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Abstract

This thesis provides a comprehensive analysis of the acquisition performance
of the mobile-embedded Global Positioning System (GPS) receiver. Particular
emphasis is given to the analysis of differentially coherent processing techniques
and parallel acquisition strategies. New analytical expressions for the distribution
of the decision variable of differentially coherent detectors are derived. In addi-
tion, new Gaussian approximations are derived and shown to be more accurate
than existing approximations. Using these Gaussian approximations it is demon-
strated that the traditional noncoherent combining detector is the best choice
when the signal to noise ratio is large, but that differentially coherent combining
is a superior choice at low signal to noise ratios.

An analysis of the effects of carrier Doppler, code Doppler and data modula-
tion on detector performance is also conducted. For the noncoherent combining
detector, new expressions are obtained for the mean and worst case power at-
tenuation due to the combined effects of carrier Doppler and data modulation.
Approximate expressions are also derived for the differentially coherent combining
detector.

New expressions are also obtained for the mean and variance of the time to first
hit using a Markov chain model and matrix methods. These models permit the
use of numerical techniques to determine the optimal choice of receiver parameters
for a given performance requirement.

Finally the effect of unknown power levels and multi-access interference (MAT)
are considered. A mnovel technique for detecting MAI, referred to as the power
level detector, is introduced and its performance analysed.

All results are verified by Monte Carlo computer simulation using a simplified
signal model. The simulations were implemented on a 100 processor computer

cluster.



i



In memory of Harold Collumbell and Finghin O’Driscoll.

1ii



v



Acknowledgements

My sincerest thanks are due to my supervisor, Dr Colin Murphy. His support
and encouragement over the duration of this research have been of immeasurable
benefit to me. Thank you Colin, for keeping my eye always on the bigger picture.

I would also like to acknowledge the support provided by Prof. Patrick Mur-
phy, who assisted me in many ways and many capacities, not only in making
the facilities of the Department available to me, but also in providing me with a
home in Teltec. I only hope I didn’t outstay my welcome.

Thanks also to Prof. Pat Fitzpatrick of the Boole Centre for Research in
Informatics for giving me access to the BCRI computer cluster, without which
most of the simulations in this thesis would be running still. Thanks also to Ken
Healy for the many patient hours he spent helping me debug my mountains of
leaky code.

This work would not have been possible without the financial support of
Enterprise Ireland and Ceva Ltd. Thanks to Tony Hadrell, Derek Molyneux, Sue
Taylor and Vincent Ashe for their technical support over the years.

A big hearty thanks to all the staff in the Department of Electrical and Elec-
tronic Engineering, in particular Kevin, Ralph, Geraldine, Liam, Jer, Mick and
Tim. Thanks also to all the staff of the Department of Electronic Engineering,
NUI Galway for welcoming me into their midst for the last year.

Particular thanks to Gregor, Olive, Karen, Aoife and Tim for all the discus-
sions, advice, coffees and beers and, more importantly, for showing me that there
is an end to all this. To all the others, all I can say is: hang in there!

To my parents and brothers: thanks for everything, for keeping things in
perspective and providing me with a safe haven in Kenmare.

Finally, my deepest most heartfelt thanks to my wife, Ruth, who put up with
so much and with such patience over the last five years that I don’t think I'll ever
be able to fully repay the debt.



vi



Contents

Abstract

List of Figures
List of Tables
Notation

1 Introduction
1.1 Global Positioning System Overview . . . . ... ... ... ...
1.2 Thesis Outline . . . . . . . . . .

2 Acquisition of DS/CDMA Signals: A Review
2.1 Signal Model . . . . . . ...
2.2 Acquisition is an Estimation Problem . . . . . . ... ... .. ..
2.2.1 Estimation Theory and GPS . . . . . . .. ... ... ...
2.2.2  Practical Considerations . . . . . .. ... ... ... ...
2.3 Acquisition is a Detection Problem . . . .. ... ... ... ...
2.3.1 Detection Theory and GPS . . . ... ... ... .. ...
2.4 The Detector/Estimator . . . . . ... ... ... ... .. ...
2.4.1 Noncoherent Combining . . . . . .. ... ... ... ...
2.4.2 Differentially Coherent Combining . . . . . . . . . .. ...
2.4.3 Differentially Coherent Detection . . . . . .. ... .. ..
2.4.4 Parallel Detection . . . . . .. ... .. o0
2.5 The Acquisition Process . . . . . . .. ... ... ... ... ...
2.5.1 Acquisition Modes . . . . ... ... ... ...
2.5.2  Performance Analysis . . . . . . ... ... ...

2.6 Discussion . . . . . . ...

vii

xi

XV

xviil



3 The
3.1

3.2

3.3

3.4

3.5

4 The
4.1
4.2

4.3

4.4

4.5

4.6

Detector/Estimator I: Signal Effects 95

The Maximum Likelihood Form . . . .. .. .. ... ... .... 97
3.1.1 The Effect of a Residual Carrier Frequency Offset . . . . . 98
3.1.2  The Effect of Data Modulation . . . ... ... ... ... 99
3.1.3 The Effect of Code Doppler . . . . . ... ... ... ... 105
The Noncoherent Combining Form . . . .. .. ... .. .. ... 112
3.2.1 The Effect of a Residual Carrier Frequency Offset . . . . . 113
3.2.2  The Effect of Data Modulation . . . ... ... ... ... 114
3.2.3 The Effect of Code Doppler . . . . . ... ... ... ... 122
The Differentially Coherent Combining Form . . . . . . . . .. .. 125
3.3.1 The Effect of a Residual Carrier Frequency Offset . . . . . 128
3.3.2 The Effect of Data Modulation . . . ... ... ... ... 130
3.3.3 The Effect of Code Doppler . . . . . ... ... ... ... 136
The Differentially Coherent Detector . . . . . . . . .. ... ... 138
3.4.1 The Effect of a Residual Carrier Frequency Offset . . . . . 139
3.4.2 The Effect of Data Modulation . . . ... .. ... .. .. 140
3.4.3 The Effect of Code Doppler . . . . . ... ... ... ... 141
Discussion . . . . . . . ... 143
Detector/Estimator II: Statistical Analysis 147
Noise Model . . . . . . . . .o 148
The Noncoherent Combining Detector . . . . . . . . .. ... .. 151
4.2.1 Approximations and Bounds . . . . . . ... ... ... .. 152
Differentially Coherent Signal Processing . . . . . ... ... ... 155
4.3.1 The Pair-wise Form . . . . . . ... ... ... ... .... 160
4.3.2 The Standard Form . . . . . ... ... ... ... ... .. 167
4.3.3 Gaussian Approximations . . . . .. .. ... .. ... .. 172
Performance Comparisons . . . . . . . . .. .. ... ... ..., 182
4.4.1 Deflection Coefficients . . . . . . .. .. .. ... ... .. 184
4.4.2 Receiver Operating Characteristic Curves . . . . . . . . .. 186
Parallel Forms . . . . . . . ... .. oo 193
4.5.1 Analysis Issues . . . . ... .. ... 198
Discussion . . . . . . ... 200

viil



5 The Acquisition Process 203

5.1 The One H; Tile Approximation . . . ... .. ... ....... 204
5.1.1 The Markov Chain Model . . . . . ... ... ... .... 204
5.1.2 The Fundamental Matrix. . . . . .. ... .. ... .... 207
5.1.3 Probabilities of Detection and False Alarm . . . . . . . .. 210
5.1.4  First Order Statistics . . . . . . . . ... ... ... .... 212
5.1.5  Second Order Statistics . . . . . . . . ... ... ... ... 213
5.1.6 Numerical Results . . . . .. ... .. ... ... ..... 215
5.2 The Effect of Two Hy Tiles . . . . . . . . . . ... ... ..... 219
5.2.1 The Markov Chain Model . . . . .. ... ... ...... 219
5.2.2 Numerical Results . . . . .. ... .. ... ... ..... 221
5.3 Optimisation . . . . . . . .. ... 221
5.4 Discussion . . . . . ... 225
6 Multiple Satellites and Unknown Power Levels 233
6.1 Acquisition in the Presence of MAT . . . . . . . .. .. ... ... 234
6.1.1 Statistics of the Power Level Detector . . . . . . . .. . .. 237
6.2 Acquisition in the Presence of Unknown Power Levels . . . . . . . 243
6.3 Discussion . . . . . . . ... 244
7 Conclusions and Future Work 247
7.1 Conclusions . . . . . . . . . ... 247
7.2 Future Work . . . . . . ... 250
A Summation Identities 253
B Mathematical Derivations 255
B.1 Derivations from Chapter 3 . . . . . . .. ... ... ... .... 255
B.1.1 Average Modulation Attenuation when M <D . . .. .. 255
B.1.2 Average Modulation Attenuation when M > D . . . . .. 256
B.2 Derivations from Chapter4 . . . . . . . .. .. ... ... .... 260
B.2.1 Z;is the Difference of Two Non-Central x? Variates for the

Pair Wise Form . . . . . . . .. ... ... ... ... 260

B.2.2  An Integral Involving the Exponential Function with Trigono-
metric Functions in the Exponent . . . . . . . . . ... .. 262
B.2.3 Derivation of Equation (4.102) . . . . . . .. .. ... ... 263
B.2.4 Derivation of Equation (4.103) . . . . . . . . .. ... ... 264

X



B.2.5 Derivation of P;x(p) by Gaussian Elimination . . . . . . . 265
B.2.6 Derivation of the CDF of R for the Standard Form of Dif-

ferentially Coherent Processing . . . . . ... ... .. .. 268
B.2.7 Derivation of Equation (4.140) . . . . . ... ... ... .. 269

B.2.8 An Expression for the Probability that one x? Distributed
RV Exceeds Another . . . . ... ... ... ... . .... 271
B.3 Derivations from Chapter 5 . . . . . . . .. ... ... ... ... 276
B.3.1 The Fundamental Matrix . . . . . . .. ... ... ..... 276
B.3.2 Probabilities of Detection and False Alarm . . . . . . . .. 279
B.3.3 First Order Statistics . . . . . . .. .. ... ... ..... 280
B.3.4 Second Order Statistics . . . . . . .. ... ... ... ... 281
B.4 Derivations from Chapter 6 . . . . . . . ... ... ... ..... 283
B.4.1 Mean and Variance of the Power Level Detector . . . . . . 283
C Probability Theory 289
C.1 Random Events and Random Variables . . . . . .. .. ... ... 289
C.2 Expectation and Moments . . . . . . . . ... ... ... ..... 291
C.3 Transform Domain Techniques . . . . . . . . . . . ... ... ... 291
C.3.1 The Moment Generating Function . . . . . . .. ... ... 291
C.3.2 The Characteristic Function . . . . . . ... .. ... ... 292
C.3.3 The Probability Generating Function . . . . . . ... . .. 293
References 295



List of Figures

1.1
1.2
1.3

2.1
2.2
2.3
24
2.5

2.6
2.7
2.8
2.9
2.10

2.11
2.12
2.13
2.14
2.15
2.16
2.17
2.18
2.19
2.20
2.21

Principle of Satellite Positioning . . . . . . . .. .. .. ... ...
Time Delay Between Local and Received Codes . . . . . . . . ..
GPS Satellite Constellation . . . . . . ... ... ... ... ...

Autocorrelation Function of an m-sequence . . . . . . . . ... .. 14
GPS Signal Bandwidths, Spread and De-spread . . . . . ... .. 14
Autocorrelation Function for Gold Codes . . . . . . . .. ... .. 15
The Acquisition Grid for a simulated signal with C'/Ny = 43.8 dB-Hz. 26

Normalised Correlator Output vs Code and Doppler Offsets in the

Absence of Noise . . . . . . . . .. ..o 27
Sampling in the Code-Phase Domain . . . . . . .. .. ... ... 27
Sampling in the Doppler Domain . . . . . . . ... .. ... ... 28
Binary Hypothesis Detector Model . . . . . . ... ... ... .. 29
Projectionof £ onto© . . . . . .. ..o 34
Discretised Two Dimensional Search Space ©* for the Acquisition

Problem. . . . . . . . .. . 36
The Detector/Estimator covers a subset I of the Uncertainty Region 37
The ML Detector . . . . . . .. .. ... . ... ... 38
Distribution of the Decision Statistic for the ML Detector . . . . . 44
Data Transition in a Coherent Integration Period of MTa s. . . . 46
Noncoherent Combining Detector . . . . . .. ... .. ... ... 48
Differentially Coherent Combining Detector . . . . . .. ... .. 53
Differentially Coherent Detector . . . . . . . . ... ... .. ... 59
Acquisition Grid with Parallel Search Tile . . . . . ... ... .. 62
Active Correlator Architecture for Time Domain Parallelism . . . 66
Structure of the FFT Detector/Estimator . . . . . ... ... .. 68
FFT Detector/Estimator Tile in the Uncertainty Region . . . . . 69

X1



2.22

2.23
2.24
2.25
2.26
2.27

3.1
3.2
3.3
3.4

3.5

3.6
3.7

3.8

3.9

3.10

3.11

3.12

3.13

3.14

3.15
3.16

3.17

3.18
3.19

Tile Coverage in the Uncertainty Region for the FFT Detector/

Estimator using Doppler Rotation . . . . . . . ... .. ... ... 72
FFT Detector with Post-Correlation Coherent Accumulation . . . 74
FFT Detector with Pre-Correlation Coherent Accumulation . . . 75
An Overview of Acquisition Modes . . . . . .. . ... ... ... 7
Verification Mode Flow Charts. . . . .. .. ... .. ... .... 80
Circular State Diagram for the Markov Chain Representation of

the Acquisition Process . . . . . . .. . ... ... ... ... ... 89
The ML Detector . . . . . . . . . . . . ... . ... ... . ... 97
Data Transition in a Coherent Integration Period . . . . . . . .. 99

Power Attenuation Due to Data Modulation in the ML Detector . 101

Power Attenuation Due to Combined Carrier Doppler and Average

Case Data Modulation for the ML Detector . . . . .. ... ... 104
Power Attenuation Due to Combined Carrier Doppler and Worst

Case Data Modulation for the ML Detector . . . . .. ... ... 105
Effect of a Residual Code Phase Offset at a Chip Transition. . . . 109
Power Attenuation Due to Code Doppler in the ML Detector and

an Approximation. . . . . . .. ... ... 111
Noncoherent Combining Detector . . . . . . ... ... ... ... 113
Model of Data Effects in the Noncoherent Combining Detector . . 114
a) Synchronous Receiver. b) Asynchronous Receiver. . . . .. .. 116

All Possible Bit Boundary Locations for the Synchronous Receiver. 117
Comparison of Mean Power Attenuation Due to Data Modulation
for Synchronous and Asynchronous Forms of the NCD Detector. . 119

Power Attenuation Due to Combined Carrier Doppler and Worst

Case Data Modulation for the NCCD Detector . . . . . . ... .. 121
Power Attenuation Due to Mean Data Modulation vs Code Phase

Offset for the NCCD Detector . . . . . .. .. ... ... ..... 123
Power Attenuation due To Residual Code Phase Offset . . . . . . 124
The Maximum Decision Statistic Occurs when the Code Phase

Offset is Zero at the Midpoint of the Observation Interval . . . . . 124
Power Attenuation Due to Code Doppler in the NCCD and an

Approximation. . . . . . ... 126
Differentially Coherent Combining Detector . . . . . ... .. .. 126
The Effect of Carrier Frequency Offset on the DCCD. . . . . . . . 129

xii



3.20

3.21
3.22

3.23
3.24

4.1
4.2
4.3

4.4
4.5

4.6
4.7
4.8
4.9
4.10
4.11
4.12
4.13

5.1

5.2
2.3
0.4
2.5
2.6

2.7
2.8

Model of Data Effects in the Differentially Coherent Combining

Detector . . . . . . . . .. 131
Code Doppler Effect on Summand of the DCCD. . . . . ... .. 136
Power Attenuation Due to Code Doppler in the DCCD and an

Approximation. . . . . . ... 137
Differentially Coherent Detector . . . . . . . . .. ... ... ... 138
Power Attenuation Due to Code Doppler in the DCD and an Ap-

proximation . . . . . . ... L. 143
Noise Power Spectral Density . . . . . . .. ... ... ... ... 148
Scatter Plot for the Pair Wise Form of the DCCD . . . . . . . .. 178
PDFs and CDFs of Z; and R =/ Z} 4 Z7, for the Pair Wise Form

of the DCCD . . . . . . . . . . .. 179
Scatter Plot for the Standard Form of the DCCD . . . .. .. .. 182
PDFs and CDFs of Z; and R = /Z} + Z{, for the Standard Form

of the DCCD . . . . . . . . . . .. 183

ROC Curve Comparison for NCD and the Two Forms of DCCD . 187
ROC Curve Demonstrating Limitations of the Gaussian Model. . 188

Doppler Effect on ROC Curve . . . . ... ... ... ... .... 190
Gaussian Model vs Exact Calculation for ROC Curves . . . . .. 190
Effect of Received Power Level on ROC Curves . . . . .. .. .. 192

Effect of Parallelism on the Distribution of the Decision Statistic . 196
Error in Gaussian Approximation to the Maximum of Dy under Hy199

Comparison of Gaussian Approximation and Exact Results from
Mathematica™ of the PDF of the Maximum of D, under Hy. . . 200

Circular State Diagram for the Search Mode Under the One H;

Tile Approximation . . . . . . . . . . .. .. ... 205
Graphical Representation of IN under the One H; Approximation 210
Constructionof M . . . . . . . ... ... 213
Structure of the matrix M under the One H; Approximation . . 214

Pp, Mean and Standard Deviation of Tpy vs K, for P, = 0.01 . 218
Circular State Diagram for the Search Mode Under the Two H;

Tile Approximation . . . . . . . . . . . . .. .. ... ... 220
Pp, Mean and Standard Deviation of Tpy vs K, for P, = 0.01 . 222
Contour Plot of Try vs K and Prag - o o oo 224

xiil



2.9

5.10
5.11
5.12
5.13

5.14
5.15
5.16
5.17

6.1

6.2
6.3
6.4
6.5
6.6

B.1

Contour Plot of Try vs K and Prag - - v o oo 226

Contour Plot of Try vs K and Prog o oo 226
Contour Plot of Try vs K and Prag . o o o oo 227
Contour Plot of Tpy vs K and Prag - o o o oo 227
Comparison of Pp, Mean and Standard Deviation of Try along

the Contour Pp = 0.9 (C/Ny=43.8dB-Hz) . .. ... ... ... 228

Comparison of Pp, Ty and \/m along the Contour Pp = 0.9229
Comparison of Pp, T gy and \/\m along the Contour Pp = 0.9230
Comparison of Pp, Try and \/\m along the Contour Pp = 0.9231
Comparison of Pp, Ty and \/m along the Contour Pp = 0.9232

Sample Plots of the Decision Vector Dy, in the Presence and Ab-

sence of MAL . . . . . . . ... 236
Parallel Form of the ML Detector/Estimator . . . . . . ... ... 237
Distribution of v for the Power Level Detector . . . . . . . .. .. 240
Parallel Form of the DCCD Detector/Estimator . . . . . . .. .. 241
Distribution of v for the Power Level Detector . . . . . . . . . .. 242
Three Dimensional Markov Chain Model . . . . . . . .. ... .. 244

The Marcum @Q-function as a contour integral on the Riemann

Xiv



List of Tables

2.1

3.1

4.1

0.1

The Four Possible Outcomes of a Binary Hypothesis Test . . . . . 30
List of Symbols for the Estimation Process . . . . . . . . .. ... 96
Derivatives of the Determinant of the Matrix P at w =0, v =0. . 175

Parameters for Minimum T pg. o o v ovov e 225

XV



Xvi



Notation

This thesis contains many acronyms, symbols and mathematical functions. There
follows a brief desciption of the most important of these, followed by a reference
to the page on which they are first introduced. Some symbols are re-used, though
it should be clear from the context which meaning is intended.

For both the acronyms and mathematical functions we have endeavoured to
use the standard conventions in the literature. The regularised Gamma functions,
Yk (2) and Tk (2)), consititute an exception; the shorthand we introduce here is
not widely used, but we feel it is quite intuitive.

For the symbols used in this thesis we follow some simple conventions. Con-
stant integers are most commonly denoted by capital roman letters, e.g. L = 1023.
Vectors are designated by bold face lower-case roman letters, e.g. v, whilst ma-
trices are written in bold face upper-case, e.g. M.

Some common mathematical conventions used in this thesis include: R {z}
and {z} denote the real and imaginary parts of the complex number z respec-
tively; a 2 b indicates that a is defined by b; |x| denotes the “floor” function,
i.e. the largest integer less than or equal to z; [x] denotes the “ceiling” function,
i.e. the smallest integer greater than or equal to z; nint (z) denotes the “round”
function, which evaluates to the nearest integer to x (note that this definition is
ambiguous for half-integers, a common work-around is to round half-integers to
the nearest even number, thus nint (1.5) = 2, nint (2.5) = 2, etc.); the determi-
nant of the matrix M is denoted either | M| or det M ; |z| denotes the magnitude
of the complex number z, thus the absolute value of a matrix determinant is de-
noted |det M |; z* denotes the complex conjugate of z; MT denotes the transpose
of the matrix M; M denotes the joint operation of transposition and complex

conjugation of the complex matrix M, sometimes called the Hermitian transpose
of M.
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Chapter 1
Introduction

The worldwide market for mobile-phone technology is expected to reach 3 billion
handsets by 2008 [8]. This surge in mobile phone ownership has placed a heavy
burden on the emergency services. In Europe alone, 40 million mobile emergency
calls are recorded on a yearly basis. It is estimated that in 2.5 million of these
cases emergency services are unable to dispatch rescue teams, due to the lack
of sufficient location information [4]. In the United States, federal law requires
the provision of location information with every mobile initiated emergency call,
the so-called Enhanced 911 (E911) standard [43], and Europe is currently work-
ing towards its own standard, Enhanced 112 (E112) [5]. The provision of this
information has the potential to save many lives every year.

There are currently two approaches to the E911 application that meet the Fed-
eral Communications Commission (FCC) E911 requirements: 1) Network based
techniques; and 2) handset based techniques. Currently the only network-based
technique that meets the requirements is the uplink time difference of arrival (U-
TDOA) measurement technique. This requires measurements to be made at a
number of network base-stations within range of the mobile device. Knowledge
of the location of these base-stations, in addition to knowledge of the time of
arrival of the mobile signal, permits a tri-lateration solution of the location of the
mobile device. This technique requires a significant financial investment from the
network operators for the installation of specialised hardware at the base-station
locations [78]. However, the technique works well in all environments where mo-
bile phones can be expected to work. This technique has been widely adopted
for use in GSM networks in the United States.

The only handset based technique to meet the FCC requirements is the As-
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sisted GPS (A-GPS) technique. This requires the implementation of a GPS
receiver within the mobile handset. GPS is an example of a Global Navigation
Satellite System (GNSS). GNSS receivers use information from signals transmit-
ted by satellites orbiting the earth to determine the mobile location. In contrast
to the U-TDOA technique, the bulk of the cost in this case is contained in the
additional cost of the A-GPS enabled handset (about US$5-10 per handset), and
so is passed to the user. The A-GPS technique has been widely adopted for code
division multi-access (CDMA) mobile networks in the US. However, the integra-
tion of a GPS receiver onto a mobile platform presents serious design challenges.
The mobile phone must operate indoors, in cars, in urban environments, etc.
where the receiver does not have a clear view of the sky. Reception of satellite
signals in these environments is problematic, however, and signal availability is a
major issue facing the A-GPS enabled mobile phone.

Current state-of-the-art, mobile-embedded GPS receivers rely on two enabling
technologies to function in these harsh environments: 1) assistance information is
provided to the handset via the mobile network, which gives initial estimates of
the signal parameters and mobile location; 2) massive parallelism, in which large
swathes of the uncertainty region are searched at once, this may be implemented
in either the time or frequency domains. In addition, recent research suggests
that novel, differentially coherent techniques may work well in situations where
received power levels are low [40, 112, 113].

This thesis provides a performance analysis of parallel architectures for the
acquisition of weak GPS signals. In particular, the performance of the traditional
noncoherent combining architecture is compared with newer differentially coher-
ent techniques. New analyses of these differentially coherent architectures are
derived to aid in this comparison. In addition, the problem of MAI and acquisi-
tion when the power level of the received signal is unknown are also considered. A
new technique for the detection of MAI, which we term the power level detector,
is introduced and modelled.

We begin with a brief overview of the Global Positioning System.

1.1 Global Positioning System Overview

The fundamental principle of operation of the Global Positioning System is well
described by Enge and Misra in [41]:
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GPS is based on an idea that is both very simple and quite ancient:
one’s position ... can be determined given distances to objects whose

positions are known.

In GPS the “objects” whose positions are known are, in fact, satellites travelling

at speeds in excess of 3 kms™'.

The principle of operation is demonstrated in
Figure 1.1, which illustrates a simple two-dimensional model of the positioning

problem. The user is positioned somewhere on the surface of the earth (repre-

Figure 1.1: Principle of Satellite Positioning

sented by a green disk in the figure), while two satellites orbit overhead. The user
is required to have precise knowledge of the location of each of the satellites. To
determine the user’s location, measurements are made to determine the distance
(or range) to each of the satellites, denoted R; and R,. Knowing both the po-
sition of the satellites and the range to each satellite, the user position is given
by the intersection of two circles, as shown in the figure. Note that this results
in two possible positions for the user: one on the surface of the earth, and the
other far out in space. Determining the location of the user in two dimensions is,

therefore, equivalent to solving the simultaneous equations:

[Ril = /(1 = 2u)? + (1 — ya)? (1.1)
|[Rol = /(w2 = wu)? + (32 — 9)?, (1.2)

where (x,, y,) are the user co-ordinates and (z;,v;), ¢ € {1, 2} are the co-ordinates

of satellite i. In three dimensions, a measurement to a third satellite is re-
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quired, which narrows down the possible user locations to the intersection of three
spheres. Again, this leads to two possible locations, one of which can usually be
readily discarded. If greater positional accuracy is required, then measurements
can be made to more satellites.

The principle of operation of GPS is, therefore, quite simple. The complexity

arises in the implementation. Two key requirements must be met:

1. The user must have accurate information regarding the location of all the

satellites.

2. The user must be able to obtain an accurate measure of the range to each

satellite in view (i.e. to each satellite from which a signal is received).

In GPS, both of these criteria are met by broadcasting radio frequency (RF)
electromagnetic signals from the satellites. This data is broadcast using direct-
sequence spread-spectrum (DS/SS) [123] modulation, which consists of two layers.
The first consists of a sequence of bits carrying information describing the satellite
location, which we refer to as the data signal. The second layer consists of a
repeating pseudo-random sequence of bits, referred to as the spreading code.

The data signal from every satellite contains very precise orbital parameters
from which the current position, velocity and acceleration of the satellite can be
determined. This information is called ephemeris information. In addition, each
satellite also transmits coarser (i.e. less accurate) orbital parameters for all satel-
lites currently in orbit. This data is referred to as almanac data. Consequently,
a receiver need only demodulate the data from one satellite to obtain reasonably
accurate information on the location of all the GPS satellites. To obtain pre-
cise location information for a satellite, however, requires demodulating the data
signal from that satellite.

The spreading code is a pseudo-random repeating sequence of bits’, which
is synchronised to the satellite clock. In addition, all the satellite clocks are
synchronised to GPS timef. Once the signal leaves the transmitter antenna on
board the satellite, it takes a finite amount of time, denoted 7, to reach the

user’s receiver on the surface of the earth. If the receiver is also synchronised

tIn spread-spectrum terminology the bits of a pseudo-random sequence are usually referred
to as chips.

In reality the satellite clocks will be offset from GPS time, but the satellites transmit clock
error parameters which can be used at the receiver to determine the offset between satellite
time and GPS time.
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to GPS time then the user can determine how much time has elapsed between
transmission and reception by comparing a locally generated copy of the spreading
sequence with the spreading sequence received from the satellite, as illustrated in

Figure 1.2. The user knows the speed at which the signal travels (i.e. the speed

Local Code
Received Code

Code Delay

Figure 1.2: Time Delay Between Local and Received Codes

of light in a vacuum: ¢ ~ 3 x 10® ms™') and so can determine the distance to the

satellite by the simple equation:
R=rc. (1.3)

Thus, we see that the two requirements for satellite positioning are met by the
transmission of the RF signals described above. At any moment in time the user’s
clock will be in error by an amount referred to as the clock bias t,. This bias affects
the range measurement to each satellite identically, the resulting measurement is
referred to as a pseudo-range, as it is not a true measure of the distance to the
satellite. In effect, this introduces another dimension to the positioning problem.
By taking measurements to at least four satellites the user receiver can obtain a
solution to this four dimensional problem.

The GPS satellite constellation, illustrated in Figure 1.3, has been specifically
designed to ensure that at least four satellites are in view from any point on the
surface of the earth at any moment in time. The constellation nominally consists
of 24 satellites orbiting in six orbital planes equally spaced about the earth, with
four satellites per plane. Each plane is inclined at an angle of 55° to the equatorial
plane. The satellites orbit at an altitude of approximately 20,000 km, resulting
in an orbital period of just under 12 hours. This means that, at any point on

the surface of the earth, the pattern of satellites overhead repeats approximately
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Figure 1.3: GPS Satellite Constellation

every 24 hours.

