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CHAPTER 1

Introduction

1.1 Overview

Adaptive sensing has been an evolving field in signal processing over the past
half century. The goal in adaptive sensing is to control the data acquisition process
through adaptive design of system parameters based on acquired information to
optimize performance. Adaptive sensing accounts for uncertainties, distortions, and
changes in the sensing environment thereby leading to improved performance and
better system efficiency over non-adaptive sensing methods. For example, in target
detection, waveform adaptation can be exploited to mitigate the effect of a heavily
cluttered environment and improve detection performance. As another example,
agile radar systems can adaptively control their beam direction based on wide beam
coarse resolution initial measurements to focus on the desired targets.

Many adaptive sensing tasks in radar imaging, communication systems, and wire-
less sensor networks are limited in resources such as energy, time, and bandwidth.
Hence resource constraints form an important component in adaptive sensing, where
decisions are made online using optimal resource allocation. For example, in radar
imaging, an adaptive beamformer is constrained to detect a target in minimum time.

In communication systems, there is a restriction on the number of transmitted wave-



forms at any time due to bandwidth constraints. In sensor networks, energy usage
is constrained as replacing batteries in remote sensors may be infeasible. It is criti-
cal to consider resource limitations while designing data measurement strategies for
adaptive sensing applications.

This dissertation develops new methods for resource constrained adaptive sensing
in the context of parameter estimation and detection, sensor management, and target
tracking. While the results in this thesis are applicable to many problems, we will

illustrate our approach using examples from radar imaging and sensor networks.

1.2 Motivation

1.2.1 Radar imaging

Radar is a system that uses electromagnetic (EM) waves to identify the range,
speed, altitude, and direction of moving and fixed objects such as aircrafts, tanks,
and terrain. Radar was invented in 1944 during the second world war. Since then,
radar has continued to be an important modality in surveillance applications such as
target tracking and target detection (e.g., mines, trucks, and aircrafts) [143]. More
recently, it has also been used for civilian applications such as auto and aircraft
anti-collision systems, medical tomography, environmental monitoring [103,138], and
autonomous navigation [33]. The main principle in radar is that EM waves scatter or
reflect of objects that have significantly different dielectric properties. The strength
of backscatter from a particular object depends on a variety of parameters and con-
ditions such as frequency, polarization, observation angles, environment, weather,
and shape of the target.

The objective in radar imaging is to form an accurate image of the distribution of
the complex valued conductance of an unknown medium based on the radar backscat-

ter or forward scatter. To image a random medium, the imaging area in space is



divided into voxels, volume elements in a three dimensional space, analogous to pix-
els in 2D space. Each voxel is often characterized by its reflection coefficient, which
is the measure of the complex reflectivity of the medium and depends on the conduc-
tance of the target at a particular location. Radar imaging refers to the estimation
of these reflection coefficients.

A mono-static radar imaging algorithm involves transmitting a waveform or a
signal through the medium, measuring the backscattered signals reflected back from
the objects or targets, and processing the received signals to form an image of the
medium. Classical methods for focusing antenna sensitivity in a particular angu-
lar direction are performed using directional antennas [159] or by multiple antenna
beamforming [38]. Recently, there has been a growing interest in cognitive radar
(CR) [65] that can dynamically adapt to a changing environment. Such an adaptive
sensing process can overcome several sources of active and passive interference such
as noise, clutter, and jamming and improve the performance of radar imaging.

Moreover, the design of the transmitted waveforms is performed under an average
energy constraint. Energy constraints are important in stealth applications, where
accurate estimation is performed at low signal-to-noise ratios to avoid being detected
by adversaries. A radar system must also detect and image targets in a limited time,
which constrains the total transmit energy. Radar signal design subject to both
average and peak power constraints is addressed in [8] and [142] using a control
theoretic approach. There, the design is non-adaptive and the optimal continuous
waveforms are shown to be on-off measurement patterns alternating between zero
and peak power levels for a tracking example. Parameterized waveform selection
for dynamic state estimation is explored in [78] and [79] where the shape of the

waveforms are allowed to vary under constant transmit power. Closed-form solutions



to the parameter selection problem are found for a very restrictive set of cases such
as one-dimensional target motions. More recently there has been a growing interest
in dynamic waveform selection algorithms for tracking and detection [151]. However,
there has been little effort in developing adaptive waveform design strategies that
allocate different amounts of energy to the waveforms over time.

The main focus of this dissertation is to show that considerable performance
improvements can be achieved using adaptive waveform design and optimal energy
allocation for parameter estimation and detection problems. The theoretical results
presented here can be applied to radar imaging, communications, sensor networks,
and other applications where energy constraints are relevant.

The following section reviews resource allocation problems for target tracking and

detection and strategies for solving them.

1.2.2 Target and sensor localization in sensor networks

A wireless sensor network system consists of spatially distributed sensors that
collect data about the environment. With recent advances in radio frequency (RF)
and micro-electro-mechanical systems (MEMS) integrated circuit (IC) design, the
deployment of a dense network of wireless sensors has become feasible for a number
of monitoring and control applications such as target tracking [94], environmental
monitoring [95], manufacturing logistics [89], geographic routing, and precision agri-
culture [169].

Target tracking using sensor networks has been of significant interest in many
military and civilian applications such as surveillance, vehicle tracking, robotics, bi-
ological research, and automotive collision warning systems. Depending on the mod-
els for the target trajectory and sensor measurements, tracking algorithms based on

the Kalman Filter [120], extended Kalman filter [73], and Gaussian sum approxi-



mations [4] have been proposed. Particle filtering methods were then proposed for
tracking, where the probability density of the state of the target (e.g., physical coor-
dinates, velocity) is approximated on a set of discrete points [44]. While most target
tracking algorithms assume the knowledge of sensor locations, this is often not the
case. For dense networks, it is often impractical to manually position the sensors or
too expensive to attach a GPS to every device in the network. To detect and track
targets, the sensors must be able to automatically estimate their relative positions in
the network. Several sensor self-localization algorithms [35,39,87,88,111,124] have
been proposed in the literature.

To extend the longevity of battery operated sensors, the tasks of sensor and target
localization must be performed using minimal energy usage. The conservation of
power in a sensor network can be performed in various ways, e.g., through optimal
energy allocation for sensing, through minimal inter-sensor communications, and
by optimal sensor scheduling. Since model-based tracking requires detailed sensed
information and is computationally intensive, researchers have looked at the simpler
problem of tracking in a binary sensing modality [6,82]. The sensor outputs a high
value, when the target is within a sensing range and outputs a low value, when
the target falls outside its range. Based on the fusion of the sensor outputs, an
approximate link level trajectory can be realized to track the target. This approach
for a simple binary sensing measurement model is shown to require minimal power
and is also analytically tractable [149].

Significant energy savings can also be realized by minimizing inter-sensor com-
munications while implementing sensor localization algorithms. Classical methods
for self-localization use multidimensional scaling (MDS) [124]; maximum likelihood

estimation [108]; and convex optimization [45] algorithms. These are centralized



approaches, where all the sensor data measurements need to be communicated to a
fusion center which computes the sensor location estimates. Such a process requires
many inter-sensor measurements and high bandwidth. The number of inter-sensor
communications can be reduced if the sensors can self-localize in a distributed fash-
ion. This has resulted in many decentralized algorithms based on adaptive trilat-
eration [111,139] and successive refinement [35, 72] methods, which have shown to
yield accurate sensor location estimates using much lower energy consumption than
centralized methods.

Adaptive sensor management for target localization can further extend the service
life of the operating sensors. The task in sensor scheduling is to activate the sensors
optimally based on the current and past measurements to conserve power. The sensor
scheduling strategy depends on the objective function to be optimized. Examples
of objective functions that have been considered include minimizing track error,
minimizing probability of false detection, and maximizing Fisher information [85].
For minimizing state estimation error, the optimal sensor to be chosen at the next
time instant can be determined a priori and independent of measurements for the
case of linear Gaussian systems [7,105]. For other general models, long term optimal
scheduling of sensors is combinatorially hard and hence, implementable suboptimal
solutions have been proposed [14,86].

In this dissertation, we develop a novel sparsity penalized MDS algorithm for
blind target tracking, i.e., a sensor network that can simultaneously track targets and
localize sensors in the absence of prior knowledge of sensor locations. Furthermore,
we also develop sensor and power management strategies that can be combined with
our blind tracking algorithm to obtain further energy savings.

Next, we describe the advancements and contributions of this thesis in the context



Adaptive design | Parameter | Estimation | Detection

Gau Ryl
two-step scalar v v v
multiple v v
multi-step scalar v
multiple v

Table 1.1: Research effort in the context of adaptive energy design for estimation and detection
problems. Key: Gau: Gaussian, Ryl: Rayleigh.

of resource constrained adaptive sensing.

1.3 Contributions

The following lists contributions, where they appear in this dissertation, and cor-

responding publications.

e We develop the theory for adaptive waveform amplitude design (energy alloca-
tion) for estimating and detecting parameters in an unknown channel/medium
under average energy constraints. The different modalities we considered are as

follows (refer Table 1.1 for a summary):

— Performance gain of at least 5dB over non-adaptive methods for estimating
static parameters in linear Gaussian channel model using a 50 time step

procedure (Chapter II and [126,129,130]).

— Improvement of at least 1.6dB for estimation in a Rayleigh scattering chan-
nel model using a suboptimal adaptive two-step strategy (Chapter III and

127)).

— Over 2dB improvement in performance for binary hypothesis testing in a

linear Gaussian channel model using an optimal two-step strategy (Chapter

Iv).



e In the context of waveform design/sensor management, we develop a novel con-
vex relaxation based adaptive waveform (sensor) subset selection algorithm for
dynamic parameter estimation, which provides a linear time solution to the

combinatorially hard problem (Chapter V and [128]).

e For target and sensor localization, we propose the sparsity penalized MDS al-

gorithm with the following features (Chapter VI and [125,131)):

— Blind: the algorithm is capable of estimating sensor locations as well as

target tracks in the absence of prior knowledge of sensor locations.

— Decentralized: we perform the target and sensor location estimation locally

through limited inter-sensor communications to minimize energy.

— Fast convergence: The proposed iterative localization algorithm yields non-

increasing cost functions and converges in a few iterations.

— Robust: the MDS based link level tracking algorithm does not require spe-
cific target motion models and outperforms the likelihood ratio test based
target localization. The nonparametric nature of our algorithm makes it

attractive when RSS models are unavailable or inaccurate.

— Multimodal: The algorithm has the capabilities to operate at link level
when the target dynamics is poorly specified. However, it can incorporate

a detailed target motion model into the framework, when available.

1.3.1 Personal perspective

The research results presented in this thesis for different problems vary in their
depth of theoretical rigor and ease of practical implementation. In terms of theoret-
ical contributions, I believe that my most significant work was the part on adaptive

energy allocation strategies for the following reasons: I consider the formulation and
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solution to the problem of optimal energy designs for a class of parameter estima-
tion problems very challenging. The asymptotically optimal and suboptimal designs
developed in this dissertation present significant performance improvements, which
will interest the theorists from the adaptive control community. Moreover, these
gains can also impact various research efforts where energy constraints are relevant,
e.g., obtaining surveillance images in quickest time, limiting radiation on patients in
medical imaging, or extending operating life of sensor networks. The energy designs
for estimation in a Rayleigh scattering model and to detection and classification in
linear models were natural extensions to the problem of estimation in linear models.

In terms of contributions towards direct applicability to the real world, the de-
velopment of a sparsity penalized MDS algorithm for target and sensor localization
presents a valuable contribution to a sensor network community on many counts.
First, through our designs, we were able to show considerable theoretical gains over
conventional methods in the context of target detection. More importantly, the pro-
posed algorithm is designed to be implemented in real-time which increases its reach
and impact on real world sensor network platforms. Finally, the performance im-
provements obtained on two real world data sets (ZebraNet and the UCSD wireless
topology discovery) despite the many caveats present in them further reemphasizes

the practical applicability of our algorithm.

1.4 Detailed outline of thesis

This thesis can be broadly divided as follows: the first four chapters deal with
adaptive waveform and energy design in the context of radar imaging and channel
estimation applications. Chapter V attempts to solve the waveform (sensor) subset

selection problem. In Chapter VI, we focus on target and sensor localization in sensor
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networks. Below, we provide an outline of each chapter in this thesis.

In Chapter II, we develop the theory of optimal energy allocation strategies for
estimating deterministic parameters in a linear Gaussian model under an average
energy constraint. We first derive the optimal energy design procedure for the esti-
mation of a scalar parameter and the corresponding mean-squared error (MSE) for a
two time step case. This adaptive two-step strategy yields an improvement of 1.7dB
relative to the optimal non-adaptive strategy. We then propose a novel suboptimal
solution to the N-step strategy and show an improvement of more than 5dB for
N = 50. For the case of a vector parameter, we consider two different criteria for
minimization of the MSE matrix: the minmax criterion and the trace criterion. For
the minmax criterion, we prove that the performance improvements obtained for the
scalar parameter case can be achieved for the vector parameter case. For the trace
criterion, we show that energy control does not provide any advantages compared
to the one-step strategy when the number of parameters to be estimated tends to
infinity. However, we prove that using suitable waveform and energy control, it is
possible to achieve an improvement of more than 5dB similar to the scalar parameter
case. Applications of our results to MIMO and inverse scattering channel models are
discussed.

Motivated by the energy design strategies for a linear model, Chapter III considers
the problem of adaptive energy allocation for estimation in a Rayleigh fading model.
In particular, we derive the optimal two-step energy allocation strategy for a Rayleigh
inverse scattering problem. Since there is no closed-form solution to the adaptive
two-step strategy, we present a suboptimal solution that yields a signal-to-noise ratio
(SNR) improvement of 1.6dB over the non-adaptive design.

Chapter IV presents the problem of designing optimal energy allocation for binary
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hypotheses testing in a linear Gaussian model under an average energy constraint.
We consider a two time step problem, where the objective is to design the optimal
energy allocation at the second step as a function of the first measurement. We
develop optimal designs for the frequentist and Bayesian approaches to signal detec-
tion. We show that the optimal strategies yield a performance improvement of at
least 2dB over the non-adaptive procedure.

In Chapter V, we divert our attention from optimal energy allocation to optimal
waveform selection. The goal in this framework is to adaptively select a small subset
of waveforms from a large waveform library that minimizes state prediction MSE
given the past observations. This adaptive strategy differs from previous approaches
to the subset selection problem since the optimal waveforms cannot be computed
offline; it requires the previous observations. Since the optimal solution to the sub-
set selection problem is combinatorially complex, we propose a convex relaxation
to the problem and present a low complexity suboptimal solution. We consider a
hidden Markov model (HMM) representation for the state and apply our algorithm
to estimate the state in order to minimize the MSE. Through simulations, we show
that the performance of this suboptimal procedure approaches that of the optimal
waveform selector.

In Chapter VI of this dissertation, we consider the problem of target tracking in
sensor networks. We assume no prior knowledge of the sensor locations and so we
refer to such a problem as ‘blind’ tracking. Since any sensor localization algorithm
can recover the sensor location estimates only up to a rotation and translation,
we propose a novel sparsity penalized MDS algorithm to align the current time
sensor location estimates to those of the previous time-frames. In the presence of

a target, only location estimates of those sensors in the vicinity of a target change
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relative to their previously estimated locations. Based on the differences in the sensor
location estimates between two time-frames, we propose a novel perturbation based
link level tracking algorithm, which localizes a target to within a small set of sensor
links. Through a detailed numerical study, we show that our tracking algorithm
outperforms the conventional likelihood ratio test (LRT) based tracking. In the
absence of a target trajectory model, we also suggest methods for translating this
link level estimate to actual target coordinates. As an application of our algorithm
to real data, we simulate a sensor network collecting data on zebra tracks from the
Sweetwater Game Reserve in Kenya available from the ZebraNet project undertaken
by Princeton biologists. We also implement our localization algorithm for discovering
the wireless network topology of the University of California, San Diego (UCSD)
campus from real-time user trace data.

Conclusions and future research directions are presented in Chapter VII of this

dissertation.

1.5 Connections

Chapter VI primarily focuses on algorithms for simultaneous target and sensor lo-
calization. Keeping in mind the issue of limited power and bandwidth, the algorithms
can be implemented distributively to minimize communication and computational
costs. However, further energy savings can be realized in this sensor network frame-
work by making use of the resource constrained adaptive sensing designs developed
in the earlier chapters. For example, consider the problem of sensor scheduling for
target tracking, i.e., we need to activate only a small subset of sensors in the network
to identify the targets. This problem can be cast as a waveform selection problem

and we can borrow the sparsity constrained convex relaxation solution in Chapter V
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to solve for the optimal sensor activation strategy. Given the activated sensors, the
probability of the detection of a target can be improved from the energy allocation
procedures described in Chapter IV. The sensor measurements need to be integrated
over a period of time which can then be used for accurate target tracking. Depending
on the integration time and the processing capabilities of the sensors, we can use the
different temporal energy allocation designs from Chapters IT and III to decrease the

MSE in the estimation of the target locations.

1.6 Publications

The following publications are a product of the research covered by this thesis.

1. R. Rangarajan, R. Raich, and A. O. Hero III. Sparse multidimensional scal-
ing for blind tracking in sensor networks’. To appear in Advances in Sensor

Networks, Ed. V. Saligrama, Springer, NY, Dec. 2007.

2. R. Rangarajan, R. Raich, and A. O. Hero III. Blind tracking using sparsity
penalized multidimensional scaling. To appear in Proc. IEEE Workshop on

Stat. Signal Processing, Aug. 2007.

3. R. Rangarajan, R. Raich, and A. O. Hero III. Optimal sequential energy al-
location for inverse problems. I[EEE J. Select. Topics in Signal Processing,

1(1):67-78, Jun. 2007.

4. R. Rangarajan, R. Raich, and A. O. Hero III. Sequential energy allocation
strategies for channel estimation. Proc. IEEE Intl. Conf. Acoust., Speech,

Signal Processing, 3:821-824, Apr. 2007.

5. R. Rangarajan, R. Raich, and A. O. Hero III. Single-stage waveform selection

for adaptive resource constrained state estimation. Proc. IEEE Intl. Conf.



14

Acoust., Speech, Signal Processing, 3:672—675, May 2006.

. R. Rangarajan, R. Raich, and A. O. Hero III. Sequential design for a Rayleigh
inverse scattering problem. Proc. IEEE Workshop on Stat. Signal Processing,

pages 625—630, Jul. 2005.

. R. Rangarajan, R. Raich, and A. O. Hero III. Optimal experimental design for
an inverse scattering problem. Proc. IEEE Intl. Conf. Acoust., Speech, Signal

Processing, 4:1117-1120, Mar. 2005.

. R. Rangarajan and A. O. Hero III. Analysis of a multistatic adaptive target il-
lumination and detection approach (MATILDA) to time reversal imaging. IMA
Hot topics Workshop on Adaptive Sensing and Multimode Data Inversion, Jun.
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CHAPTER 11

Energy allocation for estimation in linear models

The context of this chapter is adaptive waveform design for estimating parameters
of an unknown channel under average energy constraints. This chapter focuses on the
simpler problem of adaptive waveform-amplitude design for which we obtain inter-
esting analytical results. We treat an N-step design problem where a fixed waveform
can be transmitted into the channel N times with amplitudes that can be chosen
as a function of past channel outputs. For N = 2 and a linear Gaussian channel
model, we derive the optimal amplitude to transmit at the second step as a function
of the first measurement. This adaptive 2-step energy allocation strategy yields a
mean-squared error (MSE) improvement of at least 1.7dB relative to the optimal
non-adaptive strategy. Motivated by the optimal two-step strategy we propose a
suboptimal adaptive N-step strategy that can achieve an MSE improvement of more
than 5dB for N = 50. Applications of our results to MIMO and inverse scattering

channel models are discussed.

2.1 Introduction

One of the important components in adaptive sensing problems such as channel
estimation and radar imaging is energy management. Most applications are limited

by peak power or average power. For example, in sensor network applications, sensors

15
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have limited battery life and replacing them is expensive. Safety limits the peak
transmit power in medical imaging problems. Energy is also a critical resource in
communication systems where reliable communication is necessary at low signal-to-
noise ratios. Hence it is important to consider energy limitations in waveform design
problems. Most of the effort in previous research has focussed on waveform design
under peak power constraints, e.g., sensor management. There has been little effort
in developing adaptive waveform design strategies that allocate different amounts of
energy to the waveforms over time.

Our goal in this chapter is to perform waveform amplitude design for adaptive
sensing to estimate the set of unknown channel parameters or scattering coefficients
under an average energy constraint. We formulate this problem as an experimental
design problem in the context of sequential parameter estimation. We explain the
methodology of experimental design, derive optimal designs, and show performance
gains over non-adaptive design techniques. As a final step, we describe in detail
how some applications of adaptive sensing such as channel estimation and radar
imaging can be cast into this experimental design setting thereby leading to attractive
performance gains compared to current literature. Next, we present a review of
waveform design literature to provide a context for our work.

Note: The term ‘sequential’ is used in different contexts in the literature. In this
chapter, ‘sequential’ means that at every time instant, the best signal to transmit is

selected from a library that depends on past observations.
2.1.1 Related work - waveform design
Early work in waveform design focussed on selecting among a small number of

measurement patterns [41]. Radar signal design using a control theoretic approach

subject to both average and peak power constraints was addressed in [8] and [142].
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The design was non-adaptive and the optimal continuous waveforms were shown to
be on-off measurement patterns alternating between zero and peak power levels for
a tracking example. In our design, the energy allocation to the waveforms over time
are optimally chosen from a continuum of values. Parameterized waveform selection
for dynamic state estimation was explored in [78] and [79] where the shape of the
waveforms were allowed to vary under constant transmit power. Closed-form solu-
tions to the parameter selection problem were found for a very restrictive set of cases
such as one-dimensional target motions. More recently a dynamic waveform selec-
tion algorithm for tracking using a class of generalized chirp signals was presented
in [151]. In contrast to these efforts, we focus our work in finding optimal waveform
amplitudes under an average energy constraint for static parameter estimation. Sen-
sor scheduling can be thought of as an adaptive waveform design problem under a
peak power constraint [51] where the goal is to choose the best sensor at each time
instant to provide the next measurement. The optimal sensor schedule can be de-
termined a priori and independent of measurements for the case of linear Gaussian
systems [7,105]. The problem of optimal scheduling for the case of hidden Markov
model systems was addressed in [86]. In table 2.1, we compare our work with existing

literature via different categories.

2.1.2 Related work - sequential design for estimation

The concept of sequential design has been studied by statisticians for many
decades [31, 56, 74, 80, 133, 144] and has found applications in statistics, engineer-
ing, biomedicine, and economics. Sequential analysis has been used to solve im-
portant problems in statistics such as change-point detection [63,156], point and
interval estimation [115], multi-armed bandit problems [135], quality control [147],

sequential testing [167], and stochastic approximation [134]. Robbins pioneered the



Literature Type of parameters | Type of design | Type of constraint Type of control
D | R | LSD | NLSD | sQ NSQ EN | SN | NONE | EN | WV | SN | NONE
Waveform design [41] v v v v v
Sensor scheduling [7,86, 105] v v v v v
Sequential estimation [23,63] | v/ v v v
Schweppe’s design [8,142] v v v v
RLS [90] v v v v
Stein estimator [71,158] v v v v
Kalman filter [120] v v v v
Our sequential approach v v v v

Table 2.1: Key to the table: D-deterministic, R-random, LSD-Linear state dynamics, NLSD-non linear state dynamics, SQ-Sequential design, NSQ-

Non sequential design, EN-energy, SN-sensors, WV-waveform parameters.

!
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statistical theory of sequential allocation in his seminal paper [135]. Early research
on the application of sequential design to problems of estimation was limited to
finding asymptotically risk-efficient point estimates and fixed-width confidence in-
tervals [23,63,83], i.e., sequential design was used to solve problems in which a con-
ventional estimate, based on a sample whose size is determined by a suitably chosen
stopping rule, achieves certain properties such as bounded risk. For the problem of
estimating the mean under unknown variance, it was shown that a sequential two-
step method guaranteed specified precision [5,156,157], which is not possible using a
fixed sample. The statistical sequential design framework assumes a fixed measure-
ment setup while acquiring the data and does not consider energy constraints. In this
chapter, we adaptively design input parameters to alter the measurement patterns
under an average energy constraint to obtain performance gains over non-adaptive
strategies.

Another class of problems in sequential estimation is online estimation, where fast
updating of parameter estimates are made in real time, called recursive identification
in control theory, and adaptive estimation in signal processing. For example, consider

the problem of estimating parameter @ in the following model
yi = xi0+w;, i=1,2...,n,

where {x;} are the sequence of inputs to the system, {w;} are independent identically
distributed (i.i.d) Gaussian random variables with zero mean and {y;} are the set
of received signals. The maximum likelihood estimate of @ is given by the least
squares (LS) solution, O;5 = (30, xixf)_l (>°" xiy;). One way of computing the

LS estimate is the recursive least squares approach (RLS) [90] which can be written
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as

én = én—l + ann(yn - Xz:én—1>

T
Pn—lxnxn Pn—l

PTL — Pn— - 9
! 14 Xan_lxn

where P, = (Z?Zl XiXZ)_l. Using this recursive process, we avoid the complexity
of computing the matrix inverse.

In the above formulation it was assumed that the input sequence {x;} remains
fixed. The problem of waveform design is relevant when inputs x; can be adap-
tively chosen based on the past measurements y1,...,y;_1. Measurement-adaptive
estimation has application to a wide variety of areas such as communications and
control, medical imaging, radar systems, system identification, and inverse scatter-
ing. By measurement-adaptive estimation we mean that one has control over the
way measurements are made, e.g., through the selection of waveforms, projections,
or transmitted energy. The standard solution for estimating parameters from adap-
tive measurements is the maximum likelihood (ML) estimator. For the case of classic
linear Gaussian model, i.e., a Gaussian observation with unknown mean and known
variance, it is well-known [120] that the ML estimator is unbiased and achieves the
unbiased Cramér Rao lower bound (CRB). Many researchers have looked at im-
proving the estimation of these parameters by adding a small bias to reduce the
MSE. Stein showed that this leads to better estimators that achieve lower MSE than
the ML estimator for estimating the mean in a multivariate Gaussian distribution
with dimension greater than two [71,158]. Other alternatives such as the shrinkage
estimator [104], Tikhonov regularization [165] and covariance shaping least squares
(CSLS) estimator [49] have also been proposed in the literature. While these pio-

neering efforts present interesting approaches to improve static parameter estimation
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performance by introducing bias, none of them incorporate the notion of sequential
design of input parameters. Our adaptive design of inputs effectively adds bias to
achieve reduction in MSE.

In this chapter, we formulate a problem of sequentially selecting waveform am-
plitudes for estimating deterministic parameters of a linear Gaussian channel model
under an average energy constraint over the waveforms and over the number of trans-
missions. In Section 2.2, the problem of experimental design [52,171] for sequential
parameter estimation is outlined and the analogy between this problem and the
waveform design problem is explained. In Section 2.3, closed-form expressions for
the optimal design parameters (e.g., energy allocation to the waveforms in the adap-
tive sensing context) and the corresponding minimum MSE in the single parameter
(e.g., scatter coefficients in imaging, channel coefficients in channel estimation) case
are derived for a two-step procedure (two time steps). In Section 2.4, we provide a
suboptimal design for the two-step strategy, which takes into consideration a peak
power constraint and achieves near optimal performance. Since the optimal solution
requires the knowledge of parameters to be estimated, it is shown in Section 2.6 that
the performance of this omniscient solution can be achieved with a parameter inde-
pendent strategy. In Section 2.7, we describe an N-step sequential energy allocation
procedure, which yields more than 5dB gain over non-adaptive methods. These re-
sults are extended to the vector parameter case in Section 2.8. Finally in Section
2.9, we show the applicability of this framework by recasting the problems of channel
estimation and radar imaging to fit the statistical model of the sequential parameter
estimation problem and applying the results from the previous sections to show the

advantages of our approach over current literature for practical applications.
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2.2 Problem statement

We denote vectors in C* by boldface lower case letters and matrices in CM*V
by boldface uppercase letters. The symbol || - || refers to the ly-norm of a vector, i.e.,
x| = vxfx, where (-)7 denotes the conjugate transpose. The terms MSE and
SNR are abbreviations to mean-squared error and signal-to-noise ratio, respectively.
Let @ = [0y, ...,0] be the M-element vector of unknown parameters. The problem

of estimating @ in noise can then be written as
(21) y,:f(xl,e)—l—nz, 221,2,,N,

where {n;} is an i.i.d. random process corrupting the function of the parameters
of interest f(x;,0) and i denotes the time index. The T-element design parameter
vectors, {x;}Y¥, can depend on the past measurements: x; = x;(y1,...,yi_1), where
yi is the i® K-element observation vector. In the context of adaptive sensing, f(x;, )
represents the response of the medium, 7" and K denote the number of transmit and
receive antennas respectively, {x;}¥, are the set of waveforms to be designed, 6 are
the set of channel parameters or scattering coefficients to be estimated using the set
of received signals {y;}Y,. For the classic estimation problem in a linear Gaussian
model, we have f(x;,0) = H(x;)0, H(x;) = [h;(x;), ha(x;), ..., hy(x;)] is a known
K x M matrix and linear in x; and n; is a circularly symmetric complex Gaussian
random variable with zero mean and covariance oI denoted by n; ~ CN (0, 0°T).
When H(x) is linear in x, we can write hy(x) = H;x,l = 1,2,..., M. In this case
H(-) is uniquely determined by the matrices { Hy, Hs, ..., Hy}. The linear Gaussian
model has been widely adopted in many studies [12,106] including channel estimation

[15] and radar imaging [148] problems. The set of observations for parameter 6 can
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then be written as
(2.2) yi=H(x;)0 +n;, i=12,... N.
For the case of a scalar parameter #;, the observations are
(2.3) yvi =hi(x;)01 +n;, i=1,2,...,N.

An N-step design procedure specifies a sequence of functions {x;(y1,y2, ..., ¥i_1)}¥,
corresponding to the N transmitted signal waveforms after receiving the previous
measurements. An optimal N-step procedure selects the design vectors so that the
MSE of the maximum likelihood (ML) estimator, é%N)(yl, Y2, -..,¥Yn) is minimized
subject to the average energy constraint, E [Zf\il ||XZH2] < Ey, where Fj is the
total available energy and E [-] denotes the statistical expectation over the space of
received measurements. The ML estimator of #; for the N-step procedure is given

by

N
(2.4) I — Ziﬁl h (x)"y;
Zi:l ||h1(Xz')||2

. 2
and the corresponding MSE ({x;}1,) £ E UQ%M — 91} } is

2
(25) MSE(N) ({Xz o — ‘Zz lhl XZ) n;
> ic ha(xi) |12

Denote E;(yi,...,yi-1) = [|[Xi(y1,.-.,¥i_1)||?, where E;(y1,...,y; 1) represents the
energy allocated to each time step i. Define & [{Xi(yl, Ly Y 1} as the average

energy in the design parameters for the N-step procedure,

(2.6) E [{xily1,-- -, yio1) = [Z Hlelzl

The average energy constraint can be written as

ZE (Y1, ¥i-1)

(27) & [{Xi(yla"'>YZ 1 S E().
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Our goal is to find the best sequence of the design vectors {x;}Y, to minimize the

MSE®) ({x;}iL,) in (2.5) under the average energy constraint in (2.7).

2.2.1 Non-adaptive strategy

As a benchmark for comparison, we consider the non-adaptive case where x;(y1, . . .
,yi_1) is deterministic, independent of yi,ys,...,yi 1, ||x||* = E;, and Zf\il E; <

Ey. Simplifying the expression for MSE in (2.5), we have

N 2
E[\zizlhmxnﬂm }
MSE®™) =
N 2 2
S x|

Using the fact that {n;||\, are i.i.d CN(0, 0*I), we obtain

0.2

S [ ()2

0.2

S LEE

B

MSE®W)

0.2

2.8 >
29 Eyha(H)
where equality is achieved iff Vi x; o< vy, the normalized eigenvector corresponding

to A\m(H;), the maximum eigenvalue of the matrix H{ H,. Note
(2.9) Am(H) = max(x” H H x)/(x"x) = max ||hy(x)[|?/]]x]|*.

Furthermore, the performance of the ML estimator does not depend on the energy
allocation. Hence, without loss of generality we can assume all energy is allocated
to the first transmission which implies that any /N-step non-adaptive strategy is no
better than the optimal one-step strategy. We define SNR ({x,}f\il) as

A (H)E [{%i(y1, - Yic1) f\iﬂ

(2.10) SNRW) = =

Then the average energy constraint in (2.7) is equivalent to SNRWY) < SNRy, where

SNRg = A\n(H;)Ey/0?. We show in Appendix 2.11 that the problem of minimizing
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MSE®™) subject to SNRY) < SNRy is equivalent to minimizing MSE®) x SNR®)
Thus we use the two minimization criteria interchangeably in the remainder of this

chapter. The product of MSE and SNR is

An(HDE [ [l

o2

hy (
(2.11)  MSE®™) x SNRW) = ‘Zz L hy (%),
2 1 th XZ)H2

and the minimum MSE for the one-step (or non-adaptive N-step) strategy satisfies
(2.12) MSE!) x SNRg = 1.

While our goal is to find optimal input design parameters, {x;(y1,... ,yj_l)}j-vzl
which achieve minimum MSE, any suboptimal design that guarantees MSE(®Y)

SNRy < 1 is also of interest. We first look at a two-step sequential design procedure.
A word of caution: in Sections 2.3 and 2.4 we develop optimal and suboptimal
strategies where the solutions require the knowledge of the unknown parameter 6.
However, in Section 2.6 we present a #;-independent design which asymptotically

achieves the performance of the ‘omniscient’ strategies.
2.3 Omniscient optimal two-step sequential strategy

In the two-step sequential procedure, we have N = 2 time steps where in each
time step ¢ = 1,2, we can control input design parameter x; to obtain observation
y;. For a two-step process, we have
(2.13) yi = hi(x1)fh +m

(2.14) y2 = hi(x2(y1))01 + no.

