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Abstract

In this paper, a novel statistical approach is presented for time-of-arrival (TOA) estimation based on first path (FP)
pulse detection using a sub-Nyquist sampling ultra-wide band (UWB) receiver. The TOA measurement accuracy,
which cannot be improved by averaging of the received signal, can be enhanced by the statistical processing of a
number of TOA measurements. The TOA statistics are modeled and analyzed for a UWB receiver using threshold
crossing detection of a pulse signal with noise. The detection and estimation scheme based on the Generalized
Likelihood Ratio Test (GLRT) detector, which captures the full statistical information of the measurement data, is
shown to achieve accurate TOA estimation and allows for a trade-off between the threshold level, the noise level, the

Positioning

amplitude and the arrival time of the first path pulse, and the accuracy of the obtained final TOA.
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1 Introduction

The demand for accurate wireless positioning in indoor
environments is vastly increasing for precise localization
and tracking of objects and people, with applications in
a.0. industry, warehouses, shopping malls, and hospitals.
In these environments, traditional positioning solutions
based on satellite signals are unreliable, unavailable, or
do not provide sufficient accuracy. In recent years, much
attention has been given to ultra-wideband (UWB) sig-
nals for indoor positioning. UWB signals, e.g., sub-nano-
second duration pulse signals, enable precise ranging
because they allow for separation of multipath components
and accurate estimation of the time-of-arrival (TOA) of
the first arriving path (FP) signal [1, 2]. With this feature
of UWB signals, centimeter-level ranging accuracy can be
achieved, even in dense multipath environments [2, 3].

In recent decades, researchers have been developing
several approaches to get the TOA of the received FP
pulse. In [3, 4], pulses with sub-nanosecond duration
are transmitted and then measured with a digital sam-
pling scope with full sampling rate as the receiver. Based
on the recovered received signal, time-domain TOA
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estimation algorithms, which are typically maximum like-
lihood (ML)-based approaches [5-7], are applied by iden-
tifying the FP from the sampled signal. Besides, [8—13]
get the received pulses by setting up a frequency domain
measurement system using a vector network analyzer
(VNA) to record the frequency response of the channel.
This measured frequency response can be converted to
the time domain by taking the inversed Fourier trans-
form, or a variety of super-resolution techniques, such as
root multiple signal classification (MUSIC) [14] and total
least square-estimation of signal parameter via rotational
invariance (TLS-ESPRIT) [15], can be applied to increase
time-domain resolution based on frequency response
measurements. On the other side, the wide bandwidth of
UWRB signals, usually in the gigahertz (GHz) range, puts
high demands on the sampling circuit to satisfy Nyquist
sampling rates, which are easily several Giga-samples per
second (GS/s). In order to overcome this disadvantage,
researchers resort to sub-Nyquist sampling techniques for
ranging using sub-nanosecond pulse signals. In [16, 17],
compressed sampling techniques are applied to realize
sub-Nyquist sampling at the expense of a more complex
receiver structure. Fontana and Gunderson [18] gives a
novel design to obtain TOA measurements directly with-
out sampling of the received signal, where a receiver
is used based on a daisy-chain structured tunnel diode
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detector to detect successive peaks of the measured chan-
nel impulse response. The benefit of this method is that,
TOA measurements are obtained directly without the use
of high-sampling rate circuits or universal test instru-
ments, which allows the receiver to be highly integrated,
of low complexity and low cost. However, compared with
Nyquist sampling-based and compressive sampling-based
TOA estimation schemes, TOA estimation schemes based
on direct TOA measurements have not been investigated
in-depth in the literature.

In the following, we further investigate the idea of direct
TOA measurements, where the time instant at which
the received signal crosses a preset threshold voltage is
detected using a sub-Nyquist sampling technique. This
threshold voltage is chosen such that the probability of
threshold level crossing is due to noise only and the
probability of false alarm, Pr4, is at an acceptable low
level. Therefore, the first threshold-exceeding signal in
each measurement period of the receiver can be consid-
ered caused by the transmitted pulse signal traveling via
the shortest path, and the measured TOA of this sig-
nal is recorded. However, a measurement event might be
wrongly recorded as a TOA when the threshold level was
crossed due to noise before arrival of the pulse, or the
pulse might be miss-detected due to its low power level
compared to the threshold and a late path signal may be
detected. Thus, the threshold value, which should be set
based on both the noise level and the expected pulse level,
determines the probability of correct pulse detection as
well as the sensitivity of the receiver.

The analysis of threshold selection has not been
addressed in detail in early researches. In [1], an approach
is given on the kurtosis of the signal samples for threshold
selection by applying an energy detector to capture both
the statistics of the channel and the SNR of the received
signal. However, this TOA estimation method is based
on full Nyquist sampling of the received signal and TOA
estimation accuracy is at meter level.