Much more information on GPS can be found in, for example, [1, 70, 93].

1.2 Thesis Outline

The objective of this thesis is to provide a performance analysis of the acquisition
of weak GPS signals. We define any signal received below the stated minimum
open air received power of —160 dBW [2] as a weak signal. In particular, efforts
are focused on the analysis of parallel architectures for fast acquisition.

In Chapter 2, a comprehensive review of the current state of the art in weak
signal acquisition is presented. A detection and estimation theoretic exposition is
given and, returning to the original motivations for traditional receiver designs,
it becomes apparent why these designs are ineffective when signals are weak and
some alternative strategies emerge. In this chapter our model of the acquisition

problem is defined. We divide acquisition into two stages:

1. The detector/estimator, which is a decision making device returning a deci-
sion on whether or not a GPS signal is present at the receiver antenna and,
subsequently, estimating the received signal parameters if signal is deemed

to be present.
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2. The acquisition process, which controls the detector/estimator, determining

which parameter estimates are to be tested and in what order.

The remainder of the thesis addresses the analysis and modelling of these two

components. Four detector/estimator forms are considered in this thesis:

1. The maximum likelihood (ML) detector, which is the optimal detector in
the absence of unwanted signal effects, such as data modulation and code
Doppler [58].

2. The noncoherent combining detector (NCCD), which is commonly employed
in traditional receiver architectures to counteract the deleterious effects of

data modulation during acquisition.

3. The differentially coherent combining detector (DCCD), which has recently
been examined in the literature due to its seeming superiority over the

NCCD when power levels are low (see [15, 40, 112], for example).

4. The differentially coherent detector (DCD), which is another differentially
coherent technique, substantially different to the DCCD and also the sub-
ject of recent interest [28, 113].

Our treatment begins with an investigation of the detector/estimator. A
thorough treatment of the effect of unwanted signal parameters on the detec-
tor/estimator is given in Chapter 3. A number of new expressions are derived,
particularly in relation to the combined effects of data modulation and Doppler
shift on the NCCD and DCCD. A novel treatment of code Doppler effects is also
given, and it is demonstrated that the apparent power attenuation due to code
Doppler can actually exceed that due to carrier Doppler when dwell times are
sufficiently long. The DCD is demonstrated to be particularly robust in the face
of data modulation and large Doppler offsets (of the order of 20 kHz).

Having considered the effect of signal on the detector/estimator in Chapter 3,
the influence of noise is examined in some detail in Chapter 4. The stochastic
nature of the noise necessitates a statistical analysis of acquisition performance.
The statistics of the NCCD are well known, the most important results are sum-
marised in Section 4.2. The DCCD and DCD are less well studied, however, and
so a novel approach was adopted in the treatment of these differentially coher-

ent techniques under a common framework. The key results include expressions
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for the probability density function (PDF) and cumulative distribution function
(CDF) of the decision statistic in the absence of signal. It is demonstrated in
Section 4.3.1 that the decision statistic follows a distribution commonly referred
to as the K-distribution [63]. Unfortunately, no equivalent closed form analytic
expression has been found for the signal plus noise case. In this case a new ap-
proximation, based on the central limit theorem, is derived and shown to be more
accurate than an existing Gaussian approximation.

Utilising the results of the preceding sections, a performance comparison of
the various detector/estimator forms is given in Section 4.4.2. It is demonstrated
by numerical simulation, that the NCCD is the best choice of detector/estimator
when signal power is relatively high (C'/Ny > 38 dB-Hz), but that the DCCD
displays superior performance in weak signal situations (C'/N, < —38.8 dB-Hz).
A new union bound on the maximum probability of detection for the parallel
form of the NCCD is also derived. In addition, some limitations on the use of
Gaussian approximations when analysing parallel architectures are noted.

The final chapters of the thesis treat the acquisition process. In Chapter 5,
the performance of the search mode is analysed in terms of the time taken to
detect a satellite signal, called the time to first hit, Try. New expressions for
the mean and variance of this quantity are derived using matrix methods for the
Markov chain model. These expressions are subsequently used in the numerical
optimisation of the receiver parameters. The models developed are quite simple
and equally applicable for all forms of detector/estimator discussed in this thesis.
Finally, in Chapter 6, the effects of unknown power levels and multiple satellites
are considered. A new technique for the detection of MAI, referred to as the
power level detector, is introduced and a Gaussian model is developed to predict
its performance. The acquisition of GPS signals when the received power level
is unknown is considered in Section 6.2. We propose an approach whereby the
power level is treated as a signal parameter to be estimated. The range of possible
values for the power level defines an uncertainty region, which is subsequently
discretised. This adds a third dimension to the signal search process (the first
two being the time delay and Doppler frequency offset), which can be analysed
in the same manner as was applied to the two dimensional search process of
Chapter 5. This approach, used in conjunction with the newly proposed power
level detector, permits the fast, reliable acquisition of GPS signals of unknown

received power levels in the presence of MAL
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All the results derived in this thesis have been verified by Monte Carlo sim-
ulation. The acquisition of weak signals necessitates the use of extended dwell
times, which in turn leads to longer simulations. To speed up the simulation
process the entire system was modelled on a computer cluster consisting of 100

processors.
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Chapter 2

Acquisition of DS/CDMA

Signals: A Review

The Global Positioning System (GPS) is a direct-sequence code division multi-
access (DS/CDMA) system. In this chapter we present a detailed overview of the
existing work on the topic of DS/CDMA signal acquisition. In this manner we
introduce the concepts, notations and conventions used throughout this thesis.

An excellent overview of CDMA can be found in [123], including a detailed
historical review of the development of the field. For GPS signal processing,
[93] is generally considered to be the standard reference, though it is lacking in
detail on acquisition aspects. More information can be found in [70], particularly
on verification strategies as they apply to the GPS acquisition problem. For a
software-based approach [137] is a good source, though it is primarily procedural
in its descriptions, focusing on the “hows” rather than the “whys” of GPS signal
processing.

The following treatment differs slightly from the more standard introduction
to the problem. Here we focus on an estimation-theoretic exposition: beginning
with a GPS signal model, we describe signal acquisition as a parameter estimation
problem and proceed with the analysis of acquisition strategies using the standard

tools of the theories of estimation and detection.

2.1 Signal Model

The GPS signal model adopted in this thesis is simplified in a number of ways,

thereby permitting a tractable theoretical analysis. The noise is assumed to

11
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be a zero-mean additive white Gaussian noise (AWGN) process. In reality the
noise will be neither Gaussian nor white, however the Gaussian approximation is
justified by the central limit theorem, and is found to be accurate in practice. In
addition we ignore the effect of the front-end filter. In practice the front-end filter
limits the bandwidth of both the signal and noise components in the receiver. In
addition, the sampled band-limited noise process is not white, as successive noise
samples are correlated. Thus, the white noise assumption is an approximation
only.

Under the above assumptions, the complex baseband signal model at the input

to a GPS receiver can be represented by:

)= 3\ 800, (1) Yo (1)) exp G oti) +00) + 1), (21)

1€Ssw

where S;, is the set of all satellites in view, P;(t) is the received instantaneous
signal power from satellite ¢, d;(¢) is its data signal, ¢;(t) is its pseudo-noise (PN)
code signal, ¢; is its initial carrier phase offset, wy is the L1 carrier frequency
(27 x 1575.42 Mrads™'), n(t) is the noise on the received signal and t;(t) is a
function incorporating time delay and Doppler shift on the signal from satellite
Q.

In general, t;(¢) is an arbitrary function of ¢, where ¢t denotes GPS time.

However, a simple, first order approximation is given by:
ti(t) = (L+m)t — 7, (2.2)

where 7; is the time dilation coefficient due to the Doppler effect and 7; is the
time delay due to the transit time between transmitter and receiver. The Doppler
effect is essentially a time dilation/contraction effect caused by the relative motion
between the transmitter and receiver along the direction of propagation of the

radio wave. The Doppler dilation coefficient is defined by [17, Equation (4)]:

= - (2.3)

where @ - y denotes the dot product of the vectors & and y, v; and v, are the
velocity vectors of the it" satellite and the user respectively, w is the unit vector

along the line of sight between transmitter and receiver and c is the speed of

12
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light. Thus, if two events in the transmitted signal are separated by T seconds,
then they will be separated by T x (1 4 ;) seconds when the signal reaches the
receiver. This effect is most commonly associated with a frequency shift on the

carrier signal, given by:

exp (jwot(1 4+ 1;)) = exp (J (wo + womi) t) = exp (j (wo + wai) t) -

The Doppler frequency shift between the receiver and satellite ¢ is, therefore, given
by wg; = m; wp. It is important to remember, however, that the Doppler effect
is not limited to this carrier frequency shift: all transmitted signal components
which are functions of time are also affected. Thus, the signal may be said to
suffer from three Doppler effects; namely carrier Doppler, code Doppler and data
Doppler.

The time delay 7; is given by:

Ti = NeaTca + (Tenip (2.4)

where Ngy is the integer number of code periods occurring during the signal
transit time, Toa is the duration of the Coarse/Acquisition (C/A) code in sec-
onds, Tepip is the C/A code chip period in seconds and ( is the code phase offset
measured in code chips and is a real number in the range [0, 1023).

For each satellite the PN code is a pseudo-random sequence of +1 values,

called chips. The purpose of the PN code is two-fold:

1. It is this code that “spreads” the spectrum of the transmitted signal, as
the bandwidth of the PN code signal is much greater than that of the data
signal. This is what makes the GPS signal a DS/SS signal.

2. The code also introduces a form of multi-access communication known as

CDMA.

These codes are carefully chosen to fulfil this dual purpose. Firstly, they must
have very good pseudo-randomness properties. This ensures the codes are suffi-
ciently “noise-like” to spread the signal bandwidth effectively. This property is
reflected in the autocorrelation function of the PN code. A random noise process
has an autocorrelation function that is a delta function. For a PN sequence of a

given length L, the optimal approximation to random noise can be shown [46] to
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have an autocorrelation function, denoted R(7), that is triangular about the zero-
delay point, and takes on a constant value of —1/L elsewhere (see Figure 2.1).

Such a sequence is called a maximal-length sequence (m-sequence). For the GPS

-1/L

R(7)
Figure 2.1: Autocorrelation Function of an m-sequence
signal, the bandwidth of the data-signal is approximately 100 Hz, whereas the
bandwidth of the spreading code is just over 2 MHz'. The power spectral density

(PSD) of the resulting spread-spectrum signal is well below the noise-floor, as

indicated in Figure 2.2 (note that this figure is not shown to scale).
Despread Signal

g

Spread Signal

N\

~————

100 Hz

2 MHz

Figure 2.2: GPS Signal Bandwidths, Spread and De-spread

To provide multi-access communications, the PN codes must have very low

cross-correlation values. This allows the receiver to correlate the incoming signal

"We treat both the data signal and the spreading code as random sequences of +1’s. The
power spectral density in each case is of form sin(z)/x. The bandwidths given above are the
main lobe widths, or null-to-null bandwidths, as indicated in Figure 2.2.
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with a locally-generated copy of the PN code for the satellite of interest: the
received signal component from that satellite will be de-spread when the received
and local codes are aligned, while those components from other satellites will be,
at most, partially de-spread.

For the GPS C/A signal, the codes chosen are length 1023 (= 2 — 1)
Gold Codes [45], which are a family of sequences providing a guaranteed maxi-
mum cross-correlation value at the expense of a slight degradation in the auto-
correlation function (relative to an m-sequence). In fact, for the length 1023 Gold
codes, the autocorrelation side-lobes and the cross-correlation values are limited
to the three values: 63/1023, —1/1023 and —65/1023, as illustrated in Figure 2.3
(not drawn to scale). Finally, the GPS signal is also modulated by a 50 bps data

A
\/ 7 T\ /\/ ’___‘1/L \/\ 7\ \/

R

Figure 2.3: Autocorrelation Function for Gold Codes: Note that the cross-
correlation function is nearly identical in form, lacking only the main-lobe.

sequence. The modulation scheme is a simple binary phase shift keying (BPSK)
scheme, with D = 20 code periods per data-bit. The data modulation is syn-
chronous with the spreading code, so data-bit boundaries occur at the start of a
PN code sequence. At each data boundary we assume that there is a probability
of 0.5 of a bit transition occurring. A bit transition leads to a phase shift of =

rad, 7.e. a change in sign.

2.2 Acquisition is an Estimation Problem

The purpose of the signal processing block of a GPS receiver is to demodulate the
data signal of interest, establish the signal transit time and Doppler offset from
that satellite and pass all this information to the navigation processing unit where

a navigation solution will be produced. From our signal model of Equation (2.1),
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and using Equation (2.2) to model the difference in timing between transmitter
and receiver, we see that, for a given satellite, the unknown signal parameters

are:
1. The satellite space vehicle number (SVN): i.
2. The code phase offset: ¢;.
3. The Doppler frequency offset: wy;.
4. The instantaneous signal power: P;.
5. The data signal: d;.
6. The initial phase offset: ¢;.

To obtain a position solution the receiver must be able to track the received
signal from a number of satellites, for a time duration that is sufficient to ensure
that reliable estimates of these parameters can be made. This process requires
synchronisation between the transmitter and receiver. This synchronisation is
usually achieved in two steps. The first step is a coarse synchronisation, which
we call acquisition, and the second step is a fine tuning process, usually called
tracking.

The acquisition problem can be formulated as a parameter estimation prob-
lem. Parameter estimation theory is a well-known and much researched topic in
the field of probability and statistics (see [54, 66, 111, 142], for example) and
defines a number of (goal specific) “optimal” approaches to the solution of the
acquisition problem. The approach is similar in each case: a signal is transmitted
by a source, with a set of parameters which we denote by the vector 8;, where the
subscript t indicates that this is the “true” parameter vector, the estimator makes
a number, denoted N, of observations of the received signal from which is formed
the observation vector: r = {rg,ry,...,ry_1}. The parameter point 6 which
minimises some suitably chosen cost function is selected as the best estimate of
0; given r.

All key estimation techniques rely on knowledge of the PDF of the received
signal conditioned on the true parameters, which is denoted fyjo(r | €). This PDF
denotes the a priori probability of observing the vector  given that the signal
parameters are given by 6. Thus, fye(r|8) can be viewed as a function of r

parameterised by 6. Upon receiving the signal the problem is now inverted: we
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2.2. ACQUISITION IS AN ESTIMATION PROBLEM

now know 7, but do not know 6. In this case, we consider frg(r|8) to be a
function of @ parameterised by r. We say that fre(r | @) is a measure of the
likelihood that the true parameter vector is @ given that the observation vector
is 7. For this reason, frg(r |8) is known as the likelihood function.

One form of optimal estimator is the minimum mean square error (MMSE)
estimator. Letting € = 0 — 0, denote the error between the estimated and true
signal parameters, then the MMSE estimator is that estimator which minimises
the mean square error, given by F [eTs}, where E[x] denotes the expected value
[92] of the random variable (rv)  and & denotes the transpose of the vector x.
This estimator relies on having knowledge of the a posteriori distribution of the
true parameter vector given the observation vector which we denote fg,(6 | 7).
In fact, it can be shown that the MMSE estimate is given by [111]:

The MMSE estimator, therefore, provides, on average, the best estimate in the
mean-square sense.

A related estimator is the maximum a posteriori (MAP) estimator. The MAP
estimate of @ is that estimate §M Ap maximising the posterior probability that
the estimate is correct, given that the vector r» was received. The MAP estimate

is, therefore, given by the solution to the equation:
Oy ap = arg ;nax for(0] 7). (2.6)

where max f(0) denotes the maximum value of f(@) as a function of 6 and

arg max f(0) denotes the argument of the function f(€) when it takes on its
0

maximum value. The MAP and MMSE estimates of 8, coincide if the expected
value and the peak of the a posteriori PDF coincide. While this will not be
the case in general, it does hold for any symmetric, uni-modal distribution, such
as the Gaussian. Whilst the MMSE and MAP estimates are derived based on
different optimisation criteria, they do coincide for certain types of a posteriori
distributions.

The difficulty with both MMSE and MAP estimation is the reliance on the

availability of fg|~(@ | 7). In practice, we normally have an expression for fyg(r | 6),
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and these two distributions are related by Bayes’ theorem [102, p. 20]:

frio(r | 0)fo(0)
fr(r) .

However, often we do not have expressions for fg(@) or f.(r), and this is indeed

for(0] 1) =

(2.7)

the case in GPS signal acquisition. In such cases an alternative estimate, the
maximum likelihood (ML) estimate, is commonly used. As we have already seen,
the likelihood function of the parameter point 6 is simply the a prior: probability
of the received data signal r given 8. The ML estimate is, therefore, given by the
solution to:

6,1, = arg emax frio(r]6). (2.8)

It is interesting to note that, under the condition that fg(0) is independent of
0, the ML and MAP estimates are equivalent. Thus, when all the parameters
are uniformly distributed, the ML and MAP estimates are identical. Assigning
a uniform distribution to 0 is, essentially, equivalent to having zero a prior:
information about 6.

In certain cases we may not be interested in estimating all of the unknown
parameters. For instance, in GPS signal acquisition, the initial phase offset ¢ is
unknown, but no attempt is made to estimate it. Such parameters are referred to
as nuisance parameters, and estimators are typically designed to be invariant to
the nuisance parameters. This is achieved by specifying the conditional likelihood
function, which depends on the nuisance parameters, then defining the likelihood
function to be the expectation of the conditional likelihood, with expectation
taken over the distribution of the nuisance parameters. Thus, letting 1 denote

the vector of nuisance parameters [66]:

frio(r 1 8) = Ey[ friow(r | 0,9)],

where Ey[f(1))] denotes the expected value of f(4p) with respect to the rv b,
and estimation proceeds as normal. We will consider nuisance parameters, and
ways to deal with them, in more detail in Section 2.3.

Having given this brief overview of estimation theory, it is worth pointing out
that the GPS signal acquisition problem differs from the pure estimation problem

in the following important ways:

1. In the acquisition problem we are never totally sure that the signal is actu-
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ally present, hence the problem is generally a combined detection/estimation

problem.

2. The acquisition problem is concerned with obtaining a coarse estimate of
0. Hence, rather than trying to minimise the mean-square error, it would
usually be more appropriate to try to maximise the probability that the
error is within some predefined bound. This bound is normally determined

by the pull-in range [20] of the tracking loops.

3. Of particular importance in the acquisition problem is the time taken to
acquire the signal, denoted Tscq. In fact, much of the remainder of this
thesis will express the analysis of receiver performance in terms of Tscq.
In the estimation problems discussed earlier no importance was placed on
the time taken to make an estimate. T'acq is, of course, intimately related
to N, the number of samples observed and 1/Tj, the rate at which samples

are taken.

2.2.1 Estimation Theory and GPS

For the GPS acquisition problem the likelihood function is known and so an
ML estimation approach is taken. Considering Equation (2.1); assuming we are
interested in acquiring the signal from satellite £ and k& € S;, (i.e. the signal
from satellite k is actually present at the receiver antenna), then we can re-write

Equation (2.1) as:

Py (t)
2
+2 Rét)di<ti<t>>ci<ti<t>>exp (U (woti() + &) +n(t).  (2.9)

1€ESsv

itk

r(t) =

di(tr(t))cr(te(t)) exp (j (wotk(t) + dr))

Since, in practice, the signal power from each satellite is so low (< —160 dBW),
and the spectrum so broad (2 MHz null-to-null), then the total signal power
received from all satellites is still well below the noise floorf. Thus, the sum total

contribution from all the satellites that we are not interested in acquiring can be

TWith 12 satellites in view, all of which are received with a signal power of —160 dBW,
the total signal power received is still about 4 dB below the total noise power in a 2 MHz
bandwidth, assuming a noise PSD of —203.8 dBW /Hz [140]
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modelled as an additional contribution to the Gaussian noise term n(t), resulting

in the following approximation to Equation (2.9):

r(t) = P’;(t) dy. (tr (1)) cr (t(t)) exp (5 (wotr(t) + or)) + 1(t) (2.10)
= s5,(t) + n(t) (2.11)

where n(t) is a zero mean complex AWGN process with single-sided PSD N
W/Hz. The observation vector r is formed by sampling r(¢) at N time intervals

uniformly separated by T, seconds such that:
r = [r(0),r(Ty),r(2T%), ..., r(N = DTy,

and so r has an N-dimensional complex Gaussian distribution. The likelihood

function is, therefore, given by' [54, Appendix BJ:

frio(r|0) =7V |C| exp (—(r — w)"C 7 (r — ), (2.12)

where /' denotes the combined operation of transposition and complex conju-
gation on the complex vector @ (often called the Hermitian transpose), C is the

N x N covariance matrix of the Gaussian noise samples defined by:
C £ E.[rr], (2.13)

|C| denotes the determinant of C' and p is the vector of mean values pu = E[r].
Note that p is equal to the vector of signal components s, defined in Equa-
tion (2.11):

sp = [5(0),s(T%),s(2T%), ..., s((N — 1)T)]".

Note that the variable g contains all the information relating to the parameter
vector 0: p = s;(0).

We assume that the noise samples in the I and Q channels are mutually
independent with variance o2, so that the covariance matrix is given by C = o1,

where I denotes the N x N identity matrix. The likelihood function can, therefore,

tThis complex distribution should be viewed as a short-hand representation of the joint
PDF of the in-phase and quadrature components, rather than as a true PDF. For example, one
cannot compute the (meaningless) probability Pr {r < w} by performing a complex integration
of Equation (2.12) over the region of N-dimensional complex space for which r < w.
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be written:
frio(r10) =7 No N exp <;—21(r — 5,(0)(r — sk(O))) : (2.14)

Given that o2 is known, maximising the likelihood function is equivalent to max-

imising (note the presence of the minus sign on the left hand side):
—(r — 51(0))(r — 54(0)) = — 7" — |sx(0)[* + 2R {r - 51(0)} , (2.15)

where R {2} denotes the real part of the complex number z. The term |r|* is
unaffected by our estimate, and so we can reduce the ML estimation problem to

the determination of that vector é which maximises the metric':
Di(0) = 2R {7 - 54(8)} — |s4(0) %, (2.16)

which we refer to as the decision statistic for satellite k. In general, we denote by
Dy, the decision statistic for satellite k, whatever form that decision statistic may
take. The metric above consists of two components, the first is given by twice the
real part of the correlation between the observation vector and the signal vector,
the second is a measure of the energy in the signal vector, and can be viewed as a
biasing term. The first component is our first encounter with what we will refer
to as a correlative form. We will see that, in general, the optimal estimator or
detector can be expressed through some metric involving the correlation of the
received signal and the known form of the signal to be detected/estimated.
Hurd et al. [58] were perhaps the first to investigate an estimation theoretic
approach to the GPS signal, though this work focused on tracking rather than the
acquisition problem and was applied to the P-code! rather than the C/A-code.
As a result, the authors do not consider the effects of data modulation. The
signal parameters are therefore: the code phase offset ¢, the Doppler offset wy,
the signal power P and the initial carrier phase offset ¢. The desired parameter
space is the two-dimensional space with elements @ = [(,wy], while the nuisance
parameter space is the two-dimensional space with elements ¥ = [P, ¢|. The ML

estimate of the true desired parameter vector, 6y, is shown in [58] to be given by

TThis metric is essentially equivalent to a discrete form of [58, Equation (2.10)].

¥The P-code is a restricted access military code which is transmitted along with the civilian
C/A-code. The P-code has a chip-rate ten times the C/A-code rate, and a period of one week.
We do not consider it further in this thesis.
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6 = [5, @], such that the expression [58, Equation (2.15)]:

2

NTs .
/ 7(t) e (t — (Tonip) €xp (—jwat) dt
0

is maximised. This result corresponds to an analogue receiver, the discrete-time

equivalent is given by the metric:
Di(0) = |r - s1(0)]” , (2.17)
where, in this case:

Sk(é) = {Ck(NTs - ETchip> exp (—j@nTs)} :
n=0,1,..,N—1

Note that this metric differs from that in Equation (2.16) above. This differ-
ence arises due to the averaging over the nuisance parameters (P and ¢). Note
that the metric of Equation (2.17) is independent of the both the received signal
power |s;|> and the phase of the received signal, ¢. This metric again exhibits
the correlative form, though, in this case, the square magnitude of the correlator
output is taken. The maximum likelihood (ML) estimate of [(;, w4 is obtained
by maximising the metric of Equation (2.17), under the conditions that both the
Doppler offset and the received signal power are constant over the observation
interval. Note that, in the presence of fading or data modulation', this estimator
is no longer optimal in the maximum likelihood (ML) sense. It is also interesting
to note that the metric is independent of the received signal power, P. The same
receiver can be used to provide the ML estimate §M 1, irrespective of the received
signal-to-noise ratio (SNR). Of course, we would expect that the estimator per-
formance, in terms of the mean square error, will degrade for decreasing SNR. As
the SNR decreases the length, N, of the observation vector must be increased to
maintain estimator performance. Thus, the acquisition time, T4cq, will increase
as the received signal strength decreases.

In practice, the authors of [58] implement what they term an approximate
maximum likelihood estimator (AMLE), in which the function Dy(0) above is

evaluated over a finite grid in the uncertainty space. The AMLE simply chooses

tSudden phase changes due to data bit transitions can be thought of as impulses in the
Doppler domain.

22



2.2. ACQUISITION IS AN ESTIMATION PROBLEM

that point in the grid for which the metric is a maximum as an approximation
to the ML estimate. This is a common approach in the acquisition of DS/SS
signals, since, as previously mentioned, a high degree of accuracy is generally not
required at this stage.

In [25], Chawla and Sarwate define an optimal estimator of the code-phase
offset, ¢, for a general DS/SS system under the assumption that the Doppler
offset, wy, equals zero and the signal of interest is free of data modulation. The
desired parameter space is, therefore, one dimensional, 6; is a scalar and there
are no nuisance parameters. The Chawla/Sarwate optimal estimator is based
on the MAP estimator above (see Equation (2.6)) but, rather than maximising
the a posteriori probability density, the probability that the estimate is within a
certain range of #; is maximised. In addition, this estimator operates, not directly
on the received signal 7, but rather on the correlation of the received signal and
the PN code of the signal of interest. Given that the tracking loop pull-in range
is given by Af, the Chawla/Sarwate optimal estimate is given by:

R 0+A

Ocs = arg Enax/A fo,e(u | )du, (2.18)
) 0—A

where @ is the vector of correlator outputs at whole-chip intervals in the code-

phase dimension. It is interesting to note that, whereas the correlative form arose

naturally in the ML estimator of Hurd et al., Chawla and Sarwate assume the

correlative form as a starting point for their estimator.

The Chawla/Sarwate estimator has a number of drawbacks: 1) it is computa-
tionally intensive, involving the determination of the local extrema of a polyno-
mial function, followed by the evaluation of terms involving the Gaussian integral
at these local extrema to determine the global extremum; 2) it is not readily exten-
sible to the case of unknown Doppler offset, as the a posteriori PDF is generally
not available in this case. The authors consider a number of simplifications to
counter these difficulties. Firstly, the search space is discretised, this is exactly
the same approach as taken by Hurd et al. Secondly, the estimate is also discre-
tised, thereby effectively transforming the problem from an estimation problem
to a detection problem. The probability that the signal resides in each cell is

calculated and the cell with the maximum probability is chosen as the true cell.

tIf the initial code phase offset error is greater than A, the tracking loop will not converge
on the true code phase offset.
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A simplified form of this estimator is implemented by simply choosing that value
of [ such that the metric x; +2;,, is maximised, where z; denotes the I*" correlator
output. This last approach is called the locally optimum detector.

This approach was expanded on by Srinivasan and Sarwate [129], where a
simple approximation to the optimal estimation scheme is considered. In this
case the maximum output of the correlator is selected [* = argmaxax where,
again, x is the vector of correlator outputs, and an improved estimate of the true

code-phase offset is obtained by the interpolation formula:

o~ T — Lj*_
C — 4 I*+1 *—1 .
2 (21’[* — Xpx—1 — Il*+1)

2.2.2 Practical Considerations

Whilst the DS/SS signal acquisition problem is fundamentally an estimation prob-
lem, this approach was adopted at a comparatively late stage in the topic’s history.
This is primarily due to the excessive hardware and computational requirements
of the estimation theoretic approach. In practice, signal acquisition is usually
implemented as a signal detection problem. We will discuss detection theory and
its application to this problem in the next section. Initially, however, we high-
light some of the practical issues which arise in both the detection and estimation
approaches.

We have seen (Equation (2.16)) that the correlative form arises in the general
problem of ML estimation, and we will see in the next section that this form arises
also in the context of the detection problem. In practice, this can be implemented

in one of two ways:

1. Correlator receiver: the received signal is cross-correlated with all possible

vectors si(0) and the argument of the maximum value is chosen as Orir.

2. Matched filter receiver: for each possible 8, the received signal is passed
through a filter matched to s;(0;), and again the argument of the maximum

value is chosen as 6z,

From an implementation perspective, the correlator receiver is a very simple ar-
chitecture to implement, requiring very little circuit area. The matched filter
approach is more complex, but has a much faster decision rate. The correlator

architecture makes one decision for every N samples input, whereas the matched
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filter requires N samples to start, but can make a decision at every sample there-
after. Traditionally, matched filtering has not been implemented for GPS re-
ceivers, though interest has been increasing of late, particularly in relation to
the modernised and military signals [33]. Nonetheless, we focus on the active
correlator architecture in the remainder of this thesis.