The ML estimator of 6, for a two-step procedure from (2.4) is

hy (x1)"y1 + hy(x2)"ys
hy (1) (12 + [[ha (x2)][2

(2.15) 0 =
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and its MSE from (2.5) is given by

|h1 (Xl)Hnl -+ h1 (XQ)HII2|2
(b (xa) [ + [ (x2) )% ]

We assume that the shape of the optimal designs, i.e., {x;/||x;||} is the one-step

(2.16) MSE® (x;,x,) = E

optimum given by vy, defined below (2.8) and minimize the MSE over the energy of
the design parameters. In other words, we search for the optimal energy design to
the waveforms among those that have their shapes as v,. Denote ||x;]| = v Epay

and ||x2(y1)|| = vV Eoaa(y1). Under the sequential design framework, we select

(2.17) x; = Ey v
(2.18) xo(y1) = \/FOQ2(y1>Vm7

where o and ay(+) are real-valued scalars. The average energy constraint from (2.7)

can then be written as
(2.19) E[of +a3(y1)] < 1.

We use Lagrangian multipliers to minimize the MSE in (2.16) with respect to a;
and as(+) under the energy constraint in (2.19). Substituting for x; and x5(y;) given
by (2.17) and (2.18) respectively in (2.16) and adding the Lagrangian constraint we
obtain the objective function to be minimized as

MSE(2) (Xl, Xg) + ’Y(E [O‘% + a%(yl)])

[hy (x1)" 1y + hy (x3) 0o |?
. { ([[hy(x)[]2 + [[ha(x2)]]?)?

Using linearity of hy(+), the objective function can be written as

+7 (o + E [a3(y1)])

g [\alhl(Vm)Hnl + an(y1)hi (Vin) o[
Lo (of + a3(y1))?|h (V) [[*

Taking the expectation over ny, the objective function becomes

+7E (of + a%(yl))]

1 {aflhl(vm)Hnl\z + a3 (yn) [ (Ve [P0

B @ + a2yl (V)]

. #1980 02 + ad(y)
0
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Dividing numerator and denominator by |h;(vy)||*0?, the minimization criterion

simplifies to

1
SNRy

ol i (yi; 00)|° + a2 (y1)
(aF + a3(y1))?

1 1 1 1= |y 00 2
22) = b |y - Ty (1 2
oot | (14 24) (1+2) a
1

1
«a

+ ’VSNRQ (Oé% + Oég (yl))]

1S a zero mean unit variance

where ’fll(yl;ﬁl) _ hiva)? <Y1—h1(x1)91) _ hi(vm)" ny

(vl o [ (V)| o

complex Gaussian random variable and 7" = ya?SNR. Since the optimal solution to
as(y1) depends on y; only through the function n;(y1; 61), we denote the solution as

as (n1(y1;61)). Let g(ni(y;601)) = (1 + M) Then the objective function

2
1

can be written as

11 1 L=y )

1 |
(2.21) SNR, Oz%E [g (71 (y1;601)) g% (n1(y1:61))

+7'g (i (y1; 91))] :

Differentiating and setting the objective function to zero, we have
(2.22) S —g42———— =0.
v v

The function ¢ that minimizes MSE is the root of the third-order polynomial in
(2.22), real-valued and greater than or equal to 1. If more than one real-valued
solution greater than 1 to the cubic equation exists, the optimal solution to g will be
the root that achieves minimum MSE. The optimal g for every 7, and + is denoted
by g, (). Also E [gyr ()] = ai% Therefore, finding «; that minimizes MSE is
equivalent to finding 4" that minimizes MSE. We obtain g, (i) for every v and
use a brute force grid search to find the optimal ~ that minimizes the expression

in (2.21). The MSE is minimized at v* ~ 0.22, or o = 0.7421. The optimal ay is

given by the relation a3 (11(y1;61)) = a*{\/(gvf* (71 (y1;61)) — 1). Since this solution



28

depends on the unknown parameter 6, we call this minimizer an “omniscient” energy

allocation strategy. For the optimal solution, the product of MSE x SNR is

(2.23) MSEZ) x SNR, ~ 0.68.

min
This corresponds to a 32% improvement in performance or a 1.67dB gain in terms

of SNR for the two-step design when compared to the one-step procedure for which

1\/ISE](HL)I1 x SNRy = 1. MSE® x SNRy is plotted for various values of a; using both
simulations (dotted) and theoretically (solid) in Fig. 2.1.

The theoretical performance curve (solid) was generated by evaluating the MSE®
in (2.21) (without the constraint term) for various values of 7" (or a;). Since the
expectation in (2.21) depends only on random variable 71, we construct a fine grid of
n1 and approximate the integral induced by the expectation as a Riemann sum. For
the simulation curve (dotted), we generate 10000 samples of n; and ny distributed
as CN(0,0%I). Using n; and x; from (2.17), we generate 10000 samples of y; from
(2.13). Using samples of y;, we generate samples of x5(y;) from (2.18) and obtain
10000 samples of ys from (2.14) using x2(y;) and ny. We obtain an estimate of
MSE® by evaluating the expectation in (2.16) through numerical averaging over the
realizations.

The optimal energy allocation at the second step, a3?(n1(y1;601)) as shown in
Fig. 2.2 (solid) is a thresholding function, i.e., o is zero for |n;]|* < 0.59. This solution
implies that when the actual realization of the normalized noise along h;(vy,) in the
first step is small enough, then the second measurement becomes unnecessary. On
the other hand, when the normalized noise along h;(vy,) exceeds a threshold, then
there is some merit in incorporating the information from the second measurement.
The solution also suggests that the higher the noise magnitude at the first step,

the more the energy that needs to be used. However, the probability of allocating
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Figure 2.1: Reduction in MSE for varying values of a;.
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Figure 2.2: Plot of the optimal and suboptimal solution to the normalized energy transmitted at
the second stage as functions of received signal at first stage.
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energy greater than a particular value decreases exponentially with that energy value.
Nevertheless in applications with a peak energy constraint, the transmission of the
optimal energy at the second stage may not always be possible. Hence, in the
following section we look at a suboptimal solution which takes into account this

constraint and still achieves near optimal performance.

2.4 Omniscient suboptimal two-step strategy

The optimal solution in Section 2.3 is a thresholding function, where energy al-
located to the second stage is zero if the noise magnitude at the first step is less
than a threshold and increases with increasing noise magnitudes otherwise. For the
suboptimal solution, we use a binary energy allocation strategy at the second stage
based on the noise magnitude at the first step, i.e., we allocate a fixed nonzero energy
if the noise magnitude is greater than a threshold else we allocate zero energy. The

suboptimal solution to the design vectors x; and x5 is then of the form

(224)(1 = Vpn EO (0%}

= v ol Vm)H =
(225%y = v VEo 21( [hy(vin)|| @

2
>p> = Vn Ey s ](|77L1|2>p),

where 77 is defined below (2.20), ay, e are design parameters independent of y; and

I(+) is the indicator function, i.e.,

1, Ais true
I(A) =

0, A is false.

The SNR of the suboptimal two-step procedure is

(2.26) SNR® = SNRy (o] + a3 P (|fu|* > p)) .
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The MSE of the ML estimator under this suboptimal solution using (2.16) is

MSE® E Phl(Xl)Hnl + hl(Xz)Hn2|2]
(b (xea)[[2 + [ (x2)[2)?
L p ol +a3 o 1l
E ! 2] 2> —— E I 2 .
(2.27)

Denote = o < 3 < 1. Substituting for 3 in the expressions for MSE® and

2 2
aj+aj

SNR®@ in (2.27) and (2.26), we obtain

1 1 ) i ml?
MSE® = ot (B[ m + 0= Il 2 0+ B <

SNR® = SNRg (of +a3) (B+ (1 — B)P(|fu|* > p)).

)

Using the fact that E[I(|z]* > p)] = e and E [|z|*I(|z|* > p)] = pe ™ when x ~
CN(0,1), the expressions for MSE® and SNR® simplify to

1 1 1
2 _— -p P (1 _ -p
(2.28) MSE SNRy (02 1 o) (ﬁpe +e P+ 5(1 (1+pe )) :

SNR® = SNRg (af +a3) (B+ (1—B)e").

Thus we have
(2.29) MSE® x SNR® = <ﬁp6_p +eP + %(1 — 1+ p)e—p)) (B+ (1= B)e").

Minimizing MSE® x SNR® with respect to 3 and p through a grid search for
B €10,1] and p € [0,00) yields 5* ~ 0.37, p* ~ 0.675. It follows that aj ~ 0.7319,
ab &~ 0.9550, and substituting for the optimal values of af, a3, 5%, p* in (2.28) and

multiplying by SNRy, yields

(2.30) MSE)

min

x SNRg ~ 0.7143.

This translates to a 28.47% improvement in MSE performance or a 1.5dB savings

in terms of SNR. Figure 2.3 plots the reduction in MSE for varying values of p at
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Figure 2.3: Theoretical versus simulation results for suboptimal strategy. Reduction in MSE for
varying values of p at optimal of = 0.7319.

optimal af and the reduction in MSE for varying values of a; at optimal p* using
simulation (dotted) and theoretically (solid) is shown in Fig. 2.4. The theoretical
curves in both the figures are obtained by evaluating the expression for MSE® in
(2.28) for various values of oy and p, where «s is chosen to satisfy the SNR constraint
with equality i.e., SNR® = SNR,. For the simulation curves, we generate 10000
samples of y; in (2.13) using samples of x; obtained from (2.24) and n;, where
10000 samples of n; and ny are generated from CN'(0,0°T). Using samples of y;,
we generate 10000 samples of x, from (2.25) and then obtain 10000 samples of y»
in (2.14) using samples of x, and ny. We then obtain an estimate of MSE® by
computing the expected value in (2.16) through numerical averaging over the 10000
realizations. The suboptimal solution to the energy design is shown in Fig. 2.2 by a
dashed dotted line indicated as Suboptimal-I. Thus, while the suboptimal strategy
limits the peak transmit power to max (a}?, a3?) Ey, it is able to achieve near optimal

performance.

In the previous two sections, we addressed the problem of minimizing MSE sub-
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Figure 2.4: Theoretical versus simulation results for suboptimal strategy. Reduction in MSE for
varying values of o at optimal p* = 0.675.

ject to an average energy constraint, E [||x;]|* + [|x2||*] < Eo. An average energy
constraint implies that the total allocated energy averaged over repeated trials of
the two-step experiment is constrained to be less than or equal to Fy. This is less
restrictive than the strict energy constraint ||x;||* + [|x2]|* < Ep, as any solution
satisfying this constraint satisfies the average energy constraint but not vice versa.
The problem of minimizing the MSE in (2.16) under this strict energy constraint is

presented in the following section.

2.5 Strict energy constraint solution

The strict energy constraint for a two-step procedure is ||x ||* + ||x2]|* < Ey. The

MSE for the two-step process given by (2.16) can be rewritten as

MSE® =

’ {(||h1(X1)||2+ [ha(x2)[2) ([ () 12 + [ (32)[[2)?

2L
(231) = o5~ 7).

1 [y (5ea) [ (1 — |74 %) }
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Figure 2.5: Typical plots of the MSE as a function of f.

where f = (||hy(x1)]]? + [[hy(x2)||*), ¢ = ||hi(x1)]]*(1 — |74]?), and 72, defined below
(2.20) is complex Gaussian with zero mean and unit variance. Let ||x;||* = E; and
|x2]|? = E5 such that E; + By < Ej,.

Minimizing the MSE with respect to xs(y1) is equivalent to minimizing with
respect to f. f is a function of x; and x»(y;). Since the squared norm of x; and
x5 is limited to E; and Es respectively, the support of f is restricted to [fimin, fmax]

obtained by minimizing and maximizing with respect to x, respectively:

/

fmin - El)\m at X2 = Vil E2
fmax - E,)\m at Xo = v, V Eg,

h 2 ’ ’ . . . :
= %, E = E,+E,, and v,  is an unit norm vector in the perpendic-

where F,
ular space of H H, i.e., hi(v,,1) = 0. When H H, is full rank, then there exists
no vector in the orthogonal space, in which case an alternate solution, Ey = 0 can
be used to achieve f;,. Since Fy, = 0 satisfies the energy constraint with inequality
and consumes minimal energy, we take 5 = 0 as the optimal solution to achieving

fmin-

Note that from Fig. 2.5, the MSE(Q)( f) is either, monotonically increasing from
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f = 0 to 2¢ and decreasing from f = 2¢ to oo for ¢ > 0, or strictly decreasing for
¢ < 0. Since no local minimum exists, the minimum MSE will always occur at the
end points of the support of f. Therefore, to minimize the MSE, we simply need to

compare the MSE® values at fuin and fiac. The optimal x5 is

xo(y) = argmax(f) T(MSE®(fu) < MSE®(fyi))

+ arg H,l(ln(f) 1 (MSE(2)(fmin) < MSE(2)(fmaX>)

Since x, = v,/ FEs maximizes f, xo = v, vV FEs or E5 = 0 minimizes f, and
MSE(2)( fmax) < MSE@)( fumin) is equivalent to |71]*> > p, we conclude that the optimal

Xg(yl) iS
(2.32) x2(y1) = ViV BRI ([in]” > p) + Vi VEoI (Jn|* < p)

or equivalently,

(2.33) X2(y1) = ViV EoI (|7u1|* > p) ,
where p = - Eﬁ 5 and I(-) is the indicator function. This solution implies that when

the actual realization of the noise along h; in the first transmission is small enough
there is no advantage in using the measurement from the second step. Therefore,
we transmit Xy o v, |, which makes the overall estimator only a function of the
first measurement, or not transmit at the second step by having Fy = 0. When the
actual realization of the noise along h; in the first transmission is not small enough,
there is some merit in incorporating the information from the second measurement
and therefore we select xo o v,,.

Substituting for x,(y1) from (2.33) into (2.31), we obtain

2 By,  E|a)? E' ||
MSE® = 711 (j, 2 > 21tk I (|ii|? ,
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Figure 2.6: MSE® x SNR® vs. p.

where 7, ~ CN(0,1). Taking the expectation over 7y, the MSE® simplifies to

’ 1-2p  p(1+p) 1—p
934) MSE® = 7 ) » 4 2P el .
(2.34) a1 1_p+ T, ° + p (1—e?(1+p))

We know that E' = W + FEs. MSE® is minimized when E’ is maximized
which happens when x; = v,,v/Er. The value of p that minimizes the MSE® is
given by p* &~ 0.2831. This implies that the optimal amount of energy allocated at
the first stage is Ff ~ 0.395E, and the remaining energy, F5 ~ 0.605F) is used at

the second stage. The minimum MSE will be given by,
1
2 ~
(2.35) MSE® =~ W(0.9283).

We plot the numerical MSE® and the bias as a function of p and the exact
MSE(p) in Fig. 2.6 and 2.7 respectively. It is in fact easy to show that the bias of
optimal estimator is zero. The simulation curve was generated by using the design of
X, given in by generating random 100000 samples of y; and y,. The MSE® was then
evaluated by numerically evaluating the expected value in (2.16). The theoretical

curve was generated by evaluating the expression for MSE® in (2.34). We observe
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that the simulation results for the MSE® and the bias agree with their analytical
equivalents.

The optimal solution satisfies the the strict energy constraint with inequality but
the average energy used is only Ep(ai? + aj2e™") ~ 0.8550F,. The solution to the
two-step strategy under this strict energy constraint can also be derived by imposing
an additional constraint, a? + a2 < 1 to the suboptimal design problem described
earlier in Section 2.4. In the following section, we design a 6;-independent design
strategy that achieves the optimal performance asymptotically and allows for any

peak power constraint in the design.
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2.6 Parameter independent two-step design strategy

2.6.1 Problem statement
Consider the optimal design for the two-step procedure

%
X1 = \/E(] 1V

x; = /B (i1 (y1;61))vin = v Eo 0 ( |Tlﬁl(z"ffnrj)” (y1 — \/Foilhl(vm)el)

)var

(2.36)

We showed that by designing a; and ap, optimally we can gain up to 32% improvement
in estimator performance. But the “omniscient” solution (2.36) depends on the
parameter to be estimated. Here, we prove that we can approach the optimal two-
step gain by implementing a #;-independent energy allocation strategy when 6; is

bounded, i.e., 01 € [Omin, Omax)s Gmin, Omax € R-

2.6.2 Solution

We describe the intuition behind the proposed solution in this subsection. The
details of the proof are given in Appendix 2.12. Since we do not know the value of
the actual parameter, we replace ¢, by a ‘guess’ of 6, say 6,, in the optimal solution

to the design at the second step given in (2.36). The resulting suboptimal design is

@3’@ \ E(] OéTVm
X9 = \/E(] Oé; (

hl(Vm)H (y1 — \/Foafhl(vm)eg)

) Vi =V Fo a5 (|71 + 2|) v,

by (Vi) | o
(2.38)
where
(2.39) = al\/Ethl | (61 = 6y) = a1/ SNRo(61 — 0,)
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Figure 2.8: Plot of reduction in MSE versus percentage error in guess of parameter of 6; for various
SNR.

and 71, which is defined below (2.20) is CN/(0, 1). Substituting the above suboptimal
solution in the expression for MSE®) x SNR™) in (2.11) and simplifying, we obtain

(2.40)
ai?|in|* + a3%(|f + 2|)
(3? + ag?(|7in + 2())?

MSE® (2)xSNR (2) = n(z) = E [a7® + a3 (|n + 2])] -

The optimal solution to MSE®(2) x SNR®(z) is achieved when z = 0. There are
two ways that drive z — 0. If §; = 6,, then z = 0 and we have n(0) = n* = MSEl(ii)n X
SNR( ~ 0.68, the optimal two-step performance. Since 6, is arbitrary, |#; — 6,| > 0;
the two-step design is not optimal and therefore MSE®® x SNR, = n(z) > n*. The
other way to achieve the optimal solution is to make SNRy as small as possible. Note
that if SNRy is sufficiently small MSE® x SNR®) approaches its minimal value. Since
SNR® < SNRy, driving the SNRy to zero, drives the MSE® to infinity. To overcome
this problem, we propose an N x 2-step procedure to allow the SNRg to be fixed while

driving z — 0. The N x 2-step algorithm is outlined in Fig. 2.9 and is shown through

an illustration in Fig. 2.10. Any peak power constraint can also be satisfied using
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the N x 2-step strategy by choosing a sufficiently large N.

Figure 2.8 shows 7(z) in (2.40) as a function of the percentage error in the guess
of #;, 100 (%) for varying SNRy. The plot indicates that when 6, = 60,, the
optimal performance of the adaptive two-step strategy is achieved for all SNR. At
high SNR, for certain values of |#; — 6,|, the two-step strategy defined by equations
(2.37) and (2.38) performs worse than a single step strategy with signal-to-noise ratio
SNRy. This is because the solution presented in (2.37) and (2.38) in terms of scalar
o and thresholding function «j(-) were optimized for 71; + 2 ~ CN(0, 1), i.e., when
z = 0. When 6, # 0,, the following happens: z # 0, 7y + z ~ CN(z,1), and the
design parameters af and «}(-), which were found optimally for n; + 2z ~ CN (0, 1)
(2 = 0) are no longer optimal. When [0; — 6,| is large, z in (2.39) is a large constant
and hence ny is a negligible term compared to z with high probability. In other
words, «j(7, + z) can be made arbitrarily close to af(z) with high probability as z
tends to infinity. This implies that the strategy becomes equivalent to a two-step
non-adaptive strategy with a specific non-adaptive energy distribution between the
two steps whose performance is given by MSE® x SNRy = 1 from Section 2.2.1.
Thus we observe that the performance of the two-step strategy tends to 1 for large
|61 —6,|. The most important information in the plot, however, is the performance of
the two-step strategy under low SNR since each 2-step procedure in the N x 2-step
strategy works at (1/N)™ of the total SNR. Hence as N becomes large, SNR. in each
experiment is very small and the lack of knowledge of 6; plays a negligible effect on

the performance as z is made close to zero through the SNR factor.
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e Step 1: Perform N independent two-step suboptimal experiments with inputs \/—%xl
and \/—1NX2 where x1 and X2 are given in (2.37) and (2.38) respectively, i.e., use energy
Ey/N in each of the N experiments.

— The SNR of the 2N-step procedure is SNRZV)(z) = NSNR®@'l(z) =
SNR?(z/v/N) where SNR®** is the SNR of the k™ two-step experiment. The
first equality follows from the fact that {SNR@)”“}{C\;1 are identical as the N
experiments are independent while the second equality follows from the fact that
each two-step experiment uses only (1/N)*™ of the total energy.

e Step 2: Obtain ML estimate from each step as éf)’k and average the N estimates to
obtain the ML estimator of the N x 2-step strategy as é§2N) = % ngvzl é?)’k.

— The MSE of 67" is given by MSE®M)(z) = LMSE®!(z) = MSE® (z/V/N),
where MSE(®** is the MSE of each two-step estimator 952)’]6. The first equality
follows from the fact that {MSE@)”“},CN:1 are identical as the N experiments are

independent while the second equality follows from the fact that each two-step
experiment uses only (1/N)™ of the total energy.

e From Steps 1 and 2, we have MSE®M¥(z) x SNRGM)(z) =
MSE® (z/v/N)SNR® (z/\/N). As N — oo, z/VN — 0 and MSE®V)(z) x
SNR (M) (z) — n*, i.e., minimal MSE is achieved. The details of the proof can be
found in Appendix 2.12.

Figure 2.9: Description of the N x two-step procedure.
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Figure 2.10: Ilustration of the N x two-step procedure: the omniscient optimal two-step procedure,
where energy FE is allocated to the first step and FEs is chosen optimally at the second
step based on the past measurements, is shown in Fig. (a). Figure (b) illustrates the
N x 2-step procedure, where N independent two-step experiments are performed with
the energy design as the optimal two-step energy allocation strategy scaled through
1/N but with 0, replacing 6;. By averaging the estimates of the N two-step estimators,
we asymptotically achieve optimal performance as N — oc.
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2.7 Design of N-step procedure

In Sections 2.3 and 2.6, we derived the omniscient optimal two-step design to
minimize the MSE and proved that the optimal performance can be achieved asymp-
totically using an N x 2-step strategy. But the N x 2-step strategy is a specific case
of a 2N-step design. In this section, we generalize the suboptimal solution from the
2-step case to the N-step case as follows: we assume that the shape of the design
vector is fixed and look at the energy allocation among the various steps. The set of
observations are as defined in (2.3). Let the shape of the design vector x; be v, and
the energy at step i, E; = a2(y1,...,¥i 1), i-e., X; = vinay(y1, ..., yie1), 1 <i < N.

Then

(241) a1 = Al

'h |
(2.42) a = Al |2 ) | >l i>2
> Iha(x;)][207

where {A;, p;} are design parameters. This approximate solution is motivated from

the suboptimal thresholding solution to the two-step case derived in Section 2.4. Note
that the definition of the amplitudes at each stage is recursive, i.e., the amplitude
design «; depends on past inputs x1, ..., X;_; which in turn depends on a4, ..., a;_1.

To simplify our analysis, we make the assumption p; < ps < ... < py. Then,

h1 Vm H Il1
AsT = 7
) : <‘ CAIE:

(2.43)
— Ayl ()L x)" my [ >

|h1 X1 || g

2
> p2) = AQ[ (|77L1|2 > P2) ’
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h; (Vm)H n;
[hi(v)ll o

where n; = are i.i.d complex Gaussian random variables with zero mean

and unit variance. The amplitude at the third stage simplifies to

Ay < |l211(X1)HH1 42- hl(Xz)Hn2|22 > p3>
o? ([[ha(x1)]? + [[hy(x2)]?)
|A177L1 + A277L2|2
= Al
’ < AL + | Ag?

a3

> ,03) I(|fu]? > pa) + AsI (|fu|* > p2) I (|u1]* < p2)

| A1y + Agnig)? .
(244 Al < |42 + |As2 > py ) I ([l = pa) -

Following the same procedure, we simplify oy as

(2.45)

|A177L1 + Aong + A3ﬁ3|2 ) <|A1ﬁ1 + A277L2|2 ) .
e ( A2+ AP+ A2 =™ At A2 = (I1]* > p2)

Thus, a general expression for «; can be written as

i—1

(246) oy = Az H I (|ws|2 > ps-i—l) 5

s=1

where w; is defined in (2.134). This form states that the stopping criteria at time
step s is when the magnitude of the average noise, ws drops below the threshold
ps+1- The goal is to minimize Gy = MSE®™) x SNR™) which from Appendix 2.13 is

given by

(247)  MSE®™ x SNR™(A, p) (Z 5 ) (Z Q:P; +QNPN) :
¢ i=1

where A = [Ay, ..., Ax]|,p = [p1,...,pN], Qi, T}, P; are defined in (2.136), (2.137)
and (2.139) respectively.

There is no closed-form solution to this 2/N dimensional optimization. Instead we
evaluate the performance of suboptimal solutions to the design vectors A and p. For
our simulations, we choose p; = (i — 1)/(N — 1) pmax, 1 < i < N. Furthermore, we
choose A as {A; =d «of, odd i; A; =d o3, even i}, where aj, i are optimal values

from the suboptimal solution presented in Section 2.4 and d is chosen to satisfy the
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average energy constraint. We evaluate the performance of the N-step procedure
with these parameters through theory and verify the theory using simulations.
Performance gains, Gy (in dB) are presented in Fig. 2.12. The theoretical per-
formance curve was generated by evaluating the expressions for T; and P; in (2.137)
and (2.139) using numerical integration and substituting them in (2.47) while the
simulations are generated by sampling the distributions of {y;}¥, by first generating
samples of {a;} ;| followed by an empirical estimate of the MSE. By designing this
N-step procedure, we are essentially altering the Gaussian statistics of the measure-
ment noise to obtain improvements in performance. In Fig. 2.11, we illustrate how
the distribution of the estimation residuals changes with the number of the steps.
We would like to point out that the simulation curve appears smoother than the
theory curve in Fig. 2.12 as evaluating (2.137) and (2.139) involved high order inte-
gration. We see that in 50 steps, we are able to achieve gains of more than 5dB. In
Section 2.6, we showed that the two-step gain can be achieved using an N x 2-step
strategy, i.e., in 2N steps. The basic motivating factor was to reduce the SNR in
each experiment and achieve the diversity gain by increasing the number of steps.
For the general N-step strategy, progressive reduction in SNR of each experiment
implies that as the number of steps increases, the error of guessing 6; has a reduced
effect on the overall performance. We demonstrate the achievability of performance

for any N-step design in the following subsection.

Achievability of performance of any omniscient N-step design

N
i=1

For an N-step procedure, we need to design a sequence of input vectors {x;}

optimally under an average energy constraint to minimize the MSE in (2.5).

Theorem 2.7.1. Let S = {x; (y1,...,¥i_1;01)}}, be any design of the input pa-
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Figure 2.11: Distribution of residual noise versus number of steps.
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Figure 2.12: Plot of gains obtained through suboptimal N-step procedure as a function of N
through theory and simulations.



46
rameters satisfying the following conditions:
e Average energy constraint - E Zf\il 1%i (y1,. .., yic1;601) )?] < Eo.

e Continuity - The design vector x; (y1,...,Yi—1;01) is a continuous function of

{yj}z-;ll or can assume the form of a thresholding function in (2.42).

Then there exists a 01-independent strateqy whose performance can come arbitrarily

close to MSE™) (S) which assumes the knowledge of parameter 6;.

Proof. The proof is similar to the N x 2-step strategy presented in Section 2.6, where
the actual value of #; in the optimal solution is replaced with a guess of #;. Refer to

Appendix 2.16 for details. O

2.8 Sequential design for vector parameters

A general N-step procedure for the case of M unknown parameters can be written

as
(2.48) yi = H(xi(y1,...,yi21)0+mn;, i=1,2,... N,

where 6 is an M-element vector, n; ~ CN(0,R,), and H(x) is a K x M matrix.
For the multiple parameter case, MSE is no longer a scalar. Various criteria such
as trace, minmax, determinant of the MSE matrix can be considered as measures of

performance under the multiple unknown setting.

2.8.1 Worst case error criterion

The component wise MSE for estimating specific parameters is given by the diago-
nal elements of the matrix MSE = E | (8 — 0)(6 — @)H] . We seek to find the optimal

energy allocation between the two design vectors, x;({y; };;11) = Uy VE i ({y; };;11),
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i = 1,2, that minimizes the worst case mean-squared error (IWC-MSE) of the un-
known parameters, where u,, is any unit norm vector independent of past measure-
ments, e.g., U, is chosen to minimize the one-step MSE. The ML estimate for a

one-step process with energy Ej is given by

A 1 Hp -1
2.49 9" = W, H(u,) R
(249 W H(u,) R,y

and its corresponding MSE is

1
(2.50) MSEW = —W,, |
Ey

where W, = (H(u,)?R,'H(u,,))". Define ®(u, MSE) = u”MSEu.
(2.51) WC-MSE = max e/’ MSEe; = max ®(e;, MSE),

where e; is an M-element vector with all zeros except for 1 in the i*® position. Then

for a one-step process
(2.52) WC-MSEW = max ®(e;, MSEW) = (e, MSEW),

where i* indicates the arg max; ®(e;, MSE") and

1
(2.53) ®(u, MSEW) = EuHWumu.
0

The set of observations for the two-step process are

(254) Y1 = anlH(um)B +n;
(2.55) y2 = V Eooz(y1)H(un,)0 + ns.

For a two-step procedure, we need to design oy and as(y;) to minimize WC-MSE®.

From (2.141) in Appendix 2.14, we have

a? [ (y1; 0)° + a3 (7 (y1; 0))
(2 + a3(ni(y1: 0))? ’

(2.56) ®(u,MSE®) = &(u,MSEW) E
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uf W, H(um) TRy (v1 —H(x1)6)
\/uHWumu

with zero mean and unit variance. The error in (2.56) when minimized under the

where 71 (y1;0) = is a complex normal random variable
constraint o + E [a3(721)] < 1 is exactly the same minimization derived for the
single parameter case in Section 2.3. It follows that the optimal and suboptimal

solutions to a; and as(-) will hold for the multiple parameter case. In other words

®(u, MSE@) ~ 0.6821 ®(u, MSEW). Tt follows that
(2.57) WC-MSE® = ®(e;», MSE?) ~ 0.6821 ®(e;+, MSEW) = 0.6821 WC-MSEW

and this performance can be achieved using a @-independent strategy along similar
lines to the derivation for the scalar parameter case in Section 2.6. The reduction
in MSE in (2.57) holds for any M, the number of unknown parameters, as i*, the
index of the worst case error, can always be computed from (2.52) and (2.53) for any

M € N. A similar result can be derived for the N-step procedure.

2.8.2 Trace criterion

For the multiple parameter case, the MSE is a matrix and we consider the trace
as a measure of performance i.e., ming v tr(MSE")(8)), where tr(-) denotes the
trace. So far, we considered the problem of optimal and suboptimal strategies for
energy allocation in an N-time step procedure. We assumed in our analysis that
the waveform transmitted is the one-step optimal derived in Section 2.2.1. For the
purposes of the trace criterion in the vector parameter case, we consider two possible
strategies: first, performing N-step energy allocation under the constraint that the
waveform transmit at every time instant is the one-step optimal for estimating the
vector parameters. The second strategy is to provide a waveform and energy allo-
cation simultaneously. We present the energy allocation procedure in the following

section.
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Energy design under fixed waveforms

The trace of the MSE matrix can be written in the following form,

M M
(2.58) tr(MSE) = ) e/'MSEe; = ) _®(e;, MSE),

i=1 i=1

In this analysis, we will assume that all the elements of the matrix H defined in (2.48)
can be controlled by the design vector x; at every time instant. In other words, we

assume the following statistical model
(2.59) yi = aiv/EoXi0+n;,i =1,2,.... N,

where X, is the K x M input design matrix and n; ~ CN(0,R,). The one-step

estimator for @ in this model is given by

~(1) 1 = T L1 _
(2.60) 0" = = (XIRIX) IR, Yy,
0

and the corresponding MSE can be derived using a similar derivation to (2.50) as

1 ~ ~
(2.61) MSEW = EO(X{nglxl)—l.

The trace of the MSE(") matrix can then be written as

M

R P 1 e e

(2.62) tr(MSE®) = FOtr{(X{IR,;lxl)—l} - FOE e (XTR:'X,)e;.
=1

For a two-step process, the set of observations can be written as

(263) Y1 = a1y EO)NQH +1n;
(2.64) y2 = as(y1)VEX10 + n,,

where )N(l will be chosen as the optimal one-step design and o and ay(y;) are optimal

energy allocation design parameters. The two-step ML estimator is given by

~(2) 1 vHDP—-1lv \—1vHp —1 <QIYI + a2(Y1)Y2)
2.65 0 = X7R"X X'R
( ) \/FO( 1 +%n 1) 1 +%n Oé% +a%(y1)
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and the corresponding MSE is

(2.66)

1

MSE® = —E, {(X?R—lil)—li{{R—l (a%nln{{ + a3(y1)Ra
EO 1 n n

(03 + a3(y1))*

) R:'X, (XPR-'X,) .

The trace of the MSE® can be evaluated as

1 o? ~ = ~ o=
tr(M E(2) - —(E 1 H —1X XH —1X —2xH -1
I'( S ) E, < |:(Oz%+0é%(yl))2n1 Rn 1( 1 Rn 1) 1 Rn n;
a3l ~ ~
2.67 + 2 tr{ (XR,'X,) ™! D
200 R G
- i(E[ o 1t (y1; )M, (v 0)
Ey \ [(0d +a3(yn)z 0
a? ~ ~
2.68 + 2 tr ¢ (XTR,'X,)7! D
209 CER A AT
where
(2.69) M = R, "/?X,(XIR,'X,) X IR /?
and
(270) ﬁl(y17 0) = R;l/znl = R;1/2(y1 — 1\/ EOX10>

Since rotation or translation of the Gaussian random vector is still a Gaussian random
vector, it follows that m; is i.i.d CN(0,I). Using circular invariance of trace of a

matrix, i.e., tr(ABC) = tr(CAB), we have
(2.71) tr(M) = tr {R;l/zi(iHRgli)—2iHR;1/2} — tr {(XHRgli)—l}

Define wy(y1;0) as

n{’ (y1; 0)Mmn; (yi; 0)

Substituting (2.72) and (2.71) in (2.68), we obtain

(2.73)

2\ 1 0‘% . Oé(wl)
M) = ) (1| ot g 34600+ (it g )




o1

where as(y;) is replaced with as(wi(y;8)) as the dependence of ay on y; occurs
through w (y1; 0). We will denote w,(y1; 0) and nf (y;; 8) as w; and n; respectively
in the remainder of this discussion for convenience.

Let M = QDQ denote the eigenvalue decomposition of the matrix M, where

D = [dy,...,dy]| denotes the eigenvalues. Then

r) wy - M HDh L AP g (L),
(M)~ tr(D) Shido S\EZLd) T

where n; = Qfn; is again CN/(0,1) since Q is unitary and n;; denotes the ith ele-

ment of the vector ny. {|n;;|*}¥, are independent central % random variables, i.e.,
chi-square random variables with 2 degrees of freedom (exponentially distributed).