Receiver and detection techniques which operate at a
much lower sample rate than Nyquist were proposed
in [2, 19] and [20]. In this detector, the crossing of a
preset threshold level triggers the discharging of an RC
circuit with an accurately known RC-time and therefore
discharge curve. With only a few samples of this curve,
the precise start of the discharging process can be esti-
mated. Triggering of the discharging process can happen
due to a received signal pulse but also (occasionally) due
to noise. However, noise may also cause a deviation of
the trigger moment from the actual arrival instant of
the pulse. Since it is not feasible to apply signal averag-
ing to improve the probability of detection (Pp) of this
sub-Nyquist-based receiver structure, we need to resort
to another approaches to maximize Pp. In [2] and [3],
TOA estimation performance is statistically analyzed for
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the threshold level selected based on the pre-set Prq.
The technique for estimating the TOA proposed in [2] is
based on finding a sliding time-window which contains at
least a certain predetermined minimum number of TOA
events, which depends on channel quality (SNR, SIR) and
the number of measured events. The mean TOA of the
events within the sliding window was selected as the esti-
mated TOA. A disadvantage of this technique is that a
large time window following the arming of the detector
had to be excluded from TOA estimation because of the
high number of level crossings due to noise only in that
range, and therefore making the detector less efficient.
The results in [2] show that a higher estimation accu-
racy can be achieved compared to energy-based detection
schemes; however, since the distribution of the measured
TOA events due to noise and the preset detector threshold
is not exploited, there is room for improvement of both
the TOA estimation accuracy and the receiver’s sensitivity.

In this paper, an improved TOA estimation method is
proposed which takes into account the distribution of the
measured TOA events: the time distribution of the mea-
sured first level-crossing events due to noise only, which
strongly depends on the time-duration since arming the
detector, and the distribution of the first level-crossing
events in case a pulse plus noise was received. The pulse
detection and TOA estimation are based on the GLRT
detector, using the likelihood ratio of the TOA distribu-
tion. By exploiting the full statistical information of the
measurement data, receiver sensitivity and the accuracy of
the estimated TOA can be substantially improved.

This paper is organized as follows. In Section 2, the
signal model and the low-complexity TOA sub-Nyquist
sampling receiver structure are described. In Section 3,
a mathematical model of the first threshold crossing is
derived for this receiver which is subsequently used to
obtain the probability density function (PDF) of the mea-
sured TOA events. The noise variance as well as the
FP pulse amplitude can be estimated based on this PDF
and the recorded statistics of the measured TOA events.
Moreover, the relation among threshold-level, noise vari-
ance, and the FP pulse amplitude is analyzed. In Section 4,
the TOA is estimated using composite hypothesis test-
ing based on the joint PDFs of the TOA measurements.
Simulations show that the GLRT results in a vast improve-
ment of the TOA estimation performance. Conclusions
are drawn in Section 5.

2 System model

2.1 Signal model

The transmitted signal is composed of a sequence of
pulses, which can be written as a function of time ¢:

o0

sity=>_ w(t—kTp), (1)

k=—00
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where w(?) is the waveform of a single pulse, T is the rep-
etition period of the transmitted pulses, and k is the index
of a specific time frame.

Accordingly, the received signal in a static multipath
channel can be represented as:

oo L—-1

rty=Y_ Y hw(t—t—kIy) +n(t), 2)

k=—o00 [=0

where /; and ¢; are the amplitude and delay of the /-th
multipath component, respectively, and L is the number
of multipath components, and #(¢) is zero-mean additive
white Gaussian noise with power spectral density (PSD)
002. For the purpose of ranging, the means for multiple
access are not considered in this signal model.

2.2 Receiver model
The analysis in this paper is based on a low-complexity
receiver structure for UWB TOA measurements, which
is a slightly adapted version of the receiver proposed in
[2,19, 20]. Instead of applying full Nyquist sampling on the
received signal, this receiver detects the signal which first
crosses a pre-set threshold voltage in each measurement
period and records the arrival time of this signal, which is
assumed to be the FP signal, with respect to the start of
the measurement period. For simplicity, the measurement
period is taken equal to the pulse repetition period 7.
Figure 1 shows the block diagram of the proposed receiver.
After amplification and band-pass filtering (BPF) of the
signal r(¢) received by the antenna, the signal v(¢) is
compared with a pre-set threshold level Vy in a fast com-
parator. The periodic measurement window is started by
the local clock. When v(¢) > Vj for the first time after
the start of a measurement window, the rising edge of the
comparator output Vcp latches Vgp. The latched signal
Vsp triggers the TOA measurement process and blocks
the next threshold crossings, e.g., due to multipath sig-
nals, during the remainder of the measurement period.
The time-measurement unit determined the TOA of the
FP with respect to the start of the current measurement
window using the time estimation presented in [19, 20].
We denote the FP’s TOA measurement in the k-th repeti-
tion period as )| k] and we collect K TOA measurements
in K successive measurement windows.
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The input signal v(¢) of the comparator in Fig. 1 includes
the BPF filtered noise shown in Fig. 2a, and the fil-
tered multi-path pulse signal. To simplify the analysis, we
assume that the BPF is an ideal filter with a lower cut-
off frequency of f; and an upper cutoff frequency of fy,
respectively, and the pulses in v(¢) to be rectangular with
duration ¢,. Figure 2b shows the FP pulse with amplitude
A (A > 0 when it is a positive pulse, or A < 0 for a neg-
ative pulse), rising edge at #,, and falling edge at ¢, where
tf — t, = ty. In the noise-only case (A = 0), the thresh-
old voltage Vry of the system is equal to the pre-set level
Vry = Vi of the comparator, as shown in Fig. 2c. When
the FP pulse is received (A > 0 or A < 0), the input
signal v(£), which includes both pulse and noise, is com-
pared to Vry = Vy, as shown in Fig. 2d. However, this
case can also be considered as a special noise-only case
where the threshold Vry is changed to (Vy — A) during
the time interval [ #,, £r] and stays at Vi for the rest of time,
as illustrated in Fig. 2e. In this way, pulse detection can
be modeled in a unified way as a first-threshold-crossing
problem of filtered noise only, with