One major difficulty with the ML receiver architecture is that 6, is a continu-
ous variable and, hence, can take on an infinite number of values. The maximum
likelihood estimate is made by evaluating the metric Dy (8) at all possible values
of 8 and choosing that value 6 that maximises the metric. If 8 is a continuous
variable, this would require evaluating the metric at an infinite number of points.
As we have already seen for both the Hurd/Statman/Vilnrotter and Chawla/
Sarwate estimators, this difficulty is easily overcome using the sampling theorem
[102]. In practice, a discrete number of correlator (or matched filter) outputs are
calculated, usually evenly distributed through the parameter space ©. By the
sampling theorem, the value of the metric Dy (@) can be reconstructed from these
correlator outputs provided that, for every dimension in ©, the frequency of sam-
ples in that dimension is greater than twice the maximum frequency component
of Di(0) in that dimension. Thus, the outputs of a finite number of correlators
can be used to determine the maximum likelihood estimate §M I.

This discretisation is demonstrated in Figure 2.4, where a two dimensional

search grid is shown. The true parameter vector is
0, = [(; = 233chips, wy, = —879Hz|

and the correlation function has been formed over 2ms of samples with 2048
samples! per ms. There are a total of 2048 points in the code-phase dimension
and 40 points in the Doppler dimension, for a total of 81,920 correlator outputs.
The ML estimator uses information from all these points to determine the optimal
estimate of @;. Clearly, this represents a significant computational requirement.
A second practical issue is the choice of the spacing of the sample points in
the parameter uncertainty space. To determine the distribution of samples of
Dy(0) required to make a reasonable estimate of 8;, we consider the functional

relationship between the correlator outputs and the received signal in the absence

fThe number of samples has been specifically chosen to be a power of 2 to facilitate the
use of the fast Fourier Transform in the computation of the correlation function. This will be
discussed in more detail in Section 2.4.4.
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Figure 2.4: The acquisition grid for a simulated signal with C/Ny = 43.8 dB-Hz
and 2 ms coherent integration. The true code phase is 233 chips and the true
Doppler offset is —879 Hz.

of noise. This relationship is illustrated graphically in Figure 2.5. Again, we
consider the two dimensions [(,wy]. Since we are primarily interested in having
sufficient samples of Dy (0) in the vicinity of 6;, we consider the following two

cases:
1. Given wy = 0, we look at the metric as a function of (: Dy(¢ | wg = 0)
2. Given ¢ =0, we look at Dy(wy| ¢ =0).

Initially we consider sampling in the code phase domain. Our metric calculates
the correlation of the received signal with the local code, and we have seen in
Section 2.1 that the auto-correlation function of Gold codes is triangular about
the zero delay point. A sample spacing of 0.5 code chips is often chosen, as
this ensures the correlation peak is not missed. This is illustrated in Figure 2.6.
We denote by d¢ the residual code-phase offset at the sample closest to the true
peak. This is a measure of the accuracy of our measurement. The sample spacing
may also be chosen for other reasons, for instance in the example of Figure 2.4
we chose a uniform sample spacing with 2,048 samples per code period. This

represents a sample spacing of just under 0.5 chips. The reason for choosing this
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Figure 2.5: Normalised Correlator Output vs Code and Doppler Offsets in the

Absence of Noise

Figure 2.6: Sampling in the Code-Phase Domain: A{ = 0.5 chips

particular number is that it is an integer power of 2 (2,048 = 2'!) and, hence,

the correlation function can be very efficiently calculated using the Fast Fourier

Transform (FFT) (this will be discussed in more detail in Section 2.4.4).

To determine a suitable sampling rate in the Doppler domain we consider the

the correlator

Wd — @7 on
It can be shown [133] that, in the

presence of a residual Doppler offset of dwy rad/s, the signal power at the output

effect of the residual Doppler offset, defined by dwy

output under the zero-noise assumption.
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of the correlator is multiplied by an attenuation factor, denoted ap(dwy), where:

1 sin (6wgMN,T,/2)|?
NsM  sin (0wqT5/2)

ap(dwy) = ~ |sinc (bwaM N, T,/2)* | (2.19)

M is the integer number of code periods in the correlation interval, Ny is the
number of samples per code period and sinc(x) = sin(z)/2". This function is
plotted as a function of f; = dwy/(27) in Figure 2.7. Recalling that the C/A code
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Figure 2.7: Sampling in the Doppler Domain: Samples every Af; = 4% —
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maximum attenuation of about 4dB due to frequency sampling effects. Note that

period is Tcp = 1 ms, then suitable choice of Awy is Hz, which ensures a
the sampling is a function of M, and, for example, as the correlation period M
increases, the spacing of correlators in the frequency domain must be decreased to
compensate. Hence, making longer observations will necessitate the use of more
correlators. This relationship is linear; i.e. a K-fold increase in the observation
interval implies a K-fold increase in the number of correlators required to cover
the uncertainty region.

This is a significant problem for weak signal acquisition: to increase the sensi-

tivity of the receiver we increase the number of samples accumulated and, there-

"Note that sinc(z) is often defined as sin(mz) /(7).

28



2.3. ACQUISITION IS A DETECTION PROBLEM

fore, we must also increase the number of correlators used to cover the same
frequency uncertainty region. Thus, to acquire weak signals requires more time

and more hardware to maintain system performance levels.

2.3 Acquisition is a Detection Problem

Whereas in the previous section we have identified acquisition as an estimation
problem, here we consider acquisition as a detection problem. In other words, the
purpose of the acquisition unit is to detect whether or not a signal from a given
satellite is present at the receiver antenna. In reality, acquisition is a combined
detection /estimation problem. We begin with an overview of the basic concepts

of detection theory.

Binary Hypothesis Testing

The simplest problem in detection theory is called the binary hypothesis test
[54, 66, 111, 142], and is a useful example to illustrate the principle of detection.
Consider an information source which can output one of two possible choices, as
illustrated in Figure 2.8. In the simplest case, the two possibilities are that the
source either produces no signal, or it produces some signal with a known form.
This signal is passed through a channel and the result is the input to the decision

making device, or detector. The purpose of the detector is to determine which of

H,
Source Channel

Hy

Detector

Figure 2.8: Binary Hypothesis Detector Model

the two choices was output by the source. The detector must, therefore, choose
between two hypotheses: the first hypothesis is called the null hypothesis and is
denoted Hy, this is usually associated with the hypothesis that the source did
not output any signal. The second hypothesis is termed the alternate hypothesis,
denoted Hip, and is usually associated with the hypothesis that the source did, in

fact, output a signal. The detector will, therefore, make one of two decisions:

e Dy: The decision that Hj is true,
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e D;: The decision that H; is true.

Thus, there are four possible outcomes to the simple binary hypothesis test,
as tabulated in Table 2.1.

True Hypothesis
Decision H, \ H,
Dy Correct Rejection | False Dismissal
D, False Alarm Correct Detection

Table 2.1: The Four Possible Outcomes of a Binary Hypothesis Test

To determine the “optimal” detector we assume that the detector receives as
input N observations of the received signal which together form the observation
vector . The set of all possible vectors r forms an “observation space”, denoted
R. The detector divides the observation space into two distinct regions, Ryg
and Ry, and the decision is made as follows: if » € Ry then the decision D,
is made, if r € Ry then the decision Dy is made. The detector performance
is, therefore, entirely dependent on how the regions Ry and R; are chosen, and
can be measured by four parameters (corresponding to the four outcomes of
Table 2.1):

—_

. Py: the probability of correct detection.

DO

. Pyq: the probability of false alarm.

w

. P,: the probability of a miss (probability of false dismissal).

W

. P.: the probability of correct rejection.

These probabilities are easily seen to be given by:
Po= | frm (x| Hi)dz Pra = | [frino (| Ho)da
R1 Rl
. / foin (@ | Hy)dz P = / fora (@ | Ho)da.
Ry Ro

Optimisation criteria for the detector problem are determined by the degree of
prior knowledge available. We denote by Py and P; the a priori probabilities
that Hy and H; are true, respectively. In situations where we have knowledge of

Py and P it is common to apply Bayes’ criterion [142, p. 24] to the optimisation
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of the detection problem. Here we assign “costs” to each of the four receiver
outcomes: denoting by C; ; the cost of making decision D; given that hypothesis
H; is true, Bayes’ criterion is to minimise the cost function (also called the Bayes’
risk):

C = CooPyP + Co1 PPy, + C10FPyPyy + C1 1 P Py (2.20)

It can be shown [111] that fulfilling Bayes’ criterion is equivalent to performing

the test:
Sy (7| Hy) D Py (Cro— Coyp)

fr\HO(T | Ho) D<o Py (00,1 - 01,1)’

where this notation means: if the left hand side is greater than the right hand

(2.21)

side, choose Dy, if the right hand side is greater than or equal to the left hand
side choose Dy. The term fym, (7| H1)/ frim, (7 | Ho) is called the likelihood ratio
of the vector 7, denoted A (), and, hence, the test is known as the likelihood
ratio test (LRT). In general, the LRT can be expressed as:
A(r) % m, (2.22)
Do
where 7 is known as the threshold of the test. Note that, even though » is an
N-dimensional vector of complex numbers, the optimal decision rule is a simple
comparison of two scalar quantities.
In situations where it is not possible to assign meaningful probabilities to
Py and P; the criterion used to optimise the decision is the Neyman-Pearson
criterion [142, p. 33]. In this case, the regions Ry and R; are chosen to maximise
the probability of detection for a given probability of false alarm. Interestingly,
it can be shown that this test can again be expressed as an LRT. In this case,
the decision threshold 7 is chosen to achieve the design point Py,. In fact, given
that we require Pf, < «, the Neyman-Pearson threshold, denoted nyp, is given

by the solution to:

o= [ an (A ) | Ho) dA ). 2.2
NP
The important thing to note about the Bayes and Neyman-Pearson detectors

is that they both result in the comparison of the likelihood ratio (a scalar) with

a single threshold. Indeed, it is easy to see that the same criteria can be met
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by comparing any monotonic function’ of the likelihood ratio with a suitably
modified threshold. Any such scalar quantity is called a sufficient statistic for
the problem.

Both the Bayes and Neyman-Pearson detectors operate on the assumption
that exactly IV observations of the received signal are made. This situation arises
frequently, for instance, in bit-decoding where a decision must be made in each
bit-interval. Thus, given that there are N samples in each bit-interval, the de-
tector will make its decision based on N observations of the received signal. This
type of detector is referred to as a fixed sample-size detector (FSSD). In certain
applications the signal observations arrive in a sequential fashion and there is no
limit on the observation interval. In this instance an alternate form of detector
may be used, known as a sequential detector.

The sequential detector makes a decision on the reception of each signal ob-
servation and the decision is based on all observations up to that point in time.
Thus, on reception of the n' observation 7,_1, the detector makes a decision
based on the observation vector v, = [ro,71,...,7,_1]. In addition to the two

decisions available in the FSSD, the sequential detector adds the third option:

e D;: The decision that we do not have enough data to be sufficiently sure

whether Hy or H; is true.

The vector 7, is an element of an n-dimensional space, which we denote R™.
The sequential detector divides R™ into three regions: R{, R} and R}. As
before, the decision is based on which region contains the observed vector. If
the detector makes a D, decision then a new observation sample is taken. This
process continues until either a Dy or a D; decision is made.

Wald [144, 145] demonstrated that the sequential likelihood ratio test (which
he called the sequential probability ratio test (SPRT)) is optimal in the sense
that it requires the least number of samples, on average, of any possible detector
for a given Py, and P,. Despite this advantage, the average number of samples
required by the SPRT can be shown to be very sensitive to the SNR [96]. This
limits its applicability in the acquisition of GPS signals and we therefore consider

it no further here.

TA monotonic function is a function which is either non-increasing or non-decreasing over
its entire range. A monotonic function is most easily identifiable by the property that its first
derivative never changes sign.
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Composite Hypotheses

Thus far, we have assumed that the signal models under both hypotheses are
completely known by the detector. It often happens that the detector may know
the general form of the signal under each hypothesis, but the signal depends on
certain parameters that are unknown to the detector. In this case, the problem
is known as a composite hypothesis test, as the detector must decide whether the
received signal corresponds to one family of possible signals or another.

We denote by & the signal parameter vector and by = the total signal param-
eter space. We assume that the received signal component has parameter vector
& € =. There are two possible approaches to the composite hypothesis test. The
first is to attempt to design a test which is independent of £&. This may not always
be possible. The second approach is to make an estimate E of £ and design a test
that operates under the assumption that E =&

The first approach is only useful if we have no interest in what the actual
parameters are. We will, therefore, divide the parameter vector into two compo-
nents, as we did for the estimation problem. We denote by @ € © the vector of
parameters that we would like to estimate (the desired parameters) and by ¥ € W
the vector of nuisance parameters. Further, we assume that = = © U W. Thus,
combining the two approaches mentioned above, the detector will implement a
test that relies on an estimate of 8, but is independent of 1.

Considering firstly the design of a test independent of 1, there are a number

of possibilities:
e ) is a rv with a known distribution, fu, ().
e 7) is an rv with an unknown distribution.
e 1) is not an rv.

When %) is an rv with a known distribution, then the LRT can be used as before,
with [142, Equation (296)]:

S (| Hy) Byl feme(r | Hiy,9)]

A = G TH) ~ Byl ol | By )]

(2.24)

Unfortunately, it may not be possible to evaluate the expectation operations in
closed form and, even if it is possible, the resulting expression will often not be

easy to implement [66].
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The latter two cases (when ) is either an rv with unknown distribution or is
not an rv) can be treated together. In this instance, efforts to design a test that
is independent of ¥ proceed on a more ad hoc basis. A common approach [111]
is to investigate the likelihood ratio (or any sufficient statistic) as a function of
1, and to try to derive a mapping, f(r), of the observation vector such that the

result is invariant to changes in v, i.e.:

VyA (f(r)|4) =0.

From a signal-space perspective this is equivalent to projecting the true parameter

vector & onto the subspace ©. The likelihood ratio test then becomes:

Note that the left-hand side of this expression is independent of the nuisance
parameters. If the mapping f can be chosen such that the threshold n() is also
independent of the nuisance parameters, then the test is known as a uniformly
most powerful (UMP) test [142, Section 2.5]. This nomenclature comes from the
original statistical theory of binary hypothesis tests, where the quantity we refer
to as Py, was known as the size of a test, and P; was known as the power of a
test. A UMP test is a test of a given size whose power is greater than or equal

to the power of any other test of the same, or lesser, size.

: A

Figure 2.9: Projection of £ onto ©

It is not always possible to derive a suitable mapping f(r), for instance con-
sider the abstract representation of f depicted in Figure 2.9. In this case, 1 is

orthogonal to 8 and, therefore, f is achieved as the projection of £ onto the plane
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©. However, in situations where ¥ and © are not orthogonal subspaces’ of Z,
this projection will not be independent of ¥. In such cases one may still choose a
mapping such that the dependence of the likelihood function on the nuisance pa-
rameters is reduced, rather than completely eliminated. We shall see an example
of this approach in Section 2.4.3.

We have discussed a number of mechanisms for dealing with the nuisance
parameters 1, but what of the desired parameters 87 This is the point at which
the theories of detection and estimation converge. A standard approach in this
instance is to estimate the desired parameters. If the ML estimator is used then
the resulting test is known as a generalised likelihood ratio test (GLRT) [142,

p. 92], and may be expressed as:

meaxfr\fhﬂ(r | Hlae) Dy
21, 2.25
s Friayo(r | Ho,0) b, (225)

N

Ag (7)

where 7, as before, is calculated using either the Bayes’ or Neyman-Pearson cri-
teria and Ag (r) is called the generalised likelihood ratio. This approach and its

variants are those most commonly employed in the acquisition of DS/SS signals.

2.3.1 Detection Theory and GPS

The acquisition of GPS signals can, therefore, be achieved through the formation
of a GLRT, as above. It can usually be assumed that, under Hy, the distribution
of the received signal vector is dependent only on the noise parameter Ny, which
can be estimated independently of the signal parameter vector. The generalised

likelihood ratio can, therefore, be written as:

» r| H,0
Ag(r) = max Jrimo(r | 11,6) (2.26)
0 f T|Ho ('I" | H 0)

= max A(r|0). (2.27)

Thus, acquisition consists of two components. Firstly, the likelihood ratio is
calculated for all possible parameter points in ©, and the argument of the largest
value is chosen as 6. Secondly, the largest value of A (r) is compared to the

threshold n and, based on the result, a decision is made. The first component is

fTwo vector spaces are orthogonal if every constituent vector of one space is orthogonal to
every constituent vector of the other.
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an estimation event and the second is a detection event. We, therefore, refer to
the fundamental operation of the acquisition process as the detector/estimator.
In practice, the search space is discretised which results in a two-dimensional
grid, denoted ©*, as shown in Figure 2.10. The total code phase uncertainty is
denoted T and the total Doppler uncertainty is given by 2. Each element of the

0, € Correct Cell AC

N N

A
y

T

Figure 2.10: Discretised Two Dimensional Search Space ©* for the Acquisition
Problem.

grid is called a “cell” and there are a total of C cells in the uncertainty region.
The likelihood function is evaluated at one sample point per cell (usually the
centre point of the cell), and the ML estimate, é\ML, is obtained by finding the
argument of the maximum of the reconstructed likelihood function. In reality, a
sub-optimal estimate is usually obtained simply by choosing as 6 the co-ordinates
of that cell for which the likelihood function is maximum.

To implement the GLRT, therefore, requires one correlator or matched filter
for every cell in the uncertainty region. In general, this is infeasible due to the
excessive hardware requirements of such an architecture. The standard approach
is to approximate the GLRT by serialising the detection process. In this case,

rather than calculating all points of the likelihood ratio function at once, it is only
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calculated for a subset I' of ©*. A decision is then made on whether or not 6, is in
I' and a local approximation to the ML estimate of 8; within I" is returned. The

operation of the detector/estimator within I' can then be described by Equations
(2.28) and (2.29):

o~

0 = arg max A (r|0) (2.28)
ocr
~\ D1
A <r | 9) > (2.29)
Do

This is represented graphically in Figure 2.11 below, where we see that the detec-
tor/estimator covers a subset of the uncertainty space. We refer to this coverage
as a tile, and denote by Ct the number of cells within a tile. The time spent in

each tile is called the dwell time and is denoted 7. The C cells of the uncertainty

r AC

N

A
y

T

Figure 2.11: The Detector/Estimator covers a subset I' of the Uncertainty Region

region are thereby subdivided into Nt tiles, each containing Ct cells. We will
generally assume that the tiles are disjoint, so we have C' = Ct X Nr.
The serialisation of signal acquisition necessitates the design of a “controller”

to guide the detector/estimator through the uncertainty space. We refer to the
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operation of this controller as the acquisition process. Whereas the design of
the detector/estimator determines the dwell time and the probabilities of correct
detection, false alarm, etc. within a tile, the acquisition process determines the
order in which tiles are searched. We can consider the detector/estimator to be
in motion through the uncertainty space; the speed of motion is determined by
the detector/estimator dwell time, whilst the direction of motion is determined
by the acquisition process.

In Section 2.4 we will consider various forms for the detector/estimator, be-
ginning with the simplest form (which we call the single cell detector (SCD)), and
extending to various parallel architectures. In Section 2.5 we will look at existing

work on the acquisition process.

2.4 The Detector/Estimator

The optimal form of the detector/estimator (in the absence of data modulation)
was derived by Hurd et al. [58], and is referred to here as the ML detector. The
structure of this detector is illustrated in Figure 2.12. This single cell detector
calculates the metric of Equation (2.17) for satellite k£ and parameter estimate 6 =

[E, @]. The parameters of this detector are: 1) the number of samples per code

MNs—1 Y

>(% >§)—> g — | [F = Dxl

€ et CTChlp)

=)

Figure 2.12: The ML Detector

period, which we denote Nj; 2) the number of code-periods coherently combined,
which we denote M and 3) the decision threshold, denoted Viy,. We have assumed
that an integer number of code periods are used in the observation vector 7, this
guarantees that the auto- and cross-correlation properties of the spreading codes
are maintained. We have also assumed an integer number of samples per code
period. If the detector metric Dk(é\) exceeds the decision threshold Vry,, then a

“hit” is declared and @ is chosen as the optimal parameter estimate.
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The detector performance is measured by the following three parameters:

~

e The probability of correct detection P,. This is the probability that Dy (0) >
Vrn given that the estimate is sufficiently “close”’ to the true parameter
vector 6.

~

e The probability of false alarm Py,. This is the probability that Dy(8) > Vi

given that the estimate is not sufficiently close to 6.

e The dwell time 7p. This is the amount of time taken to make a decision

and is given by MT¢a.

To determine Py, and Py requires knowledge of the statistical distribution of
Dy(0) under Hy and Hy, respectively. Considering initially the distribution under
Hy, the input r(¢) then consists of AWGN and the PDF of the observation vector
is given by (see Equation (2.12)):

2
Frimo(r | Ho) = (w0®) " exp (—'0_—') , (2.30)

where r is a length M N, vector of complex Gaussian random variables with in-
dependent real and imaginary components, 02 = 0.5NyByr, Ny is the single sided
noise PSD, and Bjr is the two-sided IF filter bandwidth which we will assume
to be approximately equal to the sampling frequency f; = 1/7T,. Multiplying
r by the complex exponential exp (—jwgt) causes a rotation in the components
of r but does not affect its PDF*. The combined effect of multiplying by the
spreading code and accumulating the result is to filter the observation vector, re-
sulting in a single complex sample Y).. This sample is formed as the sum of M N,
zero-mean complex random variables and, hence, is itself a zero-mean complex

random variable with variance o3 where [102]:
0% = MN,o?> (2.31)
The decision statistic is then formed via:

Di(6) = R{Vi}* + S {Vi} (2.32)

fThe estimate must be within the pull-in range of the tracking loops.
fThe in-phase and quadrature components are assumed to be independent, hence the PDF
of r is circularly symmetric about the origin. Thus, it is invariant to rotation about the origin.
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This is the sum of the squares of two independent, zero-mean Gaussian random
variables. Thus, Dy (0) has a central x? distribution with two degrees of freedom
[92], and its PDF is given by:

—FexXp | —— x>0
Fouenm (x| Ho) = 20% 207 (2.33)
0 x < 0.

The probability of false alarm is then given by:

Pfa:/ Ipwo) e (7 | Ho)dx
VrTh

— exp (—%) . (2.34)

Under Hy, r(t) contains both signal and noise components:
r(t) = sk(t) + n(t).

. . . T
The complex observation vector r is, therefore, given by r = [ro, 71,. .., " pn,—1]
and:

'n = Skn + Ny,

where, from Equation (2.10), and ignoring the effect of code Doppler, we have:

Sk = Pk(ZTS)dk(nTS)Ck(nTS — G enip) exp (J [wainTs + ¢]) - (2.35)

The input to the squaring device, Yy, is then a non-zero mean complex Gaussian

random variable whose PDF is given by:

1 ly — ul”
where:
MN,—1 R
= Z Sk.nCk (nTS — CTchip> exp (—jwgnTy) . (2.37)
n=0

The decision statistic Dy(0) has a non-central x? distribution with two degrees
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of freedom, non-centrality parameter A:
A2 [uf? (2:38)

and PDF [92]:

1 T+ A VI
5 2 Xp | — 5 Iy 5 x>0
foweym (x| Hi) = { 20% 20y (2.39)
0

x <0,

where I, (+) is the v order modified Bessel function of the first kind defined by

9, 13]:
(x)y+2k:

I”(x):kzz()k!r(/i+y+1)’ (2.40)

where I'(K) is the gamma function, defined by [13, Equation (11)]:

I'(z) = /000 exp (—t) "~ 1dt, (2.41)

which, for x € Z*, is related to the factorial function by: I'(z) = (x — 1)!. The
probability of detection, Py, is given by:

P, = Jowe)m (x| Hi)dx

Vn
= Q1 (Q m) ; (2.42)
Oy Oy

where Qx (a,b) is the K™ order Marcum Q-function, defined by [102]:

Qx (a,b) = /b T <§>K_lexp (—a2 ; “”2> Iy (az)dz,  (2.43)

and the positive square roots are taken in Equation (2.42). It is common to

consider a normalised form, Dy, of the decision statistic:

~

Dy(0)

Ek(é\) =

(2.44)

The probabilities of false alarm and detection can then be written, respectively,
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as:

Py = exp (—V%h/) (2.45)

Pi=Q (ﬁ, @) , (2.46)

where v = \/o% is the SNR at the input to the squaring device and Vyy,' = Viy, /o2
is the normalised decision threshold.

Clearly, in this model, the threshold Vpy, sets Py, and P;. Increasing the
threshold causes both Py, and P, to decrease. Similarly, decreasing the threshold
causes both probabilities to increase. To increase P; whilst keeping Py, constant
requires a longer observation interval, i.e. M must be increased. Similarly, as the
received signal power level decreases, M must be increased to maintain constant
performance (in terms of Py, and Fy).

The performance of this detector is heavily dependent on v, the pre-detection
SNR. To examine the effect of the detector parameters on v we consider the

following cases for the phase of the received signal, under the assumption that

the magnitude is constant:
1. The phase offset is constant and unknown.
2. There is a constant Doppler offset, which is also unknown.

3. The signal is subject to random phase reversals due to data modulation.

Phase offset is constant and unknown

In this case, there is no Doppler offset and the signal component of 7 is given by:

Skn = \/?Ck (nTs - CtTchip) €exp (]¢k) . (247)

Assuming the code phase estimate, E , is correct, the non-centrality parameter, A,

MN5—1
\/ - eXP ]¢k

=0. 5(MN (2.48)

is then given by:
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The pre-detection SNR is then given by:

0.5(MN,)2P,

V= (2.49)
Oy
= M Ny, (2.50)

where vg = 7’3 is the SNR at the receiver input. Hence, 7 is linearly dependent
on the product M N, for a given input SNR. A reduction of 10dB in the received
signal power requires an increase in M N, of 10dB for the same performance in
terms of Py, and P;. This can be achieved by increasing either M, Ny or both.
If there is a residual error in the code phase estimate of d( chips then the

non-centrality parameter is given by:

MNg—l
\/—ck (nT)ex(nTs — 6(Tch1p)

= 0. 5(MN 2Ru(60)2 P, (2.51)

where Ry () is the auto-correlation function of the spreading code for a code off-
set of 0C chips. This latter parameter can be modelled by the following triangular

function about the origin:

1—o¢] [o¢l <1
0 Otherwise.

The effect of the residual code phase offset can, therefore, be modelled as an

attenuation of the received signal power by a factor a,(0¢), where:

as (6¢) = (1 - 6¢))* (2.52)

Now the maximum value of §¢ depends on the sampling rate in the code phase
domain, as discussed earlier. Increasing N, increases the number of samples per
code period and, hence, leads to a reduction in the maximum code phase offset

possible, denoted 0(,.x, Where:

L
0 max — a7 s 2.53
where L = 1023 is the length of the GPS C/A code in chips. The effect of
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increasing N is three-fold: 1) the pre-detection SNR is increased, leading to an
increase in P, for a given Pf,; 2) the maximum code phase offset in the H; cell
is decreased, again increasing the post-detection SNR; 3) the number of cells in
the code phase uncertainty region is increased. This latter effect leads to an
increased computational requirement for acquisition which, in turn, results in
either a longer acquisition time, or greater area/power requirements.

Similarly, increasing M leads to increased receiver sensitivity at the cost of
an increased dwell time. This is illustrated in Figure 2.13, where the distribution

of the normalised decision statistic for the ML detector is shown.

0.1 T T
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Figure 2.13: Distribution of the Decision Statistic for the ML Detector. The
decision statistic has been normalised by the noise variance at the input to the
squaring device. A received C'/Ny of 43.8 dB-Hz is assumed.

At low received signal power it is common to increase M and to keep N,
fixed. The increase in acquisition time is, therefore, linearly dependent on the
decrease in signal power. Alternatively, use can be made of adjacent samples of
the correlation function to generate a better approximation to the correlation peak
by interpolation. This approach was suggested, for instance, by Srinivasan and

Sarwate [129] for parallel estimation and by Yoon et al. [155] for serial detection.
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Constant Doppler offset

In the presence of a constant Doppler offset wy;, the signal component of r is

given by:

Sk = \/?%(TLTS — G Tonip) €xp (J [(way — Wa)nTs + dx]) - (2.54)

Again, assuming that E is correct, the non-centrality parameter A is given by:

MN,—1 2

A=| > Ve (i l(u ~ GinT, + )

= 0.5(MN,)?P, ap (6wg) , (2.55)

where dwy = wg, — Wy and ap(dwy) is given in Equation (2.19). The important
thing to note about this attenuation factor is that it is primarily dependent
on M. Increasing M increases the detector’s sensitivity to Doppler offsets, as
discussed previously. Increasing M for a fixed Doppler uncertainty increases
the number of Doppler bins that must be searched, thereby increasing the overall
acquisition time. Recall that, from Equation (2.19), we saw that a suitable choice
of frequency domain sampling was one sample every ﬁc;\ Hz% kHz. Thus, given
a total frequency uncertainty of AF', there will be M AF/1000 Doppler bins to
be searched. Thus, increasing M to increase the receiver sensitivity leads to a
corresponding (linear) increase in the size of the uncertainty region. We have
already seen that, in the absence of Doppler, the best strategy for coping with a
decrease in received signal power is to increase M. We now see that, not only does
this increase the dwell time per cell, it also increases the number of cells in the
uncertainty region. The acquisition time, therefore, increases approximately as
the square of the loss in signal power. In the following sections we will consider
some common techniques that attempt to alleviate this increase in acquisition
time.