Hence w; is central chi-square mixture with N degrees of freedom with

(2.75) Elw] = 1

(2.76) var(w,) = QZ <Zgz d)

i=1

To find the optimal solution to the energy at the second stage, i.e., as(w;) we need

to minimize with respect to as(w;) the function

(2.77) <E [(a% n z;wl))le * (a2 igg(lz)ul))ZD

subject to the constraint on the average energy E [a] + a3(w;)] < 1. The Lagrangian,

the minimization condition plus the constraint, can be written as

(2.78) min E,,

atwy + o (wy)
a1,a2(wr)

e e B o)

: 1 wy + a3(wr)/aj } 2 2 2
2.79) = min —E, + Xt (1+ E,
( ) al,azl(wl) Oé% ! [(1 + a%(wl)/af)z * ( 1 [042(11}1)/@1})
1 wy + g(wy) — 1} )
(2:80) afﬂ%ﬂl) a2 M [ g2(w1) By, [g(w1)]
2.81 = min —E, — + Nalw } :
( ) a1,g(w) a% 1 {g(wl) gQ(wl) 9( 1)
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where g(w;) = 1+a2(w;)/a? and X' = \a?. Differentiating and setting the derivative
with respect to g to zero,

1 1—w1
2.82 3 —g+2 =

The structure of the optimal design for the multiple parameter case is the same
as that of the optimal design for the single parameter case. The only difference
between the solutions is that the optimal solution as(w;) is a function of wy, a x*-
mixture with NV degrees of freedom which reduces to being a exponentially distributed
random variable when the number of parameters to be determined is reduced to 1.
Furthermore to compute the exact reduction in the MSE, we need to know the general
distribution of the y2-mixture. Various series expansions have been proposed in the
literature for the distribution of a sum of y*-random variables: power series [145],
x* series [136], improved power series and Laguerre series expansions [84], Laguerre
series for non central chi-square sum [101].

Before we proceed to find the optimal sequential design of energy for an N-step
process, we solve for the optimal )N(l for an one-step process which yields the eigenval-
ues dq,ds, . ..,dy. To find the optimal one-step design vector, we need the following

results.
Lemma 2.8.1. N > M

Proof. Consider the M x M matrix ()ZH R;li) in the solution to the maximum

likelihood estimator of € in (2.49).
Since for any matrix A, Rank(AAf) = Rank(A), it follows that

(2.83) Rank(X"R;'X) = Rank(X"R;Y?) = Rank(X) = min(N, M).
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Since we want the M x M matrix (X?R-'X) to be invertible, we need Rank(X7R'X) =

M. Tt follows that N > M for any M. O
For the rest of the derivation, we consider the following assumptions:
e Without loss of generality we assume N = M and furthermore X is full rank.

e The receiver noises are independent and identically distributed.i.e., R, = oI.

Lemma 2.8.2. For any positive m X m definite matriz A, the following inequality

holds,

M

(2.84) (A7) = ) ()

i=1

where a;; is the ith diagonal element of A and equality iff A is diagonal.
Proof. The details of the proof can be found in [75]. O
Theorem 2.8.3. d; = 02N, i =1,2,..., N minimizes MSEW.

Proof. The single-stage MSE given in (2.62) has the form

1 op 1o 2
(2.85) e(MSEY) = —(XIR;'Xy)™" = z—tr{(Xle)_l},
0 0

when R,, = 02I. To obtain the minimum error we need to find X; optimally. Since
the energy component was already extracted as a multiplying term of the form
VEoo(y1,...,¥j-1), X; should satisfy ||Xi||z = 1 (|| - || denotes the Frobenius

norm). Using Lemma 2.8.2, it follows that the optimal X, satisfies

(2.86) XX, = diag(||z1]?, . .-, ||z |]?),
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where 5(1 = [21,...,2zn|. We use Lagrange multipliers to solve the following opti-

mization problem. The Lagrangian is given by

(2.87) L(Xy,\) = n;intr{(fc{ffcl)_l}+A(tr(5<{f§“<1)—1)
(2.88) = Z(Hzinz)‘lw<lezi||2—1)-

Setting w =0for j=1,...,N, we obtain

—2
(2.89) (Izl*) "z — Az; = 0

(2.90) (1= Xzl|*)z; = o.
It follows that the solution to {||z;||?}Y, is
2 1 ~
(2.91) lz:||© = y/—, i=1,...,N
Ao

The optimal A\, \* = N? and
(2.92) lz:])* =
Hence )E{{ X, = %I and

M = RY’X(XFR;'X,)?XFR_'? =% N?X, X/

(M—-o*ND)X;, = 0

(2.93) M = o’NI
It follows that all eigenvalues d, ..., dy of the matrix M are equal to o> N. O

Since all eigenvalues are equal, the expression for w; in (2.74) can be simplified

to

N d LN
i ~ 2 =2
(2.94) w, = Z <Zf\i1d1> 0y ,[° = NZ|H12| -
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M al e M ol A M al e
1.0000 | 0.7427 | 0.2077 || 11.0000 | 0.8781 | 0.5652 || 21.0000 | 0.9002 | 0.6373
2.0000 | 0.7910 | 0.3163 || 12.0000 | 0.8817 | 0.5766 || 22.0000 | 0.9003 | 0.6373
3.0000 | 0.8152 | 0.3787 || 13.0000 | 0.8817 | 0.5766 || 23.0000 | 0.9041 | 0.6502
4.0000 | 0.8295 | 0.4186 | 14.0000 | 0.8853 | 0.5883 || 24.0000 | 0.9041 | 0.6502
5.0000 | 0.8417 | 0.4535 || 15.0000 | 0.8890 | 0.6002 || 25.0000 | 0.9042 | 0.6502
6.0000 | 0.8512 | 0.4816 || 16.0000 | 0.8926 | 0.6123 | 26.0000 | 0.9080 | 0.6634
7.0000 | 0.8577 | 0.5012 || 17.0000 | 0.8927 | 0.6123 || 27.0000 | 0.9080 | 0.6634
8.0000 | 0.8643 | 0.5217 || 18.0000 | 0.8964 | 0.6247 || 28.0000 | 0.9080 | 0.6634
9.0000 | 0.8677 | 0.5323 || 19.0000 | 0.8965 | 0.6247 || 29.0000 | 0.9119 | 0.6768
10.0000 | 0.8746 | 0.5540 || 20.0000 | 0.9002 | 0.6373 || 30.0000 | 0.9119 | 0.6768

Table 2.2: Optimal values of a; and A for various M, number of unknown parameters

From Appendix 2.15, we see that w; is a Gamma distribution whose probability

density function and cumulative distribution function as

N 1N
(2.95) fu(y) = my"_ e y=>0

(Ny)
j

WE

(2.96) Fo(y) = 1—e Vv

)

=0
Using the above distribution and the optimal solution in (2.82) we solve for the
optimal solution to s (w;) at the second stage. We already know that the minimum
occurs at ay ~ 0.7421 for M = 1. We solve for the optimal solution and find the gain
in MSE for various values of M. The optimal values of a; and X’ for varying values
of M is shown in Table 2.2. In particular, the performance of the two-step sequential
design are plotted versus varying values of a;; theoretically (solid) and via simulations
(dashed dotted) for M = 2 and M = 3 case in Fig. 2.13 and 2.14, respectively. Figure
2.15 plots the optimal reduction for the two-step design for increasing values of M
theoretically (solid) and via simulations (dashed dotted). It is interesting to note
that the reduction in MSE decreases as the number of parameters increases. In fact,
as the number of unknown parameters M goes to infinity, the ratio tends to 1. We

will prove this fact in the following sections.
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Gain = MSEZIMSE1 for N=2
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Figure 2.13: Plot of gain in two-step sequential design versus «; for M = 2 through theory and
simulations

Gain = MSI%/MSEl for N=3
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Figure 2.14: Plot of gain in two-step sequential design versus «; for M = 3 through theory and
simulations
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Figure 2.15: Plot of gain in two-step sequential design versus number of parameters M through
theory and simulations

Suboptimal solution

As in the case of the single parameter case, we explore the performance gain for

a suboptimal solution of the form,
(2.97) as(wy) = ol (wy > p),

where asy, p are chosen to satisfy the average energy constraint which can be written

as
(2.98) a?+a2(1—F(u)) <1.

This solution is motivated from the suboptimal solution presented in Section 2.4 for

the scalar parameter case. Simplifying the energy constraint, we have

2
1—&1

2.99 =1
( ) 2 1 _Fx(wl)
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where F (wy) = P(w; < p) is the cumulative distribution function of the chi-square

mixture. Substituting (2.97) in (2.73) yields,

2
«
BOSE?) = a(MSEY)E,, |t 2 )
2
as 1
- of " Uloftafp off S
Oz2
2.101 —2 _(1-F
(2.101) el (L ).

where s satisfies (2.99). We minimize the expression in (2.101) over 0 < a7 < 1
and p € R*. Figure 2.16 plots the gain in MSE as a function of the number of
unknown parameters for the suboptimal solution through simulations along with the
optimal gain. As is the case for a single parameter case, the best possible suboptimal
design gives us an improvement of approximately 0.71. Also, it is worthwhile to note
that the suboptimal solution provides near optimal performance. This is essentially
due to the fact that the suboptimal solution is in accordance with the structure of
optimal solution.

Note: The general two-step design procedure is given in terms of w; or in terms
of {ny;}¥, asin (2.74). Since
(2.102) i, = QYRu,n = Q"R, <y1 - \/Foa15<0> ,
it follows that the unknown 6 can be replaced by a guess 8, and a K X 2-step
procedure will yield the desired performance as in the single parameter case.
Asymptotic behavior of optimal design

Asymptotic distribution of wi: When d; = ... = dy, wy is a gamma distribution

and it follows that the random variable w; asymptotically behaves as [66]

(2.103) wy ~ %XN — N(1, %) as N — oo
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Figure 2.16: Plot of gains obtained in a suboptimal design versus number of unknown parameters
to be estimated through simulations

Theorem 2.8.4. tr(MSE,) — tr(MSE,) as M — oo, i.e., There is no gain in
a sequential design procedure when the number of unknown parameters M goes to

infinity.

Proof. Since N > M, as M — oo, we have w; — N(1,2/N). It follows that
asymptotically, the optimal design at the second step should concentrate all the
energy at wy = 1, i.e., as(wy) = azd(w; —1) and the corresponding energy constraint

is a2 + a3 < 1. Hence the minimum MSE at the second step asymptotically is given

by
o? 042(“’1)
tr(MSE;) = tr(MSE))E, 1 e ]
r(MSE,) r(MSE;)E,, {(ag+ag(wl))2wl (af + a3(wn))?
a2 052(5(’(1]1 - 1)
= lim tr(MSE,)E, : ;
Jim r( 1)Eu, {(a% + a26(w; — 1))2w1 + (af + a3d(w; — 1))2]
‘ 1
= A/l[{nootr(MSEl)m

= tI‘(MSEl)
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Waveform and energy design for trace criterion

The problem of multiple parameter estimation is more complicated than estima-
tion of a single parameter for the following reason. We showed in Section 2.2.1 that
independent of the shape of x;, any non-adaptive energy allocation strategy is to
assign all energy to the first step, i.e., a one-step strategy with energy Fy. But this
is not true for the multiple parameter setting. Let us consider a simple example of

estimating two parameters @ = [0, 65]7 in the model y = H(x)6 + n, where

(2.104) Hx) = |

0 x9
x = |11 29]T, y = [y1 yo]', n = [ng no)t ~ CN(0,Ry), and Ry, = 0?I. Then for a
one-step process, we have MSE (6,) = 202 /22 and MSEW (6,) = 02 /x2. Minimizing
tr(MSEW(8)) = MSEW (0;) + MSE™(6,) over the energy constraint ||x||? < Ey =1,
we obtain z; = zp = 1/v/2 and tr(MSEfii)n) = 602%. Now consider the following

two-step non-adaptive strategy,

Step 1. X = [Il O]T, Y1 = 1’191 + ny,

Step 2. x=[0m2]", [l 1]ys = 22905 + [1 1]ny.

Minimizing the tr(MSE®(8)) = MSE® (6,) + MSE®(6,) = /22 + 2 /223 over the

energy constraint, we obtain 2, = 2, = 1/v/2 and tr(MSE(z)

o)) = 302 This translates
to a 3dB gain in SNR for the two-step non-adaptive strategy over the one-step
approach. We control the shape of the input x = [z, »]7 such that we have different
energy allocation for each column of the matrix H. By specifically designing the two-
step non-adaptive strategy given in steps 1 and 2, we have reduced the estimation of

the vector parameter 6 = [0, 05] to two independent problems of estimating scalar

parameters 0, and 6y respectively. For each of these scalar estimators, we design two
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N-step sequential procedures (2N steps in total) as in Section 2.7 for scalar controls
x1 and xs to obtain an improvement in performance of estimating 6. Applying
the N-step design to both x; and x5, we have MSE(N)(Ql) = QNMSEEI?H(&) for
the first N steps and MSE™)(4,) = QNMSEEE?H(HQ) for the next N steps. Hence
tr(MSE®M) = Gntr(MSEZ) ), where Gy is defined in (2.47). In other words, the

MSE gains of the N-step procedure carry over to the vector parameter case as well.

2.9 Applications

2.9.1 MIMO channel estimation

It has been shown that multiple-input and multiple-output systems (MIMO)
greatly increase the capacity of wireless systems [55, 100, 162] and hence MIMO
has become an active area of research over the last decade [2,132]. One important
component in a MIMO system is the need to accurately estimate the channel state
information (CSI) at the transmitter and receiver. This estimate has shown to play
a crucial role in MIMO communications [25]. A recent and popular approach to
channel estimation has been through the use of training sequences, i.e., known pilot
signals are transmitted and channel is estimated using the received data and the
pilot signals. A number of techniques for performing training based channel estima-
tion have been proposed: maximum likelihood training method [102], least squares
training [96], minimum mean squared estimation [140]. Recently, [15] proposed four
different training methods for the flat block-fading MIMO system including the least
squares and best linear unbiased estimator (BLUE) approach for the case of multiple

LS channel estimates.
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Problem formulation

In order to estimate the r x¢ channel matrix © for a MIMO system with ¢ transmit
and r receive antennas, N > ¢ training vectors X = [xy,...,Xy]| are transmitted.

The corresponding set of received signals can be expressed as [15,93]
(2.105) R=0X+M,

where R = [ry,...,ry] is a r X N matrix, M = [m;, ..., my] is the  x N matrix of
sensor noise, x; is the ¢ x 1 complex vector of transmitted signals, and m; is the r x 1
complex zero mean white noise vector. Let I be the transmitted training power
constraint, i.e., | X% = P, || - | indicates Frobenius norm (|| X|r = /tr(X#X))
and o2 denote the variance of receiver noise. Though © is random, we estimate ©
for a particular realization corresponding to the block of received data. The task of
channel estimation is to recover the channel matrix ® based on the knowledge of
X and R as accurately as possible under a transmit power constraint on X. The

standard LS solution and the corresponding estimation error can then be written as

(2.106) Os = RXM(XXM)!
2t2

(2.107) MSEps = 2
Fo

Assuming co-located transmitter and receiver arrays [123,150] and multiple training
periods available within the same coherency time (quasi-static) to estimate the chan-
nel, the set of received signals at the N time steps given by R; = OX,; + M,;, i =

1,2,..., N, can be rewritten in the following form:

where y; = vec(R;),0 = vec(©®), n; = vec(M,;), vec(-) denotes the column-wise con-

catenation of the matrix, and H(X;) = (X; ®I)? is a linear function of the input X;,
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which is the same model described in (2.2). In [15], a method of linearly combining
the estimates from each of the N stages was proposed and the MSE of the N stage es-
timator was shown to be MSE%{) = o%t?r/ P,, where P, is the total power used in the
N steps, i.e., SN | Xil|3 < Pp. If there are enough training samples, we could com-
pletely control the matrix H(X;) through the input X; and make H(X;) orthogonal.
In this case (2.108) along with the average power constraint E [>°, [|X;||%] < Py can
benefit from adaptive energy allocation designs in Sections 2.7 and 2.8.2, where the
problem is then separable into rt independent estimation problems of scalar param-
eters. Having IV steps in the training sequence suggests an N-step energy allocation
strategy. Hence it follows that using our strategy we are guaranteed to achieve the
optimal error given by MSE®) ~ Gyo2t2r/ Py, which we have shown to be at least

5dB (in 50 steps) better than any non-adaptive strategy.

2.9.2 Inverse scattering problem

The problem of imaging a medium using an array of transducers has been widely
studied in many research areas such as mine detection, ultrasonic medical imaging
[54], foliage penetrating radar, non-destructive testing [77], and active audio. The
goal in an inverse scattering problem is to image and detect the present of scatterers
(e.g., tanks, kidney stones, mines) in a medium using the backscattered signals.

Each scatterer is associated with a reflection coefficient, which is a measure of
reflectivity of the scatterer. The higher the reflection coefficient, the higher the
backscatter received. Accurate estimates of the reflection coefficients can be used
to detect the reflective objects in the medium. When the number of scatterers (tar-
gets) of interest is sparsely distributed, the scattering coefficients are usually modeled
as deterministic parameters and the phenomenon is termed as specular scattering.

Multiple scattering arise in the presence of many scatterers creating a random en-
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vironment. This random scattering is termed as diffusion scattering and in such a
case, the scattering coefficients are modeled as Rayleigh distributed parameters. The
multiple scattering tends to average out locally, so that the backscatter appears to
be only a function of the intensity level in that region.

A recent approach [22] to the problem of imaging uses the concept of time reversal,
which works by exploiting the reciprocity of a physical channel, e.g., acoustic, optical,
or radio-frequency. One implication of reciprocity is that a receiver can reflect back
a time reversed signal, thereby focusing the signal at the transmitter source [53].
Furthermore, with suitable prefiltering and aperture, the signal energy can also be
focused on an arbitrary spatial location. This analysis assumes the noiseless scenario.
For the noisy case, maximum likelihood estimation of deterministic point scatterers
(specular component) was performed in [148].

We apply our concept of designing a sequence of measurements to image a medium
of multiple scatterers using an array of transducers under a near-field approximation
of the scatterers in the medium. Here, we discuss the application of our results to
specular scattering, where the reflection coefficients are deterministic parameters.
In Chapter III, we formulate a adaptive design of experiments for the Rayleigh

scattering model.

Problem setting

We have N transducers located at positions {r¢}&  that transmit narrowband
signals with center frequency w rad/sec. The imaging area (or volume) is divided
into V' voxels at positions {r'}}_,. The channel, denoted a;, between a candidate

voxel ¢ and the N transducers is given by the homogeneous Green’s function as

[y =7
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where ¢ is the speed of light and j = \/—1. This channel model is a narrowband
near-field approximation, which ignores the effect of multiple scattering and has been
widely adopted in other scattering studies, e.g., [18]. Each voxel can be characterized
by its scatter coefficient, e.g., radar cross-section (RCS), {6,}"_,, which indicates the
proportion of the received field that is re-radiated. Thus the channel between the
transmitted field and the measured backscattered field at the transducer array is
Adiag(0)AT, where A = [aj,ay,--- ,ay], @ = [01,...,0y]", and diag(@) denotes a
V x V diagonal matrix with 6; as its i*" diagonal element.

The probing mechanism for imaging of the scatter cross-section follows a sequen-

tial process, generating the following sequence of noise contaminated signals,
(2.110)  y; = Adiag(0)ATx; +n; = H(x;)0 +n;, i =1,2,..., N,

where H(x;) = Adiag(A’x;). The noises {n;} are i.i.d complex normal random
vectors with zero mean and a covariance matrix o?I. The goal is to find estimates
for the scattering coefficients @ under the average energy constraint to minimize the
MSE. If A is a square matrix, then we can condition diag(ATx;) to have a single non
zero component on any one of the diagonal elements, which translates to isolating the
ith column of H for any i. As in Section 2.8.2, we can perform V independent N-step
experiments to guarantee the N-step gains of at least 5dB over the standard single
step ML estimation for imaging [148]. If we are interested in optimally estimating
any linear combination of the scattering coefficients, then the sequential strategy

proposed in Section 2.8.1 can be used to achieve improvement in performance.

2.10 Conclusions

In this chapter, we considered the N-step adaptive waveform amplitude design

problem for estimating parameters of an unknown channel under average energy
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constraints. For a two-step problem, we found the optimal energy allocation at the
second step as a function of the first measurement for a scalar parameter in the
linear Gaussian model. We showed that this two-step adaptive strategy resulted in
an improvement of at least 1.65dB over the optimal non-adaptive strategy. We then
designed a suboptimal N-stage energy allocation procedure based on the two-step
approach and demonstrated gains of more than 5dB in N = 50 steps. We extended
our results to the case of vector parameters and provided applications of our design

to MIMO and inverse scattering channel models.

2.11 Appendix: proof of equivalence

Denote the set of design parameters as X = {x; (y1, - ,yi_1)}v,. Let
(2.111) X" = argmin MSE™) (X)SNR™(X)
(2.112) X' = argmin MSE™(X) st SNR™(X) < SNR,.

Lemma 2.11.1. For any 6 € R, X is also a minimizer of the minimization

criterion in (2.111), where X = {8x; (y1, - ,yi-1) }1y.
Proof. From the energy definition in (2.6), the SNR definition in (2.10), and the prop-
erty ||px|| = B||x||, we obtain SNR™(8X*) = 52SNRW™)(X+). Using the scaling
property of the linearity of hy(-), hy(8x) = 3 hy(x) in (2.5), we have MSE™) (3X+) =
#FMSEW (X*). Hence MSE™) (5XF)SNR™ (X *) = MSE™)(XF)SNR™(X),
which is the minimum value of the criterion in (2.111). O
Since X* minimizes the RHS of (2.112), we have
(2.113) MSE™)(X*) < MSEW™) (X ™),

where [ satisfies SNR™Y) (X *) < SNR,. Similarly, from Lemma 2.11.1, we obtain

(2.114) MSEM (B3XH)SNR™ (BXF) < MSE™)(X*)SNRM) (X*).
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Multiplying (2.113) by SNR™) (X *) and combining it with (2.114) yields
(2.115)

MSE™(X*)SNR™ (X +) < MSE™ (X H)SNRW (X +) < MSEW) (X*)SNRM (X*),

for |5 < 1/%. Choosing 8 = %;gg)) satisfies this constraint and
SNRWM (X +) = SNRW)(X*) < SNRy. Replacing SNR™) (X +) with SNRWY)(X*)
in (2.115), we obtain

(2.116)

MSEM (X*)SNR™)(X*) < MSEW) (4X+)SNR™) (X*) < MSE®W)(X*)SNRWM) (X*),

It follows that MSE®)(X*) = MSE™)(8X*), L.e., BX* with 8 = % is the

minimizer to the constrained minimization problem in (2.112). Furthermore,
Lemma 2.11.2. SNR™)(X*) = SNR,.

Proof. By contradiction: If SNR™W)(X*) < SNRy, let SNR™(X*) = LSNR, for
some > 1. Then by using the property |ax| = «|x|| in (2.6) and (2.10),
we have SNR™)(y/GX*) = SNRy. Using linearity of hy(-) in (2.5), we obtain
MSEW (y/BX*) = $MSEM(X*) < MSE™W(X*). Tt follows that /FX* satisfies
the constraint and achieves a lower MSE than X* which contradicts the fact that X*

is the minimum. O

2.12 Appendix: solution to problem 2.6.1
Properties of n(z) in (2.40)
We list some of the properties of 7(z) which we will use to prove our results.

Proposition 2.12.1. 7(z) achieves two-step minimum, i.e., W(Z)\z:o =n*.

Proposition 2.12.2. 7(z) is an even function of z, i.e., n(z) = n(|z|).
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Proof. n(z) in (2.40) depends on z only through expected values of the form Ej;, [f(|71 + 2])]
for some continuous function f. Thus Eg, [f(| + 2[)] = Egz, [f(|e™“ 1 + |2]])]
= Es, [f(Jm1 + |2]])], where my = e=%*7; is another complex Gaussian random vari-

able with zero mean and unit variance. O

Proposition 2.12.3. Optimal two-step minimum is achieved uniquely: n(z) > n(0) Vz €
C — {0}. Therefore, MSE®(z) x SNR®(2) = n(2) achieves a global minimum at

z2=0, orf, =0,.

Proof. By contradiction. If there exists 2T such that n(z") < n(0), then the design
parameters o and o (7, +27) will yield a MSE® x SNR® < 5(0) which contradicts

the fact that o and o achieves minimal 7(0). O

Proposition 2.12.4. Continuity of n(z): For any e > 0,3 6 > 0 such that for any
0<z<d,n"<n(z) < (1+€)n*, i.e., the optimal performance MSE® x SNR® = n*
can be approached within € for any 0, lying in the sphere 0 < |6, — 6] < %m.

Note that the sphere size increases as SNR decreases.

Proof. 1t follows from the fact that the functions E [-] , a3(), f(721) are continuous. If
the solution to «j(-) is the suboptimal thresholding function of the form (2.25) then
the MSE®(z) and SNR®(z) are integrals of the probability density function of an
independent Gaussian random variable over ellipsoids whose center is given through

z and hence are still continuous functions in z. O

2.12.1 The N x two-step procedure

In this section, we take advantage of Proposition 2.12.4 to prove our result, i.e.,
the fact that the suboptimal solution presented in Section 2.6.2 can approach the
optimal two-step solution in Section 2.3 when 6, lies within a sphere centered at ¢,

with radius which increases as SNR decreases.
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Consider N independent two-step experiments described below. The observations

from the £ experiment are
(2.117) y' = h(xM)g, +nf
(2.118) yh = h(x$)0, +nk k=1,2,...,N,

where nf and nf arei.i.d CAV/(0,0I). The input design vectors for the N experiments

are given by

2.11 Vo= m
( 9) Xl N(1+€)alv

ko h1 (Vin) ( i —hi(x})0,) )

X, = Vi
N(l + e) ||h1 Vi) | o
(2.120) - ,/ N Ak (yk ) + 2 )vm,k:1,2,...,N,
where
(2.121) o= SNRO
VN(+e N(l+e)
- hy(vi)? [y —hi(x¥)6,
kiyvk. g _ 1 1 1
R ST A
H .k
(2.122) _ )0,y
by (vin)|| o
and € > 0. The SNR in each experiment is
) )\m(H)
SNR®*(2') = p = [|xF]” + [Ix5]1°]
o SNR‘O %2 *2 ~k /

(2123) = m <Oél + E |:062 <‘n1 +z )]) .

Then the overall SNR in the 2N experiments (N two-step procedures) is given by
N
SNRCM(Z) = ) SNROM*(2)

— N SNR®1(2)

a2 - S (a5 )
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since {ff}&_, are i.i.d CN(0,1) and hence the expected value of a3?(+) is identical
and independent of k. The ML estimator for the &*® two-step process, éf)’k is given
by

{1 ()} yr + {ha (x3) Ty

R k
(2.125) 9" 2
' [ (%) 112 + [ (x5) |12

Since the N experiments are independent, the estimators {é?)k}]kv:l are i.i.d random

variables. The ML estimator for the N x 2-step procedure is

N
. 1 .
(2.126) o = 5D 0
k=1

and the corresponding MSE is

N
/ A 2 1 , 1 ,
(2.127) MSE®V () =E U@l - 9§2N)‘ } =2 Y " MSE®*(2) = NMSE@)’I(Z );

where MSE®* (') = E “91 — 6’A§2)’k)2] are identical as the N two-step experiments
are independent. Further, the input designs for each 2-step experiment given by
(2.119) and (2.120) are the same as the suboptimal input designs in (2.37) and
(2.38) with energy Ey/(N(1+¢€)), and using a similar derivation to (2.40), we obtain

2 (|t + )
(a1 + a3’ (‘ﬁ’f—l—z' ))2

Lemma 2.12.5. Given € > 0, 61,0, € [Oin, Omax], Omin, Omax € R, INy such that

N(1+e€)
SNRg

(2.128)  MSE®*(z) =

VN > Ny, e < SNRPM(2') < SNRy.

Proof. (NRO < SNR®M (), VN € N follows from the fact SNR®M (') is an even

function of z and achieves minimum at z' = 0. (2.12.5.1)
Since E [-] and aj(-) are continuous functions, SNR*¥)(2') is continuous every-

where and hence at z° = 0. Thus for every ¢ > 0, 3§ > 0 such that |z' — 0] < &

implies [SNR®M (") — ?ffzo\ < (. Choose ¢ = E(fﬂ\:f;‘) we have SNR®M) (') < SNR,.

(2.12.5.2)
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Choose Ny = {aizkm(ié)(g‘z'lef‘:)"_emmlz—‘, from (2.12.5.1) and (2.12.5.2), the result

follows. Q.E.D. O

Theorem 2.12.6. Given A > 0, 01,0, € [Omin, Omax], INo such that VN > Ny we

have < MSE®N) (2 < Lo

SNR SNRy -~

In other words, this theorem states that we can asymptotically achieve the perfor-
mance of the optimal two-step estimator n*/SNRy using the N X two-step procedure

when 01 is bounded.

Proof. Comparing the product of expressions in (2.128) and (2.124) to the expression
for n(-) in (2.40) and using Proposition 2.12.2, we have for a single two-step procedure

that

MSE®@*(2') x SNR?*(;) = n(z)

SNRO
2.12 = x — .

Since MSE®") = LMSE®* and SNR®") = NSNR®*, the total MSE satisfies

MSE®M (2') x SNR®M(2) = %MSE(Q)”“(Z/)xNSNR(Q)’k(z/)
SNR0
2.1 = : — .

Using Proposition 2.12.3, MSE®M (2') x SNR®M (") > »*. From RHS of Lemma
2.12.5, it follows that

2131 MSECM () > 1 > T
(2.131) SETE) 2 SRemz) 2 SR,

Since 7(-) is continuous everywhere and at z* = 0, it follows that for every p' > 0,

36" > 0 such that |z — 0| < ¢ implies |n(z") —n*| < i’. Choose i' = n*¢ , we obtain
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* 2
77(2/> S (1 + 6/)7’]*, Thus for NO _ ’Va12)\m(Hla)QE(?fgax—eminb“ max (%’ 6%> we have
L+
~ SNRGM(z)
L+ +en
- SNRy
(14+ A)n*
- SNR, ’

MSE®M ()

from Lemma 2.12.5

(2.132)

where ¢ = (f:) and 0 < € < A. From (2.131) and (2.132), we have the result. O

2.13 Appendix: derivation of the N-step procedure

The design of the N-step procedure given by (2.42) can be written as

i—1

(2.133) a; = AJJI(wl>per), 1<i<N,
s=1
where
S AR
(2.134) w, = M
i1 1447
Then w = [wy,...,wy]T is a zero mean complex normal vector. Define the sets

Ui = {|wi]*> > piy1},1 < i < N. For the set of events {U;}X7, the set of events
{D; = NI\ Uy nUS 1 < i < N—1,M"'"Uy, i = N} are disjoint and satisfy
I(we{D;}Y,)=1, Vvw e C". Hence
N—1 i—1 N—1
( |w1|2 < p2 + Z ] |wl < /02—1-1 H] |ws > ps—i-l) + H ](|w8|2 > ps—l-l)) =1
1=2 s=1

s=1

Substituting this expression inside the expectation for the MSE™) in (2.5), we obtain

2
MSE®™)  — [‘ZZ 1 (x;)"n |2 <1(|w1|2 < p2)+
|30 [ ()2
N-1 i—1

S 1w <pi+1>Hf<|ws|2zps+l>+f[f<|ws|2>ps+1>)]

=2 s=1
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— (L E[wlr(wf < )
N—-1 1 i—1
+) =B [lwlPI(wil* < pip) | | T(Jwsl? > Ps+1)]
i=2 Zj:l |Aj|2 [ g
N-1
t=v——E [lon]® || I(jws* > ps+1)] )
2;'\[:1 ‘Aj|2 [ 51:[1
2 N-1 d
T; T
2.135]SE™) = 7 iy on b
(2.138] w178 DI
where
(2.136) Qi = Y A
s=1
T = E[lwI(jwi < pa)] =11+ pa)e ™,
B i—1
(2.137) T, = B ||[wilI(jwi* < pua) [T (Iwsl* > Ps+1)] ;
s=1

~
I
=

B i—1
Jw; | H[(|w8|2 > ,05-1-1)] :

s=1

The SNR of this N-step process is given by

Ao (H N
SNR™) = ((,2 Up ZHXZ-H?]
=1
A (H)

= {ALE [I(Jwi]* < p2)]
I(lwi* < pis1) 1:[f(|ws|2 2 ps+1)]

N-1 /i-1
+ (Z \Aj|2> E
i s=1

_fw%ﬁzmﬂi)}

(2.138) -
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where
P = E[I(Jwi]> < p2)] = [A|*(1 = e7),
B i—1
(2.139) P, = E |[I(|w]* < pi+1)HI(|wS|2 > Ps+1)] :
s=1

o
I

[i—1 i—1
e [Tt > g 1= 1
L s=1 k=1

From (2.135) and (2.138), we have

(2.140) MSE™ x SNR™) (Z o+ ) (Z QiP; + QNPN> .
¢ i=1

2.14 Appendix: derivation of two-step minmax criteria

The ML estimate and the MSE for the two-step process described by (2.54) and

(2.55) are given by

~(2) 1 He 1 (alyl +az(y1)y2)
0 = —WumH Um R’n ?
VB V1) oZ + aZ(y1)
1 ~ ~
MSE® — _—g [(0 _ 0(2)>(0 _ 0(2)>H]
Ey
1

R.'H(u,) Wy, |.

n

ainni + a%(yl)Rn>
(a2 + a3 (y1))’

®(u, MSE®) = uf’MSE®u

1 o2 2
= —F 1 u"W, H(u,)"R-'n
5 [T e 1 W ) R
+ o3
(af +a3(y1))?

= —u uy U
Eq (af + a3(y1))?

uwW,. u}

2
"W, H(u,)"R;'n,

ufW, u

(2.141) — ®(u,MSEM) E [Oé%‘fl1(Y1;9)|2+0z§(fz1(y1;0))] |

(af + a3(fn(y1;0)))?
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where

HWu H m HR_l - H 0 HVVu H m HR_l
(2'142) ﬁl(yl;e) — u m (u ) n (Y1 (Xl) ) _ u m (u ) n 11
u’W, u u?W, u

is distributed CA/(0, 1).