Vv —A & <t <y
VN, otherwise ’

Vi = { 3)

From a large number of measured pulse arrival times,
the probability density function (PDF) of a single pulse
measurement and the joint PDFs of all K collected pulse
measurements under two different conditions: noise-only
case and pulse received case, can be obtained for this first-
threshold-crossing model. These two PDFs can be used in
a composite hypothesis test for estimating the FP’s TOA.
Processing of the TOA measurements [ k] |x=1,... x to
estimate its true TOA is the topic of Section 3.

3 TOA estimation

3.1 First-threshold-crossing problem

Consider the noise-only case, where, after bandpass fil-
tering as shown in Fig. 1, the voltage v(¢t) has a PSD of
Pu(f) = O’g for fi < |f| < fu and P, (f) = 0 out-
side this pass-band. Now, we find the probability of v(¢) <
Vry in the time interval (0, £), when v(¢) first crosses the
level Vry in the time interval (¢, ¢ + dt). This problem is
called the first-crossing problem [21, 22]. The PDF of the

Fig. 1 Block diagram of the proposed receiver
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Fig. 2 Equivalence of the signal level-crossing model: a the input signal only containing band-pass (BP) noise, b the input signal only containing an
FP pulse, € a threshold crossing due to BP noise only with Viy = V7, d A threshold crossing when the input is the summation of BP noise and an FP
pulse with Viy = Vy, e is the equivalent model of (d), where the input signal contains only BP noise while V7 changes to Viy — A during an FP pulse

first-crossing by v(¢) at time ¢, p.(V'ry, £), is an exponential
distribution given by

pe(Vrm, t) = pl Vra, £)(0, )] e Vit ODIE 5 gy
(4)

where u[ Vry,t[(0,¢)] is the probability of an upward
crossing in (¢,t + dt) with no prior upward crossing in
0,1), [22].

Specifically, considering the statistically rare crossings
of a high-level Vry, [21, 23, 24] suggest the following
approximation to (4):

_ Nt
pe(Vim, t) = N e Nt (¢ > 0), (5)

where NITH is the expected number of upward crossings of
v(¢) = Vry per unit of time.

In the noise-only case, v(f) can be approximated as
white noise when the filter bandwidth B = fy — f is rel-

atively large compared to its center frequency f. = ]#,
as shown in Fig. 3a. In this case, v(¢) and v(¢) = dz(tt) can

be considered as statistically independent, thus N}'H can
be obtained from

) (6)

v()=Vry

o
Njy, = /O vp(v, v; )dv

where p(v,v;¢) is the joint PDF for the Gaussian-
distributed variables v(¢) and v(¢). Since the crossing dura-
tion for a particular positive derivative v can be denoted as
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Fig. 3 Bandpass noise waveforms: a a waveform of BP noise with
relatively large B/f- which corresponds to the case of (17), b a
waveform of BP noise with relatively small B/f. which matches the
case of (18)

. . p(v,t) AvAY
Aty = Av/v, AL W=V V() =V

indicates the expected number of positive passages of v(t)
per unit time through the interval [V, Vg + Av] for a
given value of ¥, where Av — 0 and Av — 0.

When B is small compared to fz, v(¢) has the typical
characteristics of a band-pass signal of which the enve-
lope changes are proportional to B~!, as shown in Fig. 3b.
Accordingly, v(£) can be expressed as a random envelop
modulating a sinewave carrier signal with frequency f; and
arandom phase angle 6 (), given by

= ip(v, ;) AV

v(t) = c(t) cos (anct + Q(t)) , (7)

where c(¢) is the Rayleigh distributed envelope and 0(¢)
the uniformly distributed phase of v(¢).
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From Fig. 3b and (7) we find that the threshold up-
crossings of v(¢) come in clusters and they can only occur
after ¢(t) has an up-crossing event. Therefore, the first
upward threshold-crossing of v(¢) occurs after the first
up-crossing of c¢(¢). The actual signal crossing will have a
uniformly distributed time delay in the range of [0, 1/f]
with respect to the envelope up-crossing. In this case,
the PDF of the first-threshold-crossing probability of the
envelop c(f) can be considered as the first-threshold-
crossing probability of the band-pass noise v(£), where the
actual detection moment shows an extra delay of on aver-
age [0, 1 /2fc]. As a result, the rate of upward crossings
N}'H in this case is

o0
Ny = / eplc, & Hde , (8)
0

c®)=Vry

where c(t) and ¢(¢) are independent, ¢(¢) has a Gaussian
distribution and p(c, ¢; ) is the joint PDF for c(¢) and ¢(¢).