In the presence of both code phase and Doppler offsets in the H; cell a detailed
analysis would require consideration of the effects of code Doppler. The code
Doppler effect leads to a difference in chip rates between the local and received
codes. This can be partially accounted for by modifying the chip rate of the

local code to match the current Doppler frequency estimate w;. Consequently,
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the local code should be generated as:
Ck (t x (14+7) — /C\Tchip> 3

where 7] = wg/wp is the estimate of the Doppler dilation coefficient defined in
Equation (2.3). A residual code Doppler effect due to error in the estimate of the
Doppler dilation coefficient, denoted dn, where:

on = — 1, (2.56)

will remain, however. This effect is usually negligible in comparison to the carrier
Doppler attenuation. For instance, if the Doppler bin width is chosen to be
1/M kHz, then the maximum residual Doppler offset in the H; binis 1/(2M) kHz.
The residual Doppler dilation coefficient is then given by dn = 500/M x 1/wy,
where wy = 27 x 1.57542 x 10° rad s}, and so, in MTca seconds the code phase
will have moved just dnLM = 1023 x 500/(1.57542 x 10%) = 3 x 10~* chips, which
is negligible.

The effect of data modulation

As discussed in Section 2.1, the GPS signal is modulated by a 50 bps BPSK data
sequence. This leads to a data bit boundary every D = 20 ms. At each data
bit boundary there is a probability of 0.5 of a bit transition occurring (assuming
equiprobable binary symbols). A bit transition leads to a phase shift of 7 rad,
1.e. a change in sign. If a bit transition occurs during the coherent accumulation
period then a reduction in the pre-detection SNR will result. This is illustrated
in Figure 2.14, where we assume the bit boundary occurs a fraction dr of the
way through the observation interval (i.e. at a time dpMTca seconds after the

accumulation begins). The non-centrality parameter A is then given by:

S MTea (1—67)MTea
+ + o+, - -
|
- - = N+ o+

I Bit Boundary

L

A

MTCA S

Figure 2.14: Data Transition in a Coherent Integration Period of M Ty s.
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5TMNS] 1 MN -1
A= £ \/—exp (oK) F \/—exp (jow)

n= |—5TMN5

~ 0.5(MNS)2 (1—207)° Py, (2.57)

where [z] is the nearest integer greater than or equal to x and the approximation
in the second step is due to the approximation [6rM Ng| ~ dr M N,. The effect
of a data bit transition within the coherent integration period can, therefore,
be modelled as an attenuation of the received signal power by a factor a,,(d7),
where:

am (07) = (1 — 267)%. (2.58)

The average data attenuation, denoted @,,, can be found by taking the average
probability of a transition occurring within the observation interval (i.e. M/(2D))
and averaging over 0 < o7 < 1, yielding the simple expression in Equation (2.59)
below [37, Equation (8-6)]:

— M M <D
Tm 3D . (2.59)
i (L—37) M=D.

From this we see that increasing M causes an increase in the average power
attenuation due to modulation effects. Note also from Equation (2.58) that the
worst case attenuation occurs when d7 = 0.5, at which point the signal power is
completely eliminated. In this case, the detector design must be modified, since
signal detection is impossible.

Thus, we must address the following fundamental conundrum for the fast, re-
liable acquisition of weak DS/CDMA signals: to enhance receiver sensitivity we
must increase M, but, in so doing, we suffer the dual effect of both an increase in
the size of the uncertainty region (thereby increasing the acquisition time still fur-
ther) and an increase in the effective power attenuation due to data modulation.
In the following sections we summarise the most common techniques to overcome
these difficulties with weak signal acquisition, perhaps the most common of which

is the use of noncoherent combining.
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2.4.1 Noncoherent Combining

Noncoherent combining is a technique for increasing Py for a given Py, in the
presence of a randomly varying phase offset (due, for example, to a carrier Doppler
offset, or data modulation effects) at the receiver antenna. This approach dates
back to the early days of radar detection theory [83] and the detection of unknown
signals in noise [139]. It has found wide application in the acquisition of DS/SS
signals in the presence of Doppler offset and data modulation [24, 26, 27, 37, 105,
115, 134] and is also widely used in the acquisition of GPS signals [70, 137, 140].

Fundamentally, the NCCD is an energy detector. It operates by accumulating
a number, denoted K, of outputs from the ML detector discussed in the previous

section. The detector structure is illustrated in Figure 2.15. The receiver perfor-

MNs—1 Ym K-1 N
r(t) > - |- - > ——=Di(6)
n=0 m=0

e I ¢ (t — ZTchip>
Figure 2.15: Noncoherent Combining Detector

mance parameters are, once again, the dwell time, 7p, and the probabilities of
detection, Py, and false alarm, Py,, and are easily derived from the performance
parameters of the ML detector. The NCCD combines K sequential outputs from
the ML detector and so the dwell time is simply K times the dwell time of that

detector:
™D — KMTCA. (260)

Under hypothesis Hy, the output of the ML detector was already seen to be a
central x? distributed rv with two degrees of freedom. From [92], we know that
the sum of K independent y? rvs with n degrees of freedom is itself a central
x? rv, with nK degrees of freedom. The distribution of the decision statistic
under Hj is, therefore, the distribution of a y? rv with 2K degrees of freedom

and variance of the underlying Gaussian distribution o2 = M N,0?, given by:

exp| —— | x>
ka(9)|H0(x | Hy) = 2052/ ['(K) 20)2/ 2052/ (2.61)
0 x < 0.
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The probability of false alarm, Pj,, is then given by:
Pro = / fowem (x| Ho)dx
Vrn

I'x 2%
- % (2.62)

where I'k (z) is the complementary incomplete Gamma function of order K [13,
Equation (13)]:

Ty (x) = / exp (—t) 51 dt. (2.63)
For notational convenience we introduce the function:
= a 'k (z)
r = 2.64
w2 (2.64)

which is sometimes called the regularised incomplete gamma function of order K
[150]. Therefore, we have P, = L' (Vg /(202)).

Under hypothesis Hy, recall that the output of the ML detector is a non-central
x? distributed rv with two degrees of freedom and non-centrality parameter \.
Denoting by ), the non-centrality parameter of the m'™ output of the ML detec-

tor, then the metric Dy, <0> is a non-central y? distributed rv with 2K degrees

of freedom and non-centrality parameter (see Equation (2.38) for a definition of

Am):
A

> A (2.65)

K-1
m=0

The distribution of Dy, (5) is then given by:

1 52 A VA
_2<f> : exp (—$+2 )IK—l i x>0
fopoym (x| Hy) = 4 20y \A 20y oy

0 x <0,
(2.66)
where I (-) is the modified Bessel function of the first kind of order K, as defined
by Equation (2.40). The probability of detection is given by:

Py = fou@)m (v | Hy)dx
Vn
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Y

o (205) o

where Qx (a, b) is the K*® order Marcum Q-function, as defined in Equation (2.43).

By increasing K, P; can be increased for a given Pj,, or, equivalently, a lower
Py, can be achieved for a given F;. This comes, of course, at the expense of an
increased dwell time. It is worth pointing out that the increase in P, that can
be achieved is much less than that achieved by using a longer dwell time in the
ML detector, provided there is no data modulation or residual Doppler offset. To

see the advantage of the NCCD it is necessary to consider its behaviour in the

presence of data modulation and Doppler effects.

Constant Doppler offset

If there is a constant residual Doppler offset dwy present at the input to the
coherent accumulator, then the non-centrality parameter of the NCCD will be

given by summing Equation (2.55):

= 0.5K(MN,)*P;, ap (dwy) . (2.68)

Note that the effective power attenuation induced by this offset is identical to
that induced for the ML detector. This means that, using the NCCD, we can
extend the observation interval without reducing the size of the Doppler bins.
This is the primary advantage of the NCCD.

Consider a simple example to illustrate this point: if the received SNR, 7, is
—26 dB, and a performance of P, = 1 x 107° and P; = 0.9 is required, then
either an ML detector with M = 8 or an NCCD with M = 1 and K = 14 is
required’. But, with M = 8 there will be 8 times as many Doppler bins to be
searched, therefore a sweep of the entire uncertainty region would take 64 x Ty,
seconds, where Ty is the time taken to sweep through the uncertainty region
when M = 1. The NCCD detector, on the other hand, can sweep through the

entire uncertainty region in 14 x Ty seconds. So the NCCD can cover the entire

"In fact, these parameters will yield P; = 0.93 for the ML detector, and P; = 0.91 for the
NCCD so we are not exactly comparing like with like. The example is, however, illustrative of
the advantage of non-coherent combining.
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uncertainty region in less than a quarter of the time taken by the ML detector,
despite the fact that each individual dwell takes nearly twice as long. Note also,
however, that the ML detector will yield a much more accurate estimate of the
Doppler offset due to the narrower bin spacing required.

One point that is often overlooked is the effect of code Doppler. We previously
saw for the ML detector that code Doppler effects are negligible, due to the
inherent limit on the residual Doppler offset as the observation interval increases.
For the NCCD there is no such limit: we can increase the observation interval
by increasing K, which does not affect the maximum residual Doppler offset in
the Hy cell. Let A( denote the change in code phase offset during the coherent
observation interval due to Doppler effects. We have already seen that A{ ~
3 x 10™* chips, so the drift in ¢ in one coherent subinterval is small. However, in
accumulating K of these coherent sub-intervals the total change in ( is given by
K x AC. If K is large, say of the order of 10® (which is common for very weak
signals), then this code Doppler effect becomes significant. Code Doppler effects

are considered in [27].

The effect of data modulation

Within the observation interval there will be B data-bit boundaries, where:

o | K] e [T, 0

depending on where the first boundary occurs’. In general, M < D and so
B < K. Thus, in one observation interval, there will be B coherent sub-intervals
containing bit boundaries and K — B sub-intervals without bit boundaries. Each
sub-interval is of duration M7Tca s. Assuming that the i*® boundary occurs a
fraction 07, of the way through a coherent sub-interval, then the effective power

attenuation due to the data modulation is given by [26, Equation 12]*:

B-1

1 2
am:1—§;tix (1—(1—25@,.) ) (2.70)

tIf the first bit boundary occurs within the first (M K) mod D coherent sub-intervals there
will be [M K /D] boundaries in total. Otherwise there will be | M K/D| boundaries.

1126, Equation 12] is equivalent to Equation (2.70) under the substitutions: a,, — G/J,
K—>J, B—>Q, ti—>ci andéT,i—>1/2—§i.
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where t; equals 1 if a bit transition occurs at the i*! boundary (either from +1 to
—1 or wice versa), and equals 0 if no transition occurs.

It can also be shown [37] that the mean effective power loss is, once again, given
by Equation (2.59). In other words, the average effective power attenuation due to
data modulation depends only on M and is independent of K. Another interesting
point to note is that the worst case modulation attenuation occurs when: a)
there is a transition at every bit boundary, i.e. t; = 1 V i, and b) each transition
occurs exactly half way through a coherent sub-interval,i.e. d7; = 0.5 Vi. From
Equation (2.70), this leads to the simple lower bound:

B

>1—-—. 2.71
onz1-2 2.11)

So, whereas the worst case modulation attenuation for the ML detector resulted
in the complete elimination of the signal from the decision statistic, the NCCD
ensures a certain minimum signal power in the decision statistic, even in the
presence of worst-case data modulation. This is the second major advantage of
the NCCD over the ML detector.

In certain situations, such as weak signal acquisition, even the small modula-
tion loss incurred by the NCCD may by too great a price to pay. In such instances
efforts can be made to eliminate the modulation effects entirely. One approach is
to use multiple matched filter correlators, each matched to the PN code modu-
lated by a different data pattern [100]. This leads to a significant increase in the
hardware requirements of the detector when the observation interval is long. Psi-
aki [103] considered a similar approach for the GPS acquisition problem, which
he called the “Full-Bits Method”. In this case twenty detectors are implemented,
offset from one another by one code period. The maximum correlator output is
chosen as the test statistic. If this corresponds to the true parameter estimate
then it will also yield an estimate of the data bit transition time.

Another approach, also suggested in [103], is called the “Half-Bits Method”.
In this case only two correlators are implemented, offset from one another by ten
code periods. Each correlator, in effect, operates as an NCCD with M = 10,
operating on alternate 10 ms intervals. While this requires twice the amount of
time for the same performance as a standard NCCD detector, it has the advantage
that one of the correlators is guaranteed not to see any data transitions. The effect

of data modulation is, therefore, completely eliminated, at the cost of increased
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hardware and increased dwell times. Note also that M is fixed at ten, so the
frequency uncertainty region will contain ten times as many cells as for an M =1
detector.

Another approach to the elimination of data modulation effects is to provide
information on the data through an alternate communications link. For mobile
telephony, a number of standards [3, 7] have been created to enable the provision

of assistance information from the base station to the mobile terminal.

2.4.2 Differentially Coherent Combining

The noncoherent combining detector works by ignoring the phase information
at the output of the coherent correlator. Thus, signal degradation due to phase
errors, such as Doppler offset and data modulation, is reduced. The DCCD oper-
ates by maintaining differential phase information between successive correlator
outputs. The basic principle is that there will be a high degree of correlation
between the phases of successive correlator outputs when the signal is present,
but they will be essentially independent under the influence of noise alone. De-
noting by Y, the 7" output of the coherent correlator, the differentially coherent
product is formed as:

Z, = YrYr*_p (2-72)

where Y* denotes the complex conjugate of Y. The DCCD forms a decision statis-
tic by accumulating a number (say R) of these differentially coherent products.
This is illustrated in Figure 2.16, where the decision statistic has been formed by

taking the square magnitude of the accumulator output.

Z_MTCA }/T_l
MN,—1 * R |2 R
r(t) > > | = Dy(6)
n=0 Y; Zr r=1

eI ot — ETchip)

Figure 2.16: Differentially Coherent Combining Detector: z=7 denotes a delay of
T seconds, * denotes complex conjugation.

This approach was originally suggested by Zarrabizadeh and Sousa [156] for
the acquisition of DS/SS signals. In [156] the authors considered a matched-filter
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receiver and only the simple case R = 1, i.e. only two successive samples are
differentially combined. In addition, the decision statistic was formed by taking
just the real part of Z, rather than the magnitude.

The performance parameters are again given by the dwell time 7p and the
probabilities of false alarm Py, and detection F;. The dwell time is easily seen
to be 2MTxa. Under Hy, the output of the coherent correlator Y, is a zero-mean

complex Gaussian rv with variance 0% = M No?:
Yo =Y+ Y0,

where I and () denote the in-phase and quadrature components, respectively, and

so the decision statistic is given by:

Dy, <§> =Y. Yo r+Y. oY 10

The distribution of Dy, <§> is then given by [156, Equation (20)]:

foye)m,(z | Ho) = Lexp (—@) : (2.73)

2
20y oy

The probability of false alarm is then given by:

Py, = fowe)m, (7 | Ho)dx
Vrn
1 |Vin |
= — — . 2.74
2032, exp ( 032, ( )

The derivation of the statistics under the hypothesis H; is more involved, but
the authors show that [156, Equation (33)]:

Py = Iowo)m (v | Hy)dx
Vrn
1 x
= — / Ko (Vrw' — 1) 9 (1) dT, (2.75)
T J—o0

where K, (-) is the modified Bessel function of the second kind of order v, defined
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by [13, Equation (57)]:

Ky () = lim T2 ) = B (2) (2.76)

p—v 2 sin p

I, (z) is the modified Bessel function of the first kind, defined in Equation (2.40),
U (1) is defined by:

oy i) e (M) o (1l

4 NE 2 V2

and erf (z) is the error function, defined by [13, Equation (23)]:

erf (z) = % /Oz exp (—t%) dt. (2.77)

The authors of [156] demonstrate that, in the absence of data modulation and
Doppler shift, this detector outperforms the ML detector by up to 4-5 dB, in
terms of the mean acquisition time. The greatest improvement in performance is
at low SNR.

This approach was further analysed by Ilinatti and Pouttu [59, 60]. In [59]
the authors study Doppler effects on the DCCD as defined by Zarrabizadeh and
Sousa, and also introduce what they term the “differential noncoherent (DNC)
detector”. This is similar to the detector of Figure 2.16, in that the decision
statistic is formed as the square magnitude of the accumulator output. Through
simulations, the authors show that the DCCD outperforms the ML detector in
the presence of Doppler. In [60], the authors extend their analysis to include the
effects of data modulation and jamming. Of particular interest is their approach
for mitigating the effects of data modulation. The differential statistic R {Z}
is compared with a threshold, if it falls below that threshold then Z is negated
before being passed to the accumulator. The purpose of this approach is to detect
data bits after differential processing and to eliminate them prior to accumulation.
The authors note that the presence of data modulation degrades the performance
of the DCCD, but that it still outperforms the ML detector.

Jeong et al. [65] take a more analytical approach, considering the DCCD in
the presence of fading for slot synchronisation in DS/CDMA communications

networks. Of primary interest in [65] is the methodology employed. Modelling
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the observation vector as a multi-dimensional complex Gaussian rv, the authors
use a characteristic function’ approach, in conjunction with a result due to Turin
[138], to derive expressions for the distribution of the decision statistic under H,
and H;. The approach used in [65] provides the mechanism by which we obtain
the major result in this thesis in Chapter 4.

Shin and Lee [116] applied the results of [65] to the analysis of a system
incorporating a DCCD as the verification stage in a multi-dwell system with a
matched filter search stage. The authors demonstrate a modest improvement in
mean acquisition time relative to the NCCD detector.

More recently, related approaches have been considered in the context of GPS
signal acquisition [15, 16, 40, 112, 113]. It is interesting to note that the first
two DCCD-related papers for GPS were published within weeks of each other in
autumn 2004.

Elders-Boll and Dettmar [40] consider a parallel architecture for the DCCD
with estimation of the frequency offset, and fine code phase estimation based on
[25]. The authors then demonstrate that the DCCD outperforms the NCCD in
both the presence and absence of data modulation. The performance metric they
use is the probability of detection P, but they make no reference to thresholds
or Py,. It would appear that they only evaluate the performance of the detector
within the H; Doppler bin, and simply choose the maximum decision statistic as
the code phase estimate.

Schmid and Neubauer [112] presented an essentially identical system that
same month. This paper consisted of a more formal analysis of the DCCD per-
formance. The accumulator output is modelled as a Gaussian rv, in accordance
with the central limit theorem [92]. The decision statistic is then formed as the
square magnitude of this rv and, hence, has a x? distribution with two degrees
of freedom. Again the authors use P, as a performance metric, demonstrating an
improvement in sensitivity over noncoherent combining, averaging about 1.5 dB,
i.e. the DCCD requires about 1.5 dB lower SNR to achieve the same (P, Py) as
an NCCD using the same dwell time. There is, however, a flaw in the Gaussian
approximation made in this paper. The author’s assume that the real and imagi-
nary components of the accumulator output can be modelled as independent rvs.
In Section 4.3.3 we shall demonstrate that this is not, in fact, the case and derive

a new, more accurate Gaussian approximation based on this result.

tSee Appendix C.3 for a discussion of the properties of characteristic functions.
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Avila—Rodriguez et al. [15, 16] have recently proposed a similar scheme. In this
case, the authors consider the accumulation of every second differential product,

and use only the real part as the decision statistic:

(R-1)/2
Dy <0>:§R 3 Yoo g (2.78)
r=0

It is shown that the resulting rv can be expressed as the difference of two 2 rvs.
Under Hy the decision statistic is distributed as the difference of two central x?

rvs and hence the probability of false alarm is given by':

P, = W /VTh 2% Kaa (|2 da. (2.79)
Under H; the authors model the distribution of the decision statistic as the
difference of a non-central and a central x? rv. In Section 4.3.1, however, we shall
demonstrate that the decision statistic is, in fact, distributed as the difference of
two non-central x2 rvs. It appears that no closed-form solution is currently known
for the distribution of the difference of two non-central y? distributions, but the
authors present a numerical technique for calculating P; based on the Gil-Pelaez
inversion theorem [44]. In addition to the theoretical analysis of their system,
the authors also present a Monte-Carlo analysis. Whilst this system is shown to
outperform the NCCD detector for zero Doppler offset, its performance degrades
rapidly in the presence of Doppler shift. This is primarily due the use of only
the real part of the differential output in the decision statistic. In the presence
of a Doppler frequency offset, some signal power will inevitably move into the
imaginary component and, hence, will be lost to this detector. The authors also
note that the performance of their proposed detector is slightly less than that
predicted by theory, which is interesting in itself (this is due to the error in their
model under H; discussed above, we will return to this in Section 4.3.1).

In summary, differentially coherent combining is a promising technique which
has been demonstrated to yield a 4-5 dB improvement in terms of the mean
acquisition time for high SNR [156]. To extend the approach for lower SNR,

a large number of coherent correlator outputs can be differentially coherently

TThis interesting distribution was also discussed by Marcum [83, Equation (145)] in the
context of radar detection.
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combined. The analysis of such a system is difficult due to the correlation be-
tween successive differentially coherent products. A number of approaches have
been used to overcome this difficulty. Firstly, Jeong et al. [65] developed an
interesting mathematical technique based on some results on quadratic forms in
multi-dimensional complex Gaussian rvs. They did not confirm this analysis with
simulation, however. Secondly, Schmid and Neubauer [112] invoked the central
limit theorem to make a Gaussian approximation to the decision variable. Finally,
Avila-Rodriguez et al. [16] proposed a modified form for which they were able to
derive an exact closed-form expression for Py, and a simple numerical routine for
the determination of P,. It is unclear whether this approach may be extended to
the analysis of the original form of the DCCD, although it seems unlikely due to
the difficulties introduced by the inter-dependence of the Z, terms.

An interesting point to note is that we can generalise the DCCD to allow for
different delay times. In Figure 2.16 the output of the accumulator is delayed
by MTca s, prior to being conjugated and multiplied by the current output. A
generalised DCCD detector would use a delay of JMTcp s, where J is a non-
negative integer. In this way we can consider both the NCCD (J = 0) and DCCD
considered above (J = 1) to be special cases of a more general detector structure,
though we find that there is no benefit (at least in the cases considered in this

thesis) in increasing J above 1.

2.4.3 Differentially Coherent Detection

Differentially coherent detection' is another technique to counteract the effects of
Doppler offset and data-modulation. It is, in many ways, similar to the differen-
tially coherent combining technique discussed above, with the exception that the
differential product is taken prior to correlation. The general form of the DCD
is illustrated in Figure 2.17.

Originally proposed for GPS by Coenen and van Nee in 1992 [29], this ap-
proach takes advantage of the “shift-and-add” property of Gold codes [45] which

ensures that the sum? of a Gold code and a shifted version of that same Gold

tAlso called differential decoding, pre-correlation differential detection and differential de-
tection.

fGold codes are sequences of integers modulo 2 (or, equivalently, sequences of elements of
the Galois Field GF(2) [140, Appendix B]). Prior to transmission each chip is mapped from
the field GF(2) to the field of real numbers R by the mapping {0,1} — {+1,—1}, such that
addition in GF(2) is equivalent to multiplication in R.
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Figure 2.17: Differentially Coherent Detector

code results in another Gold code from the same family. Hence, applying the
differential product to the received signal maps all the incoming Gold codes to
new Gold codes in the same family, provided that the delay is an integer multiple
of the chip period Tip. To detect the signal from a given satellite the same
differential product must be applied to the locally generated code, as indicated
in Figure 2.17.

The advantage of differentially processing the received signal prior to corre-
lation is that the effects of Doppler offset and data-modulation are effectively
eliminated, whilst the auto- and cross-correlation properties of the signal are
maintained. The major disadvantage is that the noise power is significantly in-
creased prior to correlation.

In [29] the authors suggest the use of coherent accumulation to help mitigate
the loss in SNR due to differential processing. Their approach is very interesting,
relying heavily on the properties of the Gold codes. By storing one complete
code period of received data in a shift register, the authors use the shift-and-add
property to generate multiple (M) copies of the same Gold code, with the same
shift offset relative to the received code, from the same set of received data. These
M codes are coherently combined prior to correlation processing. Unfortunately,
due to the structure of the Gold codes, the choice of a suitable value for M is
limited to the single case M = 4, which provides a limited gain in SNR. However,
by combining this technique with the type of coherent combining demonstrated
in Figure 2.17, the pre-detection SNR can be increased still further. We consider
this approach no further in this thesis.

A form of DCD was also proposed by Chung in 1995 [28] for the acquisition of
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DS/SS signals in Rayleigh fading [102] channels. Chung considered only DS/SS
systems using m-sequences as the spreading codes. The analysis follows a pro-
cedure very similar to that used by Schmid and Neubauer [112] for the DCCD,
though it predates that work by almost a decade. The decision statistic is formed
as the real part of the accumulator output, and is modelled as a Gaussian rv,
again by invoking the central limit theorem. This approximation is shown to
be accurate for low input SNRs. Simulation results indicate that the DCD sig-
nificantly outperforms the NCCD in terms of mean acquisition time and that
the DCD is significantly less sensitive to Doppler offsets than the NCCD. The
system considered by Chung, however, consists of a matched filter (or a bank of
parallel matched filters) whereas active correlation is of greater interest in GPS
acquisition.

This differentially coherent approach was also considered for the GPS acqui-
sition problem by Lin and Tsui [81, 137], who refer to it as the “Delay and
Multiply” approach. The authors appear to have been unaware of the earlier
work by Coenen and van Nee, and Chung. This work was developed with the
aim of providing new acquisition algorithms for a software-based GPS receiver,
and focuses on issues associated with performing the differentially coherent pro-
cessing when the received data is a stream of real, rather than complex, numbers.
In a related work [82] the same authors suggest that, while the delay and mul-
tiply method is the fastest acquisition technique in high SNR environments, it
is incapable of acquiring weak signals. No formal analysis is presented in any of
this work, other than some results from the processing of real data. Also, the
authors use arbitrary time delays whereas, strictly speaking, the time delay must
be a multiple of the chip time to take advantage of the shift-and-add property of
Gold codes.

Finally, in a recent paper by Shanmugam et al. [113], the NCCD, DCCD and
DCD schemes are compared using actual “live” GPS signals. Again, considering
only the performance of the detector within a single cell, the authors demonstrate
that: 1) the DCD is significantly more sensitive to input SNR than either the
DCCD or NCCD; 2) the effects of Doppler shift, Doppler drift and data mod-
ulation on the DCD are negligible; and 3) the DCCD outperforms the NCCD,
though the difference tends to decrease as the coherent accumulation period is
increased. The authors suggest that the DCD scheme may be useful for fast

acquisition in high SNR environments, or for high dynamic environments (i.e.
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environments subject to large Doppler offsets, say > 20 kHz).

While the differentially coherent technique discussed above is essentially an
ad hoc approach to the acquisition problem, it can be thought of as an attempt
at a detector invariant to the received Doppler offset and data modulation. This
invariance was discussed in Section 2.3. In essence, the output of the differentially
coherent product in Figure 2.17 is independent of the Doppler offset and data
modulation affecting the received signal. The DCD treats both of these effects
as nuisance parameters, and provides an estimate of the code phase offset alone.
Thus, the desired parameter is the scalar # = (, and all other signal parameters
are considered to be nuisance parameters. For this reason, comparisons between
this detector and the two forms of combining detector discussed previously are,
in a sense, unfair. Both the noncoherent and differentially coherent combining
detectors produce estimates of both the code phase and Doppler offsets of the
received signal whilst the DCD produces an estimate of the code phase only. It
is also important to note that, if a DCD is to be used in the acquisition stage,
then the tracking will have to be achieved in a differentially coherent fashion also,
since other tracking loops require some knowledge of the frequency of the received
signal to function properly. A differentially coherent code tracking loop has been

considered in [42].

2.4.4 Parallel Detection

The detectors examined thus far have all been single cell detectors, generating a
single test statistic for a single parameter estimate. A practical implementation
might rely on more than one decision statistic prior to making a decision. We
consider a vector of decision statistics, Dg(@), corresponding to a number of
points in the uncertainty space. We refer to this collection of points as a tile
in the uncertainty space, and denote by Ct the number of cells in a tile. This
situation is illustrated in Figure 2.18. Note that a tile could have any shape, it
need not consist of a set of contiguous cells in the uncertainty region, though
this will generally be the case. In addition, all Ct decision statistics need not
be gathered at once but may, in fact, be gathered serially [31]. We refer to any
acquisition architecture relying on multiple measurements of the decision statistic
as a parallel architecture. A decision is made based on the parallel consideration
of a number of parameter points, even though the decision statistics were not

necessarily calculated in parallel.
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Figure 2.18: Acquisition Grid with Parallel Search Tile

Within a tile the local approximation to the ML estimate is given by the
parameter point for which Dg(6) is a maximum. Corazza [31] refers to this as
the MAX criterion. If the decision statistic of the ML parameter estimate crosses
a predetermined threshold Vy, then a “hit” is declared and the signal is deemed
to have been detected in that cell. Corazza referred to this as the threshold
crossing, or 7//C criterion. Note that both detection and estimation events occur
within each tile.