2.15 Appendix: distribution of Gaussian mixture

Let Y = 32 a;X? where {X;}, are independent unit normal random variables.
Denote e = [y, ..., an]. Then the density (gn(a,y)) and distribution (Gy(,y))

function of Y is given as [84]

(2.143) avl(ay) = <%>TIZ%

(2.144) Gylay) = (%ick(;

where ¢, are determined by

(2.145) co = I o
1 n

2.146 d, = =Y a;f k>1
2 J
j=1
k—1
1

(2.147) o = Ede_rcr
r=0

Since wy = + 3V |0 = 5k 27 X? where {X; = v2Re(fi1,;)}Y, and {X; =
V2Im(n ;) }?2¥y 4, are independent unit normal random variables. o = 5%[1,...,1]

yields

(2.148) o = <N+k_ !

L )(2N)N+’“, k>0

and the distribution of w; can then be written as

NN

n—1_—Ny >0

(2.149) furly) =

(Ny)

(2.150) Foly) = 1-e™) =

)

NE

J=0
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Note that when all «;’s are equal, we have a mean of 2N independent unit normal
random variables equivalent to a sum of NV independent exponential random variables

which is indeed a gamma distribution.

2.16 Appendix: proof of theorem 2.7.1

Proof. Since the shape of the design vectors x; is vy, we can write the set of trans-
mitted signals as
(2.151)

X (yh cee 7yi—1) = Vm EOOQ' (y1 - hl(X1)91, ey Yie1l — h1(Xi_1)91), 1= 1,2, .. .,K.

The inherent problem with any design S is the fact that the transmitted signal
depend on the past through the noise magnitudes in the previous stages, i.e., we
need to know the value of 6; to achieve the optimal performance. We overcome the
dependence on the parameter of interest using a strategy similar to the one in Section

2.12.1. We replace #; with a guess of #; namely 6, in the solution in (2.151). Then

we have,
x; = VvV Eoa; ({yr —hi(x1)0,}2})
i1
= VmV Eoo; ({Hk + vV Eohy (vin ) ay (61 — 99)}k_1)
(2.152) = ViV Eoa; ({nx + oyz}i ),

where z = hy(vy,)vEo(f1 — 0,). Then the MSE of this N-step procedure can be

written as

. _ 2
o2 ‘Eifil a; ({ng, + axz i) 7,
AmE -1\
O (S e (e vz

under the average constraint given by

(2.153) MSE®)(z) =

(2.154) SNR¥)(z) = SNR(E < SNR.

K .
> a? ({n, + azti))
i=1
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Denote 1) (z) as
(2.155) n")(z) = MSE®)(z) x SNR)(z)

Proposition 2.16.1. MSEX)(2) and SNR¥)(2) are continuous functions of z

Proof. If the functions {a; ({ny +z}§;11)£1 are continuous, then it follows that
MSE®)(z) and SNR¥)(z) are continuous since E[] and pdf of {n,}X, are con-
tinuous functions. Also if the solution to {a;}X | are thresholding functions of the
form (2.42) then the MSE*)(z) and SNR¥)(z) are integrals of the probability den-
sity function of independent gaussian random variable over ellipsoids whose center
is given through z and hence are still continuous functions in z. It then implies that

n)(z) is also continuous in z. O

N x K-step procedure

Similar to the N x 2-step procedure, we now construct an N x K-step process,
where we assume that the average energy in each of the N steps equals Ey/N. Then

the ML estimate of #; for the k" K-step procedure is given by

N E\H ok
(2.156) §§K)Jf _ Zj}zvl{hl(xj}]; y]"
> i (x5)[?

where the input design vector is

N(1+e VNI +e)

and {nf}fiivkzl are independent complex normal noises generated at the k" step on

7j—1
E .
(2.157) ! = v, 70)%- {nmL} J1<i<N, 1<j<K

=

the i*" stage. Then the overall ML estimate of #; for the N x K-step procedure is

given by

K),N 1 K),i
(2.158) IS DIU
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and the corresponding MSE is

(2.159)

MSEf)N(z) = E

where MSE®)+(z)

and is given by

(2.160MSE %) (z)

(2.161)

N
1 i 1
6= BN ] = 55 DB [0y — 8P| = FMSEC (@),
=1

indicates the MSE of the first K" estimator from the N stages

— )

£ {0300 o ({mis 2
|: 1= 0 R 1y Ni+o

B N +e)>

N(1 + e)MSE®) <

Substituting the expression for MSE)"}(z) in (2.161), we obtain

(2.162)

MSE)N(z) = (1 + ¢)MSE®) <ﬁ)

The SNR of the N x K-step procedure is

SNRE)N (z)

(2.163)

N
= ) SNRU"
j=1
N K i-1 2
= vy +7}
;; [ {’“ VNA+e ],

al SNRO [ u 2 j ALZ o
. SNRO K 042 nl 7 o
= reo" [2 Z ({ e \/N(1+e)}kl)]

L gNp (2
(1+e€) N(1+e¢)

From (2.162),(2.163), and (2.155), it follows that

MSE)N (2)SNREON ()

(2.164)

MSE &) _z SNR(K) _z
N(1+e¢) N(1+e€)

) _z
N(1+e€)
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Using continuity of SNR(K)(Z), for 61 € [Omin, Omax), we have for any ¢; > 0, 36, > 0

such that for

ISNRUDN (z) — ?FJFPZ()W < €. Choosing (; =

\/ﬁ) S 51 we have

@ SNRy, we obtain

1 —
(2.165) ﬁSNRO < SNRU)V(z) < SNR,.

The condition z

0. . |2
< ¢ is equivalent to N > Ny, where Ny = [M-‘ )

VNt 51 (1+e)
. . . . (K) . VA
Similarly continuity of n'*)(z) yields, for any (5 > 0, 305 > 0 such that for By e <
09, or equivalently N > Ny, where N; = {%ﬁjw-‘, we have
(2.166) | e | = | < G-
N(1+e€) N
Choose (5 = €9n*, then AN > max(Ny, V1), such that
e ( . )
v/ N(1+e€)
2.167 MSE )N (z) =
(2.167) (=) SNR ) (z)
(1+e)n*
SNRF)N(z)
(1+e)(1+e) nf
- 1—c¢ SNRO
,)7*
2.168 140)——

where § = (1 + 62)84_“3 — 1. Further

n(K) (;)
MSE(K)JV(z) B N(1+€)

(2.169) > (1-e)

SNRy

Since 1 + 6 > 1 + €5 implies § > € implies 1 — e > 1 — §. Therefore from (2.168)

and (2.169),

*

(KN _ " <
(2.170) MSE (z) SNR, <4




80

Hence we can achieve the performance of a K-step design asymptotically using an
N x K-step design strategy. However in practice, an N x K-step procedure might be
an overkill to achieve the optimal performance € close. This is because for the K-step
strategy, the energy at each time step is already scaled by a factor proportional to
1/K which implies the effect of the unknown parameter #; has a reduced effect on

the overall performance even without the NV x K-step approach. O



CHAPTER III

Energy allocation for estimation in a non linear model

In Chapter II we designed optimal energy allocation strategies for estimation in
a linear channel model and discussed their applications to a linear inverse scattering
problem. In this chapter, we generalize the solution of the optimal energy allocation
for a nonlinear Rayleigh scattering medium. We study the effect of noise on the esti-
mation of Rayleigh scatterer reflection magnitudes by setting up a sequential design
of experiments. We derive an expression for the mean squared error for estimating
the scattering magnitudes. Employing some of the design strategies for the case of
the linear channel presented in the previous chapter, we derive suboptimal two-step
energy allocation solutions that yields a 1.7dB performance improvement over the
single step experiment for a Rayleigh fading channel. Closed-form expressions for

the optimal transmission scheme and the minimum mean squared error are provided.

3.1 Introduction

Over the past decade, the problem of imaging has been widely studied in areas
such as non-destructive testing [77], land mine detection, active audio, underwater
acoustics [70] and ultrasonic medical imaging [163]. One recent approach to imaging
uses the concept of time reversal [22,76]. Though time reversal imaging methods have

been studied in detail for both deterministic and random scattering environments,

81
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the performance of these methods in the presence of receiver noise has not been
thoroughly studied. A detailed review of the time reversal imaging literature and its
performance analysis is given in Appendix 3.5.

Design of experiments is another area which has found wide range of applica-
tions in statistical decision making [52,171]. Sequential design [31,133,144] uses the
knowledge of the past measurements to improve upon the performance of an esti-
mator. Applied to the problem of imaging a scattered medium, a carefully designed
sequence of measurements sounding the channel could alter the statistics of the next
measurement to yield an overall reduction in mean squared error (MSE).

The results of Chapter II were shown to be applicable for imaging a specular scat-
tering medium with a simple additive Gaussian measurement noise. In this chapter,
we consider the problem of imaging a Rayleigh scattering medium and systemat-
ically study the effect of receiver noise on the imaging performance. We evaluate
the imaging performance through the MSE of the least squared (LS) estimates of
the scatterer reflection powers. For the case of a single dense scatterer, we obtain
a closed-form expression for the MSE under the optimal transmission strategy. We
assume that the spatial properties of the transmitted signals are fixed and find the
optimal energy allocation scheme between the two transmissions involved in steps
(i) and (iii) under the constraint that the total transmitted energy is fixed. We then
show that we achieve a better performance than a single step strategy using this
two-step design. We then extend the results to the case of constrained optimization.

This chapter is organized as follows: in Section 3.2, we present the concept of imag-
ing a Rayleigh scattering medium using an iterative process of array measurements.
In Section 3.3, we formulate the MSE criterion for LS estimation of the scatterer

reflection powers. We offer an optimal two-step design that minimizes the MSE and
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Figure 3.1: Measurement setup

show that this strategy outperforms the conventional beamformer. Furthermore, we

provide simulation results to verify the optimal solution obtained analytically. We

conclude this chapter in Section 3.4.

3.2 Model and mathematical description

The block diagram in Fig. 3.1 provides a high level description of the system. The

signal flow in the block diagram is read clockwise from the upper left corner of the

diagram. The three blocks surrounded by the box on the upper left of the diagram

incorporate voxel selection (beam scheduling), spatio-temporal waveform selection

and beamsteering followed by transmission into the medium, denoted as a disper-

sive spatio-temporal channel function H.,. The block on the right of the diagram

processes the received backscattered signal and reinserts it into the medium H,,.

Let us consider W transducers at locations {r¢}}., and M scatterers at unknown

locations {ry}4, with scattering strengths d = [d, ...

,dpy]T in the medium. The



84

most general channel model can be written as,
(3.1) H, = HDH"

where D = diag(d) are the scattering strengths along the diagonal, H denotes the
random Green’s function and H represents the full Green function taking into account
the effective of both the background and multiple scattering [62, 148,152]. The
Green’s function H and H between antenna ¢ and scatterer j satisfy

H(eprf) = H(rprf)+ ) Hj r)deH(rf, r)

grti
k#j

For e.g., if we assume second order scattering, then

(3.2) H(ryrf) = Hjrf) + ) Hlr))dH(r),r))
kit

Most studies consider a homogeneous medium [148] where the standard Green’s
function between any candidate voxel ¢ at location r and the W transducers is given

by

. m®:[cwewa—thhAf

[y — ]

For fixed point scatterers in the medium, d are the scattering strengths that need to
be estimated, a problem that was studied in Chapter II of this dissertation. When
the number of scatterers in the medium is large, there is random scattering. For
random scattering, the scattering coefficients are random variables and are typically
modeled as Rayleigh (or Rician) distributed in magnitude, i.e., the coefficients are
independent circularly symmetric complex normal random variables with E [d;] =
0, E[|di|*] = rq(i), E[did;,] = 0, E[d;(d;,)"] = 0; 4; # 4. This implies that the
elements of the channel matrix H., are jointly complex normal random variables
and hence Rayleigh in magnitude. Note that matrix His W x M, D is M x M, and

Hy is Wx W.
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Figure 3.2: Scattering medium

The two-step probing mechanism for estimating the power distribution of the
scatter coefficients d involves four signal processing steps and generates the following
sequence of noise contaminated signals.

Step 1(a): The transducer array transmits a complex amplitude vector, x;.
Step 1(b): The transducer array receives the backscattered signal H.;x; plus noise

ni,

(3.4) y1 =Hu x; +ny.

Step 2(a): The transducer array transmits xo = X(y;) which, in general, is a
function of y; allowing the system to exploit information about H, in the signal y;.

Step 2(b): The transducer array receives the second backscattered signal,

(3.5) y2 = Hep X2 + no.

The noises ny, ny are i.i.d complex normal random vectors with zero mean and co-

variance matrix o?I. For a Rayleigh scattering medium, y,; is complex normal with
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a mean of E [y;] = 0 and a covariance matrix given by

Ry1 - E[Yly{{]

(36) = > wRi(x1) + 0T,
=1
where
Je () by (r) by (r )HIhT( )x1 |2dr
o7

(3.8) o= /ﬁ(r)dr, l=1,...,V,

(3.7) Ri(x;) =

and 7;(r) are the autocorrelation coefficients of the scatterer distribution. Our goal is
to estimate v = [y1, ..., 7], the fixed non-negative, Rayleigh scattering reflection
powers (intensities) that are determined through the statistics of the scatter coeffi-
cients {d;}. The interpretation of the scattering magnitudes can be stated as follows:
when the number of random scatterers is large, a neighborhood of these scatterers
undergo multiple scattering which averages out asymptotically to yield a constant
scatterer reflection power for the particular region of interest. Figure 3.2 illustrates
this procedure. The imaging area is divided into V cells and {;}}_; denotes the
average scatterer reflection power in the cells.

Step 2 (i.e., 2(a) and 2(b)) can be repeated to generate a sequential n-step pro-

cedure where the n transmitted signals would be x; = x;(y1,¥2,...,¥j-1), J =
1,2,...,n. For the n-step procedure, the sequence of received signals are distributed
as

vilx; ~ CN(OR ), J=1,2,...,n,
(3.9) RYj = Z% i X] {Yk}k 1)) + 0’1

Given the observations yi,...,y;_1 at any step j, the objective is to design the next

transmitted signal x;(y1,...,¥;-1) in order to improve the estimator performance.
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3.3 Mean squared error calculation

We divide the analysis of the MSE into three parts: The one-stage estimator,
an optimal two-step non sequential design for estimation and a two-step sequential
design estimator. In the general setup, our goal is to design a sequence of experiments
to improve upon the performance of a one-step estimator under the constraint that

the total transmitted energy, Ey is fized.

3.3.1 Omne-step estimator

Given N sample observations of y; (W x 1), an estimator 4, ({y1,}4_,) can be

obtained by least squares fitting of 1, ...,y to the set of W? equations,
R T v
(3.10) Ry, = 5 ot = 3Rl + o1
Equation (3.10) can be rewritten as
M7, = vec (f{yl - 021) ,

where M = [vec (Ry(x1)), ..., vec (Ry(x1))] and vec(X) returns a vector obtained
by stacking the columns of the matrix X. Given (3.10), the LS estimate of - is given

by,

A~

(3.11) 1 = (M7M)" Mfvee (Ry, — 1)
The MSE for the one-step estimator can be written as

MSE, = E[(7; -7) F )"
1

1 1

(3.12) = MM) T (MM

where

A~

I1=N MPE [ Vec(f{y1 — Ry, )vec(Ry, — Ryl)H] M.
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Using the fourth-order moment property for complex Gaussian vectors described in

Appendix 3.7,

(3.13) IL,; = tr[R;(x1)Ry,R;(x1)Ry,].
Furthermore,

(MHM)” = vec (R;(x1))" vec (R;(x1))
(3.14) = tr[R;(x1)R;(x1)].

Specialization to the single dense scatterer case

For a single unknown dense scatterer (), the LS one-step estimator of its reflec-

tion power from (3.11) and the corresponding MSE; from (3.12) become

tr (Rl(xl)(f{y1 — 02I)>

(3.15) %1) (y1) = tr (R3(x1)) ’
1 (P (Ri(x)) o!
MSE: (x1) = N ( tr? (R(x1))  tr (Ri(x1))
20°ytr (R} (x1))
(3.16) tr? (R3(x1)) ) '

Note that though the received signals are corrupted by complex normal noise, the

estimate 3\") is real as both matrices Ry(x;) and Ry, are Hermitian symmetric.

3.3.2 Two-step non sequential design

We find the optimal two-step non sequential energy design for estimating a scat-
terer reflector power 7, of a dense scatterer. For an N-step non sequential procedure,
the energy allocation between the various steps is determined a priori and indepen-
dent of the measurements at each time step. We assume we transmit a fixed unit
norm waveform v and design only the energy allocation between the various steps.

In other words, the transmit signal at time step ¢ is given by x; = /E;v. For a
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N-step non sequential process, the set of estimates of ~; is given by

o tr (Rl(xi)(f{yi—azl)> |
(3.17) T (yi) = RG] i=1,2,...,N

and the corresponding MSE is

_ L (e®i), o
MSEu(x;) = N( PRIx) | (RIK)
20%ytr (R (x1))

(3.18) ),¢:1,2,...,N.

r* (Ri(x:))
From (3.7), we have R;(x;) = E;Rq(v). Substituting this expression in the MSE

term, we obtain

L 1(PREI6) 1 1 he®Y)
(319058 (x,) N(tr2<R%<v>> TER®e) T E 2 ®m) )
(3.20) = t0+SlleRi+Sl\tI2R2’ i=1,2,...,N,

where

(3.21) o }V%

(3.22) t ]if—iztr((R <<‘;))> ,

3.23 ty = ! 1

(3.23) : T Nu@®o)

and SNR; = E; /0% i=1,2,...,N.
The N-step non sequential estimate of 7, can be written as

N (1)
~(N Z wyiy
(3.24) AU = RalER
Zi:l Wi

where {w;}Y | are the weights. These weights are optimally chosen to minimize the

MSE of the overall estimator. The MSE of the N-step estimator is given by

MSES = B |3 - )
Zi\il w;MSE;
(Eﬁ\;wir |

(3.25) -
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where the last equality follows from the fact that the NV one-step estimators are inde-
pendent. Minimizing MSE%N) with respect to the weights w; subject to a constraint

on their sum 21111 w;, we obtain
(3.26) W = ——=——

Substituting the expression for weights from (3.26) in (3.25) yields,

1
No_ 1
i=1 MSEU

(3.27) MSEM =

The objective is to minimize the MSE expression in (3.27) subject to an energy
constraint 21111 E; < FEy, where FEj is the total available energy. The energy con-
straint can be written as

N
(3.28) > “SNR; < SNRy,

i=1
where SNRg = FEy/0?. For a two-step process, the goal is to find the optimal SNR;
and SNR, that minimizes MSE&Z). Since MSEy; o 1/SNR;, an optimal solution
satisfies the energy constraint with equality. If not, we can always scale the energies
to satisfy the constraint with equality and obtain a lower MSE. Substituting for the
expressions of MSE;; from (3.18) in (3.27), the derivative of (3.27) with respect to

SNR; is given by

(3.29)
8MSE§2) _ MSEH%% + MSE12 %I\é[l%]}f{lll _ MSEHMSElg (8MSE11 + 8MSE12)
OSNR, MSEy; + MSEq (MSEy;, + MSE;,)” \ @SNR, ' 9SNR,

Setting the derivative to zero yields

1 8MSE11 1 aMSEH

(3:30) (MSEy)? 9SNR, | (MSEp)? 9SNR,

=0,
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where
0MSE11 _tl 2t2

3.31 = —

(3:51) OSNR; SNR}  SNR}’
0MSE12 . tl + 2t2
OSNR;  (SNRy—SNR;)?2 = (SNRy — SNR,)3’

t 2t
(3.32) = 2

+ )
SNR>  SNR;
where the last equality uses the fact that SNRy = SNRy — SNR;. Substituting the
above expressions and the expressions for MSE;, ¢ = 1,2 from (3.20) in (3.30), we

obtain

(3.33)

1 —ty 2ty 1 t 219
7 ¢ 2 = 3] = 7 ¢ 5 T 3 )

(to + 55 + avre)” (SNR1 SNRl) (to + svi; + s’ (SNR2 SNRQ)

The optimal solution requires a solution to a sixth order equation. By symme-
try, the value of SNR; that minimizes MSE%Z) will also be the value of SNRy that
minimizes MSE&Z). Then SNR; = SNRy; = SNRg/2 will be one solution satisfying
(3.33) but it remains to be verified whether this solution is a local minima or a local
maxima. Further the minima could also occur at the end points. In order to evaluate
whether the solution minimizes or maximizes the expression, we need to compute the

second order derivative of the MSEgz) with respect to SNR;. Computing the second

derivative using the expression of the first derivative in (3.29) we obtain

9?MSE 2 <MSE12 OMSEy; | MSEy 8MSE12>

OSNR,* B MSE;; + MSE» \ MSE;; 0SNR; ~ MSE;; 0SNR,4

(L [oMSE, 2 (OMSE, N
MSE?, | 9SNR;*> MSE;; \ 9SNR,

2 2
(334) (L B, MSE122 2 (8MSE2) |
MSEZ, | 9SNR,> MSE;, \ 9SNR,
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where

82MSE11 2t1 6t2
3.35 - = +
(3.35) OSNR,* SNR? = SNRj
(3.36) 0?MSE _ 2t by
' OSNR,* SNR3 SNR;

OMSE;;  OMSE12 92MSEj;
OSNR; ’ OSNR; ’> OSNR;2’

6;;}%52 in (3.20), (3.31), (3.32), (3.35), and (3.36) respectively at SNR; = SNR, =

Evaluating the expressions for MSE;; and MSEs, and

SNRy/2, we obtain

MSE;;(Ey/2) = MSE(Ey/2) =ty + 812\th1{0 + Sif;g
OMSE, _ OMSEp I (I
OSNRi |g=g,;2 OSNRy |p—g,;2 SNRZ  SNR]

9*MSEy _ ’MSEp, 16ty | 96ty
OSNR+® p—ga OSNRi? |2 SNR] - SNRy

Substituting the above values in the second derivative expression in (3.34), we have

9*MSE{” _ 2 et 96k 2 (—4t1 16t )2
OSNR:? |p_g2  MSE? | SNR)  SNRg MSEy \SNRZ SNR]
32
3.37 = ————— (tot1SNRJ + 6tgt,SNR] — 813) .
(3:37) MSESSNRS(“ o + 6ot SNR; — 88,)

Hence for the solution F = Ey = Ey/2 to be a minimum, the following condition

must be satisfied,
(3.38) tot1SNRG + 619t SNRE — 82 > 0.

For a given set of parameters Ry(x;) and a fixed waveform v, the SNR should satisfy
the condition in (3.38) for the equal energy allocation to be a solution. Figure 3.3
plots the MSE%Z) using the expression in (3.27) for varying values of E;/FEy between 0
and 1 at different SNRq’s for a channel defined by R;(x;) and a waveform v chosen at
random. The second derivative of the MSE is shown along each curve corresponding

to a particular SNRy. We observe that for all SNRy whose second derivative is non



93

SNR=-6.0206dB SNR=-4.437dB
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Figure 3.3: Plot of MSE\? versus E, /Ey for varying SNRo.

negative, the MSE attains a minimum at £; = Fy = Ey/2. On the other hand, if the
second derivative is positive then we have local maxima at Fy = Fy = FEy/2 while
the minima occurs at the end points, where all energy is allocated to either the first

or the second step.

Comparing design with linear Gaussian model

At low SNR, the MSE;; can be approximated as

0’4t2
E?

(3.39) MSEy; ~
and the corresponding two-step estimator is given by

4

/
3.40 MSE® ~ 72
(3.40) ! E? + E2

The MSE was optimized under the energy constraint E; + Ey < Ejy. For the two-
step non sequential design in a linear Gaussian model discussed in Chapter II, we

minimized the two-step MSE give by

2\
3.41 MSE® = 7 2m_
(3.41) B 1B
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- — Gaussian
—— Rayleigh

Figure 3.4: Contours of constant MSE for the Rayleigh and Gaussian case.

subject to the same constraint £y + E, < Ejy. This suggested that any possible
solution to F; and Fj satisfying the constraint with equality is an optimal solution.
In Fig. 3.4, we plot the contours of constant MSE for the Rayleigh and the Gaussian
channel in the single dense scatterer case. For the Rayleigh channel, the optimal
solution to the problem will lie at the end points of the support of E; and FEs, since
a larger circle indicates a smaller SNR and the largest circle that can be drawn to
intersect the constraint line F; + Fy = Ej is that circle which touches the two end
points of the straight line at Fy = Ey and Fy = FEy. From our derivation in the
previous section, the second derivative becomes proportional to —t3 < 0 at low SNR

indicating that F; = Fy = FEy/2 is a maxima in this low SNR case and not a minima.

3.3.3 Two-step sequential design

For a two-step sequential design, we search for a waveform x5(y;) which yields a
lower MSE than that achievable using x; under the constraint that E [E} + F] < Ej

where F; and Ej are the average energies used in the first and second transmissions
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respectively. We assume here that the spatial properties of x; and x5 are fixed, and
go after the energy allocation between the two steps that minimizes the MSE. The

transmitted signal at the second step x,(y1) can be written as

(3.42) Xo(y1) = VEa(y1) = =V Exy(y1)x1,

Tl =
where Ey(y1) = ||x2(y1)||%, E2 = E [||x2(y1)]|%], E1 = ||x1]|?, and X; is the normalized
version of x;. We first look at the two-step design for a single scatterer case. Let
%1)(y1) and %”(yg) be the LS estimates of 7; obtained from the two steps by
transmitting signals x; and x»(y;) respectively. The overall two-step estimate of ~y
is

~(1 ~(1
(3.43) o _ e’ v) Al (vs)
. 1 - )

’UJ1+’UJ2

where the weights w; and wy are chosen to minimize the MSE. The MSE of the

two-step estimate is

MSE, = E [(%2) - 7)1 = By, lEym [(%2) N 7> 2”

(344) = EY1 [MSEQ‘Yl] y

where

w}@3 (1) = 7)? + w3 (MSE, (x2(y1)))
(w1 + w2)2

MSE2|y1 =

2
Minimizing MSE,|y; with respect to w; and ws, we get w; <%1)(y1) — 7) = woMSE; (x2(y1))-

Substituting for the optimal weights in equation (3.44), the two-stage MSE is

(3.45) MSE, = E

v
1 1
(Wp(m)—'y)? + MSEl(XZ(Y1))>

In Section 2.3 of the previous chapter, the optimal solution to the two-step se-

quential energy allocation procedure for the additive Gaussian channel model was
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found to be a thresholding strategy. A similar thresholding solution to energy at the

second stage can be written as,

Ao\ 2
(3.46) Ey(y1)=A1 ([%] > P) ;

where (-) is the indicator function and A is chosen to satisfy the energy constraint.
This solution implies that if the particular realization of 7; was closer than average
to the true value, then it is fairly accurate and thus there is no need to retransmit
energy.

We first look at the solution to this problem at low SNR (SNR = %) At low

SNR, the MSE for the two stages can be approximated as

H
(3.47) MSE;(x;) =~ NG
H
A MSE _
(3 8) S 1(X2(Y1)) NE%(yl)’
where
4
o
Hzi,v.
tr (R3(X1))

When N is large, the averaging associated with first estimate of + drives the stan-

INCOPN
dardized MSE (M) to asymptotically zero mean unit variance normal ran-

v/ MSE1 (x1)

dom variable, n;. Substituting for n; and MSE;(x;), MSE;(x5(y1)) from equations

(3.47), (3.48) into equation (3.45), the MSE for the two-step design is

H n?l(n? > p)
MSE; = — Ey, |——
SN lEf +H%E22(YI)}

' N TR Al E?

So our goal now is to minimize this two-step MSE for the optimal energy allocation

between the two steps subject to the energy constraint which can be written as

(3.50) Ey, [E1 + Ea(x2(y1))] < Eo
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Substituting the suboptimal energy solution from equation (3.46) into (3.50), we

obtain

Ei+AE[I(n]*>p)] < E
(1-a)

(3.51) A < EOW,

where o = % is the fraction of energy allocated to the first step. Putting back the

constraint into the MSE, expression in equation (3.49) we get

H npf(my >p) | 0il(nf < p)

MSE, = E
/OO n% f(nl)dnl
(3.52) + % [—\/zﬂzeS +1-— 2Q(\fp)] )

NEG ™ | 2 4 <nl(1_a> )2 a?
2
VP a? +n? ( (1-0) )
where the integral is evaluated numerically. Minimizing MSE, in the above expres-

2Q0/7)
H
= — |2
NE02<
200/7)

sion, the optimal solution to p and a and the corresponding MSE at low SNR is

found to be
Er
(3.53) Popt A 08885, oy = —22% .66,
Ey
H
(3.54) MSEs(71) ~ 06821 5 = 06821 MSE; (1)

0

corresponding to a reduction in MSE by 68%. Figures 3.6 and 3.7 show the analytical

(solid line) and simulation (dashed line) plots of the gain = ﬁggf as a function of p
for ape and as a function of a for pgpy at SNR = —10dB. Since ﬁggf < 1, we obtain

a reduction in MSE using our sequential design approach. The plot of gain in MSE
vs. SNR corresponding to ape and pope at low SNR is shown in Fig. 3.8 through

simulation (dashed line) and analytically (solid line).
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Our design procedure is more critical at a lower SNR for the following reason. It
is important to note that the solution to xs(y;) and the weights depend on the value
of v which is unknown. However, if we are given information of the form v, € [y4, 73]
for any —oo < 7,4, v, < 00, then it is possible to incorporate this knowledge in making

the optimal decision for x, by replacing v, with 7, in (3.46) :

~(1) B B 2
o mio-ar([Then )

Ei(
‘\/_ 10—7) ‘ is also

where v, is a guess of ;. Since 7, is bounded, the guess term
bounded. For a typical low SNR scenario, the energy transmitted tends to zero
thereby making this term negligibly small. As a result, there is no loss of optimality
due to the guess factor 7, in the solution in (3.55). To demonstrate this concept, we
plot the gain in MSE versus the error in the guess of v for varying SNR in Fig. 3.9.
The figure validates the fact that as SNR decreases, the error in the guess of v plays

a negligible role in the gain in MSE.

Performance under non negativity constraint

The performance of the one-step LS estimator of 8 was described in Section 3.3.1
without imposing the restriction that ~ is a non-negative quantity. The LS solution
(7,) allows for negative estimates of 4. In practice, quadratic programming should
be used to solve for 4 when v > 0. For a single dense scatterer, the constrained

solution (7, > 0) can be written as

(3.56) e =301 (30 = 0).
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Denote MSE] as the one-step MSE of the constrained LS estimator. MSE{ can be

2]
. 2
= E (%1) - 71) 1 (%1) > 0) -l (%” < 0)‘ }

i 2
= E (%1)_71)

evaluated as follows:

MSE] = E %1)76—%

1(30 > 0) +921 (5 <0)

~(1) 2 ~(1)
= MSE, |E | (D) 1 (At | 2
! (x/MSE1> << VMSE, | = VMSE;

2 ~(1)
71 71— —N
3.57 + I <
( ) MSE; (( vMSE; ) \/MSEl)
When N is large, the averaging associated with first estimate of « drives the standard-

\/ MSE1 (x1)

variable, m;.

INCOPN
ized MSE <w) to asymptotically zero mean unit variance normal random

(3.58) MSE{ = MSEE [m{I(m; > —s1) + si1(m; < —s1)]

where s, = — == Simplifying (3.58), we obtain

(3.59) MSE] = MSE; <1 — siexp(—s7/2) — Q(s1) + sf@(sl)) ,

1
V2T

where Q(z) is the Q-function given by

_ L Ooe—t2/2
(3.60) Qz) = Nor: / dt.

At high SNR, MSE{ ~ MSE,, This follows from the fact that for N large, and high

SNR, s; — oo, and hence

S§1—00

MSE{ = lim MSE; (1 — siexp(—s1/2) — Q(s1) + sz(sl))

1
V2r
(3.61) — MSE,.
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Figure 3.5: Plot of the one-step MSE as a function of SNR for the constrained and the unconstrained
solutions.

Similarly, at low SNR, s; — 0, and therefore

s1—0

MSE] = lim MSE; (1 — syexp(—s1/2) — Q(sy) + s%Q(sl))

1
2T
MSE;

2

(3.62) =

Thus the performance of the new estimator under the nonnegativity constraint
is the same as the performance without the constraint at high SNR and there is a
3dB gain in performance at low SNR. The performance of the unconstrained and
the constrained solutions is plotted as a function of SNR for the one-step strategy in
Fig. 3.5. Using the same type of two-step design applied for the unconstrained case,
we derive an expression for the two-step constrained MSE in Appendix 3.6. Further

we show that the gain in this constrained case for low SNR is

MSEC(%)
3.63 2 7~ 0.1263
(3.63) MSE; (71)

and all the above discussions regarding the optimal solution and the guess of ~

approach can be directly extended to this constrained optimization.
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Figure 3.6: Gain(aopt) vs. p. at SNR = —10dB.

3.4 Conclusions

The problem of imaging a Rayleigh scattering medium using an array of sensors
rises in many applications. We obtained the MSE for the LS solution to the scatterer
reflection powers of the dense scattering regions. For a two-step sequential design,
we found the optimal transmission scheme that minimizes the MSE and proved
that we can gain over conventional one-step strategies. The gains in MSE obtained
analytically are verified through simulations. We also extended the results to the
constrained optimization case. One strategy for extending this result to the case of
estimating a vector of Rayleigh scattering magnitudes is to sequentially perform two-
step procedures on each of the dense regions in space. We also intend to solve the
problem of optimizing the transmitted spatial waveform rather than just looking at
the energy allocation, a topic that is addressed in Chapter V of this dissertation. In
addition, we need to generalize this approach from a two-step method to an iterative

sequence of measurements.
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3.5 Appendix: time reversal imaging

In this appendix, we analyze the performance of time reversal imaging for a ho-
mogeneous medium with single scattering in the presence of noise under energy
constraints. We use the Cramer Rao bound as a measure of performance and show
that the optimal waveform design at both the steps of a two time step process is the
optimal beamformer, i.e., time reversal does not provide any gains under these con-
ditions. Future work would be to provide a similar analysis for multiple scattering in

random media, as it is under these conditions that time reversal has its advantages.

Introduction

In the last decade, there have been many experimental and theoretical develop-
ments involving the concept of time reversal. In time reversal, an array of trans-
ducers receives signals from a localized source, time reverses it and retransmits into
the medium to focus near the source [53]. It has been shown that the cross-range

resolution is better in a random medium than in a homogeneous medium, both exper-



104

imentally [54,91,153] and in theory [10,21,47,116]. This is because the rich scattering
in a noisy random medium tends to carry more information about the source and
the phenomenon is termed as super-resolution of the time reversal process in random
media [47].