In order to obtain all the parameters in the joint PDF
of p(v,v;t) and p(c, ¢; ), we need to calculate the variance
of v(t), ¥(t), c(t), and ¢(¢), respectively. According to the
Wiener-Khinchine relations,

Ryy(t) = /Oo Pw(f)eﬂﬂfrdf,
o , )
Rii(7) = / Pu (¥ df

where R,, and R;; are the autocorrelation functions of the
random processes v(¢) and v(t), respectively. P,,(f) and
Pii(f) are the PSD of v(£) and v(¢), respectively, and they
have the relation Py;(f) = (27f)>P,,(f). Therefore, we
obtain the relation that

Ryy(7) = f h (27f) P> df
= —Ry(1),

(10)

where ” indicates the second derivative operator.

Let Yo = Ryy(1)|r=0 and ¥; = Ry:(T)|r=0, which are the
variances of v(¢) and ¢(¢), respectively. Then, from (10), we
have y¥§ = —Ry;(7)|:=0, and from (7), we can get o =
Rc(1)|r=0. Moreover, we determine /1 by expanding the
derivative of (7) as

V(t) =é(t) cos (2mfet + 0(2)) —

c(t) 2nf. + é(t)) [sin (27fet +6(0))] , (1)

where (11) is a linear combination of two independent
random processes, and its variance is the sum of the two
variances and reduces to

—¥d = Y1 + uf) Yo . (12)
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In the receiver of Fig. 1, the input signal as well as the
noise is filtered by an ideal band-pass filter. For band-limit
noise,

A oo™ — e 2(fr
I/fo—GB—Zf Puw(Hdf =20, (fu —f1) - (13)

fH 8
W =2 /f G2f *Pon(f = =00 (ff —f7) -
L

(14)
77 3_¢3
_ % = %J}Z _fi , then we have

Y1 = AT .

Following the above derivation, p(v,v;t) in (6) and
p(c, ¢ t) in (8) can be deduced as

Let Ao = %

(15)

_ 1—1/2 7i+ 1‘/2”
pv,v;t) = Ebovo)” ™ 1/[0;//0) e V0 g
b4
Cw_1w71/2 2 2 (16)
plegt) = —L L 720 21,

Nozd

x2

Letp(x) = ﬁe(_T) , then we find for the up-crossing
rate N}LH for large B/f.

o0
N}'H:/ vp(v, v; t)dv
0

v()=Vry
=(—1//0%')1/2¢< v ) | Oovqs( v //)dfz
Vo) Jo V=" o=V
= 5)\'067Q .
(17)

In the case of smaller B/f;, we find for the up-crossing
rate N}'H

o0
N;fH:/ ¢p(c, ¢ t)de
0

c(O)=Vry
00 .
=mc¢—1w2¢< ¢ )/ &(t)( ¢ )d&
o vvo/Jo VA cO=Vry
v2
TV -5
B \ETHO% —fe b .
OB
(18)
Especially when
B 1
B — (19)

I (L)' - g
6 oB 12
(17) and (18) are equal. We can use (19) as the division of
relatively “narrow-band” case and “wide-band” case.
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Now (5), (17), and (18) reveal that N;CH and the PDF of
the first-crossing time p.(Vr, t) can be computed from
the pre-set parameters Vry, fi, fi, and the PSD of the
noise 002. Moreover, the PDF of a single TOA measure-
ment and the joint PDF of a number of TOA measure-
ments can be obtained based on p.(V7y, £), which will be
further discussed in Sections 3.2 and 3.3. However, when
0p is unknown, it can be estimated from the empirical PDF
of the first-crossing time which can be obtained from a set
of TOA measurements, as will be shown in Sections 3.2
and 3.3.

3.2 PDF of a single TOA measurement
Consider the PDF of the k-th pulse arrival time mea-
surement, recorded as tjs[ k]. In the noise-only case, as
indicated in (5), this PDF is

p tul ks 1) = pe ™ k>0, (20)
where u; = N;fH is a constant which can be calculated
from (17) or (18) when oy is known, or it can be estimated
by (24) when oy is unknown.