The performance of the detector/estimator is determined by the dwell time
and the statistics of the decision variable. The dwell time is simply the time taken
to compute the vector Dy, and depends on whether all test statistics within a
tile are calculated at once, or whether they are calculated serially. The parallel
calculation of all the decision statistics within a tile will be much faster, but will
also require more hardware.

The statistics of the detector/estimator are related to the distribution of the
largest of a number of rvs. This a well known quantity in probability the-

ory, known as the extreme value distribution [52]. Given N independent rvs
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X1, Xs, ... Xy, with distributions:

and CDFs:
Fx,(z) : 1<i<N,

then the probability that all the X, are less than some value z is given by:
N
Pr{X,<az :Vil<i< N} = HFXZ(x)
i=1

Letting fy,(y) denote the probability density of the event: X; > X; V j # i, at
the point X; = y, then:

N
Friw) = Fx. ) [T Fx, ), (2.80)
j#i
and so the probability that X; is both greater than all the other rvs and greater
than the threshold Viy, is given by:

. N
1— Fy,(V) = s ) ] Fx,(w)dy. (2.81)
7

During the observation interval there are two possibilities: either the tile under
test contains the true signal parameter point 6, in which case we refer to the tile

as a H; tile, or it does not, in which case we have a Hj tile. The statistics of the

detector /estimator are, therefore, given by:
1. Pj;: the probability of correctly identifying 6, in a H; tile.

2. P, : the probability of rejecting a H; tile. This occurs when all components
of Dy, < Vg, in a H; tile.

3. Pjq,: the probability of false alarm in a H; tile. The largest component of

Dy, is greater than the threshold, and does not correspond to 6,.
4. P,,: the probability of correctly rejecting a Hy tile.

5. Pyq,: the probability of false alarm in a Hj tile.
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The simplest model of the detector/estimator assumes that there is only one
H; cell, all other cells containing only noise. Thus, assuming that there are Cp

cells per tile, and using Equation (2.81) above, we have [31, 134]:

~ Cr—1
P = fowem | Hi) [Fpueym(y| Ho)| " dy (2.82)
Vrn
P, = Fpeym (Ve | Hi) [Foueym (Van | Ho)] ™ (2.83)
Pro, = 1=Fi— Py, (2.84)
C
Py = [Fp,om (Ve | Ho)] " (2.85)
Py = 1- D, (2.86)

Similar expressions can be derived to model the spread of the influence of 6,
amongst multiple cells [26] but this is beyond our scope here. Note that Equations
(2.82) to (2.86) are valid for all forms of detector discussed previously. The form
of the detector determines fp, ym,(y | H;) ¢ = 0,1, as seen in Equations (2.33),
(2.39), (2.61), (2.66) and (2.73). The CDF of the decision statistic in each cell is
given by:

)
FDk(9)|Hi(y | Hi) = / ka(O)\Hq-,(Z | Hi)dz 1 =0,1

When the signal can be assumed to be present, and the search tile covers the
entire uncertainty space, then no detection stage is required: the problem is one
of pure estimation. The threshold can, therefore, be set to minus infinity and a

simple union bound on Py, can be found [25, 85, 108]:

Cr
Pro, <> Pr{Dy(6;) > Dy(6;) | 6, =6} (2.87)
i
For the ML detector Milstein et al. [85] use a result due to Stein [131] to show
that:

Pr{Dy(0; | Ho) > Dy(0; | H1)} = % [1 — <\/5, \/E> + Q1 <\/E, \/5)} , (2.88)

where a and b are the SNR in the Hy and H; cells respectively. Equation (2.88)
gives the probability that one x? rv with two degrees of freedom is greater than
another. In [122, Equation (8)] Simon and Alouini give a similar expression for

two x? rvs with 2K degrees of freedom which can be applied in the case of the

64



2.4. THE DETECTOR/ESTIMATOR

noncoherent combining detector. Simon and Alouini’s expression is considerably
more involved than Equation (2.88) above. In a forthcoming paper [89] we present
a simplified form of Simon and Alouini’s expression.

The above presentation gives us a means to analyse the parallel form of the
detector/estimator, but does not consider its implementation. In the following
sections we consider two different approaches to the implementation of the par-
allel detector/estimator. The first, most obvious form, is simply a cascading of
multiple single cell detectors. We refer to this approach as time-domain paral-
lelism [26, 33, 85, 107, 108, 125, 127, 134]. An alternative approach is to take
advantage of the redundancy inherent in the calculation of the generalised like-
lihood ratio using transform domain techniques. This approach is referred to as
transform-domain parallelism [10, 11, 29, 30, 34, 141, 153, 154].

Time-Domain Parallelism

The earliest designs for parallel acquisition of DS/CDMA signals focused on ar-
chitectures for the efficient construction of banks of matched filters [85, 126, 127,
134]. A length T analogue matched filter consists of a tapped-delay line which
holds T seconds of the received signal and generates a single output which is a
function of that T-second data set. The delay line requires 1" seconds to fill but
provides a continuous output thereafter. A digital matched filter stores, say, M
samples of the received input, requires M samples to “fill up” and then generates
an output at every sampling instant thereafter. To speed up the acquisition of
DS/CDMA signals a bank of N matched filters is implemented, each filter is M
samples long, and the total code phase uncertainty is NM samples. Each filter
is matched to a different sub-sequence of the spreading code of the satellite of in-
terest. Once the matched filters are filled then a total of N possible code phases
can be tested every sampling instant. In this architecture there is a fundamental
trade-off between the degree of parallelism and performance. The greater the
number of filters implemented in parallel the shorter the sub-sequence to which
each filter is matched and, hence, the greater the correlation side lobes.

Milstein et al.’s paper [85] appears to be the first on the topic, presenting a
theoretical analysis of the architecture in the absence of Doppler effects. This
was also the first reported use of the union bound and Equation (2.88). This was
followed by Su’s treatment [134], who adapted Milstein’s approach to include
Doppler effects by applying noncoherent combining. Further early work on the
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matched filter parallel architecture was conducted by Sourour and Gupta [126,
127] to account for Rayleigh fading effects.

The first parallel active correlator architecture seems to have been the ML
estimator for the GPS tracking process by Hurd et al. [58], discussed in Sec-
tion 2.3.1. In 1988, the parallel active correlator acquisition architecture was
suggested independently by Cheng [26] for GPS and Davisson and Flikkema [37]
for the Tracking and Data Relay Satellite System (TDRSS). Cheng’s analysis is
interesting, in that he considers the effects of data modulation and the use of
noncoherent combining, but ignores Doppler effects. In a later paper, [27], Cheng
extended the work of Hurd et al. to the acquisition problem. In [27], the author
considers the effects of both Doppler offset and data modulation, showing that
there is an optimum choice for K, the number of subintervals to be noncoherently
combined.

The general form of the active correlator based, time-domain, parallel acqui-

sition architecture is given in Figure 2.19. Alternative parallel schemes for the
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Figure 2.19: Active Correlator Architecture for Time Domain Parallelism. SCD
Denotes a Single Cell Detector.

acquisition of DS/CDMA signals in the presence of data modulation have been
suggested in [80] and [152].
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Transform-Domain Parallelism

Possibly the first mention of transform-domain parallelism in the literature was
by Cohn and Lempel in 1977 [30]. In this paper the authors use the fact that
generating the cross-correlation function for all possible code offsets can be viewed
as a matrix multiplication. Now, if the spreading codes are m-sequences then this
matrix is shown to be a permutation of the Walsh-Hadamard matrix [143]. If L
is the length of the spreading code then the multiplication of an L x 1 vector by
an L x L matrix requires L? operations. However a fast transform method (called
the Walsh Transform [21]) permits the calculation of the product of a vector by
a Walsh-Hadamard matrix in only Llog, L operations. The correlation function
can then be implemented efficiently by applying a permutation to the input vector
(the observation vector for one complete code period), calculating the fast Walsh
transform of this vector and then applying the inverse permutation to the result
to obtain the cross-correlation of the input vector and the spreading code. Whilst
this approach relies on the use of m-sequences, and so is not applicable to the
GPS problem, it does demonstrate the use of efficient parallelism to eliminate
redundancy in the calculation of the correlation function.

By far the most common form of transform-domain parallelism is frequency-
domain parallelism. This appears to have been first suggested by van Nee and
Coenen in 1991 [141]. The key observation in this case is that cross correlation
in the time domain is equivalent to multiplication by the appropriate complex

conjugate in the frequency domain:

#L[ rinatr - tar} = RGGE) (2.59)

where F {-} denotes the Fourier transform and R(jw) and Cy(jw) are the Fourier

transforms of 7(t) and c(t) respectively. The discrete equivalent can be written:

N-1 /N-1 o
DFT{r-z2"¢;} = { E ( E rnck,n_7> exp (—jTQ}
7=0,1,...,N—1

1=0 n=0
< RO}, (2.90)

where r = [ro,71,...,7N-1] and ¢x = [Cr0,Ck ;- - -, Crn, ) are the received signal

vector and local code vector respectively, z is the unit delay operator, DFT {-}
denotes the Discrete Fourier Transform (DFT), R and C are the DFTs of r and
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c respectively, a ® b is the term-by-term product of the vectors a and b and
the indexing cg 4. is cyclic, i.e. Ckpir = Chnir mod N- Thus, Equation (2.90)
calculates the circular correlation between the vectors r and ¢i. Note that this is
precisely the correlation function to be determined according to Hurd et al. [58]
for the maximum likelihood estimator (see Equation (2.17)).

The general form of the FFT-based detector /estimator is given in Figure 2.20.

The output metric Dk(§) is a length N vector of real numbers. To implement a

r(t) FFT IFFT Po| | -2 A\ Dg(6)

o—iGt
Figure 2.20: Structure of the FFT Detector/Estimator

local GLRT, the location of the maximum value of Dy is chosen as the optimal
estimate of the code phase offset, and detection occurs if this value exceeds a
threshold. This method covers all possible code phase offsets for a given Doppler
estimate (wy using a single observation interval. The detector /estimator tile, there-

fore, occupies one complete Doppler bin, as illustrated in Figure 2.21.

Sampling Schemes

The DFT can be calculated very efficiently using an algorithm known as the Fast
Fourier Transform (FFT) [21]. The FFT relies heavily on the factorisation of N,
the length of the observation vector. The optimal FFT algorithm occurs when N
is a power of 2, in which case the FF'T can be calculated in 2N log, N operations,
compared with 2N? operations by direct evaluation of the DFT.

In [141] the received signal is sampled at twice the chip rate, and so there are
N = 2046 samples per code period. To enable the use of an efficient FF'T this
vector is then padded with two zeros to obtain a vector of length N = 2048 = 2!%,
An alternative approach is to sample both the incoming signal and the local code
at a rate which directly yields an observation vector whose length is a power of
two. For example, in [95] the authors used a sample rate of 4.096 MHz to yield
N = 4096 = 2'2 samples per code period. The problem with these approaches
is that, when resampling or zero-padding, the structure of the spreading codes

is modified and, hence, the auto- and cross-correlation properties are affected.
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Figure 2.21: FFT Detector/Estimator Tile in the Uncertainty Region

In general, this results in an increase in the cross-correlation sidelobes, and a
distortion of the main lobe, which loses its triangular shape. In practice, these
effects are small when the modifications are small. For example, padding a vector
of 2046 samples with just two extra zeros does not lead to a dramatic increase in
cross-correlation values. Various other sampling schemes have been considered in
the literature [12, 34, 81, 130, 137, 153], which we now consider briefly.
Davenport [34] considered the use of the Chirp-Z Transform (CZT), in which
case the received signal is sampled at a rate commensurate with the chip rate, is
then padded with zeros to a length which is a power of two, and then a “chirp”
function is applied prior to taking the FFT. The correlation is performed in
the frequency domain as above, the inverse FFT is taken, and the result is “de-
chirped”. The chirp function is a damped (complex) exponential which effectively
eliminates the distortion caused by the zero padding. Yang [153] considered a
related approach, but the chirp function is effectively pre-calculated and applied
only to the local code. In this instance, an arbitrary sampling rate can be applied
at the front end, yielding M samples per code period. The observation vector is

then extended to a length 2N vector, where NN is a power of two, by zero-padding.
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The local code vector is also increased to a length 2/N but, in this case, the last
M components are simply a repetition of the first M. Although not explicitly
stated by Yang, it would appear that this approach is only valid for N > M, in
which case the modified vector has sufficient “room” for two repetitions of the
length M original vector. The remaining components are set to zero. The circular
correlation property of the local and received signals is restored by this approach,
but it requires a significant increase in the amount of processing required. For
example, if the incoming signal is sampled at a rate of two samples per chip then
M = 2046, which means N > 2048 and so a minimum of a 4096 point FFT is
required. Yang also discusses the advantages of sampling at a rate that is not a
multiple of the chip rate. The difference in rates between the incoming signal and
the local reference allows a greater accuracy in measuring the code phase offset.

Tsui [137] considers the use of the FFT in a software GPS signal processor.
His approach relies on direct-downconversion from intermediate frequency (IF)
to baseband at a sampling rate of 5MHz, yielding 5000 samples per code period.
While the principle of the FFT algorithm can be applied in this case (since 5000
is not a prime number), it is not well suited to hardware implementation. In an
effort to overcome this difficulty, Starzyk et al. [12, 130] propose what they refer
to as the “Averaging Correlation” approach. The 5000 point observation vector
is down-sampled to 5 separate 1024 point vectors, a similar operation is applied
to the local code. The local code is then correlated with each of the candidate
observation vectors by the frequency domain method, and the maximum peak
from amongst the candidate vectors is chosen as the code phase estimate. This
approach permits the use of the highly efficient 1024-point FFT, as the authors
point out, it is much easier in hardware to implement five 1024-point FFTs than
a single 5000-point FFT.

Psiaki [103] also considered Tsui’s 5 MHz sampling scheme. Again, a software-
based receiver was the focus of this paper, but Psiaki considers a re-sampling
scheme whereby the received signal is linearly interpolated up to a sampling rate
of 8.192 MHz. This yields 8192 = 2'3 points per code period, thereby permitting
the use of a highly efficient FFT.

Apart from the numerical efficiency in calculating the correlation function
for all code phase offsets, the frequency-domain approach has a number of other

advantages [21]:

1. The frequency shift theorem.
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2. The time shift theorem.
3. Linearity.

Each of these is discussed briefly here below.

The Frequency Shift Theorem

The frequency shift theorem states:
Fexp (—jwat) f(1)} <= F(j(w +wa)), (2.91)

where F(jw) = F{f(t)}. Thus, the Fourier Transform of the product of a
function by a complex exponential is simply a shifted version of the transform of
the function. For the DFT the shifting can only be implemented as an integer
number of samples. This corresponds to a frequency shift by a multiple of the
inverse of the observation interval.

The benefit of this theorem is immediately obvious if we consider Figure 2.20.
Note that the received signal is multiplied by exp (—jwt) prior to the FFT block.
This achieves down-conversion by the Doppler frequency estimate for a candidate
Doppler bin. By the frequency shift theorem, we see that we can move this down-
conversion to the other side of the FFT, and so we only need to perform one
FFT operation for all Doppler bins. This represents a significant saving when
the frequency uncertainty is large (i.e. when there is a large number of Doppler
bins). Alternatively, we could use a single FFT block to provide the same input
to all search channels. Each channel searches a single Doppler bin for a given
satellite. Frequency down-conversion in each channel is achieved by rotation in
the Doppler domain. Note, however, that the shift must be an integer number of
samples in the transform domain, and so the frequency down-conversion achieved
in this manner will always be a multiple of the inverse of the observation interval.
Thus, the frequency shift will be a multiple of TCLA = 1 kHz, as illustrated in
Figure 2.22.

If the Doppler bin width is less than 1 kHz, such as is the case when coherent
accumulation is performed over M ms, then fine Doppler corrections can be made
either prior to the FFT [103] or after it [10]. Psiaki’s approach in [103] is to
generate M copies of the received signal, each one multiplied by an appropriate

complex sinusoid to achieve down-conversion by a fraction of 1 kHz. Coarse
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Figure 2.22: Tile Coverage in the Uncertainty Region for the FFT Detector/
Estimator using Doppler Rotation

frequency adjustment is then performed by rotation post FFT. This requires a
total of M (N-point) FET operations for all channels and all Doppler bins. In [10]
Akopian applies the shift theorem, not to the received signal, but rather to the
stored local code (or local replica, as he calls it). This approach takes advantage
of the fact that the carrier frequency down-conversion can also be achieved by
shifting the local replica in the opposite direction to the shift to be applied to
the received signal. Again, this approach leads to a coarse frequency shift of a
multiple of 1 kHz. Fine-frequency compensation is achieved in a similar manner to
Psiaki’s approach, though Akopian considers a two-dimensional FFT, achieving
parallelism in both the code delay and frequency domains. In effect, coherent
accumulation and fine-frequency compensation are achieved by a combination of
an M-point FFT and multiplication by a complex sinusoid.

In summary, the frequency shift theorem can be applied to achieve down
conversion of the carrier frequency. This is achieved by a rotation of the FFT of
either the received signal or the local code. This down-conversion is limited to
multiples of 1 kHz, so a fine-frequency compensation is required if a resolution
better than 1 kHz is desired.
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The Time Shift Theorem

The time-domain analogue of the frequency shift theorem can be represented by

the equation:
F{ft+7)} = F(jw)exp (jwT) . (2.92)

The use of this theorem to counter the effects of code Doppler seems to have been
first reported in [75], and is also applied in [10, 11].

In Section 2.4.1 we saw that, for the traditional single cell detector, the code
Doppler effect is accounted for by modifying the chip rate of the local code to
match the current Doppler estimate. In the FFT-based correlator two approaches
are possible: 1) code Doppler is compensated for by a modification of the local
code [103]; 2) code Doppler is compensated for by modifying the received signal
[75]. The latter approach makes use of the time shift theorem. Both of these
approaches use the noncoherent combining detector of Section 2.4.1.

Within a coherent accumulation period the effect of code Doppler can be
modelled as a degradation in the magnitude of the correlation function. Between
coherent accumulation periods, however, the dominant effect is the “slippage”
of the true code phase offset (; relative to the estimate E . This effect can be
accounted for by time-shifting the received signal (or the local code) between
coherent accumulations. The time shift is equal to the amount the local code
would slip, relative to the received code, if the current Doppler frequency estimate
g was exactly correct. Given ) = Wg/wp, then the time shift is given by 7 =
NMTea seconds. By Krasner’s technique [75], this time shift is implemented in
the frequency domain by multiplying the FFT of the k' coherent accumulator
output vector by the complex exponential exp (—j27k7/Tca). We find, however,
that this technique introduces significant distortion of the local replica whenever
7 is not an integer number of sample periods.

An alternative approach to the treatment of code Doppler effects was given by
Psiaki [103] and, although this approach does not rely on the time shift theorem,
we describe it here for completeness. In this case, the local code is generated
in much the same way as for the serial detector, in that the chip rate is varied
with the Doppler estimate. Psiaki uses linear interpolation of both the received
signal and the local code to ensure that there is exactly one full code period of
each present in the observation interval. This interpolation must be performed

for every Doppler frequency estimate, but can be achieved very efficiently. This
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approach implies that the resolution of Eis a function of wy;. An advantage of
this approach is that it provides code Doppler compensation both within and
between coherent accumulation intervals. It also permits storage of the resam-
pled local codes, thereby saving computations during acquisition. The primary
disadvantages of Psiaki’s approach are the large memory requirements and the
difficulty in calculating a 8192-point FF'T. Whilst this approach provides a highly
accurate code Doppler compensation mechanism, we have already seen that the
effect of code Doppler within a coherent observation interval is minimal. Hence
this level of accuracy is not usually required, and code Doppler compensation

between coherent observation intervals is generally sufficient.

Linearity

The Fourier Transform is a linear operation, thus:

FLU®) +9)} = F{fO)) +FLg®)}, (2.93)

and, given any linear operator £{-}, then:

FALU O3y = LAF{f(0)}}- (2.94)

Now, both correlation and coherent accumulation are linear operators, and so
any coherent accumulation carried out after the correlation function can equally
well be performed prior to the FFT.

The advantage this provides is most readily seen by considering an example.
Recall that for low input SNRs it is necessary to increase the coherent integration
time to reliably detect the received signal. This was achieved by coherently com-
bining M consecutive correlator outputs. A transform domain implementation

of this combining is illustrated in Figure 2.23. Now, by the linearity of the FFT,
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Figure 2.23: FFT Detector with Post-Correlation Coherent Accumulation
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this coherent accumulation can be achieved prior to the FFT, block as illustrated

in Figure 2.24. Thus, the FFT need only be performed once for every M code
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Figure 2.24: FFT Detector with Pre-Correlation Coherent Accumulation
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periods, rather than once for every code period. This represents a significant
saving if M is large. Note that this approach can be applied to the coherent ac-
cumulation of the transform-domain forms of all the correlation-based detectors
discussed in Section 2.4. It would appear that this was first observed by Krasner
in [75], but it is also implicit in Coenen and van Nee’s work on the DCD [29].

It is worth noting, however, that the use of pre-correlation coherent accumu-
lation limits the degree to which code Doppler effects can be mitigated by modi-
fication of the local replica. Note that only one copy of the local replica is used
for every M received code periods. Hence, local replica code Doppler compensa-
tion can at best be achieved between coherent observation intervals (of duration
MTecy s) rather than between code periods (of duration Ta s). A simple scheme
can be implemented whereby the local code replica is time shifted by one half
of the estimated code phase shift over one coherent observation interval. Thus,
a finer degree of code Doppler compensation can be achieved if post-correlation
coherent accumulation is used. In practice, however, we find that the coarse
code Doppler compensation achieved with pre-correlation coherent accumulation

is sufficient.

2.5 The Acquisition Process

As discussed in Section 2.3.1, the movement of the detector/estimator through
the uncertainty region is controlled by the acquisition process. Various forms of
detector /estimator have been considered in the previous section, in this section

we characterise it entirely by:

1. Its cell coverage in the uncertainty region, which we term a “tile”.
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2. The time taken to dwell in one tile, 7p.
3. The distribution of the decision statistic under H; and H.

Our analysis of the detector/estimator allows us to calculate each of these quan-
tities for a given implementation. However, the quantity of greatest interest to us
is the time, T'acq, taken to acquire the signal. This will be a function, not only
of the form of the detector/estimator, but also of the acquisition process. In this
section we review the analysis and design of the acquisition process.

Note that, for simplicity, we consider the acquisition of a single satellite signal
only. In practice, the receiver must acquire signals from multiple (at least four)
satellites. Typically the most difficult acquisition is that of the first signal since,
once the first signal is acquired, then the search space for the remaining satellites
can be reduced. In practice, therefore, the uncertainty region is not constant
but depends both on the a priori information available to the receiver and the

information obtained from other acquired signals.

2.5.1 Acquisition Modes

The acquisition process is commonly divided into three modes of operation:
1. The search mode.

2. The verification mode.
3. The lock mode.

In the search mode the detector/estimator moves through the uncertainty region
looking for the H; cell. The acquisition process determines the duration of each
dwell, the decision threshold and the order in which tiles are searched. Once a
hit has been declared in the search mode the acquisition process enters the veri-
fication mode. In this mode, a candidate cell has been chosen and the detector/
estimator will operate as a pure detector. In the verification mode the cell under
test remains fixed and the acquisition process controls the dwell time and deci-
sion threshold of the detector/estimator. If the candidate cell is rejected by the
verification mode the acquisition process returns to the search mode, otherwise
the system enters the lock mode. Once the lock mode is entered the acquisition

process is complete, the signal is deemed to have been acquired and the tracking
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loops are closed. In traditional receiver architectures the detector/estimator cir-
cuitry is now used to determine the lock condition of the tracking loop. Again,
the detector/estimator operates as a pure detector. The parameter estimate 0 is
under the control of the tracking circuit. Once the lock detector indicates loss-
of-lock, then control is passed back to the acquisition process which restarts in

the search mode. The acquisition modes are summarised in Figure 2.25.

Search Hit Verification Lock
7D, VT ™ 70, Vrn . 7D, Vrh
Start | Pixed “Variablel T | Fixed
0 0 0
— Variable[™ — Fixed — Tracked
Reject

Loss of Lock

Figure 2.25: An Overview of Acquisition Modes

In both search and verification modes the detector/estimator is in “motion”,
under the control of the acquisition unit. In the search mode the motion is
through the uncertainty region (5 moves through ©*), in the verification mode
the motion is through the receiver parameter space (7p and Vry,). In contrast, in
the lock mode the signal parameters are being tracked and 6 is under the control

of the tracking loops (and is now an element of the continuous parameter space

o).

The Search Mode

In the search mode the detector/estimator operates on the Neyman-Pearson cri-
terion [142, p. 33], that is, the thresholds are chosen to maximise the probability
of correct detection, for a given probability of false alarm. Movement through the
uncertainty region is governed by a search strategy, which determines the order
in which tiles are to be investigated.

Various types of search strategy have been considered in the literature, the

most common being:
1. Straight serial search [57],

2. 7 search [99],
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3. Expanding window search [22],
4. Alternate search [68].

The straight serial search strategy simply orders the tiles in a sequential fash-
ion. Once all Nt tiles have been considered, the detector/estimator is returned
to the first tile and the process repeats. This is most commonly implemented
in the case of unknown or uniform a priori distributions on the unknown signal
parameters, since no effort is made to cover the most likely tiles first.

When some a priori information is available regarding the location of the
H, tile, then either a Z search or an expanding window search strategy may be
implemented. Both of these strategies were developed for the single cell detector,
in which case it is easiest to move from one trial cell to the next, adjacent cell.
Moving from one test cell to another non-adjacent test cell requires “winding”
the local code, either forwards or backwards, to reach the new test point. For the
FFT-based detector discussed in Section 2.4.4 no such code-winding is required.
In this situation the so-called alternate strategies are optimal. In this case the
tiles are considered in order of decreasing a priori probability. In the remainder
of this thesis we assume a uniform a priori distribution on the unknown signal
parameters and, hence, apply straight serial search strategies only. The results
derived are can be readily extended to include other search strategies.

In general, the search mode thresholds are set to yield fast decision making

with relatively high probabilities of detection and false alarm.

The Verification Mode

In the verification mode the estimate cell 8 is subject to further testing. Mean-
ingful probabilities can be assigned to the presence or absence of the signal in the
cell under test. Bayes’ criterion can, therefore, be applied to the detector in this
mode [142, p. 24]. In the verification mode longer dwells are made to reduce the
overall probability of false alarm into the lock mode.

Another key difference between the verification mode and the search mode is
that, in the verification mode, we consider only a single cell of the uncertainty
region, whereas in the search mode an entire tile is under investigation.

In the verification mode we have a pure detection problem, so we know that
the optimum verification strategy is the sequential detector. As discussed in

Section 2.3, Wald [145] has shown that the sequential detector takes, on average,
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the minimum amount of time for a given Py, and F;. However, the performance
of the sequential detector degrades rapidly when the received SNR is less than
the design point SNR.

For this reason, a number of sub-optimal schemes have been suggested in the

literature, which we refer to as verification strategies, the most common being:
1. Immediate reject verification [39],

2. Up-down counter verification [57] (referred to as the “Tong” detector in
[70)),

3. Coincidence detector verification [100] (referred to as the “M-of-N" detector
in [70]).

In this mode we consider a number (say N) of detectors, each detector is assumed
to have the same form as the detector used in the search mode, but may have
different parameters. In general, each detector will be identical, except for the
dwell time 7p and the decision threshold V. The it detector can, therefore,
be characterised by the pair (7p;, Virn;). The verification strategy determines the
order in which the detectors are used.

Consider, for instance, the immediate reject strategy. In this case the detectors
are numbered 1 to N, and the tests are run sequentially in numerical order. If all
N detectors declare the signal to be present then the cell under test is accepted
and the acquisition process moves into the lock mode. On the other hand, if any
detector rejects the cell under test then the cell is immediately rejected and the
acquisition process returns to the search mode. Thus, to accept the cell under
test requires exactly Y 7p; seconds, whereas the time to reject a cell is a random

variable. The probability of entering the lock mode is given by [39]:

N
Py =[] P (2.95)
=1

where Py is the overall “Hit” probability of the verification mode, Py; = Py, in
a Hy cell and P,; = Py; in a Hy cell. A flow chart for this strategy is shown in
Figure 2.26 a).

The up-down counter strategy, illustrated in Figure 2.26 b), is similar but
differs in the way in which it deals with rejection of the cell under test in a

single detector. Consider the case where the cell has been passed by the first
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Figure 2.26: Verification Mode Flow Charts. a) Immediate Reject Strategy, b)
Up-Down Counter Strategy.

i — 1 detectors, but is rejected by the i*" detector. When the up-down counter
strategy is implemented the cell is then passed back to detector i — 1 for re-
consideration, rather than being returned to the search mode. This strategy
need not start with detector 1, but may, more generally, be designed to start in,
say, the M™ detector. The cell is rejected when it fails the test in detector 1
and is accepted when it passes the test in detector N. Note that the total dwell
time is, therefore, a random variable, both when the cell is ultimately accepted
and when it is rejected. When all N detectors are identical, the probability of
entering the lock mode is given by [70]:

- ()"
Py,
= o (1_ph>M+N , (2.96)

where P, = Py, in a Hy cell and P, = FP; in a H; cell. The analysis is more
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involved if the detectors are not all identical. Hopkins [57] models the process as
a discrete Markov process, and demonstrates a matrix based approach to solving
the general problem. We will investigate Markov processes in more detail in
Section 2.5.2.