The applications of time reversal can be broadly classified into two categories -
focusing or the ability to localize energy on particular points (scatterers) of a target
and time reversal imaging, i.e., in the context of recovering the target scattering
characteristics. For the purposes of focusing energy using time reversal [76,121,122],
the measured fields are time reversed and transmitted back into the medium to enable
focusing, a term often referred to as physical time reversal. Iterative time reversal
techniques [107] have also been used to achieve selective focusing. In [81], the concept
of adaptive beamforming [37] and interference cancellation is used to focus energy at a
specified location. This has led to extensive applications in ultrasonic nondestructive
testing (finding cracks and defects) [77], medical therapy (detection of tumors and
kidney stones) [163] and military applications (submarine detection, mines or objects
buried under sediments) [70,97,160].

In computational time reversal imaging, the received signals are back propagated
into a fictitious medium to form the image of a random scattering medium [20]. The
fictitious medium usually tends to be a homogeneous medium with constant sound
speed where the channel characteristics are completely known. This computational
time reversal process is also termed as migration, or back propagation in geophysics
[17,32], and in x-ray crystallography respectively [113].

Since back propagation into a homogeneous medium in general is not the optimal
solution, researchers have focused attention on imaging a random media. It is shown

that the random Green’s function can be replaced by its expectation because of the
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self averaging property of time reversal [19,116]. Using the above property and the
moment formula [69, 137], the random Green’s function is approximated through
the Green’s function of the homogeneous medium and the effective aperture, and
this result is used to perform interferometric imaging in [20]. In [27], wideband
time reversal imaging of an elastic target is performed in an acoustic waveguide
by modeling the unknown random Green’s function using a set of parameters and
determining them via a genetic algorithm by employing a cost function obtained
through the quality of the time reversal image.

While there has been much study of the performance of time reversal retrofocus-
ing methods for both deterministic and random scattering environments, the per-
formance of time reversal imaging methods in the presence of transducer noise and
unknown transducer position has not been thoroughly studied. Uncalibrated arrays
are especially a problem for radar applications of TRM due to small illumination
wavelengths, amplifying positional uncertainty and distorting the estimated scatter
field. Additive noise introduced at the receiver before and after time reversal will
also degrade TRM performance by increasing estimator variance. The time reversal
probing method considered here takes a double noise hit due to the combination of
receiver noise seeping into the transmitted time reversed signal and also into the
received backscatter signal. In this report we systematically study the effect of such
noise and sensor calibration factors on the imaging performance of TRM and com-
pare the same with the conventional beam forming methods under the constraint
that the energy transmitted in the two cases is the same. The imaging performance
is measured by the Cramer-Rao Lower Bounds (CRB) on variance of any unbiased
scatter-coefficient estimator. The CRB permits quantitative comparisons of TRM

to conventional imaging methods independently of any specific estimation or image
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reconstruction algorithm.

Mathematical description of time reversal probing

We assume the Born approximation channel model which ignores the effect of
multiple scattering. Furthermore, we assume that the scattering coefficients are a
set of deterministic parameters to be estimated. Hence the channel can be written as
H., = HDH”, where H is the homogeneous Green’s function presented in Section
3.2. The set of received signals for time reversal probing is similar to the set of
equations presented in Section 3.2 except that the transmit signal at the two time
steps x; and x»(y;) have a specified structure as a result of time reversal probing.
The time reversal probing mechanism for imaging of the scatter cross section in each
voxel follows a 4-step process.

Step 1: The transducers first send x;, the projection of the signal z onto the beam-
steering matrix By, i.e., x; = B;z.
Step 2: Next, the transducers receive the backscattered signal, after it has traveled

through the channel H,,,
(3.64) y1 = Hgx, +n, = HDH'B,z + n,.

Step 3: Next, the transducers time-reverse the signal, amplify it by a factor a,

project it onto the beam-steering vector, and re-transmit, i.e., x, = Boy} = BoH*D*HYBiz*+
Bonj.

Step 4: Finally, the transducers receive the backscattered, time-reversed signal ys,

where
(3.65) y2 = Huxs+n, = HDH'B,H'D*H"B{z" + HDH"Bn] + n,.

The noises ny, ny are i.i.d complex normal random vectors with zero mean and a

covariance matrix o?I.
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3.5.1 CRB for scattering coefficients

How well does probing the medium with the time reversal mechanism described
above permit the estimation of d? We use the CRB to generate lower bounds on the
variance of any unbiased estimators which use the measurements described above.
First, we consider the bounds on estimation of d via the measurement of y; to
provide a baseline of the possible performance of a non-time-reversal measurement
method. Then, we calculate the bound on estimation of d via the measurement
of ys, ie., the performance using time reversal. We consider the case of calibrated
arrays, i.e., known transducer positions, in this section.

The FIM (CRB™) for a set of parameters 6 given a vector of complex normal
observations with mean (@) and covariance matrix R(8) is given by [75],

(3.66)

wo), = 2re { 2 R0 O [ro0) 7 R 0) T

where Re{-} indicates the real operator and I(0) is the V' x V Fisher Information
Matrix. The FIM above is defined for real parameters while the parameters d are

in general complex. If the FIM for the set of real and imaginary parameters, 8 =

- . Re(M) Im(M)
[dRe, dim] , is denoted by 2V x 2V matrix , then the FIM

—Im(M) Re(M)

for the set of complex parameters is given by 2M [75]. In the following section, we
compute the CR lower bounds of scatter coefficients and attempt to find the best
spatial beam forming matrices B; and By which minimizes the CRB for a general

beam forming and TR methods.

Optimal beam steering for calibrated probing without time reversal.

Since both B; and z are in our control, it is enough to optimize over a beam

steering vector x; = B z.
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Considering the measurement y; as given in (3.64), the distribution of y is
(3.67) y1 ~CN (HDH"x,,0°I) .
Then the derivative of the mean p, is given by

(3.68) O0) _ He.eTHTx,
adiRe

where e; is vector with all zeros except for a one in the i*® place. The FIM; for the

real part of the scattering coefficients would be

2, Jow(9)" 0p(6)
RG(M>Z,J - R { 8d2RC adee

— %Re {e;prHx”{(e;TFHHHej)e;prTxl} )
The FIM and CRB for the complex parameters is then given by
(3.69) FIM; = % {diag*(H"x,)(H"H)diag(H"x,) } ,
(3.70) CRB, = — {dlag (H"x,)(H"H) 'diag ™" (Hx;)"}

Our goal is to find the best x; = v that will minimize the CRB for the scatter
coefficients. Since the minimization of the CRB over v has no closed form solution,

we find a suboptimal solution by maximizing the trace of the fisher information

matrix FIM;. The trace of the FIM is
4V
_ TeyT 12 (vTH
(3.71) r(FIMy) E FIMy,;,; = = E_l le; H v|*|H"H]|; ;.

We maximize the above expression of the tr(FIM;) subject to the constraint on
the energy transmitted, i.e., ||Biz|* = ||v|? < E where F is the total energy.
Solving using Lagrange multipliers, the normalized optimal v, v, is the eigen vector
corresponding to the maximum eigen value of the matrix H = SV hehy[[hy)?.

The optimal FIM; is then given by

4E
(3.72) FIM;, = Foliag*(HTvom)(HHH)diag(HTvOpt).
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Optimal FIM for calibrated probing using time reversal : bi-static case

In a bi-static case, we observe both the received signals y; and y,. We need to

obtain the best possible v and By for the new Fisher Information Matrix given by,
FIM, = FIMy,,,(0)
= —E [V210g [y, Y2|9)}
= —E[V?(log f(y1|0) +log f(ya[y1,0))]
= —E[V?og f(y110)] — Ey,y, [Vlog f(y2|y1,0)]
= FIMyy, (0) — By, [Ey,ly, [VZog f(y2]y1, 0)]]
= FIMyy, (0) + Ey, [FIMy,y, (0)],
where y; ~ CN(HDH”x,, 0%T) and y,|y; ~ CN(HDH?Byy;, o%1).
We only need to optimize the second term for the best possible B, subject to an
energy constraint as the first term is independent of B;. We once again maximize

the trace of the Fisher Information Matrix over all possible Bs, i.e., maximize the

trace,

4 1%
(3.73) tr (Ey, [FIMy,,]) = — ZEYl [[H" B,y 2(HH),,]

i=1

subject to the energy constraints E [||Boy?t||?] < Es, ||[v||*> < Ey and Ey + Ey = E
where E; and FE, are the energy used in the first and second transmissions. Using

Lagrange multipliers and setting the derivative with respect to By to zero, we get
4 N Hre o BT (HTHY) A

(3.74) (? ;H eel H' (HTH"), ; — >\21> B, = 0,

where the energy constraint is Fy = tr (Bf B, (Ey, [yfyﬂ )) and A, is the Lagrange

multiplier variable.

Using the above equations, we can generate a rank one solution to By given by

B, = c;vovi where ||v,]|? = 1. Substituting for By back in equation (3.74) and in
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the energy constraint, we get the optimal vy = vop and ¢y = % Thus the Fisher
Information Matrix using time reversal is
FIM, = FIM,,,(0)+Ey, [FIMy,,(6)]
= %{diag*(HTxl)(HHH)diag(HTX1)+
|co|*Ey, [|nyf|2diag*(HTV2)(HHH)diag(HTV2)}}
— % {diag"(H"x;)(H"H)diag(H"x;) + E» diag*(H" vop) (H"H)diag(H vop) } -

FIM; depends on x; only through the first term and hence the optimal solution to

x; is the same as before, i.e.,.x; = \/E1Vqp. Hence

4B +E) . :
FIM, = %dmg (Hvop ) (HH) diag(H vy )
AE ., ‘
(3.75) = —diag (H vop ) (H H)diag(H vp )
(3.76) = FIM,

This analysis proves that beam forming alone is optimal with regards to maximiz-
ing the trace of the FIM for the single scattering model. Nevertheless it would be
worthwhile to study the optimality while minimizing the CRB for multiple scattering

models.

3.6 Appendix: two-step sequential strategy, constrained case

The constrained solution for a two-step procedure is given by

~(1),¢ ~(1),c
~(2)c _ wlﬁ : (y1) + wz% ) (y2)
(3.77) 7= ’
w1 + wo

where ﬁil)’c(yl) and ﬁil)’c(yg) are the constrained LS estimators of v; obtained from

each of the two-steps, i.e.,

W) = A1 () 2 0)

71y = A1 (3 (y2) 2 0).
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The corresponding MSE of the constrained two-step estimator can be evaluated as
¢ ~(2)c 2
MSE; = E |(5%° =)

2
Ey1 |:Ey2y1 |:<7§2)7 _'71) }}

(378> = Ey1 [MSES‘YI] )

where

w31 (y1) = ) + w3 (MSES (xo(y1))

2w1w2(%1)76()"1) —71)Ey iy, [(%1)76(}’2) - 71)]

(w1 + w2)2

(3.79)

The bias term in the expression for MSES|y; in (3.79) is

by = Eyy, [(%1)76(}’2) - 71)]
G0(y2) =1 (30(v2) > 0) = (3" () < 0)]

[ %1)(}’2) -n %1)()’2) - i
Bzl MSEl(Ez)\/MSEl(EQ)[ AISE(B,) ~ JMSEL(5y)
@{1)()’2) — 1)

71
vV MSE; (Es) o V MSEl(E2)>

where MSE, (E5) is the MSE of the second-step LS estimator which can be evaluated

= B

y2|y1

(3.80) -l

Y

using the expression in (3.20) for a fixed waveform v at energy Es. The expression

IS5 (5o} can be approximated by a zero mean unit variance random variable for
1 2

sufficiently large number of observations denoted by ms. Then the bias term can be

computed as

bg = MSEl(Eg) (mgl(mg 2 82) — 52](m2 < 82))
(3.51) — VABELED (e exp (-s2) - 52Qlea) )

where sy = 71/4/MSE;(FE5). As in the sequential design case, we choose weights

2
wy and wy proportional to 1/ <§§1)’C(y1) — 71> and 1/MSES(x2(y1)) respectively.
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Substituting the expression for the weights in (3.79) and evaluating MSES, we obtain

B (37 () 71)2 MG ))

MSE; = 5 5

(% (y1) — 71> + MSE{ (x2(y1))

2 C
20, ( “(y1) — %) MSES (x2(y1))

(3.82) + E ; 5
((%uc(}’l) - 71> + MSE] (Xz(Y1)))
~(1),c
Let my. = R TG Y MSES can be rewritten as

\/MSE, (E;)

mlCMSEl (El) + MSEC (EQ)
E |: QmeICMSEl(El)MSEi (EQ) :|
(m2.MSE, (E;) + MSE$(E»))?

(3.83) +

where MSE{(x2(y1)) is replaced by MSE](E>) since the energy of transmit signal

x2(y1) is Ea(y1). At low SNR, we proved in Section 3.3.3 that MSE,(E;) ~ 5.
1

Further we showed earlier in this section that the MSE of the constrained estimator

at low SNR is MSE](Fs) ~ MSE;(F3)/2 ~ Similar to the two-step sequen-

2NE2
tial design for unconstrained estimation, we look for a suboptimal solution to the

energy distribution of the form Ey = AI(m?, > p). Substituting the expressions for

MSE; (E;), MSE{(E,), and Es in the expression for MSES in (3.83), we obtain

H |:{ 2E§m%c 4E§E1Ab2mzfc } [( 2 > )
ONE E2 T 2Am?, (B2 4 2A%ml)? ’

+E2

f( e <P)

2
mi.

2 2,02
Ef +2A°m7,
3
My

E? +2A2m3)

~ MsEf () (2658 | 12, > p)

+4E3E AbE [( SI1(m3, > p)

2E2

(3.84) +ﬁ [mid(m7, < p)]) :
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The distribution of m;. is given by

Plmic <z) =19 Q(z) T =—5

The expression for MSES(E1, p) in (3.84) can be further simplified using the results
from integral calculus provided in Appendix 3.8 and minimum error is obtained by
numerically evaluating the expression on a grid of F; and p. Then the optimal

solution is given by

(3.85) MSES

2, opt

~ 0.1215MSES.

3.7 Appendix: results from matrix theory

Let AR, = % 22;1 x;x! — R, and AR, = % 22;1 yiy? — R, where x; and y;

i
are zero mean complex normal i.i.d with covariance matrices R, and R, respectively.

Furthermore, E [x;y;] = R,, and E [x;y,] = 0. Then the following results hold:

(3.86) E[AR,MAR,] = %nytr{Mny},
1
(3.87) E[tr{AAR,}r{BAR,}] = otr{AR,,BR,,}.

3.8 Appendix: result from integral calculus

An expression for the following indefinite integral is given below:

(14 a22?)?  2a*a?2®+1) 2

Y

/ ¥ exp(—a?)dr 1 exp(—z?) 1(a® + 1) exp(z)Ei(1, 2% + )
e

where F;(1,x) is the exponential integral given by

x> 0.

(3.88) Ei(l,x):/ooe}{ptﬁdt ,



CHAPTER IV

Energy allocation for detection in linear models

In Chapters II and III, we derived optimal energy allocation strategies for estima-
tion under two different channel models and showed more than 5dB improvement in
performance when compared to non adaptive procedures. In this chapter, we pose
a similar problem of optimal energy allocation for detection. Like in Chapter II, we
consider a linear Gaussian channel model and solve the two-step energy allocation
problem under the frequentist and Bayesian approaches. We show that such a two-
step approach yields a performance improvement of atleast 2dB over non adaptive

methods.

4.1 Introduction

The problem of detection of signals in noise has been studied in depth for many
years now. Signal detection is formulated as a hypothesis testing problem in the
theory of statistical inference [120]. In binary hypothesis testing, a decision is to be
made on the presence (H;) or absence of a target (Hy) based on a set of observations.
In a parametric setting, the observation X has a probability density function f(x;6)
based on the set of unknown parameters ¢ € ©. Under each hypothesis H;,i = 1,2,
the parameter 6 belongs to the set ©;, where ©; N Oy = ¢ and ©; UBO, = O. The

Hy hypothesis is commonly referred to as the null hypothesis, since it refers to the

114
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absence of target and H; is the alternative hypothesis. We can express the problem

as testing the two hypotheses

Ho:0 € 00X ~ f(x;0)

Hi:0 € 0,X ~ f(x;0).

The hypotheses are said to be simple when the sets ©g and ©, are singleton, i.e., Oy =
0y and ©1 = 0;. If either of the sets have more than one element, then the hypotheses
are said to be composite. Associated with these hypotheses are three main cost
functions: probability of false alarm (Pr4) (deciding H; when Hg is the truth),
probability of miss (Py) (deciding Hy when H; is the truth), and probability of
detection (Pp) (deciding H; when Hj is the truth).

There are two main approaches to hypothesis testing: the frequentist approach
and the Bayesian approach. In the Bayesian strategy, 6 is assumed to be a random
variable and a prior f(#) is assigned for 6. The prior probabilities on Hy and H; is

given by
(4.1) P(H;) =P €O, = / f(0)ae, =1,2.
O;

There is a cost assigned for making wrong decisions and the objective in the Bayesian
approach is to find a strategy to minimize the average cost. For a special case of

minimizing average probability of error, the cost function P, can be written as
(4.2) P. = PpaP(Ho) + Py P(Hy).

The optimal decision rule in this case is the Bayes Likelihood Ratio test (BLR) given

by

(43) ABLT :
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where 7) is the optimal Bayesian threshold

P(Hy)
4.4 =
44 " P
Rearranging terms in (4.3), we obtain
P(H|z)
45 ) s,

which is the maximum a posteriori test or the MAP rule. The Bayesian approach
only ensures best average performance with respect to the selected prior and provides
no guaranteed protection against false alarm and miss.

A frequentist approach to detection is to find a strategy to maximize probability
of detection (Pp) subject to a fixed false alarm level. A test is said to be of false

alarm level « € [0, 1] if

. < a.
(4.6) max Pp4(6) < a

which reduces to
(47) PFA(Q()) S Q.

for the simple hypotheses case. The optimal decision rule for a simple hypotheses in
the frequentist approach is given by the Neyman Pearson (NP) strategy. Let ¢(z)

be the decision rule defined by

1, decide H;
o(x) =
0, decide Hy

Then the NP theorem states that the optimal test ¢*(x) is of the form

;

L f(x;00) > nf(x;60)
O (x) =19 q, fx;00) =nf(z;6)
\ 0 f(x;01) <nf(z;060),
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where 7 and ¢ are chosen to satisfy Egy, [¢*] = a. This is also referred to as the most
powerful (MP) test of level a since the power function of a test ¢ is 3(0) = Pp(6).
The randomization parameter ¢ is necessary only if the cumulative density function
of the likelihood ratio, f(x;01)/f(x;6), has a discontinuity at 1 — .

If the likelihood is continuous everywhere, then the NP likelihood ratio test (LRT)

can be rewritten as

f(z[Hy)
LRT * f(:):|H0) Hzon,

(4.8)
where 7 is chosen to satisfy Ppa = P(ALrr > 1|Hp). Thus the LRT is identical to
BLT for the simple hypotheses case, except for the value of . Though most practical
applications are composite in nature, the simple hypotheses case has continued to be
a focus of interest for many applications as they are easier to solve and provides a tool
for obtaining closed form solutions to basic detection problems. For example, many
communication channel need an optimal decision rule for classifying M symbols based
on received observations which can be formulated as a multiple hypotheses testing
problem with each hypotheses being a singleton set, i.e., H; : 0 =6;, i =1,2,..., M.
Keeping in mind the energy constraint in many such problems, the focus of this
chapter is to find optimal energy allocation strategies to a detection problem with
observations gathered from a sequence of steps. We consider a simple hypotheses
testing problem in a classic linear Gaussian model under an average energy constraint,
where an optimal decision rule needs to be designed based on observations from a
sequence of steps. The goal is to find the optimal energy allocation among the various
steps satisfying the energy constraint that minimizes a particular error criterion.
The organization of the chapter is as follows: We describe the hypotheses test-

ing problem formulation in Section 4.2. We then find the optimal two-step energy

allocation strategy while using the frequentist approach in Section 4.3. We outline
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a drawback of the frequentist strategy for this particular problem and provide the
optimal two-step energy allocation for the alternative Bayesian approach in Section

4.4. We provide scope for future work in the conclusion in Section 4.5.

4.2 Problem formulation
Consider the following binary hypothesis testing problem

H029 == 90
H129 == 91,

where 6y and ¢, are known parameters. The set of observations for a linear Gaussian

model under each hypothesis is given by

Ho:y1 = 21600+ na,

(49) H1 ‘Y = LL’1¢91 + nq.

Signal z; can be intepreted as transmit power and n; is additive white Gaussian
noise (AWGN) with zero mean and variance o2, i.e., ny ~ N(0, 0?).
4.3 Frequentist approach

In the frequentist framework, the decision rule maximizes the probability of correct

detection subject to a specified false alarm level.
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4.3.1 Single step solution

Given x1, the Likelihood Ratio Test (LRT) for the observations in (4.9) can be

written as

_f
Abwr = f(y1; 6o)

1 22(6? — 6?2

= 2 <$1y1(91 - 90) - %)
91 $%91 Hy

= 2 <x1y1 B H§O77

We assume 6, — 6y > 0. Then 6y can be set to zero without loss of generality.
Furthermore, ; > 0 as any performance achieved by a negative x; can be achieved
with |z{|. Since 6;, and z; are known positive values, the LRT is equivalent to a
test of the form y; = 7. The optimal region of interest does not depend on the

parameters and hence the test is a Uniform Most Powerful (UMP) test. 1’ satisfies

/

(4.10) Ppa=a= Py >n|Hy) =1-N(n),

where « is the false alarm level. Denote 3 as the probability of correct detection.

Then for the one-step case,

(4.11) B = 1-NWN'1-a)-ad),

2103
(o

(4.11) with d = dy = @ = v/SNRy#;, where SNRy = E/0? is the signal-to-noise

where d = . Under energy constraint |r;|*> < FEj, the performance is given by

ratio.

4.3.2 Two-step design
For a one-step procedure, the transmitted power x; modifies the density of the

observation y; by a simple shift in mean. In a two-step procedure the received

measurement y; is used to determine the transmitted power at the second step.
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Specifically, we control the input x2(y;) at the second step based on y; to obtain
observation y,. Based on observations y; and 5, an optimal decision is made on
the hypotheses Hquvs.H;. The set of observations at the two time steps under each

hypothesis can be written as

p

Y1 = 1100 + 1
(4.12) He:{
| v2 = 22(y1)00 + 12
4
Y1 =x1601 +n
(4.13) ST SR
\ Y2 = To(y1)0h + na,

where n, ny are i.i.d zero mean and variance o? Gaussian random variables, i.e., n; ~

N(0,0?). The two-step log likelihood ratio test is given by

Sy, yo[Hy) 1

AiRT = 1OgmH>on7
(4.14) .
Ho
where
(4.15) %Zzg(mw—ﬁ?)
(4.16) o = (‘j_(@)y_y)

are the log likelihood ratios evaluated at the two steps separately.

We attempt to satisfy the average energy constraint under the null hypothesis Hy
while maintaining a specified false alarm. Such an energy constraint makes sense for
a sensor network in a remote location, where targets are rare. In other words, most
of the time, the null hypothesis is valid and threshold exceedances are false alarms.
An analogous formulation could be achieved for the miss probability under H;. Thus,

the goal is to find the optimal design parameters 1, x2(y;) and 1 to maximize the
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probability of detection (Pp) subject to a fixed false alarm level o and subject to an
average energy constraint Ey, [|z1]? + |72(y1)[?] < Ey. Without loss of generality, the
energy constraint can be rewritten as Eg, [2? + 23(y;)] < Ey. The objective function

is given by
(417)  H=Pp— pu(Pra—a) = MBx, [lr2]? + aa(y) ] — Eo),

where p and A are Lagrangian multipliers chosen to satisfy the constraints.
Before we optimize for x; and x5(y;), we derive expressions for Pp and Ppas. The

cumulative distribution function (CDF) of z; and 2z, under Hy is given by

4.18 F. (z|H = 1-
(118) (1Hy) Q)
z+t 2
(4.19) Pl Hy) = 1-q25kW/2)
t2(y1)

262 x2(y1)0? .. . . .
where t; = =5L and fy(y1) = “*z—*. Similarly the distribution under H; can be
written as,

zZ — t1/2
4.20 F, (z|H = 1-
(120) (:Hy) Q=27

(121) Fo(ely By = 1—Q<%<(ﬁ>)/2>.

Further the density of z; under Hy and H; satisfies the following relation,

(4.22) fa (2[H1) = f2 (2[Ho)e”.

Since there is a one-to-one mapping between y; and z; through (4.15), we refer to

the design parameter xo(y;) as zo(z1). Similarly ¢5(y1) = t2(21). The probability of
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correct detection (Pp) is given by

Pp

(4.23)

P(Zl -+ z9 Z T]‘Hl)

Em, [_P(Z2 > — z1|Hy, 21)]

- 7w—zl—txzn/2>]
o ( l

Ex, |Q (n A t2<z1)/2) e

tQ(Zl)

Y

where the last equality follows from the relation in (4.22). The probability of false

alarm (Ppa) is

P(z1 + 2o > n|Ho)

EHO [P(Z2 >n— Zl‘Ho, Zl)]

(4.24) Eu,

n—z +t2(21)/2
Q( ey )] |

The average energy constraint under Hy can be equivalently expressed as

(4.25) Eavg En, [ZL'% + x%(zl)} )

Substituting (4.23), (4.24), and (4.25) in the expression for the objective function in

(4.17), we obtain

tQ(Zl)

n—z +t2(21)/2>]

H EHO Q nN—z— t2(21)/2 el — ,uEHo Q
| tg(Zl)
—AEn, [73(21)] + pa + AEy + A2}
= Eg, |Q n=a—h(a)/2 e — puQ n= &t t(a)/2 - th(21)
i tQ(Zl)

+pa + MEy + A2,

tQ(Zl)

where A" = 0?\/6?. We now find the optimal #5(2;) and 1 that maximize Pp under

these constraints. Setting %—IZ = 0 for each z;, we obtain

exp (—L(n . t2<z1)/2)2) exp — pexp (—

2t2(21)

1
2t2(21)

m—a+w@vw)



123

Expanding the terms inside the exponentials and canceling terms common to both

sides yields

(4.26) n = log.(1).

The derivative of H with respect to t3(z1) is given by

OH Lexp(_(n—zl—t2/2)2)exp<Zl) (n—z1+t2/2)

8t2 V 2T 2t2 2t2\/t2
1 (77—21+t2/2)2) (77—21—152/2> '
4.27 —l—€ — —A.
(4.27) W Jar P < 2, 2o/l

Substituting for p from (4.26) and multiplying by exp (—n) on both sides, we obtain

oH 1 (n—21 = 1:/2)*\ (n—2 +1/2
oy = TP (21 —n) exp ( 21, 2ta\/T2
1 (n— 2 +1/2)"\ (n—2 —15/2 ’
4.2 NG B -
(4.28) T exp ( 2t, 2t91/To ’

!

where A" = exp (—n)\".
To solve for the optimal t, using the above expression, consider the following
parametric substitution:

t
(4.29) n—z=u t2—§2.

Substituting (4.29) in (4.28) and setting the expression for the derivative in (4.28)
to zero, we obtain

(4.30)
o (o 5 oo () (5 ) e () (M57) v

2 2ty 2 2,
Simplifying the above expression yields

1

(4.31) ta(21) = 3T(V)? exp (—u?).

Substituting t2(21) from (4.31) in (4.29), we have

u

2427\

(4.32) 2 = log,(u) — exp (—u?/2) —

1 2
W exXp (—U )
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The expressions in (4.31) and (4.32) yield the optimal solution to the transmit power
at the second stage as a function of the observation at the first step in parametric
form. Constants A" and j are chosen to satisfy the energy constraint and false alarm
constraint respectively.

Figure 4.1 illustrates the structure of the optimal solution, t3(z;) generated by the
parametric solution in (4.31) and (4.32) for various values of A" at fixed n ~ —2.3
and 7; = 1. This can be thought of as a plot of the energy function x3(z;) with
61 = 1 and 0 = 1. We observe that the optimal solution has mean greater than
zero. The intuition behind such a solution is the following: The distribution of z;
under Hy is N'(—t;/2,t;) while the distribution of z; under Hy is N (¢1/2,¢;). Thus
a realization of z; which is close —t; /2 implies that with reasonably high probability
the realization came from the Hy distribution. On the other hand if the realization of
21 18 t1/2 or greater, then with high probability, the realization came from H;. Since
we constrain the energy under the null hypothesis Hy, the solution assigns very low
or no energy at the second step for those realizations of z; which are —t;/2 or lower.
However if the realization of z; is high, then the algorithm is able to assign large
amounts of energy at the second step to gain on the performance of the algorithm
as the realizations were more likely from H;. However for very large z; values, the
algorithm resets the energy level to zero for two reasons. Firstly, increase of energy
levels for large z; are tightly controlled by the energy constraint. Secondly, for large
z1, the accuracy of the decision at the first step improves, reducing the need for
energy allocation to the second step. The test will clearly choose H; as the solution
in such cases.

Figure 4.2 shows the ROC curve for the optimal two-step solution (solid) with the

following parameters: 0 =1, 6y =0, 6, = 1, £y = 1. We implement the optimal two-
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step solution as follows: We fix a false alarm level of o by choosing p appropriately.
We then take a grid of values of x; between 0 and 1; for each value of x1, we find
the optimal z5(z1) which satisfies the energy constraint by a numerical search on
the values of \”. We then find the optimal 2; and the corresponding z5(z;) that
maximizes Pp. This process is repeated for various values of a. We also plot the
corresponding optimal one-step strategy (dashed dotted) with £y = 1. We notice a
significant improvement in performance especially at low false alarm rates while at

other places the two-step ROC is at least as good as the one-step solution.

20 —
—1"=0.045
181 - -)"20.063 1
16f]"" A =0.088 1
----- 2'=0.123
14 i
12F 1
ég 10~ 1
8, -
6, -
4, -
2, -
0 : Lo : :
-10 -5 0 5 10 15 20

Figure 4.1: Plot showing the optimal solution to energy at second stage for various values of A
with 21 =1 and p = —2.3.

In table 4.1, we present a selected pair of points Pp and Pr, that lead to the
optimal two-step ROC in Fig. 4.2. For each pair, we also present the average energy
under the H; hypothesis. We know already that the average energy under Hy hy-
pothesis is exactly Fy. However we observe from the table that the average energy
consumed under H; for low Pr4 is more than E,. This is because of the bias in

the optimal solution z5(21) towards the mean of the H; hypothesis discussed earlier.
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Pra Pp EH1 [:Z?% + x%]
0.0081 | 0.2281 1.9151
0.0093 | 0.2372 1.8903
0.0106 | 0.2466 1.8868
0.0122 | 0.2565 1.8819
0.0183 | 0.2843 1.7939
0.0209 | 0.2950 1.7894
0.0241 | 0.3078 1.7767
0.0366 | 0.3445 1.6755
0.0422 | 0.3603 1.6535

Table 4.1: Probability of detection, false alarm values for optimal two-step solution along with
energy consumed under H; hypothesis.

Thus in reality, if the observations come from Hy, the solution proposes to use more
energy than FEj for most false alarm rates which is counter intuitive in light of the

restriction of the total energy. However, the average energy constraint is well defined

in a Bayesian setting as we will see in the next section.

—— Two-steg
————— One-stey
O I I I 1
0 0.2 0.4 0.6 0.8 1

Pry

Figure 4.2: Optimal ROC curves for the optimal one-step and two-step strategies in the frequentist
setting.

4.4 Bayesian approach

In the frequentist approach, we considered the energy allocation problem for sim-

ple hypotheses testing (# = 6,0 = 6;). Since the optimal LRT was UMP, the results



127

also hold for a composite hypotheses under suitable regions of Oy and ©;. For ex-
ample, a composite hypotheses test of the form: Hy : 6 = 6y, Hy : 0 > 6y or 6 < 6.
In this section, we consider the energy allocation for hypotheses testing using the

following Bayesian framework:

(433) Hole € @0

(4.34) Hi:0 € 0Oy,

where 6 has a prior density f(#). The problem of finding optimal energy allocation
for an arbitrary f(6) is not feasible. Hence, we restrict our treatment to the following

simple hypotheses case:

(4.35) Hy:0 = 6, with prob. p

(4.36) Hy:0 = 6, with prob. 1 —p.

The Bayesian approach is to maximize the average probability of error, which from
the laws of total probability is given by

(4.37) P, = P(HyH;)P(Hy)+ P(H;|Hy)P(Hy)

(4.38) = (1= Pp)p+ Ppa(l —p).

4.4.1 One-step solution

Using the optimal Bayesian likelihood ratio test illustrated by (4.3), the decision

rule can be written as

(439 o (HAEH) 2

where the optimal Bayes threshold is given by the relation

(4.40) 7" = log (L) .

1—p
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The test simplifies to

91 l’%@l Hy
4.41 — —— s
( ) o2 (%yl 5 H>077 )

when without loss of generality we assume 6y = 0. Then the probability of correct

detection, Pp and the probability of false alarm, Pgpy are given by

* 2
. no 16,
(4.42) P, = Q (91$1 2 )
(4.43) Pra = Q o’ L b
) A 915(31 20 '

The average energy constraint for the one-step case is given by
(4.44) By = E [27|Ho] P(Hp) + E [|z1*/H;] P(H;) = 27 < E.

Substituting the expressions for Pp and Pps in (4.42) and (4.43) in (4.38), the

minimum average probability of error for the one-step strategy is

(4.45)
_ n* VSNRg0; n* V/SNRy¥,
Pavg = (1 =) <1_Q<918NR0_ 2 ))“’(Q (918NR0+ 5 ))

4.4.2 Two-step solution

The set of equations governing each hypothesis are the same set of equations from
the frequentist approach given in (4.12) and (4.13). The optimal two-step Bayes
test is the same as the LRT presented in (4.14), where n is chosen optimally to
minimize the criterion in the Bayesian setting. Rather than maximize Pp subject to
a false alarm constraint, the objective here is to design the optimal energy allocation
strategy to minimize average probability of error. The objective function for the

two-step strategy can be written as

(446)  H, = (1—p)(1—Pp)+pPra+A <E 11+ t3(21)] — anff) )
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where the probabilities of false alarm and correct detection are the same expressions
given in (4.24) and (4.23), respectively, since the test remains the same. Further we
have reparameterized the energy allocation parameters x; and x(z;1) through ¢; and

to(z1) defined below (4.19). The average energy constraint can be simplified as
Euwg = E[t]+3(21)]
= 1 +pEn, [t3(21)] + (1 = p)En, [t3(21)]
(4.47) = @i+ (p+ (1= p)e”) En, [t5(20)] -

Substituting the expressions for Ppa, Pp, and E,,, from (4.24), (4.23), and (4.47),

respectively in (4.46), we obtain

1 _ n— 2z —ta(21)/2 o
Hy = (1-p) (1 En, [Q( o)) ) ])

7B, [Q <n — :i(?w)]

(1.48) N (a4 o (1= e B )] - 251 ).