In case a pulse is received, the PDF of #,;[ k] becomes

pe(tml k15181) 0< tmlkl< t
Pl kst p1,p2) = \pa(E K] 5tr1,102) & < tn[KI1< tr,
Pm(Epl K] 5t p1,02) tma [ K]>
(21)

where
Pe(tml k] 1) = Mle—th[k] )

PaCtal kst 1, o) = Mze*(urm)trefmtm[k] ,

Pt K]y, 111, ) = g1 =G =t g=patulkl

and . is the coefficient of the PDF for the pulse duration
where Vry = (Vy — A) as shown in Fig. 2e. The value
of o can be calculated from (17) or (18) when it satisfies
the “rare crossing” criterion proposed in [24] (V7 > 208
for a wide-band process); otherwise, it can be estimated by
(24). When uy = u1, (21) becomes (20); thus, the PDF of
tp[ k] can be unified as (21), of which (20) is a special case.
Figure 4 shows an example of the PDF of a single FP pulse
arrival time measurement in the case of (20) and (21),
respectively, which were fitted to the histogram of TOA
measurements. Figure 4a is obtained under the condition
of fi = 3.1 GHz, fy = 6.1 GHz, Vx/op = 1.7, where the
horizontal axes indicates the measured TOA, and Fig.4b
is obtained when the FP arrives at £, = 2 ns with a first-
peak-to-noise-ratio (FPNR) of FPNR = 0.5 dB based on
the noise floor in Fig. 4a, where FPNR = 101log (A2/a§).
Moreover, we can see from (21) that, it is a segmented
PDE. Based on this PDF, we define the probability of
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Fig. 4 PDF of the threshold-crossing moment for a the noise-only
case, b the case with a single received FP pulse at t, = 2 ns and
FPNR = 0.5 dB. The bandpass noise signal is white within

fi =3.1GHzand fy = 6.1 GHzand Vy/og = 1.7

early false alarm (Pgr4), probability of detection (Pp), and
probability of missed detection (Paip) as

Prpa 2 {probability of a TOA measurement which
occurs in the time interval before the FP
pulse arrives},

Pp 2 {probability of a TOA measurement which
occurs in the time interval of the FP pulse},

Pyp 2 {probability of a TOA measurement which
occurs in the time interval after the FP
pulse}.
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Accordingly, we can get the equations for these
probabilities as

tr
Pepa = f Pe(tml k] w)dtp[ k] =1 — e 1P,
0

i
PD:f PaCml k] 5 try 1, o) dty[ k]
t

— e*lhtr (1 _ e*,uztw) , (22)
o
Pyp = / Pt K] 5 try 111, o) dtpg[ k)
7
— e—Mltre_Hth s

where t, = tr — t;.

Moreover, Pprs and Pysp can both be categorized as Pry;
thus, we have Ppg = Pepa + Pyp.

Based on (22), Fig. 5 gives an overview on how the
variables t,, Vn/op, and FPNR affect Prr4, Pp and Pyp.
Specifically, Fig. 5 indicates that the interval between the
start of the measurement and the arrival time of the pulse
t, has a significant influence on Prg4, Pp, and Pyp besides
of the obvious impact of Vy/op and FPNR as discussed
in [1] and [2]. Figure 5a and (22) show that Vy/og and
t, are factors which would influence Pgp4. Prp4 is the
probability of triggering by noise which increases with ¢,.
Moreover, 11 in (22), which depends on Vi /op accord-
ing to (17) and (20), determines Pgr4, and a lower Vy/og
results in larger Prp4 because at a lower Vy, level-crossing
by noise becomes more likely. Figure 5b indicates that
FPNR, Vn/oB, and t, influence Pp. For a fixed FPNR, a
lower V) /op results in a larger negative slope in Pp which
increases with ¢, because of the increased Pgr4, and larger
FPNR leads to a higher Pp for a fixed Vx/op. This can
be explained as, when Vj is lower, the input signal has
a larger probability to cross Vy, while when ¢, is larger,
Prry increases due to the increased probability of trig-
gering due to noise before the pulse has arrived. For the
same Vy/op, a larger FPNR will increase Pp, since for a
larger amplitude of the FP pulse it will be more likely to
be detected. Similarly, Fig. 5c shows the relation between
FPNR, Vy/oB, tr, and Pyp that FPNR and Vy/op influ-
ence the initial offset of Py;p and Vi /op has a major
impact on the slope of Pyp.

3.3 Composite hypothesis testing

Since the distribution of the measured level-crossing
times in the noise-only case (FPNR = 0) is different from
that in case a pulse is present (FPNR # 0), as shown in
Fig. 4, this characteristic can be exploited in detection of
the pulse from the noise floor using composite hypothesis
testing.

3.3.1 The GLRT detector
Let us represent K-independent TOA measurements as
the vector £ps, which are sorted in an ascending order:
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1] < tylk]l < -+ < ty[K] (k=1,---,K), wherep
and g are the number of measurements which are located
in the time interval 0 < fy[k] < t and &, < ty[k] <

ts, respectively, i.e., p + ¢ < K. Now, we consider the
following two hypotheses

Ho 41 = o, noise-only case (A = 0),
Hi i1 # o, pulse received case (A > Oor A < 0).
A GLRT detector decides H; if

ta 1, 2, H
Litar) = P& by MA1 2, H1)
p(tM; M1, 7{0) (23)
P by (1, 2, H1)
107 . . T = m >
107 10° 10° 107 10° toiima p(Ems 1, Ho)
tr (second) A
p + undor different where ¢, is the MLE of the TOA under H1, y is the thresh-
(a) P verses i under different Viv/o5 old of the GLRT detector and p(yr) is the joint PDF of
(21), which is
L % : i K
! e

ptas; 11, Ho) = [ [ pe(tml k] 1)