Finally, the coincidence detector strategy involves performing all N tests se-
quentially. If the threshold is crossed in M or more of these tests then the cell
under test is accepted, otherwise it is rejected. In this case the dwell time is
deterministic in all cases. Assuming that all dwells are statistically independent
and the same detector is used in each dwell, then the probability of entering the

lock mode is given by [100]:

Py = i (N) P"(1—-P)" ", (2.97)

n
n=M

where, again, P, = Py, in a H cell and P, = P in a H; cell.

A variation on the coincidence detector strategy seems to have been first
introduced by Corazza et al. [32]. This is identical to the strategy described
above except that, once a total of either M detections or N — M rejections occur,
the verification mode stops. This achieves the same probabilities of detection and
false alarm as the original form but will, on average, be faster. It then becomes
clear that this strategy contains the immediate reject strategy as a special case,
with M = N. The authors give the following expressions for the probabilities of
declaring signal absent after the i*" dwell, Pg;, and of declaring the signal present
after the i** dwell, Py;:

i—1

Po(1-Py) Y ] - Py Py ™, N—M+1<i<N

Pr; = KeB j=2
0 1< N-M+1
(2.98)
1—1
Phlphi Z H(1 — Phj)nk’jph;_nk,j’ Z 2 M
Py, = keB! j=2 (2.99)

0 i< M,

where B is the set containing the indices of all binary vectors:

ng = [nk,z,nk,:s, s 7nkr,i—1] )

81



CHAPTER 2. AcQUISITION OF DS/CDMA SiGNALS: A REVIEW

with Hamming weight N — M — 17 and B’ is the set of indices of all binary vectors
of the same form having Hamming weight ¢ — M.

Much of the early work on the analysis of the acquisition process focused on
the single cell detector. In this case, both search and verification modes investi-
gate a single cell from the uncertainty region. Most analyses, therefore, do not
differentiate between the search and verification modes, but rather consider either
single dwell detectors (search mode only) or multiple dwell detectors (verification
mode only). Either of these cases can be modelled as consisting of both search
and verification modes, however, if we consider a “null” detector which will de-
clare a hit with probability 1 in zero time. Thus, a single dwell detector can be
thought of as having a null verification mode, and a multiple dwell detector can
be thought of as having a null search mode.

The question naturally arises as to what combination of search and verification
strategies is, in some sense, the best (say, yielding the minimum mean acquisition
time for a given probability of correct detection). At the time of writing it appears

this question remains unanswered in the literature.

The Lock Mode

Once the lock mode is entered and the tracking loops are closed, the signal will
be lost within a finite amount of time with probability equal to one. The purpose
of the lock mode is to determine when this loss of lock occurs.

This is a very important task, as once the tracking loops are closed the nav-
igation processor will use the current estimates of the code phase and Doppler
offset in its derivation of a navigation solution. Therefore, we would like to detect
loss of lock as quickly as possible. On the other hand, we want to maintain lock
for as long possible, once the signal has been found. This is the fundamental
trade-off of the lock mode detector.

In the lock mode the detector is again configured according to Bayesian criteria
and the strategies used to detect loss of lock are similar to those used in the
verification mode: immediate reject [90] , up-down counter [57] and coincidence
detector [32] logic have all been suggested in the literature.

A detailed analysis of the performance of the detector in the lock mode would
require analysing the effect of the tracking loops. In practice, the analysis of

the lock mode is achieved in one of two ways. The detection theoretic approach

TFor example, letting i = 5 and N — M — 1 = 2, then B = {[0,1,1],[1,0,1],[1,1,0]}.
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ignores the effect of the tracking loops and simply models the acquisition process
in the lock mode in the same way as for the verification mode [57]. Alternatively,
the tracking loops may be considered to be independent of the lock detector
[55]. In this latter approach it is assumed that the code tracking circuit has,
at time ¢, an error £(¢). It is usually then assumed that when |e(t)| exceeds
some pre-specified value, the lock detector will declare loss of lock. It would be
of theoretical interest to see how these techniques compare, though we do not
consider this here.

In most analyses of the acquisition process, however, acquisition is considered
to be finished when the lock mode is first entered for a correct (H;) cell. When
the lock mode is entered for a Hy cell it is normally assumed that the search
mode will be re-entered after some penalty time Tp, which is often modelled as

a constant number of code chips.

2.5.2 Performance Analysis

The acquisition process, therefore, determines the motion of the detector/estimator
through the uncertainty region. We have seen that a number of strategies for
searching for and verifying the presence of the signal have been suggested in the
literature. To compare these strategies requires some form of analysis of their
relative performance. In CDMA signal acquisition the parameters of primary

importance are:
1. The time taken to acquire the signal Ts4cq,
2. The probability of correct detection Pp,
3. The probability of false alarm Prjq =1 — Pp.

Since the acquisition time T4cq is a random variable, the system perfor-
mance is often given in terms of its mean, denoted T’ AcQ, and variance, denoted
Var [Tacq]. As mentioned at the end of the previous section, it is often assumed
that any false alarm will be detected after some penalty time Tp, so that Pp =1
and Ppy = 0, in which case the statistics of Tycq completely determine system
performance.

Two distinct approaches to analysing the acquisition system performance have
been explored in the literature. The flow-graph approach [38, 39, 56, 57, 98-100]

relies on the observation that the acquisition process, in all of its modes, can
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be identified with a type of random process known as a Markov chain [61]. A
Markov chain can be completely described by its state diagram, which is a form
of flow-graph. By the application of results from flow-graph theory, expressions
for the system performance parameters can be derived. The direct approach
[22, 68, 69, 84, 90, 91, 147], on the other hand, is a combinatorial approach to

the derivation of the system performance parameters.

The Flow-Graph Approach

A Markov chain [61, 92] is a type of discrete-time, discrete-state random process.
Consider a system consisting of a possibly infinite number (say N) of discrete
states. At any given moment in time the system is in one of these states. At
discrete time intervals the process moves between states, in the intervening time
it stays within the current state. The movement from one state to another is
probabilistic. This system is a discrete-time, discrete-state random process. The

process is called a Markov chain if it satisfies the following property:

Property 2.1 (Markov) Let X,, denote the rv giving the state of the process at

time instant n, then:

Pr {Xn+1 = Tn+1 | Xn = Tn, anl =Tp—1y---, XO = $0} =
Pr {Xn+1 = Tn+1 | Xn = xn}

Note that this implies that, knowing the present state of the system, the future
is conditionally independent of the past (i.e. the system contains no memory of
previous states).

Hopkins [57] and Holmes and Chen [56] seem to have been the first to identify
the acquisition process as a Markov chain. Two analysis procedures are associated
with the Markov chain model. The most commonly used approach is based on the
representation of the Markov chain as a flow-graph, which we will describe shortly.
The alternative is a matrix-based approach [57, 61] which we now describe.

We follow the notation of Iosifescu [61] in our treatment of the state transition
matrices of Markov chains. The states in a Markov chain can be divided into two

classes:

Recurrent States (Also known as absorbing states) Once these states are

entered, the process never leaves.
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Transient States All other states.

A Markov chain with at least one recurrent state is called an absorbing Markov
chain since one of the recurrent states will be entered at some time ¢ < co with
probability equal to one. Once an absorbing state is entered the Markov chain
can be considered to have terminated, as no further state transitions are possible.

For any absorbing Markov chain with k absorbing states and N transient
states, the state transition probabilities p; ; can be arranged in the canonical
matrix form P = [p; ;|:

I 0
P= : (2.100)

R T
where P is the (N + k) x (N + k) matrix of state transition probabilities called
the transition matrix, I is the k& x k identity matrix, R is the N x k matrix of
transition probabilities from transient to absorbing states, called the “recurrent
matrix”, and T is the N x N matrix of transition probabilities within the transient
states, called the “transient matrix”. Here the state vector has been arranged
such that the first k& elements represent the absorbing (or recurrent) states of
the process, the remaining N elements representing the transient states. The
element p; ; represents the transition probability from state 7 to state j. Recall
that the state transitions occur only at discrete time intervals. Let z;, denote
the probability that the Markov chain is in state i after the n'" state transition
(including transitions from a state back into the same state). Denoting by x,,

the vector of such probabilities, we have:
LTn+1 = PIBn. (2101)

To simplify the analysis of Markov chains we introduce the fundamental matrix
N, given by [61]:
N=(I-T7)", (2.102)

where, in this case, I is the N x N identity matrix. The element IN;; gives
the expected value of the number of times the process enters state j given that
it started in state i (note that both ¢ and j are transient states). This matrix
proves very useful in determining the statistics of the Markov chain. For instance,

to determine the probability that the process will terminate in the ;' recurrent
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state we define the N x k matrix A by:
A=NR. (2.103)

Given A = [a; | then a; ; is the probability that the process will terminate in the
4" recurrent state, given that it started in the i*" transient state. To determine
the overall probability of terminating in state j, we simply average over 1.

We denote by 7p; the dwell time in the i*" transient state, and by 7p the vector
of dwell times. Similarly, we denote by T pg; the average amount of time taken to
reach any absorbing state given that the process starts in the i*" transient state,

and by T pg the vector of such times. Then it can be shown that:
Tru= NTp. (2.104)

Thus, through Equations (2.102) and (2.103), the fundamental matrix can be
used to derive all the performance parameters of the Markov chain.

These results were used in [57] to derive an expression for the mean acquisition

_ L7p 2 Pp
T = 2.105
ACR T v D + 0| ( P ) ( )

time TACQI

where Tp is the average dwell time per cell, v is a measure of the code Doppler
effect (v = n/Tenip), 0 is the difference between adjacent code phase estimates
in ©* (normally ~ 1/2 a chip) and Pp is the probability of correct detection
in the H; cell, including the verification mode. In fact, in [57] Hopkins uses a
combinatorial argument to derive Equation (2.105) above, and uses the matrix
method to determine the verification mode parameters 7p and Pp.

The flow-graph approach to the analysis of the acquisition process as a Markov
chain is more commonly employed in the literature than the matrix approach. It
seems to have been first suggested by Holmes and Chen [56], for a single dwell,
straight serial search system in the absence of Doppler effects. The approach
was soon extended to cater for multiple dwell systems by Di Carlo and Weber
[39], who considered a form of immediate reject strategy in the verification mode.
Polydoros and Weber [99, 100] introduced what they termed the “circular state
diagram” to extend the application of the flow-graph approach to arbitrary veri-
fication strategies. Finally, Polydoros and Simon [98] extended the approach still

further to encompass arbitrary search strategies (as opposed to the simple straight
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serial search) by the introduction of what they call the “equivalent circular state
diagram”. All of the above developments considered only a single cell detector,
operating in the absence of Doppler effects’ and modelled the false alarm state
as a transient state with an associated penalty time. The approach, however, is
more generally applicable by simple extension of the results of these papers.

Recall that p; ; denotes the probability that the process moves from state i
to state j in one time interval. For the acquisition problem, each time interval
corresponds to a dwell in a candidate tile in the search mode, or a dwell in a
candidate cell in the verification mode. We can assume, therefore, that each time
interval will be a multiple of the code period Tca. Letting n; ; be the number of
code periods taken to make the transition from state i to state j, then we denote
by pn,, (n) the probability mass function (PMF) of this discrete rv.

The flow-graph approach relies on the observation that all the information
on the statistics of the Markov chain is contained in the probability generating
function (PGF) [92] of py, , (n), for every pair of states (4, j). The PGF of the rv
X is defined by (see Appendix C.3.3):

Py (2) = Bxl] = 3 px () 2" (2.106)
n=0
Two useful properties of the PGF are:
Pr{i —j} = i Pn, (n) = Pu,, (2)|._,, (2.107)
n=0
and N
En™] = ; 822"—;@@ _ 1<m<2, (2.108)

where Pr{i — j} denotes the probability of making the transition from state i
to state 7 in any time period.

We denote by P, (2) the probability generating function of the number of
code periods elapsing between the start of the search and entry into the acquisition
state. In general, this can be written as the sum of the probabilities of correct

and false acquisition respectively: Pacq (2) = Pacq, (2) + Pacq, (2). The system

In fact, all these papers ignore carrier Doppler, so the uncertainty space is one dimensional.
The effect of code Doppler is taken into account in [56].
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parameters are then given by [96]:

Pp = Pacg, (2)]._, (2.109)
— OPocq (2)
Tacog = —==|  Tca (2.110)
02 z=1
O?Pocy (2)  OPaeq (2 0P (2)\°
Var [Tacq] = [ a;;( )+ a‘;( ) _ (—a‘;< >> T,  (2.111)
z=1

In many ways the flow-graph of a Markov chain is analogous to the block
diagram of a linear system. Each state of the Markov chain is assigned a node in
the flow-graph, and the path from one state to another has an associated transfer
function. In systems theory the transfer function from one node in a network to
another is given by the Fourier transform of the impulse response of the network
between the two nodes. For the Markov chain this transfer function is instead
given by the PGF of the transition time between the two nodes.

The circular state diagram due to Polydoros and Weber [99], illustrated in
Figure 2.27, is a simple, general representation of the acquisition process flow-
graph. It is suitable for arbitrary verification and lock mode strategies, but limited
to the straight serial search strategy. In the figure there are Nt + 2 states in the
acquisition Markov chain. These correspond to the Nt tiles of the uncertainty
region, plus one state each for the acquisition (ACQ) and false alarm states. The

acquisition process proceeds as follows:

e The state associated with the H; cell is given the number N, the remaining
cell-states are numbered sequentially in the search order, starting with 1 for

the cell immediately following the H; cell.
e The search starts in cell 7, with probability ;.

e Once the search enters a Hy cell, say state j < Nr, there are two possibili-

ties:

1. The cell is rejected and the search moves onto state j+ 1. The transfer
function for this path is denoted H,,(z). This includes the direct path,
plus all paths through the verification mode that ultimately result in

rejecting the cell under test.

2. The cell is accepted and the search moves into the false alarm state.

The transfer function for this path is denoted Hy,(2), and accounts for
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Figure 2.27: Circular State Diagram for the Markov Chain Representation of the
Acquisition Process. Note that this State Diagram Represents a Serial Search
Process.

all possible paths through the verification mode that result in accepting

the cell under test.

e The false alarm state can be modelled either as absorbing or transient. If
it is an absorbing state then the transfer function H,(z) will be zero: there
is no return from an absorbing state. If it is a transient state then H,(z)

models the penalty time incurred by false entry into the lock mode.

e Once the search enters the H; cell (state Nt), then the signal will either be
correctly detected, with transfer function Hy(z), or will be falsely dismissed,
with transfer function H,,(z). Again, both Hy(z) and H,, (z) include all
possible paths through the verification mode.
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The transfer function from start to acquisition can be derived directly from the

circular state diagram [99, Equation (4)]:

Pacq, (2) =

N: z
AT ZmH - 2112

where Hy(z) is the complete transfer function from a H, state to the next cell
state, given by:
Hy(z) = Hyy(2) + Hpa(2)Hp(2). (2.113)

The system performance parameters can then be determined by using Equa-
tion (2.112) in Equations (2.109) — (2.111).

The only limitation of the circular state diagram approach is that the search
strategy is limited to the straight serial search. In [98] the authors extend this
approach by introducing the equivalent circular state diagram. This effectively
maps any arbitrary search strategy to a form similar to the circular state diagram
above. The resulting expressions for the system performance parameters are more
involved than the simple expression of Equation (2.112). Since we shall primarily
consider simple serial search strategies in this thesis, we do not reproduce the
expressions of [98] here.

While all of the above analysis deals only with the single cell detector, the
extension to parallel techniques is straightforward. The only modification to be
made to the circular state diagram is to include a path from the H; state to the

false alarm state, as indicated in [31, Figure 1].

The Direct Approach

The final technique we shall consider is the direct approach. This is a combi-
natorial approach and does not rely on the Markov property of the acquisition
process. It is based on early work by Braun [22] and Weinberg [147], and was
modified by Meyr and Polzer [84]. The approach was generalised and given the
name “direct approach” by Jovanovié¢ [68, 69]. Similar combinatorial arguments
were presented by Pan et al. [90, 91].

Letting fr,.,(t) denote the PDF of the acquisition time, then this approach

is most easily understood by considering the treatment of Braun [22], who gave
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the following expression:

Nt

ITaco (t) = Z Pr {mth cell is correct}

m=1

X Z Pr {acq. in k" scan | m}

k=1

X Z Pr{l false alarms | m,k}
=1
XfTACQ(t | m7k7l): (2'114)

where facq(t | m, k, 1) denotes the conditional PDF of the acquisition time given
that the m' cell is the H; cell, detection occurs on the k' time the H; cell is
tested (i.e. on the k'™ “scan”) and a total of [ false alarms occur during acquisition.
This approach can be described as a combinatorial method as Equation (2.114)
is simply an enumeration of all the possible ways in which acquisition can occur.

From [22] we have:

fTACQ (t | m, kv l) = ftd(t) * ftro (t) +! *ftfa (t) *l *ftrl <t>*j7 (2'115)

where i is the total number of times a Hj cell was tested and rejected (not
including false alarms), j is the total number of times the H; cell was tested and

rejected and the acquisition time is dependent on the following four rvs:
1. t4: the time taken to correctly detect the signal in the H; cell,
2. t,,: the time taken to reject the signal in the H; cell,

3. t7q: the time to declare a hit in a Hj cell, plus the subsequent false alarm

penalty time, and
4. t,,: the time taken to correctly reject the signal in a Hy cell,

axb denotes the convolution of a and b and fx (¢)+" denotes the n-fold convolution
of fx(t) with itself. Both Braun [22] and Weinberg [147] make use of transform
domain techniques to implement the convolution operations. Note that, given m,
k and [, the values of 7 and j are completely determined by the search strategy.

Meyr and Polzer [84] applied a similar method, but derived the following

expression for the PMF of the acquisition time as a multiple (n) of the code
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period:
0o Nt
Prace (M) =PaY (1= P)"™" ) 7prac, (n]i,4), (2.116)
i=1 j=1

where ¢ denotes the number of times the H; tile is tested prior to detection, j is
the location of the H; tile in the uncertainty space, 7; is the a priori probability
that the H, tile is at location j, and pr,., (1 |4,7) is the PMF of the acquisition

time given ¢ and j:

Praco (n]4,7) = fou(n) © fi, (n) @D &f, ()&, (2.117)

where a ® b denotes the discrete convolution of @ and b. Note that, in this case,
the time to reject a Hy cell, t,,, is a random variable including all paths through
the verification and lock modes. Thus, whereas Braun used four continuous rvs to
model the various dwell times, Meyr and Polzer describe the same system using
only three (in this case, discrete) rvs.

Jovanovié¢ [68] used the work of Meyr and Polzer as a starting point, extending
it to include the case where the dwell times are, again, continuous.

The difficulty with the computation of Equations (2.114) and (2.116) is the
evaluation of the convolutions in the expression for the conditional PDF of the
acquisition time. Transform domain approaches are commonly used in many
branches of engineering to overcome the difficulty associated with the computa-
tion (or even the analytical treatment) of the convolution operation. For contin-
uous variables, the Fourier or Laplace transforms are often applied to this end
whilst, for discrete variables, either the DFT or the Z-transform are more appro-
priate. In Appendix C.3 we summarise some common transform-based functions
used in probability theory.

We consider the characteristic function (CHF') of continuous random variables,
which is, in effect, equivalent to the Fourier Transform' of the PDF. Thus, the
CHF of the convolution of a number of independent rvs is simply the product of
the individual CHFs. For a continuous rv X with PDF fx(x), the CHF of X is
defined by (see Appendix C.3.2):

Oy (jw) = Exlexp (jwx)] = /00 fx(x)exp (jwz) dz. (2.118)

tThe CHF is equivalent to the Fourier Transform except for the sign of the variable w and
a multiplicative constant.
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Similarly, for discrete random variables, we consider the PGF, which is es-
sentially equivalent to the Z-transform’ of the PMF. We previously discussed the
PGF in the context of the flow-graph approach. A summary of some important
properties of the PGF can be found in Appendix C.3.3.

The CHF approach was suggested by Braun [22] and Weinberg [147] for appli-
cation to Equation (2.115), and by Jovanovié¢ for application to Equation (2.117),
when the dwell times are modelled as continuous. Jovanovi¢ also suggested the
PGF approach for the case of discrete dwell times. Taking CHFs in Equa-
tion (2.115) yields:

(I)TACQ (]w) = cbtd (]w) (Dtro (]w)l q)tfa (jw)l (I)trl (jw)j ) (2'119)

which is much easier to compute than Equation (2.117). This approach immedi-
ately accounts for all possible search, verification and lock strategies. Any a priori
information is also taken into account through the expression Pr {mth cell is Correct}
in Equation (2.114) above. The distribution of the acquisition time can be found
by numerical methods from the CHF (Braun suggests a discrete Fourier transform
approximation, whereas Weinberg suggests an approach based on the Gil-Pelaez
inversion theorem [44]).

Jovanovié¢ [68], using the technique of Meyr and Polzer, was able to provide
an analytic inversion of the CHF for a single dwell (null verification) system
with arbitrary search strategy. The primary advantage of Jovanovié¢’s approach,
however, arises when we consider all dwells to be discrete rvs. In this case, the
verification and lock modes are modelled entirely by their PGF's, which can be
easily determined using the Markov chain methods discussed above. This general
approach, using a mixture of flow-graph and direct techniques, would appear to

be the most useful in the determination of system performance.

2.6 Discussion

In this chapter we have given an overview of the DS/CDMA acquisition problem,
with emphasis on the GPS application. We have taken an approach based on

detection and estimation theory, introducing standard acquisition architectures

fThe Z-transform of the discrete function f(k) is simply the DFT of f(k) with the substi-
tution exp (jw) — z.
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as approximations to the optimal (maximum likelihood) estimator. We identify

two components to acquisition:
e The detector/estimator,

e The acquisition process, which determines the motion of the detector/

estimator through the signal parameter uncertainty space.

We considered a number of forms for the detector/estimator, starting with the
optimal form in AWGN and continuing with various sub-optimal approaches in-
troduced to overcome performance degradation due to data modulation and signal
power attenuation. Of particular importance are the parallel techniques discussed
in Section 2.4.4, which can provide significant performance improvements at the
cost of increased hardware requirements. The acquisition of very weak GPS
signals (with received C'/Ny in the range —33.8 to —23.8 dB-Hz) would be impos-
sible in reasonable time frames (less than hours) without some form of receiver
parallelism.

Finally, we discussed existing techniques used in the analysis of the acquisition
process. These techniques are equally applicable for all the detector/estimator
designs discussed in Section 2.4.

In the following two chapters we conduct an analysis of all forms of the de-
tector estimator introduced here. We begin in Chapter 3 with an investigation

of detector/estimator performance in the absence of noise.
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Chapter 3

The Detector/Estimator I: Signal
Effects

The detector/estimator was introduced in the previous chapter as the fundamen-
tal building block of GPS signal acquisition. In this chapter we present some
novel results on the analysis of all four forms of detector/estimator discussed in
Section 2.4:

1. The coherent (or ML) detector,

2. The noncoherent combining detector (NCCD),

3. The differentially coherent combining detector (DCCD), and
4. The differentially coherent detector (DCD).

Of these four forms, the first is a discrete form of the maximum likelihood es-
timator, the following two (NCCD and DCCD) are sub-optimal forms based on
the ML form, and the last is a completely different form making use of the shift
and add property of Gold codes.

Whilst, the relative merits of each of these forms have been discussed in some
detail in Section 2.4, here we will present a formal, comparative performance anal-
ysis. We begin with the performance analysis in the absence of noise, postponing
consideration of noise effects until Chapter 4.

The performance analysis of a receiver in the absence of noise provides a useful
measure of its sensitivity to signal parameters, such as residual code phase and

carrier frequency offsets, and modulation effects. From this analysis we can gain
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insight into the effect of the various detector parameters on this sensitivity, which

will act as a guide in the design and optimisation of a complete acquisition system.
It is important to note, however, that this type of analysis is not sufficient for

the comparison of different receiver forms, as each form has a unique sensitivity

to noise which must also be accounted for, as discussed in Chapter 4.
We have previously seen (Section 2.1) that the signal parameters of primary

interest to us, i.e. those having the most significant effect on receiver performance,

are:

e The residual code phase offset, d¢, which is a function of the true code

phase offset and the spacing between estimates.

e The residual Doppler dilation coefficient én which, in turn, leads to an

observed residual carrier Doppler frequency offset dwy and a residual code

frequency offset.

e The data signal d(t), which leads to random 180° phase shifts at the (un-

known)

data bit boundaries.

These parameters are defined in Table 3.1. For each detector form we consider

’ Symbol \ Description \ Equation ‘

¢ Signal code phase offset (=C—n chlip

Co Initial signal code phase offset —

n Signal Doppler dilation coefficient | See Equation (2.3)
Wy Signal Doppler offset Wq = Nwo

¢ Local estimate of ¢ (=0 — ﬁchﬂp

Q/f) Local estimate of (j —

n Local estimate of n Receiver dependent
Wy Local estimate of wy —

0C Residual ¢ estimation error oC=(— E

0Co Residual (y estimation error 0o = (o — QAO

on Residual 7 estimation error m=n-—1n
0wy Residual w, estimation error Owg = wg — Wy

Table 3.1: List of Symbols for the Estimation Process

the effect of offsets in the parameters to be estimated (the desired parameters),
as well as the effect of nuisance parameters. For example, for the NCCD, the

desired parameters are the code phase offset ¢ and the Doppler offset w,, whereas
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3.1. THE MAXIMUM LIKELIHOOD FORM

the data signal can be viewed as a nuisance parameter. The detector is essentially
defined in terms of its decision function, Dk(é) All signal effects will be modelled
based on how they affect this decision function.

For the most part, the analysis of both the ML and NCCD forms in the
absence of noise is well known, though we make some new contributions to the
analysis of modulation and code Doppler effects. We present a brief overview of
all of this analysis here, however, as it illustrates the method used for the other
detector/estimator forms.

In all of the following analysis an infinite bandwidth signal is assumed. Thus,

for the sake of simplicity, the effects of front end filtering are ignored.

3.1 The Maximum Likelihood Form

The ML detector structure is illustrated in Figure 2.12 and is reproduced as

Figure 3.1 for convenience. If we assume that the parameter estimate 0 = [Z , @]

Xn MNs—1 Y N
r(t) > — |2 — Dy(6)

n=0

eij@t Ck; (t - ETChip)

Figure 3.1: The ML Detector

is correct and ignoring, for the moment, the effect of data modulation, then the

input to the coherent accumulator will be a (complex) constant:

where X, is the input to the coherent accumulator at time t = nTy, P is the
received signal power from the satellite of interest (satellite k) and ¢y, is the initial
carrier phase offset. Thus, in the absence of any extraneous signal effects, the

output of the coherent accumulator is:

MN-1
Y = Z X, MN\/:exp (jon) - (3.2)
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~

The decision statistic Dy (@) is then given by the square magnitude of Y
Dy(8) = 0.5(MN)P, . (3.3)

Thus, when all signal effects have been eliminated, the ML detector yields a

decision statistic which is a scaled measure of the signal power.

3.1.1 The Effect of a Residual Carrier Frequency Offset

If we now introduce a carrier Doppler offset w; and assume all other effects remain

unchanged!, then, at the input to the coherent accumulator, we have:

X, = \/gexp (7 (¢r + dwanTy)) . (3.4)

The output of the coherent accumulator can now be found as follows:

MN-1
Y = Xn

B (i) 3 (exp Gt

n=0

_ /Pke (,¢>1—exp(j5wdeMN)
— Vg POk 1 — exp (jowyTy)

where we have used Equation (A.4) in Appendix A. Rearranging yields:

. Pk . 5(,()de sin (M)

Finally, taking the square magnitude, we obtain:

2

~

&udTSMN)
Dy(0) = 0.5P

2
=45

sin ( (3.6)

sin (

tFor the moment we ignore code Doppler effects, though the presence of carrier Doppler
implies the presence of code Doppler. Carrier Doppler tends to dominate, however, so this
simplification is sufficient for present purposes.
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Comparing Equations (3.6) and (3.3) we see that the effect of the carrier Doppler

offset is to introduce an effective power attenuation ap(dwy) given by:

sin (&udT;MN) 2

3.7
MN sin (2247%) (3.7)

aD(5wd) =

This is a well known expression, previously introduced in Equation (2.19). The

derivation above is due to Ashe [14].