Setting the partial derivative of H;, with respect to 7 to zero yields,

(1 —p)exp G%(” —2z — tg(zl)/2)2) exp 21
1 2
(4.49) —pexp <_2t2(z1) (n— 21 +t2(21)/2) ) = 0.

The optimal solution to 7 is given by

p
4, *=log [ ——
(4.50) n og<1_p>,

which is the same optimal solution as in the one-step strategy. Setting %—If; =0, we

obtain

Lp (_(n - t2/2)2) oxp (1) (n s +t2/2)
p

V2 219 2to\/To

e 2>2) (") = A= pew ().
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Dividing by 1 — p on both sides and multiplying by exp (—1*), we have

(7" — 21 — 12/2)° o (=2t 1a/2
exp (- 2, exp (21 — 1) T\/E

—exp <—(’7 - 212:2 t2/2)2) <’7 _22;5/2) = V2rA(1+exp (21 — 1)

Using the same parametric substitution as (4.29) and simplifying, we obtain

1

(4.51) NG exp (

_u;) = V27 A(1 + exp (%2 - U\/E)

The optimal solution to t5 in parametric form is given by

1 1

4.52 ty = z
(4.52) 82 (exp (—u?/2) + exp —(u — /12)?/2)

where u and z; are given by the relation

t
(4.53) 0=z = uy/ly — 52

The solution to this equation is not obtainable in closed form. Hence we solve
it numerically and if there is more than one solution, we pick the lower valued
solution as the optimal ¢, to minimize energy. Furthermore, t3(z1) is symmetric
about 7%, i.e., th(21) = ty(—2), where ty(21) = t2(z + n*). This result is easy to
verify. Substituting for u from (4.53) in (4.52) and simplifying, the optimal t5(z;)

satisfies

1 e (—op (s =0 — ha(21)/2)?)
221\ 1+ exp (21 — 7*)

(4.54) to(21) =

Then ty(21) = t2(z1 +n*) is given by

(4.55) it = e (gt~ l)/2F)

V2T 1+ exp(z1)
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Replacing z; with —z;, we obtain

1 exp (g (—a — ta(—2)/2)°)

ty(— =
2(=21) 221\ 1+exp(—2)
- 1 exp <m(zl + t;(—zl)/2)2> exp (21)
227 1+ exp(z1)
1 exp (g (e — (=) /2)?)
(4.56) _ 2ty(~21)
' 2v27A 1+ exp (21) '

Comparing (4.55) and (4.56), t,(21) and t,(—z;) satisfy the same equation for opti-
mality. It follows that the solution to #,(21) and t,(—2) is identical.

The optimal solution given by the parametric form in (4.52) and (4.53) is plotted
in Fig. 4.3 for various values of A at p = 0.5. For p = 0.5, n* = 0 and the optimal
curves are symmetric about zero. Figure 4.4 shows the optimal solution to the energy
at the second step for different values of p with fixed A = 0.03. We observe that the

energy curves are symmetric about the lines z; = n*, where n* = log(p/(1 — p)).

10r A=0.01

tz)

Figure 4.3: Plot showing the optimal solution to energy at second stage for various values of \. We
set p=0.5,00=0,0, =1, and 0 = 1.

Figure 4.5 shows the performance of the optimal one-step (dotted) and two-step

strategies (solid), i.e., minimum average error versus p, the probability of Hy for
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Figure 4.4: Plot of the optimal solution to energy at second step for different prior probabilities at
A =10.03.

3 different SNRs, i.e., energy levels. The following values were assumed for the
parameters to generate the plot: 8y = 0,6, = 1,0 = 1, and the energy allocated to
the first stage is 1 (z; = 1). Rather than optimizing the energy allocation between
steps 1 and 2, we assume that z; = 1, and find the optimal A that yields E [23(21)] =
Ey — 1. Using the optimal design, we compute the average probability of error by
evaluating the values of Pp and Pry4 in (4.42) and (4.43), respectively using numerical
integration. The optimal one-step performance was generated using (4.45).

Figure 4.6 plots the optimal performance of both the one-step and two-step the-
oretically and via simulations for a SNR of 3dB, i.e., Ey = 2. The theoretical curve
for the one-step procedure was generated using (4.45). For the simulation curve,
for each value of p, we generated N = 100000-element random vector which had
zeros with probability p and one otherwise corresponding to the Hy and H; hypoth-
esis. Let Ny represent the number of zeros and N; represent the number of ones.
Based on this random vector, N samples of y; were generated using (4.9) and the

optimal Bayes threshold test in (4.41) was performed. We compute Nyg and Ny; as
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Figure 4.5: Minimum average error versus prior probability for varying SNR for the optimal one-
step and two-step cases.

the number of times a decision was classified as H; when it was Hy and viceversa,
respectively. The probability of miss and false alarm are then computed as Nio/Ny
and Ny /Ny, respectively. The average probability of error was evaluated empirically
as N1g/N + Ny /N. For the two-step procedure, we first find the optimal second step
energy allocation and generated the analytical curve by computing the expressions
for Pp and Pry in (4.42) and (4.43), respectively using numerical integration. For
the simulation curve, we generate the samples in a similar fashion to the one-step
procedure. We first create the N-element random vector of ones and zeros based on
prior probability p and generate samples of both y; and y, using the expressions in
(4.12) and (4.13). After performing the optimal two-step Bayes thresholding test in
(4.14) with n = n*, we compute empirical estimates of Pp and Pry by counting the
average number of times a wrong classification occurs. We use the estimates of Pp
and Pr4 to compute the average probability of error. We observe from Fig. 4.6 that

the analysis and the simulation results match accurately.
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Figure 4.6: Minimum average error versus prior probability at SNR=3dB theoretically and by sim-
ulation.

4.5 Conclusions

We considered the binary hypotheses testing problem and found the optimal en-
ergy allocation strategies for the two-step procedure under an average energy con-
straint for the frequentist and the Bayesian approaches. In the frequentist framework,
we constrained the energy under the null hypothesis Hy under the assumption that
target presence is rare. The constraint is satisfied under Hy but not under H;. To
obtain a strategy that satisfies the energy constraint under Hy or Hy, we turn to a
Bayesian formulation. For the Bayesian formulation, the average energy constraint
is defined as the average energy expended under both the hypothesis. The Bayesian
optimal detector framework yielded a similar solution as the frequentist optimal de-
tector for the parameter values investigated and the optimal solution yielded at least
a 2dB improvement in performance. Future work is to extend this principle to an

M-ary hypotheses testing procedure.



CHAPTER V

Adaptive waveform selection for state estimation

Chapters II-1V focused on adaptive waveform amplitude design for estimation and
detection. In this chapter, we shift our attention towards the problem of optimal
adaptive waveform selection. We would like to choose a small subset from a given set
of waveforms that minimizes state prediction mean squared error (MSE) given the
past observations. This differs from previous approaches to this problem since the
minimization problem cannot be generally solved by offline solutions (e.g., matching
pursuit (MP), basis pursuit (BP)); the optimal waveforms must be selected after
observations are received. Since the optimal solution to the subset selection prob-
lem is combinatorially complex, we propose a convex relaxation of the problem and
provide a low complexity suboptimal solution. We present a hidden Markov model
for the state and show that the performance of this suboptimal procedure for state

estimation approaches that of the globally optimal procedure.

5.1 Introduction

Over the past decade, the problem of optimal waveform design has found impor-
tant applications in synthetic aperture radar (SAR), automatic target recognition

and radar astronomy [13]. Based on the application, waveform design may depend
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on various optimality criteria, e.g., target classification [155], accurate reconstruc-
tion of a high resolution radar image [154], or estimating a set of target parameters.
One implication of choosing the set of transmitted waveforms optimally is that the
backscattered signals will contain maximum target information.

Most of the work in the area of waveform design involves finding the best func-
tional form of the waveforms suited to a particular task, e.g., design of waveforms
from the radar ambiguity function for narrowband signals [16] or design of wideband
waveforms to resolve targets in dense target environments [110]. However, closed-
form solutions to waveform design problems are only possible under restrictive model
assumptions, e.g., one-dimensional target motions [79].

In this chapter, we focus on the optimal waveform selection problem rather than
the design of waveforms, i.e., we would like to choose only a small subset from a given
library of waveforms. One application of the waveform subset selection problem is
in hyperspectral imaging [141]. A hyperspectral radar surveillance system mounted
on an aircraft or spacecraft obtains an spectral image using the energy reflected
or emitted by each voxel on the ground for many bands of the optical spectrum.
Different objects (e.g., minerals, metal, and soil) possess unique spectral signatures
in a particular spectral band. These signatures are then used to identify the objects.
However, transmission of the data cube (layers of spectral images) from the radar
system to a processing unit is difficult and expensive due to the large volume of
data. As an example, a data cube from the NASA imaging spectrometer is 500Mb
in size. An adaptive waveform selector can be used to find the optimal combination
of spectral bands that yields a minimal data set containing complete information
about the objects. Furthermore, for problems where exact solutions to waveform

designs are infeasible, a waveform selection procedure can provide an approximation
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to the optimal design solution. To assess the performance of a particular subset of
waveforms, we need to define an optimization criterion such as expected reward or
risk.

The problem of choosing p out of M possible waveforms becomes a high complexity
combinatorial optimization problem. E.g., if there are M = 128 waveforms and we
need to select p = 32 element subset, there are more than 103° combinations of
indices that need to be checked. Significant work has been focused on approximation
methods based on convex relaxation which lead to sparse solutions [98]. One type of
convex penalty is the lasso, a shrinkage method which imposes an /;-norm constraint
on the optimization problem [164]. By nature of the constraint, making the weighting
of the constraint larger causes some of the coefficients to be zero thus giving rise to
a suboptimal sparse solution to the subset selection problem. The matching pursuit
(MP) [99] and basis pursuit (BP) [30] algorithms use interior point methods and
greedy stepwise regression, respectively to solve the lasso but involve considerable
complexity. The more recently proposed least angle regression (LARS) is an efficient
stepwise algorithm, which yields the exact solution to the lasso in linear time.

Recently, conditions under which the /;-norm constrained solution is equivalent
to the optimal subset selection is derived in [46,60]. As a result, the use of [;-
norm constrained convex optimization to obtain spare representations has become
increasingly popular [98]. However, most of these problems that deal with sparse
regression are offline strategies, where the library of waveforms are chosen a priori
based on accumulated data. In contrast, we propose to solve the online subset
selection problem by construction of adaptive waveform libraries and using the LARS
to obtain the subset selection in linear time.

In this chapter, we consider the expected state prediction MSE as a measure of
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performance and find the optimal subset that minimizes this expected reward given
the past measurements (online strategy). We relax this combinatorially complex
problem into an optimization problem under /;-norm constraint and propose a low
complexity suboptimal solution whose performance approaches that of the optimal
subset selection. We then consider a numerical example to illustrate this approach
and provide simulation results to compare the various solutions.

The organization of the chapter is as follows: In Section 5.2, we present the
waveform selection problem. Section 5.3 proposes a suboptimal solution. We contrast
our solution with previous offline approaches in Section 5.4. In Section 5.5, we solve
the problem for a specific model. Section 5.6 addresses the computational complexity
of the proposed solution and Section 5.7 provides simulation results. We conclude

this chapter in Section 5.8.

5.2 Problem formulation

We consider the waveform selection problem for a hyperspectral radar system,
where the radar can transmit and receive energy over multiple channels simultane-
ously. We restrict the number of waveforms transmitted at any time to be a small
subset of p out of M available waveforms. Denote the state at time t as s; and
let the received signals corresponding to a single transmit waveform ¢, be denoted
asyl, i =1,..., M. We restrict our attention to single stage policies, i.e., myopic
policies that seek to maximize an expected reward conditioned on the immediate
past.

Let {i1,...,i,} € {1,..., M} denote the indices of the p different waveforms taken
from a set of M (M > p) waveforms. Denote the set of past observations as Y1 =

[V1,¥2,-..,¥i—1]. We solve the optimal subset selection problem by maximizing the
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expected reduction in the variance of the optimal state estimator after an action

(choosing p out of M waveforms) is taken:

max {E [lIst = E [se] Y P Y] =

YH] }

2
(5.1) E [
Since the first term is independent of {7y, ...,1,}, the maximization in (5.1) can be

St — E [St‘ yil7 ce ’yiP7Yt—1]

equivalently expressed as

(5.2) min B [lIse = Se(in, .., ap) [P Y
where
(53) /S\t(ila"'aip) = E [St|Yi1,~~~>YipaYt_l} :

The minimization in (5.2) requires one to evaluate (5.3) for all (A;) possibilities of
i1, ..., 4. Two fundamental difficulties are encountered in solving (5.2): computation
of the conditional expectation (5.3); and combinatorial minimization of (5.2). In the
tracking examples considered here the computation of (5.3) is not difficult. Since
the complexity of problem is exponential in M (for fixed p/M), we propose a low
complexity suboptimal solution for (5.2) whose performance approaches that of the

optimal one.

5.3 Proposed solution

As an alternative to exhaustively searching over (A; ) possible subsets we pose the

following sparsity constrained prediction surrogate:

min B HSt—Z%’gi(}’i,---a}’i\/laYt_l)W Y+ Bl

Y
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where 3 > 0, ||v|l;, 0 <1 <1 is a sparseness inducing penalty and {g;} is a set of

base predictors of s; and the linear combination of these predictors approximates the

exact solution in (5.3). When ||v[|; = ||v[o is the lp-norm, g;(y},...,yM ,yi1) =
gyl ... ,yz”,yt_l) = §; in (5.3), ¢ indexes over the (1‘;) combinations of indices

i1,...,1%,, the solution of (5.4) yields the optimal solution (5.2) for sufficiently large
B. A surrogate investigated by many [40,164] for the [p-norm penalty is the [;-norm
penalty ||v||1 which will be adopted here. In the special case that g; depends only on
a single variable y! the regression in (5.4) is equivalent to using a simple generalized
additive model (GAM) [64]. We further assume that ¢;(yi) = E[s¢|y} y:—1]. Thus

the constrained prediction problem can be formulated as

2

M
St — Z%E [st|yi, Yt_l} Y-l

1=1

(65 mink [ + Bl

and [ is chosen such that exactly p out of the M ~;’s are nonzero. This quadratic
optimization in « under /;-norm constraint is a convex problem and can be evaluated
in a straightforward fashion using standard techniques, e.g., [40,48,114,164]. We first
find the range of 3 that gives rise to a sparse solution with exactly p nonzero elements
and fix it to that value in the range which gives the minimum unconstrained error.
We take the indices of the p nonzero components of « corresponding to this 3 as the

solution to the waveform subset selection problem in (5.2).

5.4 Comparison to previous strategies

We contrast our approach to the previous offline strategies in Fig. 5.1. In algo-
rithms such as MP and BP, the library of waveforms are chosen to minimize the
worst case error in the approximation of the function f chosen from the functional
space P. In contrast, we design an online waveform library based on the observed

measurements that can be best used to predict the state at the next time instant.
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Matching Pursuit (MP)
e Function to be approximated: f € Q, where Q denotes the functional space.
e Basis functions: {g;} € Q.

e For choosing the optimal waveform library:

. 2
- i l|° + Alle||o-
Irgn%@,gc|\f % ;g [[exllo

e For finding the subset selector for a fixed function fj:

min || fo — Zaz‘gi||2 + Allexfo-
3

Our approach
e State variable to be predicted: s; belongs to the probability space (X, F, P).
e Basis functions: {g;(Y'™1)} € (£, F,P) depend on the past observations Y1

e The optimal subset selector chooses a to

min E Hst—Zaigi(Yt_l)||2|Yt_1 + AMelo-
@ .

Figure 5.1: A comparison of our approach with previous offline methods.

The optimal subset selector is chosen to minimize the average error, which implies
that the optimal choice of waveforms depends on the higher order statistics between

the state and the base predictors.

5.5 Numerical study

To illustrate our approach, we consider the following problem: At time t = 1, we
assume without loss of generality that an arbitrary waveform index n from {1, ..., M}
is chosen and waveform ¢, is transmitted into the medium. The received signal at

the first stage can then be written as

(56) Y1 = L(qbn)sl +n; = Lnsl -+ ng,
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where L(-) is based on the channel model, n; is receiver noise, and s; is the initial
state. We consider the state update equation as a hidden Markov model (HMM),

equivalent to a Gaussian mixture model, defined as
(5.7) ss = Asi i +Liwy+(1-L) wou, t=2,3,...,

where {w;;,7 = 0,1}, are independent Normal random vectors with mean g, and
covariance matrix Ry, A is a fixed matrix and I, are i.i.d Bernoulli random variables
with success probability q.

Assume the initial state s; is a Normal random vector with zero mean and covari-
ance matrix Rs. Receiver noises {n;} are i.i.d Normal with zero mean and covariance
matrix R, and {n;, {w;;,i = 0,1},1I;, s, } are all independent. The model (5.7) cap-
tures the non-Gaussian nature of the tracking problem where the state dynamics
switch at random between the hidden states I, = 1 and I; = 0. The received signal

at time ¢ = 2 corresponding to transmission of waveform ¢, can be written as
(5.8) yh = Liso+mnb i=1,... M.

Our goal is to maximize expected reduction in the variance of the state estimator

after sending the waveforms {¢,, }_, and receiving the backscatter y?, e ,y;p, ie.,
(5.9) min E [ s;— E [sﬂy;l,---,yép,yl] y1] :
11,0 lp

For the proposed GAM prediction problem under [;-norm constraint, we need to
minimize

2

yi| + Bl

M
(5.10) E [ So — Z%’E [s2| 5, v1]
i=1

with respect to v and use the nonzero indices obtained through this method as our

solution to the subset selection problem.
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Given Iy = k € {0,1}, the random vectors Xo, y5 and y; are jointly Gaussian.

Let y = [yélT, .., ¥9 ,y17]%. Then the joint distribution can be written as
S2 Ly, R,k Rso,
(5.11) - N , . A
y Ky k Rik,y Ry
o=k
where

Lfnt]”
oL | Mg

117

(5.12) My = :

0
(513) Rs2,k,y = [(Rsz,k) [Lga SR Lg} 7ARSL7I7{] )
(5.14) R.,» = Ry, + AR,AY.

If y; is a N x 1 vector, then R, is a N(p+ 1) x N(p + 1) matrix whose mn-th block

is given by
RYykm n = LimR’S%k‘Lg _l_ R’Tl(s(m - n)a ]- S ma n S p
R, = RY =L, ARJLY 1<m<p.
Y:Em,p+1 y,kp_;,_l’m im SHn o = =
Ry ki1 pi1 L,R,L + R,
Since the random vectors s,,y4', .. .,y;”,yl are jointly Gaussian, the conditional

mean of sy given y and I, = k£ can be evaluated as

E [52‘}’;17---7}’3)7)’1712 - k]

= My + RSkany;}f (y - 'uy,k) )

and the conditional mean estimator is

1

E S2|y;17"-7Y;p7y1] - ZE
k=0

L—

52‘}’%17---7}’;1)7)’1712 - ki|

(515) P<I2:k|y;1a'-'7y;payl>a
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where the conditional probability of I, can be found using Bayes formula:

M(y) = P(La=kly)

=P (12 = k‘yg’_,,,yfj’,m)
f(y| I = k)P(I, = k)
i f(yll=09)P(L, = i)’

(5.16)

where f(y|Iy = k)

Ry |~ -
e (05ly — ) "R )

and P(I = 1) = ¢. Thus equation (5.15) can be rewritten as

1

(5.17) Elsaly] = Y T(y) (s + ReyiyRyk (v — 1y0)) -

The MSE criterion in (5.9) can now be evaluated by substituting for the conditional
expectation from (5.17). For the suboptimal criterion in (5.10), we need to find
E [s2] yb, y1] which is a specific case of (5.17) with p = 1, ie.,, y = [yb,y1]. It is
worthwhile to note that even in the case of ¢ = 0 or 1 for which the target dynamics
are linear Gaussian, the solution to (5.10) is suboptimal, i.e., it is not equivalent to
the conditional expectation (5.3). This is because the predictor does not take into
account the spatial correlation between the received signals y3, ..., y3!. However, if
the received signals are scalars, then the [;-norm constrained solution to (5.10) can

be shown to be the optimal solution for the Gaussian case.

5.6 Computational complexity

The estimator given in (5.17) is in closed-form and hence the major complexity in
finding the optimal solution is in its evaluation for all (J;[ ) possible combinations of
waveforms. Instead we use the suboptimal solution given by (5.10) to find the best

p waveforms to be transmitted at the second stage. We use the recently proposed
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LARS algorithm (Least Angle Regression) [48] to solve for (5.10) which requires only
the same order of magnitude of computational effort as the ordinary least squares
solution. The algorithm uses the fact that the solution to (5.10) is piecewise linear
in 3 and hence one can obtain the exact solution in min(p, M — p) steps either by

doing a forward selection or backward elimination procedure.

5.7 Simulation results

Based on the formulation in Section 5.5, we perform a simulation for the simple
case of M = 5 different waveforms. This will allow us to quantify the gap between
the optimal solution (5.3) and the solution to the approximation (5.10). We assume a
radar receiver array with N = 25 antenna elements so that the received signals y1, y»
are 25 x 1 vectors. The state vector is assumed to be a N, x 1 vector with N, = 10.
The correlation matrices R,,, Rw,, Rw,, Rs are identity matrices. The mean vectors
o and g, are 10 x 1 vectors consisting of all zeros and all 0.1 respectively. The
Bernoulli random variables I; takes the value 1 with probability ¢ = 0.4. We assumed
the channel model to be linear and selected the waveforms {¢,}M, at random over 25
dimensional unit sphere. These waveforms are unit norm and have cross correlation
less than 0.1. We simulated the performance of the optimal subset selector along
with the [;-norm constrained convex problem under this setting. The performance
criteria considered in the simulations is shown in Table 2.2.

We first present the MSE of the [;-norm penalized solution found from (5.5)
(solid line, GAM with ;) as a function of the sparseness regularization parameter /3
in Fig. 5.2. For each value of 3, we also show the corresponding lp-norm of optimal
~ (on top of the solid line) in the figure. The MSE is a increasing function of /3

and as explained earlier, we notice that increasing (# induces more sparseness in the
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— GAM + Ll norm
== Subset selection

MSE

log B, Spareness Parameter

Figure 5.2: Minimum MSE for optimal subset selection (dotted and dashed-dotted line) and I1-norm
constrained solution (solid line)with respect to . ||v|o, corresponding to the number of
nonzero components in the optimal solution of 4 for constrained optimization is shown
adjacent to the solid line as a function of 3.

solution. When £ is large, the MSE converges to the variance of the state parameter.
We also plot the MSE of the optimal subset selection solution (dashed line) corre-
sponding to the [p-norm obtained through the /;-norm constrained solution. We see
a clear difference in performance between the two techniques. This is because of two
main reasons: The primary reason is the fact that we find a suboptimal solution by
assuming the GAM estimator of the form in (5.5) rather than the optimal estimator
given in (5.3). The other reason is due to the fact that we solve the minimization
problem subject to an [;-norm constraint rather than an [y-norm constraint.

In Fig. 5.3, we plot the performance of state estimators mentioned in Table 5.1.
We observe that the performance of GAM under [p-norm constraint is indeed found
to be optimal for ||v|[p = 1 case and clearly suboptimal for other cases due to the
restrictive additive model. Finally we see that our proposed solution has a significant
performance gain as compared to the simple /;-norm constrained minimization and

approaches the optimal subset selection performance. This suggests that we can
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Figure 5.3: Minimum MSE for the optimal subset selection problem (circle), optimal GAM with
l; constraint (diamond), optimal GAM with [y constraint (cross) and the proposed
approach (star) as a function of ||7||o-

considerably reduce the computational complexity of the problem and at the same

time achieve nearly optimal performance using such a design approach.

5.8 Conclusions

We considered the problem of optimal waveform selection. We optimally choose

a small subset of waveforms that minimizes the state prediction MSE given the past

Approach Form of predictor Constr.

Subset Selection E |:SQ| y?, .. ,y;p , yl} -
GAM + [y > viE [s2| v, v [7llo
GAM + [y S viE [s2]yh. v Il
Optimal predictor | E [52| yay .oy, }’1] -
Proposed Solution | Use optimal from GAM + 11 | ||v]1

in subset selection

Table 5.1: Form of predictors
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observations. We observe that the optimal subset selection is a combinatorially com-
plex optimization problem and hence infeasible. We proposed a suboptimal solution
through convex relaxation which achieves near optimal performance. We considered
a particular model and compared the performance of the various strategies through
simulation. This problem is a natural extension to the problem of optimal energy
allocation under energy constraints using sequential design strategies presented in
Chapters II and III. It would be worthwhile to explore the possibilities for designing

a waveform selector together with optimal energy allocation.



CHAPTER VI

Sparsity penalized MDS for blind tracking in sensor
networks

In this chapter, we consider the problem of tracking a moving target using sensor
network measurements. We assume no prior knowledge of the sensor locations and
so we refer to this tracking as ‘blind’. We use the distributed weighted multidimen-
sional scaling (dwMDS) algorithm to obtain estimates of the sensor positions. Since
dwMDS can only recover sensor position estimates up to rotation and translation,
there is a need for alignment of sensor positions from one time frame to another. We
introduce a sparsity constraint to dwMDS to align current time sensor positions es-
timates with those of the previous time frame. We formulate a local implementation
of the sparsity penalized MDS algorithm using optimization transfer to minimize
communication costs. In the presence of a target, location estimates of sensors in
the vicinity of the target will vary from their initial values. Based on the differences
in the sensor location estimates between two time-frames, we propose a novel pertur-
bation based link level tracking algorithm which identifies a set of senors localizing a
target. Using a detailed numerical study, we show that perturbation based link level
tracking outperforms LRT based target localization. Applications of the algorithm

to two real world data sets are discussed in detail.

149
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6.1 Introduction

Wireless sensor networks have been deployed for a number of monitoring and con-
trol applications such as target tracking [94], environmental monitoring [95], manu-
facturing logistics [89], geographic routing, and precision agriculture [169]. For many
target tracking applications such as anomaly detection [67,170], species distribution
and taxonomy [59], and surveillance [24], the main purpose of the sensor network
is to locate and track changes in remote environments. For example, species dis-
tribution and classification are currently documented using sightings, captures, and
trap locations, which involve considerable manpower, time, and effort. Deploying
mobile sensors with cameras can improve remote counts of the species as they move
around in the environment. For surveillance applications, the sensors must be able
to locate where the intruders or the vehicles are moving in the network. Another
example is the problem of locating equipment in a warehouse. The sensors that tag
the equipment must register their physical locations and activate an alarm if they
are about to exit the building. As another example, in secure protocol and network
routing it is critical to track anomalies such as worm activity, flash crowds, outages,
and denial-of-service (DOS) attacks in the network.

Automatic self-configuration and self-monitoring of sensor networks is the key
enabling technology for these tracking applications. To respond to changes in the
sensor network, it is critical to know where the changes are occurring. Data measure-
ments from the sensors must be registered to their physical locations in the network
in order to make optimal decisions. For dense sensor networks, the large size makes it
impractical for humans to manually enter the physical location of the sensors and it

is too expensive to attach the GPS to every device in the network. The sensors must
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have the capabilities to automatically estimate their relative positions and detect
changes in the network at low cost, e.g., with minimum battery power.

Self-localization algorithms can be broadly classified into two categories, central-
ized strategies and decentralized strategies. In a centralized approach, all the data
collected by the sensors must be communicated to the fusion center which then
makes a decision based on this information. Algorithms that use multidimensional
scaling (MDS) [146], maximum likelihood estimation [108], and convex optimiza-
tion [45] have been proposed for centralized estimation and have shown to perform
well. However, this may be impractical when the sensors operate with limited power
and bandwidth. For networks with thousands of sensors, transmission of sensor data
to a fusion center overwhelm the low-bandwidth capacity of sensor networks. Fur-
thermore, remote sensors are frequently battery operated and battery replacement
may be infeasible or expensive.

The need to conserve power and bandwidth has set the stage for more efficient
decentralized strategies for localization. Among the popular approaches are adaptive
trilateration [111,139] and successive refinement [35,72] algorithms. In trilateration,
each sensor gathers information about its location with respect to anchor nodes, also
referred to as seeds [109], through a shortest path. Using the range estimates from
the seeds, a sensor uses trilateration to estimate its location in the network. In suc-
cessive refinement algorithms, each sensor localizes its position in its own coordinate
system based on the information communicated from only its neighbors. Sensors re-
fine their location estimates iteratively using updates from neighboring sensors and
finally merge their local coordinates systems, effectively finding the solution to the
localization problem.

The dwMDS algorithm proposed in [35] is one such successive refinement algo-
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rithm, where a global cost function is divided into multiple local cost functions at
each sensor location and the computational load involved in finding the sensor loca-
tion estimates is divided among the sensors in a distributed fashion. The allocation
of non-negative continuous weights to the measured data overcomes the problem
of combining local maps to one global map, a problem that is common to other
decentralized methods [72].

Recently, there has been research emphasis on localization based on a moving
target, called a ‘mobile’ in [28,117,161]. The mobile moves randomly in the network
while transmitting signals thereby allowing the sensors to estimate their range to
the mobile. This provides a large number of measurements with greater diversity
which helps overcome environmental obstacles and enables improved estimation of
the sensor node locations.

Sensor localization is frequently viewed as an essential prelude to the monitoring
and tracking of active phenomena. Target tracking and detection has been one such
motivating application of sensor networks [4,73,85,168]. Most target tracking ap-
plications assume known sensor locations or estimate the location of sensor nodes
separately before employing the tracking algorithm. The standard model used for
describing the state dynamics of a moving target is the linear Gaussian model [120].
When the measurement model is also Gaussian, the optimal tracker is given by the
Kalman filter. For nonlinear state space and measurement models, other techniques
such as extended Kalman filter (EKF) [73], unscented Kalman filter (UKF) [168],
and Gaussian sum approximation [4] have been proposed. Particle filtering algo-
rithms were then formulated for target tracking, where the probability density of the
state is approximated by a point mass function on a set of discrete points [44]. The

discrete points are chosen through importance sampling. The advantage of particle
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filtering is its applicability to a large range of densities, noise processes, and mea-
surement models. Most prior work on tracking consider a model-based approach,
which requires a detailed probabilistic model of the unknown target dynamics, more
sensed information, and is computationally intensive.

More recently, researchers have looked at the simpler problem of tracking in a
binary sensing modality [6,82]. The sensor outputs a high value, when the target
is within a sensing range and outputs a low value, when the target falls outside its
range. Based on the fusion of the sensor outputs, an approximate link level trajectory
can be realized to track the target. Link level tracking has many attractive features,
the most important of which is that it does not require a dynamical model for the
target, which is fundamental to most tracking algorithms in the literature [11]. This
approach for a simple binary sensing measurement model is shown to require minimal
power and is also analytically tractable [149]. Moreover, the goal of certain sensor
networks is to obtain an estimate of the location of the targets, or detect changes in
the network. For example, in military applications, the sensors can locate a target
relative to the network and the network can activate the appropriate sensors to
identify the target. For animal tracking in biological research, it may be sufficient to
have a low resolution tracking algorithm to monitor animal behavior and interactions
with their own clan and with other species. This procedure can also be interpreted
as a target detection problem implemented for multiple time steps.

Distributed target detection methods have been proposed in the literature [112]
in the context of designing an optimal decision statistics at the sensor fusion center.
The detection problem has also been addressed for under communication constraints,
where the sensor transmitting the information needs to send an optimal summary

of the gathered information to the fusion center [29]. In the context of anomaly
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detection in internet data, approximate density of incoming traffic is constructed for
each location. Distance between densities is then used as a similarity measure in the
MDS algorithm to form a map of the internet network. By performing MDS over
time, it is shown that anomalies such as network scans, worm attacks, and denial
of service attacks can be identified and classified [50,119]. For wormhole detection
in ad hoc sensor networks, most research efforts require mobile nodes equipped with
special hardware or GPS devices [26,68] to localize the wormhole.

In contrast to previous approaches, we propose a sparsity penalized MDS algo-
rithm which localizes the sensor nodes and performs link level tracking when no
prior information about the sensor locations are available. The principle behind our
proposed algorithm is the following: in the ‘acquisition phase’ or initialization, an
initial estimate of sensor locations is acquired using the dwMDS algorithm [35]. Any
localization algorithm recovers sensor location estimates only up to a rotation, re-
flection, and translation in the absence of anchor nodes, i.e., certain sensors which
have knowledge of their positions. This is because the distance information used
for finding sensor location estimates depends only on the differences in the sensor
locations so that the positions of the sensors in the network can be rotated and
translated without changing these distances. However, once the sensors have been
initially localized, it is only the relative sensor locations that are critical to the prob-
lem of target detection. Hence, during the tracking phase, we introduce a sparsity
constraint to the dwMDS problem formulation, which attempts to fix the alignment
of the sensor network with respect to the alignment of the localized network at the
previous time instance. By doing so, we keep monitoring the network with respect
to a fixed geometry obtained by the localization algorithm at the first time instance

(t = 1). We rely on the fact that accurate estimates of the sensor locations are
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obtained during the acquisition phase, i.e., in the absence of targets. The sparsity
constraint only reassigns a small fraction of the sensor locations, while maintaining
the locations of remaining sensors close to their previous estimates.

When the sensor network is then used for tracking, only the sensors affected by
the presence of a target have their location estimates perturbed, while the rest of the
location estimates remain unchanged. Based on the differences in the sensor location
estimates between two time-frames, we propose a novel perturbation based link level
tracking algorithm, which localizes a target to within a small set of sensor links.
Figure 6.1 shows the localization process in the absence of targets. The actual sensor
locations are marked as circles and the anchor nodes are highlighted using squares.
The sensors communicate among themselves and the anchor nodes to obtain location
estimates indicated as crossed circles. Figure 6.2 shows the localization process in
the presence of a target. The measurements of the sensor nodes closest to the target
are affected and the sensor location estimates appear further apart than they are in
reality. This change in the sensor location estimates can be used to perform link
level tracking.