Pt try 111, 2, Ha) = [ | petml K] 10)-

) N
10 ﬁ—“‘*\\ k=1
r r
k=1
© 107k
. a L L L L L L p+q
—o— V,/o,=4 FPNR=0 (no pulse) w"S\S,\‘ 1_[ pPatml K]t 01, (2)-
107*}| —w— V, /o =4 FPNR=5dB D k=p+1
—#— V,Jo =4 FPNR=10dB
K
107 —— VN/GB=5 FPNR=0 (no pulse)
b —s— V,/o,=5 FPNR=5dB l_[ Pm(tml K] tr, 1, w2)
) V=5 FPNR=10dB k=p+q+1
107 1 1
107 107 107 107 10° where '’ is the multiplication operator.
tr (second) 2

Furthermore, when oy is unknown, fi; and fi5 can be
obtained by fitting Prr4 and Pp to the empirical statistics
of the TOA measurements as follows

(b) Pp verses t, under different Viy/op and FPNR

ty
Prps = / peltul K3 Anden [ K = 2,
0 K

, (24)
Pp = / paCtml k)5 ty, fa, f2)dtp [ k] = X
A A tr ~
The final estimated TOA ¢, is found by maximizing (23)
2 over all possible values of ¢ [25]. The search step of ¢,
—o— V,/o,=4 FPNR=0 (no pulse) can be chosen according to the resolution of zy[ k]. To be
—A— V/o,=4 FPNR=5dB specific, during every search step of ¢, p, and g are first
—A— V\fo,=4 FPNR=10dB calculated and then /i1 and [i, are obtained from (24).
—o—V /c; =5 FPNR=0 (no pulse)
107" —a— Vo= FPNR=5d8 3.3.2 The optimal GLRT detector
Vy/og™0 FPNR100B In (23), the threshold of the detector y is to be determined.
107 107 t & o* In order to optimize the setting of y, we use the idea of
the Neyman-Pearson lemma, which is based on a single
(€) Parp verses t, under different Viy /o5 and FPNR observation, for multiple observations. And choose y by
Fig. 5 Relation between Peea, Pp and Pyp as a function of the true FP setting the probability of false alarm Pg4 equal to «, as
arrival time t,, and the parameters Vy /o and FPNR as deduced from
(22)

Ppy = f p(tass i1, Hoddey = o (25)
{tre:L(tr) >y}
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Let u(k) = tylkl—t, (k=p+1,---,p+¢q), where
u(k) conforms to a truncated exponential distribution

u(k) ~ Exp(ii1), u(k) € (0,t,). Set the test statistic T 2
i:Z_H u(k). The critical region {£ys : L(£s1) > y} in (25)

can be deduced to T < y’ (see Appendix). Accordingly,
(25) can be re-written as

Pea = / p(T; i1, Ho)dT = . (26)
Ty}

Bain and Weeks [26]
p(T; i1, Ho) is given by

indicates that the PDF of

p(T; i1, Ho)

Y
_ w T Z( 1)ﬂ< )(T Bty,)1t

(g = D)!

(Botw < T < (Bo + l)tw) ,

(27)

where 8 and By are integers and Sy belongs to the set of
/30 6[0’17"' ,(61— 1)]

3.3.3 Joint PDF approximation approach

Since the calculation of (27) has the potential risk of
overflowing machine precision when g is large, an approx-
imation of (27) can be used as a sub-optimal solution in
practice.

Monte Carlo simulation based on the empirical his-
togram of T shows that p(T; i1, Ho) can be fitted to the
Erlang distribution T ~ Erlang(Ap, Bt) or the Normal dis-
tribution T ~ Normal(Mu, Sig), where Ap and Bt are the
shape and the rate of the Erlang distribution, respectively,
and Mu and Sig are the mean and standard deviation of
the Normal distribution, respectively. These parameters
can be calibrated from

(S )’

k+p+1 var(u(k))

Ap = ( (Zp_”“ u(k))>

var ( k p+1 u(k))
E (sz +1 ”<k>) X Ek)
Var( % p+1 u(k)) B Ziizﬂ var(u(k)) ’
Mu = qE(u(k)) ,

Sig = v/qvar(u(k)) .

Bt =

(28)
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Here, E(u(k)) and var(u#(k)) are the mean and the vari-
ance of u(k), respectively, which can be obtained by

twe_llltw
1— e_llltw ’

tw
E(u(k)) = _/O u(k)f (u(k)du(k) = — —
var(u(k)) = E(u(k)®) — (E(u(k)))*

tw Ly
_ /0 w0 (k) diul) — /0 u® f () du®

1 tl%/e_llltw

’

A (1—eiat)?

where f (u(k)) = fiye 145,

Under these approximations, the goodness of fit of
the Erlang approximation and the Normal approximation
were tested using Monte Carlo integration [27]. Accord-
ing to (26), the pre-set Pr4 = « leads to a corresponding
threshold y’ by means of calculating the inverse cumula-
tive density function (CDF) of T. However, a y’ could be
biased due to the approximation of p(T; fi1, Ho), which
would lead to a biased Pr4 accordingly, compared to the
usage of the true p(T; fi1, Ho). Since (27) is only obtain-
able when ¢ is small, we take Pr4 obtained by Monte Carlo
integration as a reference to evaluate these two possible
approximations. Figure 6 shows the results of the bias in
Pry for Vy/op = 2 (low Vy/op case) and Vn/op = 4
(desired Vi /op case), where the bias in Pr4 under the two
approximations are compared to the Prq obtained from
the Monte Carlo integration. It is seen that, when ¢ is large
enough (g > 10), it is feasible to use either the Normal
or the Erlang distribution to approximate p(T; i1, Ho)
in (27) with less than 1% bias in Pr4 under the given
conditions.