3.1.2 The Effect of Data Modulation

We now introduce an unknown data modulation onto the signal. Initially we
assume that there is a single data bit boundary within the observation interval,
i.e. M < D. We assume that the bit boundary occurs a fraction dr of the way
through the observation interval, as illustrated in Figure 3.2. Let p = [o7M N|

OrMTca (1 — 5T)MTCA

+ o+ o+, = -
|

R

I Bit Boundary

L

A

MTcA S

Figure 3.2: Data Transition in a Coherent Integration Period

be the index of the first sample in the second data bit in the observation interval,

such that samples 4 — 1 and p are on either side of the bit boundary. Then we

can write:
P pn—1 MN-1
Y = U;kexp (Jor) (dozoexp (jowanTy) + dy Z exp (jéwdnTs)> . (3.8)
n= n=u
where dy,d; = +1 are the first and second data bits within the observation

interval, respectively. Defining S, as follows:

r—1

S, = Z exp (jowanTy), (3.9)

n=0

99



CHAPTER 3. THE DETECTOR/ESTIMATOR I: SIGNAL EFFECTS

then we have:

Y = 05Pk exp (]qbk) (dlSMN — (d1 — dO)Su) (310)
= 1/ 05PkSMN €xXp (]qf)k) <d1 - (dl - do) SSM ) . (311)
MN

Taking the square magnitude we obtain:

~ 2 dl - do
Dy(0) = 0.5P; |Sun| o |2 (3.12)
‘1 — 254 otherwise
MN
= 0.5(MN)?Prap(dwa) (0w, d), (3.13)

where ap(dwy) is the power attenuation due to carrier Doppler effects (defined
in Equation (3.7)) and a,,(dwy, d) is the power attenuation due to the unknown

data signal d. From the derivation of Equation (3.5) we have:

6 Ts sin dwarTs
S, = exp (3%(10 - 1)) ﬁ (3.14)
2

and so we have:

1 dy = dp
am(&ud, d) = sin ( 24dTcondT 2
‘1 — 2eXp (—j%(l — 5T)> W otherwise
2
(3.15)

where T.o, = MTca is the duration of the coherent observation interval. This
result would appear to be new' and is illustrated in Figure 3.3. It is important
to note that, as observed by Davisson and Flikkema [37], the power attenuation
due to data modulation is not independent of the Doppler offset.

Consider the following two simple special cases. In the absence of any residual

T All novel results will be indicated by a surrounding box, as in Equation (3.15).
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Figure 3.3: Power Attenuation Due to Data Modulation in the ML Detector: fy
is the residual Doppler offset, normalised by the coherent accumulation length
M, 67 is the fraction of the way through the coherent observation at which the
bit transition occurs.

carrier Doppler Equation (3.15) reduces to:

1 dy = dy
an(0,d) = ) (3.16)
|1 — 267" otherwise.

The worst case attenuation occurs when d7 = 1/2 at which point «,,, = 0 and the
signal is completely eliminated from the decision statistic. The mean attenuation
is given by Equation (2.59).

At the other extreme, the Doppler error is at a maximum when the true
Doppler offset is right on a boundary between two Doppler bins. In this case, we

have dwg = m/Teon (see page 28) and:
A (T Teon, d) = 1. (3.17)

This is a very interesting fact that doesn’t seem to have been explicitly pointed
out in the literature to date: at the edge of a Doppler bin, data modulation has

absolutely no effect on the decision statistic. This, again, is clearly visible in
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Figure 3.3.
We can use Equation (3.15) above to derive useful expressions for the mean
and worst case power attenuation due to data modulation. After some algebraic

manipulation of Equation (3.15) we have:
Qo (Owg, 67) = 14 2t | cot? B — cot (3 (sin 2367 + cot B cos 2667) | , (3.18)

where we have introduced the random variable ¢ which is equal to one if a tran-
sition occurs at the boundary, and equal to zero otherwise, and, for notational

convenience, we have introduced:

A 6wd Tcoh

& 2

(3.19)

Note that 3 is one half of the total phase shift due to carrier Doppler over the
coherent observation interval.
The worst case attenuation, denoted ., occurs when ¢ = 1 and dr = 1/2f

and is given by:
cos 3 sin? g

mwe (O =1—-4 _
“ (0wa) sin? I}

(3.20)

To determine the mean of «,, we assume a uniform distribution on &

1
T (dwq | ) = / for (@) am (dwg, x)d x
0

1
[
0

=1+ 2 <cot2 B— Cogﬁ) . (3.21)

cot? 3 — cot 3 (sin 2Bz + cot 8 cos23x) |dx

There is a bit boundary, on average, every M /D observation intervals and,
assuming random data, a bit transition will occur at any given boundary with a
probability of 1/2. Therefore, the expected value of ¢ is M /(2D) and the overall

"This can be easily seen by minimising Equation (3.18) with respect to d7.

iThe integral in Equation (3.21) is an approximation, the true average is found by summing
over all possible p. An expression for this true average is derived in Appendix B.1.1, experience
has shown that this is a very good approximation when the number of samples is large.
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average value of the power attenuation due to modulation effects is given by:

T (00a) = E, {1 + ot (cot2 5 Cogﬁ )} M<D
N M cotﬂ
~1-o ( > (3.22)

Note that taking the limit as dwy — 0 gives us:

M
lim @,,(dwy) =1—

— 3.23
de—>0 3D ’ ( )

which is exactly the expression given in Equation (2.59) for the case M < D.

It is instructive to consider the combined effects of data modulation and carrier

frequency offset. Consider first of all the combination of carrier Doppler and

2 [1 . % (CO;B — cot? B)] L (3.24)

This is plotted against the normalised Doppler offset in Figure 3.4. Two inter-

average data modulation:

MN

esting observations can be made from this figure. Considering the portion of the
—QMITCA = 0.5/M kHz) it is clear that

increasing M increases the receiver’s sensitivity to data modulation effects. Sec-

curve within the Doppler bin (i.e. f; <

ondly, considering the portion outside of the Doppler bin, we see that the presence
of data modulation tends to increase the average amount of signal power seen
in this region. Increasing M, therefore, tends to increase the amount of signal
power that is “spread” into adjacent Doppler bins, thereby degrading receiver
performance.

As discussed above, data modulation exerts its most extreme influence when
dr = 1/2, in which case «,, is given by Equation (3.20). This gives us the

following expression:

sin 3

M N sin -2

)
Ve, sin“ 3

2 o5
ap(0Wg) Upmwe (0wy) = ‘ [1 - 4%] . (3.25)

This is illustrated in Figure 3.5. From the diagram, we see that, when the data
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Figure 3.4: Power Attenuation Due to Combined Carrier Doppler and Aver-
age Case Data Modulation for the ML Detector: The vertical line indicates the
Doppler bin boundary.

modulation is at its most extreme case, the effect is to modulate the energy of
the main lobe of the received signal into two side lobes. This introduces a bias in
our estimator: the maximum value of the decision statistic no longer corresponds
to the true parameters.

So far we have treated only the case M < D. We can extend the above results
to M > D by an approach similar to that of Davisson and Flikkema [37]. The
following result is derived in Appendix B.1.2:

0 (0uy) = S.in%2 M_Mcot(ﬁ%)_'_ tQﬁD M>D. (3.26)
mlo%d) = 1"5ng | \ D 3D OV =2

From this we note that, within a Doppler bin, the mean modulation attenuation
is a monotonically decreasing function of M. Likewise, the average amount of
signal power spread into the side-lobes is a monotonically increasing function of
M. In addition, it is interesting to note that the Doppler bin boundary is no
longer a fixed point when M > D. The bin width is, therefore, also affected by
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Figure 3.5: Power Attenuation Due to Combined Carrier Doppler and Worst Case
Data Modulation for the ML Detector: The vertical lines indicate the Doppler
bin boundaries.

modulation effects in this case. For these reasons it is usually desirable to choose
M < 10 to limit the impact of data modulation.

The analysis of the combined effect of carrier Doppler and data modulation
presented above is new. Davisson and Flikkema [37] did present results similar to
Equations (3.24) and (3.26) above, though there is an error in their expression'.

In addition, the approach taken here differs significantly from their approach.

3.1.3 The Effect of Code Doppler

Reverting back to the case dwy = 0, if we introduce a residual code phase offset

d¢ then we have seen in Equation (2.52) that the decision statistic is given by:

~

Dy(0) = 0.5(MN)?Pyas(6¢), (3.27)

where:
a,(6¢) = (1 —|a¢)*. (3.28)

"In Equation (8-5b) the term (1 + R,T}) multiplying the cosine terms should be replaced by
(1 = RsT}) in both cases.
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Again, this is a well known result.

Now, let us assume that there is also a residual frequency offset. This fre-
quency offset has previously been modelled simply as a shift in the carrier fre-
quency, leading to a rotation in X at every sample. However, a frequency differ-
ence between the received and locally generated signals will also manifest itself
as a difference in the chipping rate (or code phase rate) between the local and
received codes. We have previously modelled the frequency error through the
Doppler dilation coefficient 71, defined in Equation (2.3). Thus, the received sig-

nal can be modelled, in the absence of data modulation and noise, by:

rk(t) = v/ 0.5Pgck ([1 4+ ]t — CoTenip) exp (4 [(1 + n)wot + ¢r]) (3.29)

where (j is the initial code phase offset. The Doppler frequency offset is, therefore,

given by wy = nwy, and the code phase offset is in motion:

¢ =((t) = ¢o — nt/Tenip- (3.30)

The local code can be modelled as follows (see Table 3.1 on page 96 for a list

of the symbols used here):

o ([1+ 7t = &) - (3.31)
Therefore, we see that the residual code phase error is a function of time, given
by:

t
Tchip

t
=0y — &th_ ) (3.33)
chip

5= (6 -G) - m-1) (3.32)

Different receiver implementations differ in the estimation of 7. We consider three

common implementations:

1. The typical hardware implementation [140, Figure 26]: here the local code
clock rate is updated by the current carrier frequency estimate. Thus, we

have:

h=d (3.34)

Wo

2. The typical software implementation [137, Section 7.7]: in this case the re-
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ceived signal is sampled, buffered and stored in memory. Doppler compen-
sation is achieved simply by multiplying the received signal by exp (—jwgat),
which can be achieved either by direct multiplication, or by rotation in the

frequency domain (see Section 2.4.4). In either case, we have:
n=0. (3.35)

3. The n-estimating implementation [27]: the receiver estimates both the
Doppler dilation coefficient and the Doppler frequency offset. As pointed
out by Cheng [27], the carrier Doppler effect dominates the code Doppler
effect, so a less accurate estimate of the code Doppler rate is tolerable.

De-coupling these two estimates can result in a simpler implementation.

While we have identified the first two implementations with hardware and soft-
ware respectively, it is important to note that one can also have hardware im-
plementations for which Equation (3.35) holds, and software implementations for
which Equation (3.34) holds (see [10, 75, 103] for instance).

How can we model the effect of a drift in Zrelative to (7 Perhaps the most
obvious effect is that the code phase offset at the end of the coherent accumulation
period will be different to that at the beginning. In fact, denoting by A( the total
change in residual code phase error over one coherent accumulation period, we

have:

A¢ £ 6¢(Toon) — 5¢(0)
= —LMbén, (3.36)

where we recall that L = 1023 is the C/A code length in chips. This poses two

problems:

1. The amplitude of Y is affected: either increasing or decreasing, depending

on whether ¢ moves toward or away from the origin, respectively.

2. The peak of Y no longer corresponds to the true code phase offset. It can be
shown that the value of QAO at which Y is a maximum is given by (o + A(/2.
Thus, the residual code phase error at the start of the observation interval
is 0o = (o — 50 = —A(/2. At the end of the observation interval, the code
phase error is given by d¢y + A( = A(/2. The presence of code Doppler,

therefore, introduces a bias of A{/2 code chips to our estimate (.
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For the moment we make a simple approximation of the first effect, under the
assumption that A( < 1. In this case the start point and the end point are close

to each other and a simple midpoint approximation suffices:

2) . (3.37)

To characterise the magnitude of this effect we look at bounds on |A(|, i.e.

LModn
2

as (0¢,0m) ~ <1 - ’5( -

we ask: what is the maximum shift in the code phase error in one coherent
accumulation period?

Consider initially the typical hardware receiver above, with 7 given by Equa-
tion (3.34). Recall that, by our choice of Doppler bins, we have limited the
residual Doppler error to |dwg| < 7/Tion. Thus, inserting Equation (3.34) into
Equation (3.36) gives us:

1

ACl<IM—— 3.38

|A¢| < N ITomfo (3.38)
9

_ 3.39

Tchipf() ( )

_ hips. 3.40

3080 CP® (3.40)

So, the effect of code Doppler is essentially negligible in comparison to the effect
of carrier Doppler.

For the typical software receiver, we have 7 = 0 and so 07 = dwgy/wp. In this
case the code and carrier Doppler effects are completely de-coupled. Therefore, it
is possible for the code Doppler effect to dominate over the carrier Doppler effect.
Consider, for example, the extreme case where the received signal has a Doppler
offset wy = 20 x 7 k rad s~!, and the receiver makes the estimate wy = 20 x 7 k
rad s™!, then we have dwy; = 0, but dn = 10/1.57542 x 10° = 6.35 x 10~% which

leads to a relative code phase drift of:
A¢ = —M6.5 x 10~ chips. (3.41)

A coherent integration period of M = 77 will, therefore, result in a code phase
shift of 1/2 a chip. Note that both the frequency offset and coherent accumulation
period are extreme in this case. Typically, however, carrier Doppler will dominate

over code Doppler, even when code Doppler is not accounted for in the receiver.
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The simple analysis above does suggest that it is advisable to incorporate code
Doppler compensation in receivers subject to both high dynamics (large frequency
offsets) and weak signals (large M).

For the n-estimating receiver the designer would like to be able to choose
the receiver parameters to meet the design specifications. To do so requires a
better understanding of the relationship between the receiver parameters and
the maximum allowable residual Doppler dilation coefficient. To gain a better
insight into the effect of code Doppler in this situation, we now derive a useful
approximate model of code Doppler effects when M is large and carrier Doppler
has been accounted for. Consider an arbitrary code chip boundary as illustrated

in Figure 3.6. We see that a residual code phase offset of 6( chips at this boundary

|5<| Tchip S
— -
I
-------- . "
Local code: ¢ :
I
: ———————————— -1
L
________ T +1
Received code: r :
L 1
L
-- +1
Product: r x ¢
____________________ —1

Figure 3.6: Effect of a Residual Code Phase Offset at a Chip Transition.

leads to a negation in the correlation of duration |0¢| T, seconds. Thus, given
a sample time of T}, an average of [0¢| Tenip/Ts samples of the accumulator input
will be negated. Now, within the C/A codes there are (L —1)/2 chip transitions,

therefore, over one code period the accumulator output will be:

Y = O.5P,MN exp (jor) (1 _[L—1] |5§\‘[§chip)
~ \/0.5P,MN exp (jor) (1 —|6C]) . (3.42)

We now introduce a code frequency offset leading to a total change in ¢ of Al

chips. Consider now the partial accumulator sum over one code chip, say the ',
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which we denote ;. Then we have:

= VORPLexp (on) > (12136 1), (3.43)

where 6¢; is the residual code phase offset at the i*" chip boundary and t; is 1 if a
chip transition occurs at the i*" chip boundary and 0 if it does not. The average
value of ¢; is, therefore, 1/2 and so we can approximate the coherent accumulator

output by:

ML-1
~ /0.5P,MN exp (jbr) (1 - Z |5<1> : (3.44)

A first order approximation to the code phase offset at the i** boundary is given

by d¢; = 0y + i%, and so we have:

ML-1

1
~ \/0.5P.MN exp (jor) (1 - —

ML

- A¢

=0

A general, closed form solution to the above expression is difficult to obtain due
to the presence of the absolute value in the summand. We can make a simple,
piece-wise linear approximation, however, on making the following observations

on the expression:

1. The peak value occurs at the point 6(y = —%.
2. It is symmetrical about this peak.

3. Y is approximately zero for |5C0 + g‘ > 1+ |g}

Taking 6¢y = —=¢ in Equation (3.45) then, after some manipulation, we have:

Yinax = /0.5P, M N exp (jor) ( — %) . (3.46)

Thus, a simple, piece-wise linear approximation to the output of the coherent

accumulator in the presence of code Doppler effects is given by:

. 8Go+5°
V0.5P, M N exp (jor) <1 - ‘ATC‘> (1 - |1iA2<2’) |6¢0 + %‘ <1+ ‘%‘

0 otherwise.

~
~

(3.47)
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Comparing Equations (3.3) and (3.47) we see that we can approximate the com-
bined effects of residual code phase and frequency offsets as a power attenuation

factor ay!:

2
as (6Go, ) = 4 1454 ot S| < -
0 otherwise,

(3.48)

where A( is related to én through Equation (3.36).

This approximation is shown in Figure 3.7. In the figure there is a frequency
offset of 10 kHz, it has been assumed that the carrier frequency has been correctly
estimated but no code Doppler compensation has been employed. The accuracy of

the approximation can be seen to degrade as M is increased. This approximation

1 T T T T T T T
: : : : — Simulated
— — Approximation |]

M =20

09

0.8

0.7F

0.5

Qs

04

0.3

0.1

-2 -1.5 -1 -0.5 0 0.5 1 1.5 2

dC (chips)

Figure 3.7: Power Attenuation Due to Code Doppler in the ML Detector and an

Approximation. Here wy = 207 krad s

gives us an appreciation of the three primary effects of code Doppler:

TRecall that we assume that the total code phase drift due to Doppler effects is less than
one chip.
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1. There is an effective power attenuation a,
2. A bias of % chips is introduced,

3. The auto-correlation main lobe is spread from a width of one chip to a
width of 1 4 |%| chips.

Typically M < 10 is selected to limit the effect of data modulation. In
addition, the carrier Doppler estimate is divided into 500/M Hzbins. To limit
the effects of code Doppler we can also divide the code Doppler estimate (or,
rather, the estimate of the Doppler dilation coefficient) into bins. The power loss
due to carrier Doppler offset is significantly larger than the power loss due to code
Doppler effects for the same frequency offset, and so a much coarser division of
the frequency domain can be chosen for the purposes of code Doppler correction
in the ML detector. This observation was also made by Cheng et al., though they
considered a form of noncoherent detector [27] and did not take into account the
power attenuation effect.

The advantage of Equation (3.48) above is that it allows the designer to
choose appropriate receiver parameters for a specified level of performance. For
instance, if it is decided to limit the power attenuation due to code Doppler to
at most 0.5 dB then, from Equation (3.48), we have |A{| < 0.2. We can then

relate this to the maximum allowable frequency offset through Equation (3.36):

fa < ]\;’%A = % kHz. Clearly the effect of code Doppler is essentially negligible,
even in the absence of any correction, except when either M or the frequency
uncertainty are very large.

It is important to note that all of the preceding development is based on the
assumption of an ideal, triangular correlation peak. In reality, the front-end filter
will affect this peak, smoothing its triangular shape. This can be approximately
modelled as an appropriate reduction in SNR at the detector input. Note also
that, whilst the effect of code Doppler on the acquisition process has been con-
sidered in the past (see, for example, [19, 57]), the above analysis, treating the

effects of code Doppler on the decision statistic alone, is new.

3.2 The Noncoherent Combining Form

The noncoherent combining detector is illustrated in Figure 2.15, reproduced in

Figure 3.8 below for convenience. In essence, this detector consists of an ML
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MN-1 Y; K-1 R
r(t) Yo P - —Dy(0)
n=0 r=0

eijat Ck; (t - chhip)

Figure 3.8: Noncoherent Combining Detector

detector followed by a noncoherent accumulator over K successive outputs. The

decision statistic is generated as follows:

Du(B) = 3" P (3.49)

The analysis of this receiver, therefore, follows directly from the analysis of the
ML detector.

Consider first of all the case of unknown phase offset in the absence of other
signal degradation effects. Inserting the expression for Y from Equation (3.2)

into Equation (3.49) gives the following expression for the decision statistic:
Di(8) = 0.5K(MN)2P,. (3.50)

Once again we see that Dy, is a scaled measure of the signal power at the receiver

antenna.

3.2.1 The Effect of a Residual Carrier Frequency Offset

Introducing an unknown residual carrier frequency offset dwy, and again ignor-
ing code Doppler effects for the moment, then the r** output of the coherent

accumulator is given by:

2

. SwgTsMN
sin 4=
Y,|? = 0.5P, |——2 (3.51)
sin =2
Thus, the decision statistic is given by:
Di(8) = 0.5K (MN)2Pyap(dwy), (3.52)
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where ap(dwy) is given in Equation (3.7). Again, this is a well known result.
As discussed in Section 2.4.1, this represents one of the major advantages of
noncoherent combining. The attenuation due to residual carrier Doppler offset
is independent of K. Therefore, to acquire weaker signals, we can increase the
noncoherent accumulation period without suffering extra signal degradation due

to carrier Doppler.

3.2.2 The Effect of Data Modulation

We now introduce an unknown data signal, which modulates the received signal
at a rate of 50 bps. Thus, there is a possibility of a bit transition every D = 20
ms. Denoting by B the number of data bit boundaries occurring within the

observation interval, then we have:
(3.53)

depending on where the first boundary occurs within the observation interval.
We assume that M < D, so that there is at most one data bit boundary within a
coherent sub-interval. Thus, within the K M ms observation interval, there are B
coherent sub intervals containing data bit boundaries and K — B containing no
data bit boundaries, as illustrated in Figure 3.9. In our investigation of the ML
form above we have investigated the effect of data modulation within a coherent

sub-interval. We apply a similar technique here.

Bit Boundaries

MTcp s / \
-

dy da

A
Y

KMTCA S

Figure 3.9: Model of Data Effects in the Noncoherent Combining Detector

Let d denote the length B + 1 vector of data bits present in the observation
interval: d = [do,dy, . ..,dp|. Similarly, we denote by o7, the fraction of the way
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through a coherent sub-interval at which the i*" data bit boundary occurs (see
Figure 3.2). Letting r; denote the index of the coherent sub-interval in which the

i™® boundary occurs, then from Equation (3.13) we have:
|Y;°l |2 = O.5(MN)2PkozD(5wd)ami(5wd, di, di+1, (STJ'), (354)

where a,,; denotes the modulation attenuation due to the i*" bit boundary and
is defined in Equation (3.15). Substituting Equation (3.54) into Equation (3.49)
yields:

-~

Dk(O) = 05(MN)2PkOéD(5wd)

B—1
K—-B+)> ami] , (3.55)

i=0
where the dependence of «,,; on the signal parameters is implicit. Comparing
Equations (3.52) and (3.55) we see that the modulation can be modelled as an

attenuation of the received signal power:
Dy(8) = 0.5K (MN)2Pyap(8wg)cm(Swa, B, d), (3.56)

where:
1 B-1
(0w, B, d) =1~ — (B - ; ami> . (3.57)

Note that a,,; is a function of: 1) the two data bits within the coherent sub-
interval; 2) the point at which the boundary occurs, ér;; and 3) the residual
Doppler offset dwy. We can assume that the data bits are statistically indepen-
dent. The relationships between the dr; require a little more effort. We consider

two receiver types:

1. Synchronous receiver: In this case, the local code epoch is synchronised to
the start of the coherent observation interval, see Figure 3.10 a). Therefore,
when the local code estimate is correct, data bit edges are also synchro-
nised to the local code epoch. This is typically the case in serial hardware

receivers.

2. Asynchronous receiver: The local code epochs are not synchronised to the
start of the coherent observation interval, see Figure 3.10 b). In this case,
a data bit boundary can occur anywhere within a coherent sub-interval.

Software and FFT-based receivers are typically asynchronous.
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)
I
o
)
I
e}

Local Code

Received Code

¢=0 C=0
Observation Interval - B Observation Interval
a) b)

Figure 3.10: a) Synchronous Receiver. b) Asynchronous Receiver.

Synchronous receiver In this case, bit boundaries can only occur at local C/A
code epochs. Thus, given that there are M code periods in a coherent observation

interval, there are only M discrete points at which a data bit boundary can occur,

given by:
n
6T7iE{M:O§n§M—1}. (3.58)
If we define ng such that dpg = 3%, then we can write:
ng + 1D) mod M
S = (o z\)4 (3.59)
i
= (5/1"70 -+ M) mOd 1, (360)
where:
r 2 D mod M. (3.61)

It is interesting to note that the bit boundary location returns to 67; whenever
ir

17 1s an integer. Denoting by T' the smallest value of i such that é7; = 07, then:

M

T= oD (3.62)

where ged(r, M) denotes the greatest common divisor of the integers r and M.
Therefore, of the M possible values of d7;, a maximum of 7" will be “visited”
during any one K MT5 ms observation interval. This is illustrated in Figure 3.11,
where we have M = 6 and T = 3. Note that we introduce the variable d7 to

denote the location of that data bit boundary which occurs closest to the start
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of a coherent observation interval.

Tca seconds
-

IR S

Bit Boundaries
-k 9| ’
T0 — M

MTca seconds

A
Y

Figure 3.11: All Possible Bit Boundary Locations for the Synchronous Receiver:
M=6,r=2and T = 3.

Asynchronous receiver In this case, bit boundaries can occur anywhere within
the coherent observation interval. Again, we denote by dr the fractional offset
of the first boundary. The only difference between the synchronous and asyn-
chronous receivers is the set of possible values that can be assumed by dr. In
each case we have: .

Sri = Opg + % mod 1, (3.63)

where 7 is defined in Equation (3.61) above and, again, there are T possible values
of 67,; at which boundaries can occur in any one observation interval, where T is
defined in Equation (3.62).

We are particularly interested in weak signal applications, in which case we
have K > M, so that all possible d7; are visited during the observation interval.
We can use this to derive simple approximations to the mean and worst case
modulation attenuation. We assume that, in a long observation interval, all the

dr; occur B/T times. Thus, from Equation (3.57), we have:

B = ~
ay ~1— % <1 7 ;ami (&ud, 5T7i)> , (3.64)

where: Sm = ST@ + ¢/T and we denote by ST@ the smallest d7 occurring in the

observation interval and «,,; is the modulation attenuation factor for the ML
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form, given in Equation (3.18). After some algebraic manipulation we find:
T-1
1 2 cot 1 —
max (? ; ami> =1+2cot’ [ — TCO g cos <ﬁ [T — 2(5T70]) (3.65)

S1n T
T-1
1
T Z (079
=0

where we recall that ¢ denotes the random variable which is equal to one if a

Ey

B 5, cotf 1 =
=14 cot” 3 Tsin 2 cos (ﬁ {T 25T70}> . (3.66)

data bit transition occurs at a data bit boundary and equal to zero otherwise.
These expressions can now be used to determine the mean and worst case mod-
ulation attenuation for both the synchronous and asynchronous receivers. The

only difference between these receivers is in the range of possible values for 07 :

L . 4€0,1,...,gcd(r, M) — 1} Synchronous
ged(r, M) —1} Sy (3.67)

[O, %) Asynchronous .

Referring to the example illustrated in Figure 3.11 we see that, for the syn-

chronous receiver, ST@ is restricted to the two cases 0 or 1/M whereas, for the

asynchronous receiver, 07,9 can occur anywhere in the first two code periods.
Consider initially the mean attenuation. Inserting Equation (3.66) into Equa-

tion (3.64), and taking expectation over o7 yields:

1-— % {— cot? B + TC(s)itnﬁg cos (ﬂ {% - 25101) }] . (3.68)

Assuming 510 is uniformly distributed, we find for the asynchronous receiver:

Qm & EST 0

M (ot
amm—ﬁ{co ﬁ—cotQﬁ}, (3.69)

which is identical to the average attenuation in the ML form (Equation (3.22)).
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For the synchronous receiver we have:

A~ 1 — % {% cot 3 cot (%) - cotzﬁ} : (3.70)

Both of these expressions are new, though Equation (3.69) is equivalent to [37,
Equation (8-5b)] with the correction mentioned in the footnote on page 105. It
is interesting to note that:

<p<

?

bo | 3
bo|

1 6] 1

—cot | — | <= for —

M (M > B
so that, on average, the synchronous receiver has better performance in the pres-
ence of data modulation. In particular, note that when M = 1 data modulation
has no effect on the synchronous receiver. The mean power attenuation due to

modulation effects for the synchronous and asynchronous receivers are compared

in Figure 3.12. The superiority of the synchronous form is clearly visible, though

1L -0 -0 0-0 0-0 -0 0-0 00 -

O'QE_ 1 1 1 1 1 1 1 1 1
0 0.05M 0.1/M 0.15M 0.2/M 0.25/M 0.3/M 0.35’M 0.4/M 0.45M 0.5/M

fd (kHZ)

Figure 3.12: Comparison of Mean Power Attenuation Due to Data Modulation
for Synchronous and Asynchronous Forms of the NCD Detector: Empty markers
represent the asynchronous receiver, filled markers the synchronous.

it is worth noting that the difference between the two forms diminishes rapidly
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as M increases.
The worst case attenuation occurs when there is a bit transition at every bit

boundary. To minimise «,, with respect to d7 requires maximising:

(ol -s])

We consider only the effects within one Doppler bin, so |dwy| < mT¢on/2, which
implies that —7/2 < 3 < 7/2. Hence, the cosine term above is maximised when
dr is as close as possible to 1/(2T). Therefore, for the asynchronous receiver,
we have d79 = 1/(2T), which yields:

oM i
amwczl——{—cotzﬂ—i- = 56}. (3.71)

D TSiIlT

For the synchronous receiver we have drg = 2/M x nint (ged(r, M)/2), where
nint (z) denotes the nearest integer to x (for example, referring to Figure 3.11,
we can see that the worst case attenuation occurs when &7, = 1/M). This yields

an approximate worst case attenuation:

2M cot (3 2 . ged(r, M)
~ 1= _ 2 o ) )
Omwe ) { cot” 3+ Tsin% cos (ﬁ {—T —ant (—2

Note that these expressions are approximations to the worst case attenuation,
the key approximation being that all T" possible bit boundary locations occur an
equal number of times. This approximation is asymptotically exact as K — oo.
A simple lower bound can be found by assuming that the worst case atten-
uation occurs at each boundary. Thus, substituting Equation (3.20) into Equa-
tion (3.57) yields:
sin
sin? 3

Of particular interest is the disparity between Equations (3.71) and (3.73). These

28
2

(3.73)

QO (0wg) > 1 — 4% cos ()

expressions are identical when T'= 1, i.e. when M | D. However, when T is large,

120



3.2. THE NONCOHERENT COMBINING FORM

the worst case attenuation of Equation (3.71) is significantly better than that
predicted by the lower bound of Equation (3.73). The reason for this is that,
for T' > 1, the location of the data bit boundary moves for each bit. Therefore,
even if a bit transition occurs exactly half way through one coherent sub-interval,
the subsequent bit boundary will, of necessity, not occur at the midpoint. This
apparent motion of the data bit boundaries within the coherent accumulation
interval produces an averaging effect, limiting the worst case attenuation due to
data modulation as K increases.