In the absence of a target trajectory model, we give a flavor of how this algorithm
can be extended to estimate actual target coordinates using standard state space
tracking algorithms like Kalman trackers and particle filters. Furthermore, the algo-
rithm we present here can be used to design optimal sensor scheduling strategies for
tracking to limit power consumption in sensor networks.

This chapter is organized as follows: Section 6.2 formally introduces the problem
of sensor localization. Section 6.3 introduces the classical MDS algorithm and its
variations. We then present our sparsity penalized dwMDS algorithm in Section 6.4.

In Section 6.5, we explain how this algorithm can be applied for link level tracking
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Figure 6.1: Localization in the absence of target. Anchor nodes (square), true sensor locations
(circle), estimated sensor coordinates (crossed circle).

Figure 6.2: Link level tracking based on localization in the presence of target.
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and compare its performance with LRT based tracking. In Section 6.6, we apply
our algorithm on two real world data sets: the ZebraNet project and the UCSD
wireless topology discovery project. Finally, we conclude this chapter in Section
6.7 by discussing the extensions of this formulation for model-based multiple target

tracking and sensor management strategies.

6.2 Problem formulation

We begin by introducing the nomenclature used in this chapter. We denote vectors
in RM by boldface lowercase letters and matrices in RM*¥ by boldface uppercase
letters. The identity matrix is denoted by I. We use (-)7 to denote the transpose
operator. We denote the ly-norm of a vector by || - |, i.e., ||x]| = vVxTx. A Gaussian
random vector with mean g and covariance matrix C is denoted as N (u, C).

The purpose of the sparsity constrained MDS algorithm is to simultaneously lo-
calize and track targets. We first formally state the sensor localization problem.
Consider a network of N nodes in d dimensional space. The localization algorithms
can be applied to arbitrary d (d < N) dimensional spaces. Since applications for
localization typically occur in physical space, we will restrict our attention to d = 2,3
dimensions. Let {x;}Y;,x; € R? be the true location of the N sensors. The locations
of the first n(n < N) sensor nodes are unknown. The remaining m = N — n sensor
nodes {x;}\,, ., are anchor nodes, i.e., whose locations are known. We introduce the
anchor nodes to keep the formulation as general as possible. Later, we set m = 0 for
anchor free localization. Denote X = [x1,Xa,...,Xy] as the d x N matrix of actual
sensor locations. Let D = (d;;);_; be the matrix of the true inter-sensor distances,
where d; ; denotes the distance between sensor ¢ and sensor j. It is common that

some wireless sensor networks may have imperfect a priori knowledge about the lo-
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cations of certain sensor nodes. This information is encoded through parameters r;
and X;, where X; is the sensor location and r; is the corresponding confidence weight.
If x; is unavailable, then we set r; = 0. The problem setting is explained through
an illustration of a sensor network in Fig. 6.3. In this sensor network, each sensor
communicates to its three nearest neighbors and hence, the weights corresponding

to links between non neighboring sensors are zero.

>
xT

Figure 6.3: Sensor localization setup: Anchor nodes (square), sensor nodes (circle), a priori sensor
locations (blocked circle). The communicating sensors are connected using solid lines.
The non neighboring sensor links have zero weight.

Sensor localization is the process of estimating the location of the n sensor nodes
{x;}i=) given {x;};27",, {r;}, {X;} and pairwise range measurements {0/} taken
over time t = 1,2,..., K. The indices (i,j) run over a subset of {1,2,..., N} x

{1,2,..., N}. The range measurements can be obtained by sensing modalities such

as time-of-arrival (TOA), received signal strength (RSS), or proximity.
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6.3 Classical MDS and variations

Multidimensional scaling (MDS) is a methodology for recovering underlying low
dimensional structure in high dimensional data. The measured data can come from
confusion matrices, group data, or any other (dis)similarity measures. MDS has
found numerous applications in cognitive science, marketing, ecology, information
science, and manifold learning [39,42]. In the context of sensor localization, the
goal in MDS is to discover the sensor locations (lower dimensional embedding) from
the inter-sensor distances obtained by a given sensing method (high dimensional
data) [35,72,146].

Classical MDS [58] provides a closed-form solution to the sensor locations when
the inter-sensor measurements are the inter-sensor Euclidean distances, i.e., in the
absence of noise or nonlinear effects. When all pairwise range measurements are

available, we can compute the complete matrix of distances:

(6.1) dij = i = x50 = /(3% = %) (i — x;).

Denote by D@ the matrix of squared distances, i.e., D® = (d?,)Y._;. Then D®

i,j=1*

can be rewritten as
(6.2) D@ =17 — 2XTX + 147,

where 1 is an N-element vector of ones and ¥ = [xx;,x2%y,...,xaxn]’. Let
H=1- (1/N)117. Multiplying on the left of D® by —1/2H and the right by H,

we obtain
1
(6.3) A= —§HD(2)H — HX"XH.

Let Y = HX. Given A, one can discover the matrix X to within a rotation and
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translation by solving the following variational problem
(6.4) min|| A~ Y'Y},

where || - || indicates the Frobenius norm and the search space is over all full rank

d x N matrices. The solution to X is then given by

(6.5) X = diag(\)/?, ..., A\YVT,

where the singular value decomposition (SVD) of A is given by
(6.6) A = [V, Vy] diag(A1, ..., Mgy Mg, - -5 Aw) [Vi Va7

The matrix V; consists of the eigenvectors of the first d eigenvalues \q, ..., Ay,
while the rest of the N —d eigenvectors are represented as V,. The term diag(Aq, ..., Ay)
refers to a NV x N diagonal matrix with \; as its ¢th diagonal element. Though the
solution to the classical MDS is obtained in closed-form, the algorithm has the fol-

lowing deficiencies:

1. MDS requires knowledge of all inter-sensor distances. Obtaining all pairwise
range measurements is prohibitive due to the size of the sensor network and
the limited power of the sensors. Furthermore, the SVD solution requires the
transmission of the range information to the fusion center which then performs
the MDS algorithm. Due to power and bandwidth limitations in the sensor

network, this process is infeasible.

2. The inter-sensor range measurements ¢;; are corrupted by environment and
receiver noise which further degrades the quality of the measurements, i.e., d; ;

is only an estimate of the inter-sensor distance d; ;.

3. MDS uses the squared distance matrix which tends to amplify the measurement

noise, resulting in poor performance.
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As mentioned in Section 6.1, there has been significant effort directed towards
designing decentralized strategies for sensor localization. However, consistent recon-
struction (without rotation or translation) of the sensor locations is attainable only in
the presence of anchor nodes. If the current localization algorithms are implemented
for anchor free localization, the sensor location estimates can assume different align-
ments when localization is performed at different time instants. The idea of using
perturbations in sensor location estimates between two time frames to identify the
presence of a target is infeasible in the absence of an alignment.

To illustrate this phenomenon, we implement the dwMDS algorithm for sensor
localization in the absence of anchor nodes and in the absence of target. By absence
of target, we mean that the inter-sensor measurements yield a reasonably accurate
estimate of the inter-sensor distances. We provide snapshots of the sensor location
estimates (cross) along with their actual locations (circle) in Fig. 6.4 as a function of
time. Observe that the geometry of the network is maintained, while the true loca-
tions are subject to rotation and translation. Now consider a target moving through
this network. In this scenario, the localization process is affected by inaccurate inter-
sensor measurements in the vicinity of the target. When anchor nodes are present,
only those sensor locations in the vicinity of the targets are localized to a position
different from previous time. So a time varying dwMDS algorithm can potentially
yield accurate target localization to within a small set of sensor links. However,
with anchor free localization, such a process becomes infeasible due to the alignment
problem. In the following section, we propose a methodology that overcomes this

problem.
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Figure 6.4: Anchor free sensor localization by dwMDS. True sensor locations (circle), estimated
sensor locations (cross).

6.4 Sparsity penalized MDS

Consider using the MDS algorithm independently to obtain the sensor location
estimates at time ¢t — 1 and at time ¢. Alignment between these two sets of points can
be performed in various ways. For example, in Procrustes analysis [57] alignment is
performed by finding the optimal affine transformation of one set of nodes that yields
the set closest to the second set of points in the least squares sense. Let us consider
this alignment procedure for aligning two sets of sensor location estimates from two
time instants. Let at time ¢ —1, there was no target and at time ¢, a target appears in
the network. The sensor measurements are altered due to the reflection/attenuation
from the target and the sensor localization algorithm yields sensor location estimates
that are perturbed from their previous time frame estimates. However, while per-

forming the alignment, this perturbation becomes less pronounced as the smoothing
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Figure 6.5: Original sensor locations (circle) and location estimates obtained from dwMDS algo-
rithm (cross) are the input data to Procrustes alignment.

penalty (least squares) will distribute the error equally among all the sensor location
estimates. Moreover, in the presence of noise, this procedure is only degraded further
and the alignment cannot provide unchanged sensor locations estimates from their
previously estimated values. The errors in the sensor location estimates between two
time steps may also accumulate over time resulting in more alignment errors. As an
example, a set of estimated coordinates obtained from the dwMDS algorithm (cross)
and the actual coordinates (circle) shown in Fig. 6.5 are aligned using Procrustes
analysis. The aligned coordinates as a result of least squares smoothing are shown
in Fig. 6.6. Using such an alignment, it is not possible to identify a perturbation of
a sensor location as that of the one caused by the presence of the target. Further-
more, such a procedure would require a fusion center to gather all the information
to perform this analysis.

In contrast, we introduce a sparseness penalty on the distances between the sensor

(t=1)

location estimates x; at time ¢ and location estimates x; ' at time ¢t — 1 directly to
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Figure 6.6: Original sensor locations (circle) and aligned sensor location estimates (triangle) ob-
tained from Procrustes analysis.

the sensor localization algorithm. Construct a vector of Euclidean distances between

the location estimates at time ¢ and at time ¢t — 1

T
(6.7) g =[x = x 7V fn — x|
Define the lp-measure of a vector v = [v1,vg,...,v,] as the number of nonzero

elements given by

(6.8) [v]|o = ZI(w #0),

where I(-) is the indicator function. Using an lo-constraint on the distance vector g*)
of the form ||g”||o < ¢, we guarantee that no more than ¢ of the location estimates
will vary from their previous time frame values. Minimizing a cost function under
the lyp-constraint requires a combinatorial search which is computationally infeasible.

Define the [,-measure of a vector v as

n

(6.9) Ivlly 2 (3 foil?) .

i=1
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For a quadratic cost function, an [,-constraint (0 < p < 1) induces a sparse solution.
Among all [, sparsifying constraints, only p = 1 offers a convex relaxation to the
lp-constraint [46]. To promote sparsity, we next advocate the use of the [,-constraint
as a penalty term via the Lagrange multiplier in the dwMDS algorithm to solve for
the sensor location estimates. Hence the term sparsity penalized MDS.

The cost function of the dwMDS algorithm [35] is motivated by the variational
formulation of the classical MDS, which attempts to find sensor location estimates
that minimize the inter-sensor distance errors. Keeping in mind that it is the geome-
try of the sensor network which is crucial for tracking, we present a novel extension of
the dwMDS algorithm through the addition of the sparseness inducing /,-constraint.
At any time ¢, we seek to minimize the overall cost function C®) given by

SCED DD DD DR G NG) B S e |
i=1

1<i<n i<j<n4+m 1<I<M

(6.10) +A[|lg @7,

The Euclidean distance d; j(X) is defined in (6.1). For each time ¢, there are A

()1

range measurements 55? ! for each sensor link 7, j. As in [35], the weights w; ;" can be

chosen to quantify the accuracy of the predicted distances. When no measurement

ML — . Furthermore, the weights are

is made between sensor ¢ and sensor j, w; ;

and wg-) ' = 0. If available, the a priori information

OEENOY Z

symmetric, le., w; ;" = w;;",
of sensor locations is encoded through the penalty terms {r;||x; — x;||*}. Finally, we
introduce an [,-constraint (0 < p < 1) on the distances between the sensor locations
at time ¢ and the estimated sensor locations at time t — 1. The Lagrange multiplier
of the sparseness penalty is denoted as A. We can tune the value of A to yield the

desired sparsity level in g(¥). Later, when we apply the algorithm for tracking, the

sparseness will be advantageous as only those sensors which are highly affected by
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the target will vary from their initial positions, thereby allowing for a detection of the
target through the process of relative sensor localization. To solve this optimization
problem, we propose to use the successive refinement technique, where each sensor
node i updates its location estimate by minimizing the global cost function C'*), after
observing range measurements at node ¢ and receiving position estimates from its

neighboring nodes.

6.4.1 Minimizing cost function by optimization transfer

Unlike classical MDS for which we could obtain a closed-form expression for the
sensor location estimates, there is no closed-form solution to minimizing C®. The
original algorithm for minimizing the least squares MDS cost function in (6.10) with
A = 0 and {r; = 0} used gradient methods with elaborate step-size procedures [87]. A
majorization method for solving the nonlinear least squares problem was introduced
in [43]. This procedure can be viewed as a special case of optimization transfer
through surrogate objective functions [92] (e.g., the popular EM algorithm) and
has shown to work well for sensor localization [35]. In this work, we generalize the
SMACOF (scaling by majorizing a complicated function [61]) majorization algorithm
by including an alignment penalty to address the problem of sensor localization and
tracking.

A majorizing function T'(x,y) of C(x) is a function 7" : R x R? — R, which
satisfies the following properties: T'(x,y) > C(x), Vy and T'(x,x) = C(x). In other
words, the majorizing function upper bounds the original cost function. Using this
property, we can formulate an iterative minimization procedure as follows: denote

the initial condition as x,. Starting from n = 1, obtain x,, by solving

X, = argmin T'(x, X, _1),
X


raghu
Highlight
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until a convergence criterion for C'(x) is met. We can easily observe that this iterative

scheme always produces a non decreasing sequence of cost functions, i.e.,
C(Xnt1) < T(Xpt1,%Xn) < T'(Xn, Xp) = C(X).

The first and last relations follows from the properties of majorizing functions while
the middle inequality follows from the fact that x,,; minimizes T'(x,x,). Now the
trick is to choose a majorizing function that can be minimized analytically, e.g., a
linear or quadratic function. We propose a quadratic majorizing function 7% (X,Y)
for the global cost C®(X). Minimizing C®(X) through the majorization algorithm

is the simple task of minimizing the quadratic function 7®(X,Y), i.e.,

oTM(X,Y)

(6.11) A

=0, +=12,...,n.

If we denote the estimates of the sensor nodes at iteration k as X*, the recursion for

the update of location estimates for node ¢ from (6.11) is given by

(6.12) xF = L (c; + XF DI

7

where b¥™! a; and ¢; are defined in (6.46)-(6.49) respectively. The details of the
derivation of the sparsity penalized MDS algorithm can be found in Section 6.8. For
each sensor 7, the 7' element of the vector bf‘l depends on the weight w; ;. Since the
weights of the nodes not in the neighborhood of the sensor are zero, the corresponding
elements in the vector b¥~! are also zero; therefore the update rule for node i in (6.12)
will depend only the location of its nearest neighbors and not on the entire matrix
X* =1 This facilitates the distributed implementation of the algorithm. The proposed
algorithm is summarized in Fig. 6.7. We illustrate the majorization procedure in
Fig. 6.8. The original cost function (solid) and the corresponding surrogate (dotted)
is presented for every iteration, along with the track of the estimates at iteration k

(circle).
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Inputs: {u?l(tj)}, {SZ(?L {ri}, {Z:}, {xgtfl)}7 €, X° (initial condition
for iterations).

Set k = 0, compute cost function C-9 and a; from equations (6.10)
and (6.48) respectively

repeat

— k=k+1
—fori=1ton
% compute b1 from equation (6.46)
* xk = a% (ci + kalbf_l)
* compute Cl-(t)"k
« update C1-F to Ok — C’i(t)’k_l + C’Z-(t)’]C
* communicate x} to neighbors of sensor i (nodes for which
w;; > 0)
+ communicate C'* to next node ((i +1) mod n)

— end for

until ¢k — C@)k=1 ¢

Figure 6.8:

Figure 6.7: Description of the sparsity constrained MDS algorithm.

Cost function

=

Surrogate functior
——Cost function
o Optimal value
-5 -45 -4 —3‘.5 —é -2.5
Xx—coordinate of sensor

Majorization procedure: cost function (solid curve), surrogate function (dotted curve),
optimal location estimate at each iteration (circle). Only a single coordinate is updated
in this picture.
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Our proposed algorithm introduces a sparseness penalty on the distance between
estimate at time ¢ —1 and the current estimate. If the sparsity regularization param-
eter A is not chosen properly, many sensor positions estimates might slowly vary with
time, thereby creating cumulative error in the sensor localization. An interesting way
to counteract this problem would be to penalize the distance between the current
estimate and the initial estimate at t = 1. Using such a constraint would mean that
the sensors are always compared to the fixed initial frame and errors do not accu-
mulate over time. The implementation of this algorithm would be straightforward
as it would simply involve changing the index t — 1 to 1 in the original algorithm
presented in Fig. 6.7. However, using the estimate from time ¢ — 1 has the property

that it is easily adapted to the case of mobile sensors.

6.4.2 Implementation

Weights: 'When RSS measurements are used to compute distance estimates, the
weights are set using the locally weighted regression methods (LOESS) scheme [34]
similar to one used in the dwMDS algorithm [35]. The weight assignment is given

by

exp (=07 ;/h7;), if i and j are neighbors
’UJZ'J' =

0, otherwise,

where h; ; is the maximum distance measured by either sensor ¢ or j. A naive equal

weight assignment to all measurements is also shown to work well with our algorithm.

Initialization: For the successive refinement procedure, the sensor locations esti-
mates must be initialized for every time frame. Though several initialization algo-
rithms have been proposed in the literature, we use a naive random initialization.

We would like to point out that the initialization is not a critical component to our
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algorithm, as we are solely interested in the alignment of sensors in the network
and not on the exact locations. Irrespective of the initial estimates, the sparseness
penalty will ensure that the estimated sensor locations are relatively close to those
of previous time frames. In our simulations, we observe that our algorithm is fairly

robust with respect to the initial estimates.

Neighborhood selection: Traditionally, the neighbors are chosen based on the dis-
tance measure obtained from the RSS measurements, i.e., select all sensors within
a distance R as your neighbors. When the RSS measurements are noisy, there is a
significant bias in the neighborhood selection rule. This method has a tendency to
select sensors which are, on average, less than the actual distances ||x; —x;[|. We use
a simple two-stage adaptive neighborhood selection rule proposed in [35] to overcome
the effect of this bias:

In the first stage, the dwMDS algorithm is run with a neighborhood structure
based on the available range measurements, i.e., set w; ; = 0 if ¢;; > dg for some
reference distance dg. After convergence, this step provides an interim estimate {x;}
of the sensors locations.

In the second step, these predicted distances from the estimated sensor loca-
tions are used to compute a new neighborhood structure, by assigning w;; = 0 if
|%x; —X;|| > dr. Some neighbors with larger range measurements will be added while
some others with low range measurements will be removed. Then, using {X;} as an
initial condition and the new neighborhood structure, the dwMDS algorithm is re-
run, resulting in the final location estimates. We remark that this 2-step algorithm
does not imply twice the computation. The dwMDS algorithm is based on majoriza-

tion, and each iteration brings the location estimates one step closer to the optimal



171

estimate. Since the first step only needs to provide coarse localization information,
it does not need to be very accurate, and so the dwMDS algorithm can be stopped
quickly with a large €. The second step will likely require fewer iterations to converge
as we begin with a good set of initial estimates.

Range measurement models: The inter-sensor measurements can be obtained by RSS,
TOA, or proximity. Any one of these approaches can be used in our algorithm. Our
sparsity constrained dwMDS algorithm is fairly robust to either of these measure-
ment models. For the simulations in this chapter, we use the RSS to obtain a range
measurement between two sensors. It can be shown through the central limit the-
orem (CLT) that the RSS is log-normal in its distribution [36], i.e., if P, ; is the
measured power by sensor i transmitted by sensor j in milliWatts, then 10log,y(F; )

is Gaussian. Thus P, ; in dBm is typically modeled as

P ~ N(Py. o)

d;
(6.13) PB; = Py—10n,log < d”)
0

where P; ; is the mean received power at distance d; j, 0 is the standard deviation of
the received power in dBm, and F is received power in dBm at a reference distance
do. ny is referred to as the path-loss exponent that depends on the multipath in the
environment. Given the received power, we use maximum likelihood estimation to
compute the range, i.e., distance between the sensor nodes ¢ and j. The maximum

likelihood estimator of d; ; is given by

(6.14) 5 = dy10((Po—P1.5)/10n)

Simulation of tracker without a target

The simulation parameters are chosen as follows: we deploy a 10 x 10 uniform

grid of sensors in a network. We consider anchor free localization, i.e., m = 0 and we
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assume we make a single inter-sensor measurement (M = 1). We set the sparseness
parameter A\ to produce a change in the location estimates for only a small portion
of the sensors. The value of A will depend on the size of the network and the noise
in the measurements. If the RSS measurements are very noisy, then range estimates
become inaccurate which tend to vary the sensor location estimates. Hence X is
selected to ensure that sensor location estimates remain aligned with the previous
time frame estimates. In this simulation, we set A = 0.1 and the noise variance
o9 = 0.15. Each sensor communicates with its 15 nearest neighbors. The weights of
the RSS measurements were chosen based on the LOESS scheme described earlier.
The weights of links for non communicating sensors were set to zero.

We demonstrate the result of the sparsity constrained MDS algorithm on this
sensor network as a function of time in Fig. 6.9. The true locations are denoted
as circles and the estimated locations as crosses. In contrast to the least squares
alignment produced by Procrustes analysis in Fig. 6.6, we observe that we are able
to achieve near perfect alignment between two sets of sensor location estimates. The
presence of a target will perturb this alignment and in the following section, we

discuss the scope for target localization based on this phenomenon.

6.5 Tracking using sparse MDS

Here we present an algorithm for performing link level tracking using the sparsity
constrained MDS algorithm. By link level tracking, we refer to localization of targets
to within a set of inter-sensor links. Though link level tracking does not need any
assumptions on the dynamical target motion model, it is important to know the
effect of the target on the inter-sensor measurements. Researchers have proposed

various models for the signal strength measurements ranging from the traditional
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Figure 6.9: Anchor free sensor localization by sparsity penalized MDS. True sensor locations (circle),
sensor position estimates (cross).

linear Gaussian model to the binary sensing model. These are approximate statistical

models and the distribution of the measurements in the presence of a target remains

an open question.

To model the statistics under the setting of vehicle tracking, we conducted exper-
iments using RF sensors hardware in the presence of a target. We constructed a fine
grid of locations, where the target was placed and RSS measurements were recorded
between two static sensors for positions on the grid. A detailed description of the
experimental setup is given in Appendix 6.9. Upon gathering the data, we fit the
following statistical model in the presence of target. The RSS measurements under

this H; hypothesis at sensor link ¢, 7 are distributed as

(6.15) PEIP; ~ N(Pyo00), iid, k=1,2,...,M

~

Pi,j ~ N(EJ'?U%)?
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where PZ’“] is the k" inter-sensor measurement when the target is in the neighborhood
of the sensors. The M sensor link measurements are correlated through the random
variable }3” The values obtained from our actual experiments were oy ~ 0.1463dBm
and oy ~ 1.5dBm. The noise variance in the measurements o; was roughly an order
of 10 times larger than (. In other words, RSS measurements tend to have a larger
variance due to scattering and attenuation of the signals in the presence of a target.
A confidence measure for such a log-normal distribution of the RSS data is obtained
using the Kolmogorov-Smirnov (KS) test in [118] and the model is shown to work well
for sensor localization. We assume this statistical model for the RSS measurements,
when the target is within a specified distance R of the sensor link ¢, j. The distance
R depends on the reflectivity of the object. If the object is highly reflective, then
the variation in the RSS measurements is detected by more links.

Based on the Hy and H; hypothesis given in (6.13) and (6.15) respectively, we
formulate the optimal decision statistic to detect a presence of a target in a particular

sensor link using the LRT. The LRT for each link ¢, j is given by

Hy

M
1 ,
6.16 =" PO P 21,
( ) M — 1, \J }?07

where 7 is chosen to satisfy a false alarm level and PZ-:]- is the mean received power
in the sensor link estimated using an initial set of range measurements. We assume
that the sensor network is in its steady state operation mode. We do not consider

the transient effects in the measured data when it is obtained in the absence of any

target. This most powerful test of level a yields the probability of correct detection

(6.17) B =2Q (Q_l(a/Q)\/ 0357%0%) :

A derivation of the decision rule and its performance can be found in Appendix

6.10. We show that the performance of the optimal detector is dependent on the
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number of samples M available for the inter-sensor measurements. As M becomes
very large, the probability of correct detection 3 tends to 1. However, if only few
samples are available, 3 may not approach 1 and misdetect type errors may become
non negligible. In such a case, instead of using the LRT, we can use a test on the
variation of the sensor location estimates at time ¢ from their estimates at a previous
time 7 (7 < t). In other words, we can perform a simple hypothesis test for each

link of the form

®) (7)
(6.18) ’ dij = di

1
2 Vi
Ho

where dz(tj) = ||X§t) — Xg-t) | and {xz(-t)} are the sensor location estimates obtained from

the sparsity penalized MDS algorithm.

Simulation of tracker in the presence of target

We present our results by simulating moving targets in a uniform 10 x 10 grid of
sensors. We set m = 0, i.e., no anchor nodes. We assume no a priori knowledge of
the sensor coordinates, i.e., r; = 0. Each sensor communicates only to its 15 nearest
neighbors and the weights for those links were chosen by the LOESS strategy. The
rest of the weights were set to zero. We obtain M = 50 data measurements for each
communicating sensor link in the network. We set the sparseness parameter A\ to
produce a change in the location estimates for only a small portion of the sensors.
We allow any number of targets to appear in a sensor network with probability
0.4. Though our algorithm is robust to randomly moving targets in the network, we
consider a state-space model for the purposes of this simulation to produce a visually
pleasing target trajectory. We apply the sparsity constrained MDS algorithm as
multiple targets move through the sensor network.

The results are shown in Fig. 6.10. The true sensor locations are shown as circles
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and the estimated sensor locations are indicated using crosses. The sensors cor-
responding to those sensor links that declared a target present using the DBT are
shown in filled circles. The target trajectories are shown as inverted triangles. We ob-
serve that as the targets move, the sparsity constrained MDS algorithm reconstructs
changes in sensor positions while the majority of the estimates sensor locations are
unchanged from time step to time step. Thus, in conjunction with sparse dwMDS,

the DBT is able to localize the targets to within a small set of sensor links.

6.5.1 Numerical Study

We analyze the performance of the localization algorithms using ROC curves.
We consider the following setup: we deploy a 10 x 10 uniform grid of sensors in a
network (see Fig. 6.12). We consider anchor free localization, i.e., m = 0 and make
a single inter-sensor measurement (M = 1) at each time frame. We assume no a
priori knowledge of the sensor coordinates, i.e., r; = 0. Each sensor communicates
only to its NN = 8 nearest neighbors and the weights for those links were chosen by
the LOESS strategy [35]. The rest of the weights were set to zero. Furthermore, we
set noise variances oy and o7 defined in (6.13) and (6.15), respectively as oo = 1 and
o1 = oy = 5. Sensor links within a radius R = 1.5 indicate the presence of a target,
i.e., follow the H; hypothesis. We set the reference distance dy defined below (6.13)
to be dy = 1 and the path loss exponent n = 2. We set the sparseness parameters
A = 2.5 and p = 1 to produce a change in the location estimates for only a small
portion (< 10%) of the sensors.

We begin by considering the case of random appearance of targets in the sensor
network, i.e., targets appear at different locations every time instant. For the distance
based target localization algorithm (DBT), we set 7 = 0 in (6.18), i.e., we compare

our distance estimates to a fixed initial frame. For every time instant, the DBT
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Figure 6.10: Anchor free sensor localization by sparsity constrained MDS in the presence of targets.

True sensor locations (circle), estimated sensor locations (cross), sensors localizing the

target (blocked circle), target trajectory (inverted triangle).
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and the LRT are performed on each active sensor link and the process is repeated
for 5000 target locations. The resulting ROC curve is presented in Fig. 6.11. The
ROC for the LRT using simulations is indicated using circles and the corresponding
theoretical curve obtained from (6.17) is shown as a solid line. We observe that the
simulation and the theoretical curves match for the LRT. The ROC for the DBT is
shown using a dashed line. The DBT algorithm yields higher probability of correct
detection than the LRT for most false alarm levels. For example, at false alarm level
a = 0.3, 8 for the DBT is approximately 0.89 which is 5% more than that of the
LRT, which yields g =~ 0.84.

The intuition for this result is as follows: in the presence of a target, the RSS
measurements of the sensor links are spatially-correlated. The presence of a target
in a given link implies that with high probability the target is present in neighboring
sensor links. However, the RSS model in (6.15) specifies only the distribution of
the measurements independently on each link. The LRT makes complete use of the
RSS measurements but is limited in its performance as the optimal decision statistic
for each sensor link 4, j is independent of other sensor link measurements. On the
other hand, the DBT finds the active sensor links only based on the estimated dis-
tances through sparsity penalized MDS. However, since the inter-sensor distances are
computed at each sensor using information from its nearest neighbors, this method
makes an implicit use of the spatial correlation of the measurements in its decision
statistic, which results in an improvement in performance.

Next, we consider the case of a moving target, where we assumed a standard state-
space target motion model (for the purpose of a visually pleasing trajectory). We
repeated the same algorithms for 5000 such trajectories. The LRT based algorithm

yields the same performance curve as the test is independent of whether the target
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Figure 6.11: ROC curve for the LRT and the DBT link level tracking algorithm. LRT (solid line),
DBT for a random target with 7 = 0 (dashed), DBT for a moving target with 7 = 0
(dotted), and DBT for a moving target with 7 = ¢ — 1 (dashed dotted).

is moving or not. The resulting ROC curve for the DBT is presented as a dotted line
in Fig. 6.11. Since we continue to base our decision rule on the fixed initial frame
(1 = 0), we observe that the performance of the DBT is also similar to the case of
random target appearances.

In the case of a moving target, the RSS measurements are also temporally-
correlated. Given a set of sensors indicating a presence of a target at a particular
time, there is a high probability that the target is in the vicinity of these sensors at
the next time frame. To make use of the temporal correlation, we can compare the
current estimated distances to the estimated distances from the previous time-frame
rather than the initial frame, i.e., set 7 = t — 1 instead of 7 = 0. The temporal
correlation of the RSS measurements is captured in the DBT through the sparsity
constraint used for aligning the sensors locations estimates. In other words, with

high probability the sensor location estimates that are perturbed in the previous
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time-frame will also be perturbed in the current time-frame, thereby increasing the
probability of detection.

The results for 7 = t — 1 are presented in Fig. 6.11 using a dashed dotted line.
We observe that the performance gains are higher than the DBT performed only
with spatial smoothing (7 = 0) as such a decision rule incorporates both spatial and
temporal correlations of the target dynamics. For example, for « = 0.1, § for the
LRT is 0.75. The result of spatial smoothing alone yields § =~ 0.79. By performing
both spatial and temporal smoothing, we can obtain 3 &~ 0.86 through our algorithm,
which corresponds to a 15% increase in performance.

We make the following observations for the two proposed tests:

e The DBT for link level tracking outperforms the LRT as it can account for the

spatial and the temporal correlations in the target motion.

e The LRT outperforms DBT for low false alarm levels (o < 0.01) for the following
reasons: first, the DBT we considered is suboptimal as we did not optimize the
performance over the choice of sparsity (p, A). Furthermore, the LRT uses an

optimal decision statistic and the exact measurements to perform the test.

e The issue of space-time sampling is key to the performance of the DBT. Any
scenario that exhibits high spatial correlations (e.g., highly reflective targets
or more sensors/unit area) can yield further improvement in performance of
the DBT. If the sampling time for the sensors and the computation time of the
DBT algorithm is much faster than the target motion, the DBT can yield better

performance by taking advantage of more temporal correlations.

e The disadvantage of LRT in this setting is that the test is performed indepen-

dently on each sensor link. Further improvements in the probability of detection



181
can be achieved when the LRT is derived for the full spatio-temporal model.

e In the performance analysis, we assumed steady state operation, i.e., perfect
knowledge of the inter-sensor distances are obtained a priori in the absence of
target. If such knowledge is unavailable and distances need to be estimated, the
LRT tracker must be modified to a generalized likelihood ratio test (GLRT).
The DBT can estimate the initial set of distances more accurately from the RSS
measurements by taking advantage of spatial correlations and hence can yield

a higher probability of detection than the GLRT.

Spatial localization from link level localization

Our objective is to approximately locate the target relative to the location of
the sensors. There are a number of ways in which this link level estimate can be
translated into estimated target coordinates in space. For example, one could use
as an estimate the midpoint of the convex hull generated by the positions of those
sensors that detect the target according to the LRT or the DBT. An example of the
midpoint tracking algorithm is shown in Fig. 6.12. Another estimate can be found
by the intersection of convex regions corresponding to the sensor links that show the
presence of the target through the optimal decision rule. These estimates do not
require a physical model of the target trajectory. However, given a target motion
model, standard filtering techniques such as the Kalman filter or particle filter (PF)

can be used to obtain refined target position estimates from the link level data.
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Figure 6.12: A simple tracking algorithm based on link level tracking. True sensor locations (circle),
true trajectory of the target (diamond), estimated trajectory (plus).

6.6 Real world applications

6.6.1 ZebralNet database

ZebraNet data set ! is a collection of zebra movement traces obtained from real-
world deployments at the Sweetwaters Game Reserve near Nanyuki, Kenya during
the summer of 2005 for a period of 10 days. Four zebras were fitted with sensor
nodes consisting of a global positioning system (GPS), simple microcontroller CPU,
wireless transceiver, and non-volatile storage to hold logged data and their locations
were recorded for a period of 7 days. The raw zebra tracks are shown in Fig. 6.13.
The four zebras are marked using a circle, plus, triangle, and a cross respectively.

The ZebraNet sensor nodes used node-to-node communication to propagate mea-
sured data towards the base station in a store-and-forward manner. Data was col-
lected on the zebra locations once every 8 minutes to enable the nodes to remain
functional for a longer period of time. The zebras on which the hardware set was
placed were chosen by biologists to monitor behavior patterns among the zebras.

