
using the modified Chebyshev inequality, namely

((u — %) TP (Ru — X4) 4. (6)

< — =
05
When using all of the data all parametric methods were
inconsistent, with n-cons values far from the desirable 50%
and g-cons values far from the 50% that can be interpreted
as minimum requirement (a g-cons of 60% is not necessarily
better/worse than 55%), and there are no significant differences
between the accuracies of the different methods, except for
filtered GMEM. The computation time for static GMEM is
higher than for filtered GMEM because it is computed on
a grid, whereas the filtered GMEM uses a particle filter.
The results suggest that the 300 particles proposed in [20]
was too few. Using only the five strongest measurements
improved the consistency and reduced the relative computing
time for all methods. The large time value for static PL
can be explained by the facts that in two (of 308) TPs the
convergence was extremely slow and that our implementation
did not restrict the number of iterations. Since the GGM’s
computational demand depends in exponential manner on
number of measurements [24] the reduction in computation
time for static and filtered GGM could be expected, although
in our tests the dependence is not exponential due to collapsing
a GGM after five measurements to a single Gaussian. At the
same time the positing accuracy degraded significantly only
for WKNN and the CA 1-level approach. This is evidence for
dependency of the measurements. In the test building there
were some Multiple Input Multiple Output (MIMO) APs that
produced dependent measurements.

Fig. 4 reveals that the more sophisticated approaches (PL,
GGM and WKNN) perform worse or similar than the relatively
simple CA methods for scenarios with low AP density. The
same holds for the scenario in which the radio map was
outdated (compare Fig. 5).

One possible reason for the static and the filtered GGM’s
poor performance in all four scenarios (compared with their
performance in [23] and in [24]) might be that we used a
different approach for determining the covariance matrices of
the GGM’s two Gaussian components, since our tests where
carried out in a WLAN rather than in cellular telephone or
UWB network. We believe that there exist better approaches
than the heuristic we used, but more research on this topic
will be necessary. A deeper analysis of the GGM can be found
in [24].

Fig. 6 shows an example for positioning with outdated
radio maps. None of the filtering methods provide satisfactory
positioning accuracy in the lower vertical corridor. One reason
for the poor performance in that area is that the radio maps
are missing FPs from the southern, central part of the building.

Another reason may be that the newer data used for positioning
contains weaker RSS values than the older data used for radio
map generation, which causes the distance from UE to APs to
be overestimated. This causes the PL approach, which relies
heavily on the RSS, to position the UE outside the building
at several occasions.

Using an up-to-date radio map (Fig. 7) the filtering methods
provide satisfying positioning accuracy with the PL approach
still struggling. This shows how critical it is to have accurate
PL model parameter estimates.

VI. CONCLUSION

In this paper we presented an overview of parametric
fingerprinting and positioning methods, and tested them with
real WLAN data for different test tracks and scenarios. Be-
sides their positioning accuracies and consistencies, we also
compared the storage requirements for their radio maps with
that of the WKNN (as an example of a nonparametric FP
method).

All parametric methods enable a significant reduction in
the size of the radio map used in the positioning phase. In
addition, our tests show that all parametric methods, except the
CA 1-level and the filtered GMEM method, provide similar
positioning accuracy as the nonparametric WKNN in case of a
high CN density and when using all available measurements.
When using only the five strongest measurements their com-
putation time drops significantly. Furthermore, all parametric
methods still show similar positioning performances, while
the WKNN’s performance degrades considerably. This means
that the parametric methods achieve satisfying positioning
accuracy even with few observable APs. When the AP density
is low or the mapping data is outdated then the simple CA
techniques achieve at least similar positioning accuracy than
the more sophisticated parametric techniques and the WKNN.
Thus, the CA technique gives the best trade-off between accu-
racy and computational demand. The other parametric methods
are, like the WKNN, more vulnerable to harsh environments.
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