.. Pre-set PFA=0.1

—+— Monte Carlo Integration(V, /o,=2) i

017 —oe— Normal approximation(VN/cB=2) i
—a— Erlang approximation(VN/oB=2)

0.16f —s— Monte Carlo Integration(V, /o,=4)| |

0.15F Normal approximation(VN/cB=4) i

—pg— Erlang approximation(VN/cB=4)

PFA

0.14

0.13
[¢

0.12F

0.11}
4
0.1%

0.09 5
10 10 10

Fig. 6 Comparison of the joint PDF approximation tests showing the

bias in P4 due to the joint PDF approximation (Erlang approximation
and Normal approximation to (27)) applied to (26), when the empirical
histogram obtained from Monte Caro integration is taken as reference
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4 Simulation results

In the simulations, we use the following parameters: a BPF
with f; = 3.1 GHz and fy = 6.1 GHz, i.e, f; = 4.6 GHz
and B = 3 GHz, the number of measured arrival time
events K = 100, Pg4 = 0.1, and the resolution of each
recorded TOA measurement is assumed to be 10 ps. The
TOA estimation results are shown in Figs. 7, 8, and 9,
where the horizontal axis indicates the true TOA ¢, and
the vertical axis gives the mean absolute estimation error.

In [2], the measurement window is devided in a number
of time bins. It is shown that the TOA ¢, is within the first
time bin of the measurement window which contains at
least K75 out of K measured TOA’s, where 1 < Ky < K.
Specifically, a 160 ns time window at the start of each mea-
surement window is excluded from the analysis because
of the high probability of triggering due to noise. The
ratio Vi /og €[ 3.5,5.5] is selected according to the chosen
bounds on Pgg4 and Pyp.

The results of Fig.7 show that under the conditions
where Vy/op and FPNR are set relatively high, both
the proposed GLRT detector-based TOA estimation and
the time-window-based TOA estimation from [2], realize
centimeter-level ranging accuracy. The TOA estimation
scheme proposed in this paper shows improved perfor-
mance compared to the scheme used in [2].

Compared to [2], the GLRT-based pulse detection and
TOA estimation scheme works in the whole measure-
ments window, without any unreachable time range as
shown in Fig. 7, for this scheme detects the pulse as well
as estimates its arrival time based on the ratio of the PDFs
of the pulse-present case and noise-only case. Since in [2]
the start of the measurement period is discarded from the

x107"°
12 : T

—_— VN/GB:4,FPNR:5dB, K=100 (Optimal GLRT detector)
—— VN/GB:4,FPNR:10dB, K=100 (Optimal GLRT detector)
—A— VN/GB=4,FPNR=20dB, K=100 (Optimal GLRT detector) b
B+ V /o =4, FPNR=50B, K=100 (REF [2)) )
e VN/GB:4,FPNR:1OdB. K=100 (REF [2])
~# .. V /o =4,FPNR=20dB, K=100 (REF [2])

T

o
©
T
L

4
12
T
L

Mean absolute TOA estimation error (s)
o
'S

time (s)

Fig. 7 TOA estimation error for Viy/og = 4 with FPNR as parameter.
This figure compares the TOA estimation error between the proposed
GLRT detector and the time-window-based detector of [2] with the
true TOA t, ranging from 1 ns to 1 us, where the time-window-based
detector only works in the t, range from 160 nsto 1 us
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—o— V,/0,=2,FPNR=50B, K=100 |}
| —— V,/0,=2,FPNR=10dB, K=100

Mean absolute TOA estimation error (s)

% _a—V, fo =2 FPNR=20dB, K=100|}
/
4 % —&— V,/o,=3,FPNR=50B, K=100
—12,
; y _ _ ool
0 p —5— V,/0,=3,FPNR=100B, K=100
E V,/6,=3,FPNR=200B, K=100
10_‘3 - i N8 T
107 107 107 107

time (s)

Fig. 8 TOA estimation error for low Vjy/og with FPNR as parameter

measurements, a pulse cannot be detected when it arrives
within this 160 ns window. The improved performance of
the proposed technique is because it is an MLE scheme
based on the PDFs of the measured data, rather than
a time-window-oriented detection scheme, which better
exploits the available information of the measurement
data. But this comes at the expense of a higher compu-
tational cost. Moreover, the proposed scheme could work
under a wider range of Viy/op and FPNR under specific
conditions (e.g., specific range of t,), as shown in Figs. 8
and 9, which is not applicable for the scheme in [2].