For example, one of the nodes was on a male, which had a tendency to move around

Thttp://www.princeton.edu/ mrm/zebranet.html
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Figure 6.13: Raw tracks for 4 zebras denoted by a circle, plus, triangle, and cross.

looking for a mate. Another sensor was placed on a female, which seemed to be
a leader of the large herd. The following information was downloaded to the base
station for each of the sensor nodes: the node number; the location in Universal
Transverse Mercator (UTM) format; corresponding time rounded-off to the closest
minute; and energy status of the node when the measurements were taken.

Our objective is use to these animal traces to test our target localization algo-
rithms. To simulate the performance of the sparse dwMDS algorithm, we superim-
pose a sensor network consisting of 300 randomly placed sensors on the region of
interest in the Sweetwaters Game Reserve. We assume the same hypothesis model
presented in (6.50) for the measurements in the presence and absence of target. We
assume that each sensor communicates with the 25 nearest neighbors. Based on
the noise level, we set a suitable sparsity level A\ proportional to the noise variance
which ensures that approximately only 5% of the sensor location estimates can vary
from those of the previous time frames. We apply the sparsity penalized dwMDS

algorithm to this data as the zebras move around in the reserve. The results of the
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algorithm are presented in Fig. 6.14, shown at various time frames.

Numerical Study

We study the performance of the DBT using the zebra tracks rather than tracks
generated by a state-space motion model. We consider the same set of parameters
as in the numerical study in Section 6.5.1, i.e., m =0, M =1, r;, = 0, dy = 1,
NN =8, n=2,090 =1, and o, = 5. We consider 300 randomly deployed sensors
in the network (see Fig. 6.14). The denser spatial sampling is useful for tracking
multiple targets (5 zebras) and also provides us a setting for addressing the effect of
spatial sampling on the DBT performance.

In order to compare the performance of the zebra tracks to the previous results,
we run the DBT algorithm on the 5 zebra tracks sequentially, i.e., we assume that
there is only one zebra roaming in the network at any time. In the first step, we set
7 = 01n (6.18) and compare the distance estimates to the fixed initial frame. The
performances of the DBT and the LRT tests are averaged over the 5 zebra tracks.
The resulting ROC curves are presented in Fig. 6.15. The ROC of the LRT shown as
a solid line is the same curve as the ones presented earlier. The ROC curve for the
DBT is shown using a dashed dotted line. A similarly obtained ROC curve of the
DBT from the previous study (see dotted line in Fig. 6.11) is shown as a dotted line.
By comparing the perturbation to the fixed initial frame, we only perform spatial
smoothing of the sensor location estimates. We observe that the denser sampling of
sensors have resulted in better spatial smoothing, which eliminates more false alarms
resulting in an improved performance. For example, at a false alarm level o = 0.01,
the DBT with 100 sensors yields § ~ 0.48, while the DBT with 300 sensors yields
06 =~ 0.66.

Next, we perform the DBT on the same set of tracks using 7 = ¢ — 1 in (6.18).
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Figure 6.14: Sparsity constrained MDS on the ZebraNet data. True sensor locations (circle), es-
timated sensor locations (cross), sensors localizing the target (blocked circle), target
trajectory (inverted triangle).
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Figure 6.15: ROC curve for the LRT and the DBT link level tracking algorithm using individual
zebra tracks with 7 = 0. LRT (solid line), DBT for a moving target from state-space
model using 10 x 10 grid of sensors (dotted), and DBT for the zebra tracks (dashed
dotted) using 300 randomly located sensors.

The resulting ROC curve is presented in Fig. 6.16. The performance of the DBT
with 7 = t — 1 is shown as a dashed line. The dashed dotted line represents the
performance of DBT with 7 = 0, while the solid line denotes the ROC of the DBT
with 7 = ¢t — 1 from the previous study with 10 x 10 uniform grid of sensors. We
observe that the probability of detection of the DBT with 7 =t — 1 for a specified
false alarm is mostly higher than that of 7 = 0 DBT ROC curve. However, the
performance improvement between the two methods (with 7 = 0 and 7 = ¢ — 1)
is lower than performance improvement between the same two methods from the
previous study. A possible reason for this behavior can be explained as follows:
in the previous study, we assumed a high sampling rate, so that the sensors can
make use of the temporal correlations in the measurements to improve performance.
On the other hand, the zebra tracks were sampled only once in 8 minutes, which

eliminates most temporal correlations in the data.
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Figure 6.16: ROC curve for DBT link level tracking algorithm using individual zebra tracks with
7 =1t—1. DBT for a moving target from state-space model using 10 x 10 grid of
sensors (dotted), and DBT for the zebra tracks (dashed dotted) using 300 randomly
located sensors.

Finally, we analyze the performance of the DBT for simultaneously tracking the

5 zebras. The resulting ROC curves for the case of 7 = 0 and 7 = ¢t — 1 are presented

in Fig. 6.17. The case of 7 = 0 is shown as a dotted curve and the dashed dotted

curve represents the DBT performance with 7 =t — 1. The performance gains for
the multiple targets case are similar to the case of tracking the individual zebras

sequentially. This suggests the DBT algorithm is well equipped to handle the case

of multi-target tracking.

6.6.2 UCSD wireless trace data

The wireless topology discovery (WTD) project? was undertaken by researchers
at University of California San Diego (UCSD). The project collects data on dynamic
characteristics and user behavior in a real world wireless network. The primary

objective of the WTD project was to test and develop reliable routing protocols in

2http://nile.usc.edu/MobiLib
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Figure 6.17: ROC curve for DBT link level tracking algorithm using multiple zebra tracks. LRT
(solid line), DBT for zebra tracks with 7 = 0 (dotted), and DBT for zebra tracks with
7 =1 — 1 (dashed dotted).

a geographically constrained wireless network. To collect data, 275 UCSD freshman
were handed HP Jordana PDAs which were equipped with symbol 802.11 compact
flash cards and the WTD data collection software. The software recorded all access
points (AP) sensed by the user every 20 seconds. The trace data were collected over
a 11 week period and then transferred to a centralized database for analysis. The
data indicated that around 300 APs were sensed over this time among which only
200 of them had knowledge about their locations.

The trace data collected consisted of the following information: user identity,
sample time, AP identity, RSS, and AC/battery power indicator. The coordinates
of the known APs were also provided in the database. Our objective was to recover
user trajectories over time and to reconstruct the network topology (locations of the
unknown APs) using available data. The map of the known AP locations on the
UCSD campus is shown in Fig. 6.18. The data samples at a particular time instant

for a single user are shown in Fig. 6.19. The APs sensed by the user are shown using
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Figure 6.18: Campus map showing the 200 known AP locations. Only the horizontal (x,y) part of
the 3D coordinates (x,y,z) are shown. In addition to these locations, there were 100
APs at unknown locations.

blocked circles. The corresponding RSS values are shown next to these APs.

To reconstruct the user trajectories, we need to estimate user locations over time
based on RSS observed to the various access points. The RSS values provided in
the database were 5-bit quantized values between 0 and 31. Since the mapping from
these quantized values to the actual signal strength in dB is unknown, we needed to

calibrate the quantized numbers to signal strength values.

Calibration

Consider a group of U users in the wireless network. Denote the location of user
i at time ¢ as x!. Denote the set of N known AP locations as {yx}+_,. Let the

unknown locations of the remaining M APs be {z;}4L,. Given RSS measurement

P, ; between user ¢ and AP j, the ML estimate of the distance is given by
(619) 6ij — dolo((PO_Pi’j)/lonP)7

where we set reference distance dy = 1. Since there are no reference points given

through the data, Fy, and n, are unknown and need to calibrated. Furthermore,
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Figure 6.19: Sample RSS data from a single user to APs. The sensed APs by the user are indicated
in blocked red along with their RSS measurements.

values for P;; are given through the quantized numbers and the actual mapping

to RSS is not known. Here we assume that 5-bit quantized values is scaled and

translated version of the actual RSS, i.e., if the quantized values are given by Pfj,

then the RSS value is given by P; ; = anj +b. Hence the distance estimate in terms

of the quantized RSS values can be written as
(6.20) bij = 10(@F=Fi;)/1005)

where ng = n,/a and Pf = (P, —b)/a. We provide an iterative least squares solution
for estimating Py and nd that yields this mapping between the RSS integer values and
the distances. We start with random initial conditions for Fj and n? and compute
the user location estimates through the dwMDS algorithm based on the RSS values
between the users and the APs. We construct a scatter plot between the estimated
distances and the observed quantized RSS values. Using this map, we construct a
least squares fit to obtain a new set of values for P and nd. This process is repeated

until the values of P and nf converge. A block diagram of the algorithm is presented
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Figure 6.20: A block diagram of the iterative least squares procedure for estimating calibration
parameters.
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Figure 6.21: Estimated distances along with the least square fit to the data at the first iteration.

in Fig. 6.20. The histogram after the first step of this iteration is shown in Fig. 6.21.
The black line is the initially assumed map obtained by taking the logarithm of
(6.20), where P and nf are set to initial values used for generating the map. The
blue crosses indicate the estimated distances (dB) for various quantized values of the
RSS based on these initial conditions. The red line is the least squares fit to the
generated data. The two lines have different slopes which suggests that the actual
fit is not the same as the assumed fit. A similar graph generated after 15 iterations
is shown in Fig. 6.22. We observe that the two lines nearly coincide suggesting that

the values of P and nf are a stable fit to the data.
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Figure 6.22: Estimated distances along with the least square fit to the data after 15 iterations.

We observe from Fig. 6.22 that there is a large variance in the data and the mean
distance estimates of the RSS integer values are similar. One reason for this large
variance is due to the fact that we fit a global shadowing model to the APs. However,
in reality, some of the APs might be more accessible to the user ( e.g., on top of a
tower) than others (e.g., within a building). Furthermore, APs might sense users
using different power levels, which needs normalization. Below, we list a number of

limitations of this UCSD data set that made its analysis difficult.

Limitations of the data
1. Noisy and inconsistent data.

2. The RSS measurements recorded by the user to the various APs are not nor-
malized. A user can be sensing two different APs operating at two different
power levels. Furthermore, the user could be operating his/her PDA using AC

or battery power which may affect the RSS value.

3. 5-bit quantized RSS values. A 5-bit RSS value yields only 32 distinct distance
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estimates from the user to the AP which is insufficient to accurately locate the

user.

4. No reference RSS values. The map between the quantized numbers and the RSS
values is an important missing piece in this problem. We alleviate the need for

the map to a small extent by the calibration process described earlier.

5. The RSS values are recorded every 20 seconds, which is an insufficient sampling

rate for recovering smooth user trajectories.

Simultaneous localization of targets and APs

The information about the unknown AP locations are given by the RSS values
measured by the users at various time instants to these APs. One would expect
that since many of the AP locations are known, and the target user locations can be
estimated from these known-location AP data, we could recover the positions of the
unknown APs (they are after-all like any other fixed target at an unknown location
once target positions are approximate known). The problem of optimally localizing
the unknown APs and the targets can be formulated as an Euclidean distance matrix
completion problem (EDMCP) [3,9]. This is a classical problem in geometry and
can be stated as the problem of recovering the set of all pairwise distances between
n points given only a subset of these distances. The inter-point distance matrix D

can be written as

D,, D
(6.21) D=| D, D, D. [:
D.,, D

where D, is the distance matrix between the known AP locations, D,, is the dis-

tance matrix between the known AP locations and the users, and the rest of the
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sub-distance matrices are similarly defined. Among these sub-matrices, only D,, is
completely known. The distance matrices D,, and D,, are partially known since
different users are within range of only a fraction of the known and unknown APs.

Given the partial matrix,

(6.22) D'=| p

our objective is to reconstruct the complete distance matrix D in (6.21). Once D is
recovered we can recover the user tracks and unknown AP locations.

We consider two cases: (a) the exact completion problem, i.e., when the partial
matrix is exact. (b) the approximate completion problem, i.e., when the known

distances are estimated from noisy RSS measurements.

Exact completion problem

A set of necessary and sufficient conditions for existence of a unique solution to

the exact completion problem can be summarized by the following theorem [9].

Theorem 6.6.1. Let A be a N x N partial distance matriz in R*. Let G = (V, E)
be an undirected graph withV =1,2,... N, E = {(i,7) | a;;is specified}, and whose
specified entries are chordal (see below for definition of a chordal graph). Let S be the
collection of all minimal vertex separators of G. Then A admits a unique completion

to a distance matriz in RF if and only if

(6.23) B = has rank k + 2 for any S € S,
e A(9)

where e is a column vector of ones and A(S) is a matriz formed by using the set of

vertices in S.
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Definition: A graph is chordal if each of its cycles of four or more vertices has a
chord, which is an edge joining two nodes that are not adjacent in the cycle.

However, the solution to the exact completion problem for an arbitrary known set
of partial matrix entries cannot be obtained in closed-form [166]. But we show that
for a specific structure of the partial distance matrix, a closed-form solution to the
exact completion problem can be obtained. The key idea behind finding a solution

to the EDMCP is the rank deficiency of the distance matrix.

Theorem 6.6.2. Let A be a (N + M) x (N + M) partial distance matriz with rank

k+ 2 and the following structure:

Ay Ap
(6.24) A= ,
Ay Ay
where Aq1 is N X N, A5 is N X M, and Ay is an M x M matriz. Given, A1, A1a,

there exists an unique Fuclidean matrix completion to A given by Agy = A21AI’1A12

if rank(Aq1) =k + 2.

Proof. The set of nonadjacent vertices for the partially complete distance matrix
A defined in (6.24) is given by N, = {(¢,7) | N+ 1 < 4,j < N+ M}. The
corresponding collection of minimal vertex separators of the graph G is a singleton
set S ={1,2,...,N}. When N > k+ 2, B in (6.23) has rank k + 2 if Aj; has rank
k+2. Let r = k+2. From Theorem 6.6.1, there exists a unique solution to the exact

completion problem. The eigendecomposition of A is given by
A =VAVT,

where A = diag(A\1, A2, ..., A.) and V = [vy, vy, ..., v,]| are the corresponding set of

orthonormal eigenvectors. Let V = [V] VI where V; is N x r and Vg is M x 7.
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Then the sub-matrices can be written as

(6.25) Ay = VIAVT
(6.26) Ay = VIAVY
(6.27) Ay, = VLAVY

Since Aq; is full rank, the pseudo inverse of A;; can be written as

(6.28) A =V (VIV) A Y(VIvV) VT
Then
(6.29)

Asi AT A = VoAV (Vi(VIV) AT VIV TV VIAV] = VoAV] = Ay,
O

This result does not hold for the following degenerate case: when all the points
yielding the partial matrix A lie on a k-dimensional sphere such that the rank(Aq;)
is k+ 1. It is easy to verify that a unique solution exists for this case using Theorem
6.6.1 but Theorem 6.6.2 does not yield the optimal completion. However, in a real
world setting, the probability that all the randomly deployed sensors lie in a 3-

dimensional sphere is nearly zero.

Approximate completion problem

For the UCSD trace data, D,, and D,, are only partially known and noisy.
Hence the theorem cannot be applied to this data set. For the case of approximate
completions, the optimal Euclidean distance matrix can be found by solving the
following minimization problem analogous to MDS. Let A = {a; ;} be a pre-distance

matrix, where only some elements a; ; are given. Let W be a symmetric weight matrix
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with nonnegative elements. For e.g., w; ; = 1 if a; ; is given and zero otherwise. Then

the closest distance matrix to A can be found by minimizing the objective function
(6.30) mDin IWo(A-D)|Z st DeD,

where o denotes the Hadamard product and D is the convex cone of Euclidean

distance matrices. The objective function can be rewritten as
31 i ij(ai; —dij)? t DeD.
(6.31) nlljanwJ(a,] ) S €
2Y)

A semi-definite programming solution to this problem is provided in [1]. In the
context of recovering the locations, the distributed weighted MDS algorithm mini-

mizes precisely the same cost function, i.e.,

(6.32) min > wij (s =[x = %)%,
7-]

where X = [x,...,%xx] are the set of locations which yields the distance matrix D.
In other words, the dwMDS yields another approach to the approximate completion
problem. We adopt a two-step dwMDS procedure to localize the unknown users and
APs.

First, we consider all users that sense at least 4 known APs and one unknown AP.
Using only the knowledge of the RSS values between the users and the known APs,
we estimate the locations of the users in the network. We then use the set of user
locations with the corresponding RSS values to the unknown APs to estimate the
location of the unknown APs. This two stage process is illustrated through Fig. 6.23.
Since we do know the ground truth of the actual location of the unknown APs, we
randomly choose a small set of known APs and add them to the set of unknown
APs. We reconstruct the location of unknown APs (and those APs assumed un-

known) using different user trajectories. For the set of APs with known coordinates,
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Figure 6.23: Two stage procedure for constructing network topology. First, through the known
APs, user locations are estimated. Based on these locations, the unknown APs are
localized.

we obtain a 1o confidence region on the network topology which serves as a mea-
sure of performance of the localization algorithm. We illustrate the performance of
the method in Fig. 6.24. The known AP locations which were originally assumed
unknown are shown using filled circles. The mean estimates of the APs are shown
as triangles. The black ellipse is the uncertainty in the estimation of the unknown
AP. The error in the mean estimate of the AP location is roughly 30m. The actual
estimated locations of the unknown APs are shown in Fig. 6.25. The already known
AP locations are indicated as circles while the location estimates of the unknown

APs are shown as triangles.

Scope for improvement

Despite a number of limitations presented in this UCSD data set, we were able to
attain reasonable accuracy on the localization of the APs. We offer some suggestions

to improve upon the localization performance.

1. Multiple local fits to the RSS model rather than a single global fit: To accurately
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Warren
College

Figure 6.24: Location estimates of APs assumed to be unknown and the corresponding uncertainty
ellipses. Only horizontal coordinates of the 3D coordinate estimates are shown.
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Figure 6.25: Location estimates of the unknown APs are shown in red. The known AP locations
are shown in blue.
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estimate distances from RSS measurements, we fit a single log normal model to
the RSS data. However, the attenuation in the RSS sensed by a user might be
different for different APs. For example, users might receive a higher RSS value
from an AP on a roof top rather than an AP on the same building one floor
below. This suggests that the log normal model can be adaptively chosen for

each AP based on its relative location in the network.

2. Inclusion of side information: We estimated the user locations with no assump-
tions on the user trajectories. One can make smoothness assumptions on the
user tracks by restricting the user location estimate at the current time to be
in a neighborhood of the user location estimate from the previous time instant.
Moreover, we can impose further constraints on the user and AP locations by
making use of the topology of the UCSD campus. For example, an user cannot
be located on a building or floating in air, and an AP cannot be in the middle

of a road.

6.7 Conclusions

In this chapter, we presented the sparsity penalized MDS algorithm for simultane-
ous localization and tracking. In this problem one is interested in tracking a targets
position relative to the sensor coordinates. The subset selection capability of our
proposed sparsity constraint allows the algorithm to find only those sensors which
have significantly changed their location estimate due to the presence of a target.
We use these sensors to perform link level tracking. We formulate a model for the
inter-sensor RSS measurements in the presence and absence of a target by conduct-
ing actual experiments in free space. Using this model, we propose a perturbation

based algorithm for link level target tracking. Through a numerical study, we showed



201

that for a large range of false alarm levels, the DBT outperforms the LRT as it is
able to perform spatial and temporal smoothing without the need for target motion
models. The nonparametric nature of our algorithm makes it attractive when RSS
models are unavailable or inaccurate. We then tested our localization algorithms on
two real world applications: localizing zebras from the ZebraNet data and recovering
the wireless network topology of the UCSD campus. Currently, we are analyzing the
effect of space-time sampling (via the increase of sensors, faster sampling of mea-
surements) on the performance of the DBT. We are also in pursuit of optimal sensor

scheduling strategies for physical level tracking.

6.8 Appendix: derivation of sparsity penalized dwMDS

To simplify our derivation, we divide the global cost function into multiple local

cost functions as follows:

n

(6.33) cO =3 4 0,
i=1

where ¢ is a constant independent of the sensor locations X and the local cost

function at each sensor node 7 is

n n+m
t _(t t
P = 3" w0 —di;(X)2+2 > w6 - dij(X))?
=L j=nt1
(6.34) il % — x]|% 4+ AlJxs — x|
where ’U_J =M 1w ' and 5(t M w ” / The cost function CZ.(t)

depends only the measurements made by sensor node ¢ and the positions of the
neighboring nodes, i.e., nodes for which w Lo C’( is local to node i [35]. The

local cost function in (6.34) can be rewritten as

(6.35) CHX) =" + (X) — (X) + ¢ (X),
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where

cgt) = 2": _(t 7] 242 Z _(t

j=17j5£2 j=n+1
n n—+m
t _ t _
X)) = > @ (X)+2 Y @ld?(X) + ril|x — x|
j:17j7§2 ] =n+1
n+m
(X) = 2§j @0\ d; ;(X) +4 Y @)5\)d; ;(X)
Jj=1,j#i j=n+1

(6.36)  (X) = Alxi—x"Y.

The term cgt) is independent of x;. The term cgt) is quadratic in x;. Terms c:(f)

and cff) are neither affine nor quadratic functions of x;. A majorizing function for

the term c:(,f) is motivated by the following Cauchy-Schwarz inequality,

(xi —%;)"(yi = ¥))
where Y = [y1,...,yn). For cflt), we present a quadratic majorizing function, which

can be obtained from the following relation
(6.38) a?/? < obl? 4 g(a —ap)(a0) 3V, VYa, a0 > 0.

The above inequality follows from a linear approximation to the concave function

f(a) = aP/? via Taylor series expansion. Choosing a = [|x; — x/"![|? and oy =
ly: — xi71|? yields
X; — %12 NN
©639) i< by Bl R
i — X

the majorizing function for the cff) term. Substituting the inequalities from (6.37)
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and (6.39) in (6.35), we obtain the majorizing function for the local cost function as

_l’_
t _(t) _
Ti()(X’Y - + Z Z(Jd?J Z 1] w +Ti’|xi_xi’|2
Jj= 1#2 Jj=n+1
o5 ) (yi —yj)
+2 Z Wi 2] (Y
J=Llj#i
4 ’iﬂ 050 (X = %) (i — )
g ” d; j(Y)
j=n+1 K
- A - (=112 L 2
+ Alys — ! 1)IIJ”JerIIX x| - . ||1y x
ly: — % Vj2-r

(6.40)

Since Ti(t) (X,Y) is a majorizing function to C’Z-(t)(X), it is easy to verify that the
function TW(X,Y) = Y1, TZ.(t)(X,Y) is a majorizing function to the global cost
function C¥(X). The partial derivative of 7" (X,Y) with respect to x; is straight-

forward as all the expressions in (6.40) are linear or quadratic in x;. The partial

derivative of 7™ (X,Y) with respect to x; is given by

T (X. Y oTV(X.Y oTY(X. Y
( ) ) 7 ( ) )+Z k( ) )

(6.41) S i ,
8Xi 8Xi ot 8Xi
where
t n
o1 (X,Y) RS <w(t) (x; — x;) — 530 ) (yi — yﬂ)
' 1,] ? 4,J 71, .
Ox; Pyt lyi — yill
« w50 (vi — ¥))
+4 Z W; (% — Xj) — W, 6, ) =L
Pt ly: = yill
=)
(6.42) 2030 — %) + dp— . 2)_
ly: —x{"V|j2r
and
TV (X,Y) ) (yi — )
6.43 e 2] o (Y i — U 5(t ACANNL LTI Iy
( ) aXi (wz,k(x Xk) wz kik ||YZ ka
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Substituting (6.42) and (6.43) in (6.41) yields,

TIXY) 4<’§f w<t><x._x.>_w<t>s<t>w)
= 1 1 J

o o 20 Ty =y

o (t—l)
(6.44) (i — %) T )
ly: — x|

Setting the derivatives to zero yields the following recursive update rule

1 — — _
(6.45) xF = - (Ci " [ng Do 1)} Bk 1)) |

where x¥ denotes the location of node i at iteration k. Furthermore, b¥ = [b}, b5, . ..

and
ntm — () (1)
w: 1 H
(040 o= X )
s P = x5
—(t) 5(t)
w0
6.47 o= g o g o
( ) J (wzJ ||Xf o X‘I;H 9 j % 7/,
n-+m
A
(6:48) ao= 43 el e
j=1,j#i i i
)pr(t_l)
(6.49) ¢ o= 2m% + i ,
I~ — <0

,b

The dwMDS algorithm in [35] obtains a recursive update for location x; by setting the

k
N

derivatives of the surrogate to the i*" local cost function (Ti(t)(X, Y)) to zero. This is

equivalent to minimizing the global cost function only under anchor free localization

(m = 0) and no a priori information (r; = 0). However, in our algorithm, we use the

local cost functions only to derive a majorizing function for the global cost function

and not in the minimization. Moreover, the algorithm is still decentralized in its

implementation though we minimize the global cost function with respect to the

sensor locations X.

]
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6.9 Appendix: experimental setup

To model the inter-sensor measurements in the presence of a target, we con-
ducted experiments using following setup: we constructed a fine grid of locations in
a free-space environment, where the target was placed and RSS measurements were
recorded between two static sensors for positions on the grid. Crossbow Technol-
ogy Inc MICA2 motes (MPR400 915 MHz models) running the TinyOS operating
system were used for the experiment. Packets containing several bytes of useful in-
formation, e.g., broadcast source, packet number, local battery voltage can be sent
through the Chipcon CC1000 radio, which operated at 910MHz. NesC code was
tailored for two of the motes, the transmitter and the receiver, while the third mote
relayed packets to a laptop using readily-available code. The radio of the transmit-
ting motes was programmed to broadcast at various power settings. The radio of
the receiving motes measured the RSS of each received packet, and then broadcasted
another packet containing this information intended for the base node. Packets were
labeled with their source to avoid confusion. The motes used in the experiment are
shown in Fig. 6.26(a). An aluminium wrapped basketball shown in Fig. 6.26(b) was
used as a reflective target. The environment under which the experiments were per-
formed is fairly clutter-free and is shown in Fig. 6.26(c). The experimental setup is
illustrated through Fig. 6.26(d). The statistical likelihood model described in (6.15)

was formulated based on the measurements collected from this experiment.
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(c) (d)

Figure 6.26: Experimental setup for obtaining statistics of RSS measurements. (a) Crossbow Tech-
nology Inc MICA2 sensors, (b) reflective target, (c¢) environment, (d) experimental
setup.
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6.10 Appendix: optimal likelihood ratio test

To test the presence of a target on a sensor link ¢, j, we pose the following hy-

potheses testing problem

HO . Pl,...,PMNN(p,O'g)

H, : P,...,PylP ~N(P,o?), iid, P~ N(P,d?),

where Py, ..., Py are the measurements made by a particular link ¢, 7. We leave out
the indices 7, j in the measurements for brevity. P is the mean received power in the
sensor link ¢, j. We assume it can be obtained during the system setup in the absence
of targets. Denote the measurements by the M-element vector p = [Py, P, ..., Py]”.

Then the hypotheses can be written as

Hy : p~N(P1,031)

(6.50) H, : p~N(P1,0117 + o20).

To construct the LRT, we first compute the log likelihood ratio as

v = o (G )

(6:51) — 5p= PTCT - - PY + o (1),

where Cy = 021, C; = 07117 + 621 and |C| denotes the determinant of a matrix C.

The eigendecompositions of the covariance matrices Cy and C; can be written as

Co, = VoDyVg,

C, = ViD\V],

where D; is a diagonal matrix composed of the eigenvalues A! ... \i, and V; is

the matrix of corresponding eigenvectors. The eigenvalues of the covariance matrix
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C, are given by \| = 0?M + 02 and \! = 02, i = 2,..., M. The corresponding
eigenvectors are vy = 1/ M, vy, ..., vy, where {v;}M are a set of orthogonal unit
norm vectors. The eigenvalues of Cy are all 02 and it is easy to verify that vy,..., vy,

are eigenvectors to Cy, i.e., Vo = V. Thus

Mo? 2M 117
0, 0| V=
Mot + of otM +o5 M

(6.52) C,' — C' = Vydiag <

Substituting (6.52) in (6.51) and collecting constant terms at the right hand side

yields the optimal LRT as
(6.53) p—P| 27,

where p = Zf‘il P;/M is the minimal sufficient statistics of this test. Under Hy, p
is distributed as N'(P,02/M) and under Hy, p is N(P,02/M + ¢%). We find ~ to

satisfy a false alarm of level o, i.e.,

(6.54) P (|p— P| > 1|Ho) =20 <¢Um> ~a,

which implies v = (69/VM)Q ' (c/2). The probability of correct decision, 3 is then
given by

B = P(|p— P|>n~|H)

(=)

(6.55) = 2Q (cg-l(a/Q)1 /ﬁ) .



CHAPTER VII

Conclusion and future directions

That’s one giant leap for me, one small step for mankind.

The need for optimal allocation of resources ( e.g., energy, sensors, and band-
width) in many adaptive sensing applications has been of much interest to different
research communities in recent years. The research presented in this dissertation
attempts to take one small step forward in the direction of providing optimal re-
source management strategies to adaptive sensing. While the work was motivated
by practical problems in radar and sensor networks, the results of this dissertation
can be widely applied. The theoretical results of Chapters II-IV and asymptotic
analysis in Chapter II can be applied to any application where energy constraints
make sense, e.g., X-ray CT, radiation oncology, and communications. We were able
to show that considerable performance improvements can be achieved if adaptive
designs use energy optimally.

The latter part of the thesis aimed towards developing optimal algorithms for
target and sensor localization in sensor networks that could be implemented real-
time and useful for analyzing real data. Along the way, we also suggested methods of

applying the experimental designs for adaptive resource allocation to radar imaging,

209



210

channel estimation, and sensor network applications.

We conclude this dissertation by providing some ideas for future research.

Energy allocation

The first part of this dissertation considered the problem of waveform design and
energy allocation strategies for a general class of estimation and detection problems.
Applications of these results to inverse scattering, channel estimation, and target
tracking problems were discussed. It would be satisfying to see these designs im-
plemented in hardware for such applications to confirm the theory and simulations
presented here.

Another potential application of the energy allocation procedure is to medical
imaging and radiation therapy. Computed Tomography (CT) is a widely used
method for generating three dimensional images of the internal organs of a body
using multiple two dimensional X-ray images. There has been a growing need for
higher resolution images which can improve the detection of abnormalities (tumors,
cysts, infections) at an earlier stage. However, higher resolution comes at a cost of
higher radiation dose which could produce harmful reactions on the human body.
An energy allocation procedure similar to the one proposed in Chapters II-IV could
prove extremely useful to generate high quality images without having to expose the
body to high amounts of radiation. By giving lower levels of energy for a slightly
longer time period of time, one could minimize high levels of radiation to the patient.
It would be worthwhile to study whether such a strategy could be applied in this

context.
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Sensor scheduling

In the previous chapter, we implemented the sparsity penalized MDS algorithm
that could simultaneously localize sensors as well as targets. However, further savings
could be realized if we could design a sensor management strategy that enables only
those sensors which are necessary to identify the target. In the absence of any target
motion model, one could devise a simple strategy based on the sparsity penalized
MDS as follows: given the set of tagged sensors, i.e., sensor links with high output
through the distance based or LRT methods, we could activate all sensors within a
specified neighorhood and perform MDS locally to obtain the new position of the
target. This approach will enable the sensors further away from the target to go into
sleep mode and could be activated at a later stage.

If we are given a target motion model, then we could borrow the concepts of
sparse waveform selection method proposed in Chapter V of this dissertation for
sparse sensor selection. Consider the problem of choosing s sensors to activate at
each time step in a sensor network of n wireless sensors (s < n) to minimize a target
state prediction error. This problem falls into the framework of sparse selection
described in Chapter V. We could then implement a convex relaxation solution and

show near optimal performance to this sensor selection problem.

Completion problems

The study of the sparsity penalized MDS as a real-time application tool for the
analysis of the UCSD wireless trace data has opened many interesting problems
for wireless topology discovery. The UCSD wireless traces capture signal strength
measurements of users within range of the various APs on campus. However, more

than 60% of the AP locations were unknown, thereby raising the question of whether
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the rest of the network topology could be discovered. In particular, given a set of
distances from the user to the known and unknown AP points, is it possible for us
to discover the entire pairwise distance matrix which then can be translated into
location estimates of the user and the AP points? We presented simple conditions
under which an accurate reconstruction is feasible in the absence of noise and with
the knowledge of all distances between the users and the APs. The presence of
noise and missing data (only certain user-AP distances are known) brings in the
topic of least squares reconstruction. In this context, there is extensive research on
Euclidean distance matrix completion problems (EDMCP) which finds a solution to
this problem via semi definite programming. It would be worthwhile to study the
theory of EDMCP and implement this approach for topology discovery. Furthermore,
inclusion of side information would add an additional dimension to the problem. For
example, incorporating constraints such as building layouts, attenuation map for
each AP, and information about transmit signal strengths should provide significant

performance improvement to the localization algorithm.
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ABSTRACT

RESOURCE CONSTRAINED ADAPTIVE SENSING

by

Raghuram Rangarajan

Chairperson: Alfred O. Hero III

Many signal processing methods in applications such as radar imaging, communi-
cation systems, and wireless sensor networks can be presented in an adaptive sensing
context. The goal in adaptive sensing is to control the acquisition of data measure-
ments through adaptive design of the input parameters, e.g., waveforms, energies,
projections, and sensors for optimizing performance. This dissertation develops new
methods for resource constrained adaptive sensing in the context of parameter esti-
mation and detection, sensor management, and target tracking.

We begin by investigating the advantages of adaptive waveform amplitude design
for estimating parameters of an unknown channel/medium under average energy
constraints. We present a statistical framework for sequential design (e.g., design of
waveforms in adaptive sensing) of experiments that improves parameter estimation
(e.g., scatter coefficients for radar imaging, channel coefficients for channel estima-

tion) performance in terms of reduction in mean-squared error (MSE). We derive



optimal adaptive energy allocation strategies that achieve an MSE improvement of
more than 5dB over non adaptive methods. As a natural extension to the problem of
estimation, we derive optimal energy allocation strategies for binary hypotheses test-
ing under the frequentist and Bayesian frameworks which yield at least 2dB improve-
ment in performance. We then shift our focus towards spatial design of waveforms by
considering the problem of optimal waveform selection from a large waveform library
for a state estimation problem. Since the optimal solution to this subset selection
problem is combinatorially complex, we propose a convex relaxation to the problem
and provide a low complexity suboptimal solution that achieves near optimal perfor-
mance. Finally, we address the problem of sensor and target localization in wireless
sensor networks. We develop a novel sparsity penalized multidimensional scaling
algorithm for blind target tracking, i.e., a sensor network which can simultaneously

track targets and obtain sensor location estimates.