Figure 8 shows the performance of the proposed scheme
for lower values of Vi /op. For the cases of Vy/og =
2 and 3, it is observed that the TOA estimation error
increases with increasing .. This is due to the fact that
Prra increases and and Pp decreases with increasing ¢, as
shown in Fig. 5a, b, respectively. Also, Pp decreases faster
for smaller Vy/op.

|
S

o
T

—— VN/GB=2,FPNR=0dB, K=100
—— VN/0B=3,FF’NR=0dB, K=100

Mean absolute TOA estimation error (s)
S
.

. —A— V, /o,=4,FPNR=00B, K=100
g —4— V,/6,=5,FPNR=00lB, K=100
107 : .
107 107° 107 107°
time (s)

Fig. 9 TOA estimation error for low FPNR with Vi /o as parameter
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Figure 9 shows the TOA estimation accuracy when
receiving a weak pulse signal. In case of high Vi/op and
low FPNR where Vn/op = 4 and 5 and FPNR = 0 dB,
the threshold V7 shown in (3) is relatively high com-
pared to op, resulting in a low probability of detection of
the FP pulse, but instead triggering of the detector hap-
pens mainly due to noise, i.e., resulting in EFAs and MDs.
For low Vi /op and low FPNR, e.g., with Viy/op = 2 and 3
and FPNR = 0 dB, it is possible to still detect the FP pulse,
even when ¢, is relatively small, because it has a larger
probability to cross the lower V. However, due to the low
Vi /o, a large fraction of the threshold crossings will be
due to noise and cause EFAs when ¢, increases; therefore,
the TOA estimation error is higher.

By comparing Figs. 7, 8, and 9, we find the trade-off
between the sensitivity of the receiver and the accuracy of
TOA estimation. When setting V) /op high, a more accu-
rate estimation can be obtained for high FPNR, as shown
in Fig. 7. However, a high Vi/op also causes the miss-
ing of weak FP signals, as shown in Fig. 9. On the other
hand, a low Vi /op setting will increase the sensitivity of
the receiver but it worsens the estimation accuracy, espe-
cially when ¢, is large, as shown in Figs. 8 and 9. In general,
the above analysis provides an approach to an optimal
trade-off by selecting relatively low Vi /op according to
the expected range of ¢, so as to realize centimeter-level
TOA estimation accuracy.

In Fig. 10, the effect of the number K of TOA measure-
ments on the TOA estimation accuracy is shown while
keeping Viy/op and FPNR constant. It is observed that
the TOA estimation accuracy improves with increasing K.
This is because the unknown parameters @ and pp in
the GLRT detector are estimated from the empirical his-
togram deduced from the number of TOA measurements
by (24). Therefore, the estimation accuracy of 141 and o as

—6— V/6,=3,FPNR=50B, K=10

—— V,/0,=3,FPNR=50B, K=20

—A— V,/0,=3,FPNR=50B, K=50 |3

—6— V,/0,=3,FPNR=5dB, K=100
:

Mean absolute TOA estimation error (s)

107 107

time (s)

Fig. 10 TOA estimation error for different numbers of TOA
measurements K
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well as ¢, are improved when the number of the collected
samples is larger.

5 Conclusions

An improved TOA estimation scheme for UWB pulse sig-
nals is proposed for a sub-Nyquist sampling receiver based
on first-threshold-level crossing using statistical analysis
of a number of measured arrival time events. The thresh-
old crossing procedure of the receiver for the noise-only
case and the case when a pulse plus noise is received
has been unified to a common first-crossing problem in
a continuous random process. Based on this mathemati-
cal model, the PDF of the arrival time events was deduced
under two categories of receiver bandwidth. An analysis is
given on how to estimate the PSD of the noise 002 based
on empirical measurement data and how the parameters
threshold to band-limited noise deviation-ratio Vi /o,
first-peak-to-noise-ratio FPNR, and true TOA ¢, affect
the probability of early false alarm Prr4, probability of
detection Pp, and probability of missed detection Pysp.
For estimation of the TOA from a number of measured
arrival time events, a composite hypothesis test and MLE
is applied. Compared to the TOA estimation strategy used
in [2], this pulse detection and TOA estimation approach
make use of the PDF of TOA measurements data instead
of statistical data on probability; therefore, more informa-
tion is obtained and exploited, resulting in a more accurate
TOA estimation within a wider time frame range.

Appendix

Proof of the critical region transformation in NP lemma
strategy

The critical region in (25) is

1 p(tMv 2)”7 /’llr /121 Hl)
=In

In L(trp) ~
M p(tas i1, Ho)
fiz Ak
=qln ==+ (11— f2) | D tmlkl—qk
M1 P
=p+1

+ K = p =) (i1 — [12)tw

A 2 .. N
=qln ant (1 = f12) T+ (K = p — ) ([t — f2)tyy

>Iny.
(29)
Iny—qln 22 —(K—p—q) (i — i)t
Let y’ £ s ﬂl—gz TR (29) can be
deduced to

T <y, when i1 < iz (A > 0)
/ N N (30)

T >y, when 11 > 12 (A < 0)
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