Thus, while the average attenuation due to data modulation is identical to that
for the ML detector, the worst case attenuation can be greatly improved upon,
for large values of K, through a suitable choice of M, the coherent accumulation
interval. This is illustrated for various values of M in Figure 3.13 (note that, at
fa = 0.5/M kHz, the attenuation is identical for all M since the data modulation
has no effect). The most striking difference is between the cases M = 19 and M =
20, where we see that a significant improvement in worst case data modulation
effects can be achieved by a subtle change in parameters. This is an observation

that does not appear to have been made in the literature before.

-

N =
S oo Utwbh

|le2=2=2=2EEE

A DOy we
(=}
ol

0.2/M 0.4/M 0.6/M 0.8/M /M 1.2/M

Figure 3.13: Power Attenuation Due to Combined Carrier Doppler and Worst
Case Data Modulation for the NCCD Detector as K — oo.

Another interesting observation is the dependence of a,, on the true code
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phase offset ( in the asynchronous receiver. Though we have not made it explicit

to date, we can relate ( to (_5T70 through the expression:

c i

Or0 = —— + — .74
o1 AR (3.74)

for some integer i : 0 < i < ged(r, M). We can, therefore, write a,, as a function
of ¢:

o (C) &~ 1 — % {—cot2ﬁ+ ;Zitnﬁg cos (ﬁ [% - % <%+z)D} . (3.75)

We can determine the average modulation attenuation as a function of ( by

again assuming only half of the boundaries result in transitions and taking the
expectation over i, which we assume to be uniformly distributed. After some

algebraic manipulation we obtain:

_ N M cot 8 16} 2C

This is illustrated in Figure 3.14. Clearly, this variation with { does not have a
significant affect of receiver performance, introducing only a slight bias in favour
of offsets close to the local code epoch. The effect diminishes as M increases.
Note that we have assumed M < 20. It is possible to extend the results derived
here to the case M > 20 using the technique of Davisson and Flikkema [37], but
this is beyond the scope of this work.

3.2.3 The Effect of Code Doppler

Consider now the effect of a residual code Doppler offset. We follow the same
procedure as for the ML form: beginning with an initial residual code phase
offset ¢y and a frequency error dn, we determine the peak power attenuation,
from which a piece-wise linear approximation to the power attenuation is derived

as a function of 4¢y and 7.
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Figure 3.14: Power Attenuation Due to Mean Data Modulation vs Code Phase
Offset for the NCCD Detector, dw, = 0.

From Equation (3.27) we have:
Y;|? = 0.5(MN)? Pyap(dwa)as (66, 6m) , (3.77)

where a; (6¢, dn) is given by Equation (3.48), and ¢, is the residual code phase

offset at the start of the r'' coherent sub-interval and is given by:
0C = 0Co + rAC. (3.78)

In the following analysis we assume that the effect of code Doppler within a
coherent sub-interval is negligible. However, the residual code phase offset moves
with time, as indicated in Equation (3.78). Note that this assumption is quite
accurate for small values of M (M < 20), even for reasonably large Doppler
offsets, as discussed in Section 3.1.3.

The power attenuation factor within a coherent sub-interval can, therefore,
be modelled by «,(d¢), as defined in Equation (3.28). Recall that m is

triangular about the point 6¢ = 0, as illustrated in Figure 3.15. Summing over
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Figure 3.15: Power Attenuation due To Residual Code Phase Offset

r, we have:

K-1
Dy(8) ~ 2(MN)? Peap(dwq) Y (1—16¢])%. (3.79)

r=0

Of particular interest is the peak value of the decision statistic. A little
thought shows that this peak occurs when the zero code phase offset point is
crossed precisely halfway through the observation interval. This is illustrated
in Figure 3.16, if the initial code phase offset is to the left or right of the point

illustrated in the diagram then the total sum will be smaller. Thus, the maximum

Vas
A

Figure 3.16: The Maximum Decision Statistic Occurs when the Code Phase Offset
is Zero at the Midpoint of the Observation Interval

value occurs when 6¢y = —%£2¢. The sum in Equation (3.79) is then evenly
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divided on either side of the point 6 = 0, so we have':

M‘N
L

Di(8) = 0.5(MN)*Prap(6wa)2 S (1 — 1 |AC])?

r=0

(3.80)

Using a similar technique to that used for the ML form, the following approxima-
tion to the power attenuation due to code phase and frequency offsets can then

be derived (note that we again assume that the total code phase drift is less than

one chip):
( |AG| (K —2) [AGI (K —1)
(1_#{1_TD '5Co+—K2AC
EAC| 2 A
a (8Go, 0n) ~ 1_M <1+‘K—C‘
(- Bk R
k0 otherwise,
(3.81)

This approximation is illustrated in Figure 3.17, where it is compared with
simulated results. For the simulation we have taken a simple case with M =1
and a carrier Doppler offset of 500 Hz, which is precisely on the border between
two Doppler bins. Two cases are shown in the figure, in the first K = 300 whilst,
in the second, K = 1000. These values of K are both realistic for the detection
of weak GPS signals. As observed for the ML detector, the three effects of code
Doppler offsets can be clearly seen: 1) peak-power attenuation; 2) bias in E; 3)

broadening of the auto-correlation main-lobe.

3.3 The Differentially Coherent Combining Form

The differentially coherent combining detector was introduced in Section 2.4.2,

and is illustrated in Figure 3.18 below. This form of detector is very similar to the

fIn the following we assume that the total code phase drift due to Doppler effects is less
than one code chip, thus KA¢ < 1.
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Figure 3.17: Power Attenuation Due to Code Doppler in the NCCD and an
Approximation. Here w; = 7 krad s™! and M = 1.

noncoherent combining form, with the notable difference in the manner in which

the decision statistic is generated. Similar to the NCCD, we assume the receiver

5= IMTcp Yios
* 2
MN,—1 K-1
r(t) > > =Dl
n=0 Y;a Zr r=J

e—j@t Ck (t - CTChip>

Figure 3.18: Differentially Coherent Combining Detector: z~7 denotes a delay
of T seconds, * denotes complex conjugation, complex quantities are denoted by
heavier lines.

takes K observations of the output of the coherent accumulator. This receiver
utilises what we will refer to as the “differentially coherent product”; this is the
product of the sample Y, and the complex conjugate of the observation Y, _;, for

which we write:
Z, =YY" ;. (3.82)
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We refer to the Z, as the summands, since R = K — J of these are summed, and

we denote by W the sum:

=
L

w=> Z. (3.83)

\X
Il
<

The square magnitude of the result is computed to give the decision statistic:

Dy(8) = [W* =

ZYY*

As mentioned in Section 2.4.2, the noncoherent form may be considered to be

(3.84)

a special case of the differentially coherent form presented above, with J = 0.
An alternative form of differentially coherent combining detector was sug-

gested recently by Avila—Rodriguez et al. [16] which is restricted to the case J =1

and requires K to be even. The key to this technique is to take the observations

of Y in pairs (Y;,Y,_1), and form the sum:

K
K

W=> YuuYs, (3.85)

r=0

from which we obtain the decision statistic:
Di(0) = WP = > Vo Vs . (3.86)

We refer to this detector as the pair-wise form of the DCCD and to the detector
of Equation (3.84) as the standard form.

It is worth noting at this point that the structure of the DCCD described
here differs in two important ways from that typically discussed in the literature
(and from that which we have already discussed in Section 2.4.2). Firstly, we
have simply extended the original definition from J = 1 to arbitrary (positive
integer) values of J. The second difference is in the form of Dy (6): typically the
decision statistic has been formed as the real part of W, whilst, in this case, we
choose to follow the structure described by Schmid and Neubauer [112] and take
the square magnitude of W as the decision statistic. This form of the decision
statistic performs significantly better in the presence of residual carrier Doppler

offset, as demonstrated below.
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3.3.1 The Effect of a Residual Carrier Frequency Offset

We begin our analysis of the performance of the DCCD in the absence of noise
with the standard form. We begin, in this instance, with the case where the signal
is subject to both an unknown initial phase offset ¢, and a constant residual
carrier frequency offset dwy. Adapting Equation (3.5) for the 7" output of the

coherent accumulator yields':

6 Ts 3 6wdTSMN
Y, = \/0.5P, exp (j (@ 4+ 4% 1op L 1)MIN — 1])) T2 (387)
sin —5=*
from which we have:
s dwgTs MN
S1n
Y,| = V055, 2 3.88
‘ ‘ \/ k sin &UgTS ( )
SwdT,
LY, = gy + 22955 (20 £ 1)MN — 1], (3.80)

where we have ignored, for the moment, the phase component due to the sign of

the ratio of sines. Now, from Equation (3.83), we have:

K-1
W= Yy,
r=J
K-1
=D Y[ [Yioylexp (j (LY, — £Y,—;))
r=J
= 0.5(K — J)(MN)?Prap(dwq) exp (726.]) . (3.90)

Note that the sign of the ratio sines is the same for both Y, and Y,_;, so we
are justified in omitting it from Equation (3.89). It is immediately apparent
from Equation (3.90) that a decision statistic based on the real part of W alone
will suffer additional losses due to residual Doppler offset when compared to a

magnitude (or square magnitude) statistic:

R{W} = 0.5(K — J)P; cos(23.) (3.91)

tNote that, after » — 1 coherent accumulations, the phase of the incoming signal will have
advanced by réwsMNT, radians, so Equation (3.87) is obtained from Equation (3.5) with
O — O + T10wgMNT;.
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2
sin &udTQSMN
3 &")de

2

W] = 0.5(K — J)P, (3.92)

S11

The loss of the real part relative to the magnitude is given by cos(2/3.J), and
is a function of the Doppler frequency offset. Recall from Section 2.4 that the
maximum value of dw, is chosen to ensure a certain maximum attenuation at
the output of the coherent accumulator. Recall also that a frequency spacing of
1/M kHz is a common choice, resulting in a maximum residual Doppler offset of
OWamax = /(M NTy). Note, however, that the argument of the cosine function is
then Jrr. Thus, for some dwy < dWamax, We have dwTs M N J = w/2 and so all the
signal power is in the imaginary component. Therefore, if we are to use the real
part of W as the decision statistic, we will have to shrink the Doppler bin width
considerably. For instance, to ensure a phase shift of no more than 7 /4 radians
would require a maximum frequency offset of 1/(8M N JT) or 1/(4.J) times the
bin width set by the coherent accumulator. This is illustrated in Figure 3.19,
which shows a normalised Argand diagram of the complex number W. The
variation with carrier Doppler is clearly seen as a spiral, beginning at W = 140y

when f; = 0 Hz and reaching the origin at f; = 1 kHz.
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—06} . . . . . . . . . . . . . R

0 %{W} 0.5

Figure 3.19: The Effect of Carrier Frequency Offset on the DCCD. M =1, J =1
and the carrier Doppler frequency f; varies from 0 Hz to 1 kHz.
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We choose, therefore, to use the square magnitude of W as decision statistic,
thereby eliminating this excess frequency-induced loss:

2

Dy(0) = [0.5(K — J)(MN)?Prap(dwy)| . (3.93)

We can apply a similar procedure to determine the performance of the pair-
wise form of the DCCD. Again, we start with the case of unknown, but constant,
residual Doppler offset. The coherent accumulator output is again given by Equa-
tion (3.87) and so, from Equation (3.85), we have:

KE_4
2
W = Y2T+1Y2>:~

r=0
K1

= [Yor 1| [Yor| exp (5 (£Y2r41 — £Y2,)) (3.94)
r=0

2

K P, | sin 22alMN ,

= ex 203) . 3.95

T | m B p (528) (3.95)

Again, as we saw for the standard form, the Doppler offset induces a constant
phase shift on W, in addition to the attenuation factor at the coherent accu-
mulator output. Hence, for the reasons outlined previously, we choose a square
magnitude decision statistic in preference to one formed from just the real part
of W. This gives us:

Dy(0) = Kf’“ (MN)?ap(dwy)| - (3.96)

3.3.2 The Effect of Data Modulation

Introducing a random data sequence to the signal, we proceed in much the same
fashion as for the noncoherent form. The observation interval is divided into
K coherent sub-intervals, of which B contain data bit boundaries and K — B
do not. This situation is illustrated in Figure 3.20. Here we have illustrated a
data bit boundary in the coherent interval Y,. For the moment we assume that
(J+1)M < D so that, given that a bit boundary occurs in Y,,, there are no other
boundaries between Y, _; and Y, ;. The effect of a data transition within Y, is
twofold:
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Figure 3.20: Model of Data Effects in the Differentially Coherent Combining
Detector

1. The coherent output Y, is affected by an attenuation factor «,, defined in

Equation (3.15), this affects the two summands Z, and Z,, ;.
2. The sign change affects the summands 7,1, Z,19,..., 2,1 5-1.

Considering initially the effect on the coherent accumulator output, we have, from
Equation (3.8):

Su,

SMN

Y, =\ 0.5P:Sun exp (jdr,) [diy — (diy — doy)

: (3.97)

where S, is defined in Equation (3.14), ¢y, is the carrier phase offset at the
start of the v*® coherent sub-interval, p, is the index of the first sample on the
other side of the bit boundary in Y, and dy, and d;, are the data bits at the
start and end of the sub-interval, respectively. For the moment, we assume that
J <v < K —J. Then we have:

dov/0.5P. Sy e Ory) Vv—J<r<v
Y. = 0 kO MN €XP (J¢k,) (3.98)

divV0.5PSynexp (jorp,) v<r<v+.J.

Inserting Equations (3.97) and (3.98) into Equation (3.82) we obtain:

Suy _
(—1) (1 - 2tuS;N) r=v

Z, = 0.5, |Sun|* exp (j28J) x { (—1)t v<r<v4+J (3.99)
(1—2t S“">* r=v+J,

VSun
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where ¢, is equal to 1 if there is a bit transition in Y, and is zero otherwise. Now
|Sunl” = ap(dwy), so inserting Equation (3.99) into Equation (3.83), we find
that, given that a bit transition occurs in Y,,, then the component of W affected

by the transition is given by:

v+J

E Z, = 0.5P,ap(dwy) exp (j26J) {(—1)“@] +1) +2t, <1 + 2%{5”" }) } :
— MN
(3.100)
From Equation (3.14) we find:
S sin (ﬁ [1 — 5TZ]) sin 6(5]“1
o Hv — _ l 2 1 ].
\S{SMN} sin 3 7 (3101

where (3 is defined in Equation (3.19) and d7 is defined in Figure 3.2. Therefore,
given that B boundaries occur in the observation interval, and assuming that
none of these boundaries occur in the first J or last J coherent sub-intervals

(which we refer to as the “end zones”), then W is given by:

B-1
W = 0.5P.ap(dwy) exp (728J) {K J—B(J+1)+ [ Di(J +1)

1=0

ot (1 +2\S{SSMV;\/}> } } (3.102)

where the i boundary occurs in the coherent interval Y, at the sample point
o, (recall that g, denotes the first sample of the second data bit within the
" coherent observation interval). By comparison with Equation (3.84) we see
that data modulation can be modelled as an attenuation factor A,,, such that,

denoting by Wy the sum of the Z, in the absence of data modulation:

W = A, W, (3.103)
where:
1 B-1 S
A, =1— —— 1) 1)t o, [1+23¢ =2
7 J{ (J + ZO{ (J+1)+ Z(—F\S{SMN})}}
(3.104)

The average attenuation can be found by taking expectation over the number of

transitions B, and the location of the transitions d7;. The average value of B is
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given by:
— MK
B=—— 3.105
= (3.105)

and averaging Equation (3.101) over dr we obtain:

A ER T 109

Therefore, the average modulation attenuation, given that no transitions occur

within the first J or last J coherent sub-intervals, is given by:

— KM 1
zl—% {J—cotﬁ—i—%} , (3.108)

where the approximation in the last line is valid for K > J, which is generally
the case in weak signal acquisition. Note that, in the above derivation, we have
ignored the effect of data transitions in what we have referred to as the “end
zones” of the observation interval. These are the first J and last J coherent
sub-intervals. We consider briefly the effect of transitions in these zones.

If v < J then the first summand making a contribution to the decision statistic

is Z; and the component of W affected by the bit transition is given by:

ng = 0.5P,ap(dwy) exp (j23J) {(—1)“1/ + <1 — 2t S )*} . (3.109)

12
S
r=J MN

Similarly, if v > K — J, then the component of W affected is given by:

K-1
Z Z, = 0.5Pyap(dwg) exp (j28J) (—1)* {K —v—2t, S } . (3.110)

SMN

r=v

Now, from Equation (3.14), we have:

S e (—jB(L = bp,)) SRP0

—_—. A11
SMN sinﬂ (3 )
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After some manipulation we find:

— KM K+1 K-J 1
Am:l_D(K—J) J © & (cotﬁ—g)}, (3.112)

which, for K > J, is again approximately given by Equation (3.108).

Note A,, is the mean attenuation of W due to modulation effects. If the
decision statistic is formed as the real part of W, then Equation (3.108) above
can be used as a good approximation to the mean attenuation in the decision
statistic. However, as we have discussed previously, in the presence of carrier
frequency offset it is more desirable to use the square magnitude of W as the
decision statistic. The average attenuation due to modulation effects in this case

is found from:

an, = B[A7], (3.113)

where A,, is given in Equation (3.104). The evaluation of the expectation op-
eration above is greatly complicated by the interdependence of the rvs v;, the
location of the data bit boundaries. However, a simple loose lower bound can be

easily determined, as follows:

G = E[A2)]
< (B[An)”

2

(3.114)

%‘1—%[J—cotﬁ+%}

We can apply a similar technique to the analysis of the worst case modulation
effects. Following the same procedure we used in Section 3.2.2, the worst case at-
tenuation occurs when ¢,, = 1 at all bit boundaries and so, from Equation (3.104),

we have:

Amwczl_—

K—-J

s S (onen{BN]. en

1=0

where we have ignored the possibility of bit transitions in the end zones. We
again take a limiting form for this expression as K — oo by approximating the

sum over all B bit boundaries by a, suitably scaled, sum over all T" possible bit
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boundary locations:

B
Amwczl_—

K—-J

J—%Ti%{s—“}] | (3.116)

S
P MN

where the summand is given in Equation (3.101) and d7; = d79+i/T. Performing

the summation in Equation (3.116), we have:

T-1 1 _ 9%
%Z%{S—“} = % <cotﬁ— cosf |5 [,257”0}) : (3.117)
=0

SMN Tsin,f

The worst case can be seen to occur when d79 = 1/(27), leading to the following
approximation for the worst case attenuation due to data modulation in the limit

as K — oo:

Tsin%

M 1
Appwe = 1—5 [J—cotﬁ+ ] : (3.118)
We can also derive a simple lower bound on A,, w., as we did for the NCCD.
The worst possible attenuation occurs when é7; = 1/2 at all bit boundaries in

the observation interval. In this case, we have:

M sin? 2
Apwe > 1—— [J+2 21, 3.119
- D [ + sin 3 ] ( )
If the decision statistic is generated from the square magnitude of W, then
we have:
M| 1)
Qe = |1 — — [ J —cot f+ — 3 (3.120)
D sin
- 2
M sin? 2
mwe > |1 — = | J +2—2 3.121
Gmwe = D + Siﬂﬁ] ( )

Note that these bounds on performance are quite loose. In general, the deter-
mination of modulation effects on the DCCD is significantly more difficult than
for the NCCD or ML detectors. This is due to the spreading of the influence
of a single bit transition over multiple summands of the differentially coherent
accumulator. What is evident, however, is that the DCCD (the standard form in

particular) has poorer performance in the presence of data modulation than the
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NCCD.

3.3.3 The Effect of Code Doppler

To analyse the effect of code Doppler on the DCCD we follow the same procedure
as for the NCCD (see Section 3.2.3). Again, we assume that the effect of code
Doppler within a coherent sub-interval is negligible, but that we must account for
code phase drift between sub-intervals. Also, we again assume that the correlation
function has an ideal, triangular shape.

Consider first of all the effect of a residual code phase offset, 4, in the absence

of code Doppler. The decision statistic is then given by:
Di(8) = |0.5(K — J)(MN)*Pya,(6¢)| | (3.122)

where aj is as defined in Equation (3.28).
If we now introduce a residual Doppler dilation coefficient offset dn, then there

will be a code phase drift between Y,_; and Y,., as illustrated in Figure 3.21. Note
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d¢ (chips)
Figure 3.21: Code Doppler Effect on Summand of the DCCD.

that the problem has been greatly exaggerated in the diagram. The actual code
phase shift between Y, ; and Y, is given by JA(, where A( is the code phase drift,
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in chips, over one coherent observation interval and is defined in Equation (3.36).
In general, J will be small, since we have seen from Section 3.3.2 that increasing J
increases sensitivity to modulation effects. In addition, A( is usually very small,
except in the presence of extremely large Doppler offsets, as we have already
discussed in Section 3.1.3. Thus, in reality, the two triangles of Figure 3.21 will
be almost co-incident. In this case, we can model the code Doppler effect on
the DCCD as being identical to the effect on the NCCD. The power attenuation
factor due to the combined effect of an initial residual code phase offset of §(,
and a residual Doppler dilation coefficient of d7 is thus approximately given by
Equation (3.81).

This approximation is illustrated in Figure 3.22, where a coherent observation
interval of 1 ms, a Doppler offset of 500 Hz and a differential delay of J = 5 have
been used. Again, we include the two cases K = 300 and K = 1000, as we did

1 T T T T T T T
: : : : — Simulated
"| — — Approximation |]

K =300 -

0.8

0.7F

0.6

Qs

0.3

0.2

0.1

66 (chips)

Figure 3.22: Power Attenuation Due to Code Doppler in the DCCD and the
Approximation of Equation (3.81). Here wy = 7 krad s7!, J =5 and M = 1.

for the NCCD. The accuracy of this approximation can be seen to be about the
same as it was for the NCCD: very accurate for low to moderate values of K,

with increasing error as K increases.
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3.4 The Differentially Coherent Detector

The differentially coherent detector is significantly different to the detector forms
we have analysed to date, though it is similar in structure to the differentially
coherent combining detector. The DCD structure is illustrated in Figure 3.23.

This detector was discussed in Section 2.4.3, here we present a brief overview of

5T

|_> X, | MN.-1 R
r(t) — R{-} —— Dy(6)

*

Z—JT5

Figure 3.23: Differentially Coherent Detector

its operation in the absence of noise.
We denote by X, the input to the coherent accumulator at time instant ¢ =
nly:
X, = 1ot ch (nTs . ZTchip) e <(n T, - ZTchip> , (3.123)

where r, = rip(nTs) and 7(t) is given in Equation (2.10). We denote by Y the

output of the coherent accumulator:

MN;—1

Y= > X, (3.124)
n=J

Note that we again assume that the observation interval consists of an integer
number M of C/A code periods (remember that N; is the number of samples in
one code period).

As discussed in Section 2.4.3, this detector relies on the shift-and-add property
of Gold codes, i.e. the sum of a Gold code and a cyclically shifted version of itself
is again a Gold code from the same family. Note, however, that we are not
processing actual Gold sequences in this receiver, but rather re-sampled Gold
sequences. Strictly speaking, for the shift-and-add property to hold, we must

shift both the local and received signals by an integer number of code chips. In
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the diagram above we represent the shift as an integer number of samples, but
the signal is not sampled at the code rate. In fact, for the shift-and-add property
to hold, we require the sample rate to be an exact multiple of the chip rate so
that a shift by an integer number of chips can be achieved as a shift by an integer

number of samples. We find in practice, however, that as long as:
JTs = J T ohip (3.125)

where J is an integer, then the new sequence generated by the differential product
is not significantly different from a Gold sequence, so that we can assume the auto-

and cross-correlation properties of the Gold sequences hold for this new sequence.

3.4.1 The Effect of a Residual Carrier Frequency Offset

Assuming, therefore, that the condition of Equation (3.125) holds, we can proceed
with the performance analysis of the DCD in the absence of noise. We begin, as
we did for the DCCD, under the assumption that the received signal is subject to
an unknown and constant carrier frequency offset wy and an initial carrier phase
offset of ¢, radians. Again, for the moment, we ignore code Doppler and code

phase offset effects. The received signal r,, is then given by:
T = V0.5 Py, (0T — CTanip) exp (7 (¢ + wanTy)) (3.126)
and so the input to the coherent accumulator is given by:
X = 0.5PuC3 —gCinm—y_q xp (jwiaTJ) (3.127)

where ¢ ,—q is the re-sampled Gold sequence and d = (Tip/Ts. Now cx, €
{—1,41} and so we have:

X, = 0.5P; exp (jwaTsJ) . (3.128)
Inserting Equation (3.128) into Equation (3.124) yields:

Y =0.5(MN; — J)Pyexp (jwLsJ) . (3.129)
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Clearly, the larger the value of J the greater the imaginary component of Y for
a given Doppler offset. It is instructive here to explore the range of values taken
on by the phase of Y. For any land user the maximum Doppler frequency offset
will be less than 10 kHz [128], thus:

10.J.
12Y | = |27 f4JT,| < 27 OLJ : (3.130)

where J. is the number of code chips shifted and recall that L = 1023 is the
length of the GPS C/A code in chips. Choosing the minimum value J. = 1 we
find:

cos ZY > 0.99811. (3.131)

This is the reason that we generate the decision statistic from the real part of
Y. the loss incurred is essentially negligible. For high dynamic platforms the
maximum frequency offset can be potentially much larger than 10 kHz, in which
case it may be advisable to use the magnitude, or square magnitude, of Y as the
decision statistic. However, for typical hand-held receiver applications, the DCD

decision statistic is essentially independent of the carrier frequency error.

3.4.2 The Effect of Data Modulation

Consider now the effect of data modulation. Again we assume that the code phase
estimate, (, is correct and ignore code Doppler effects. We start with the simple
case of a single data transition within the observation interval. We assume that
the transition occurs some time in the range ((u — 1)7Ts, u7%s). The observation

interval can be divided into three sub-intervals as follows:

JS”S,U/_]- dn:dn—J
p<n<p+J—1  dy=—dyy (3.132)
u+J<n<MN-1 d,=d,_y.

Using Equation (3.132) in Equations (3.123) and (3.124) yields:

MN;—1 ptJ—1
Y = 0.5P, exp (jwdeJ)( do1-2 >y 1)
n=J n=p

‘ 2J
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Comparing this with Equation (3.129) we see that the presence of a single bit

2J
MNs—J

is also interesting to note that this attenuation is independent of the location of

transition results in an attenuation of ’1 — ‘ in the decision statistic. It
the bit transition within the observation interval’. Therefore, given a total of B
bit transitions within the observation interval, we can model the effect of data

modulation as a power attenuation factor:

2

2BJ

=]

Now, in M Ny code periods there will be at most B = [ M /D] data bit transitions,

leading to a worst case power attenuation due to data modulation of:

2

M 2J
=|l-|=| ——— 1
which, for small values of J, is approximately unity.
Therefore, we find that the decision statistic:
Dy(C) = R{W}, (3.136)

is, essentially, independent of data and carrier Doppler effects. This is the major
advantage of the DCD.

3.4.3 The Effect of Code Doppler

The final signal effect to consider for the DCD is code Doppler. In this case we
must take into account, not only the effect of code phase drift during the obser-
vation interval, but also the effect of code Doppler on the differential product. If
there is a large code phase shift between the samples X,, and X, ;, what will be
the effect on the new code sequence formed from their product?

We denote by f, the differential product of two re-sampled Gold codes:

fe(nTy) = e (nT5 [1 4+ 0] — GoTenip) e ([0 — S T5 [T+ 0] — GoTensp) -~ (3.137)

tWe ignore the possibility of a bit transition within the first J samples.
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Now, by the shift and add property of Gold codes, we have:
cr (nTs — CTenip) cx (nTs — [T+ (] Tenip) = ¢ (nTs — (' Tenip) (3.138)

where 7 is an integer, ¢, is another Gold code from the same family as ¢, (' =
AT + ¢ and AT is the delay introduced by the shift and add procedure.

From our previous discussion we want to choose J such that the number of
chips shifted, defined in Equation (3.125), is as close to an integer as possible.
We need to ensure that code Doppler does not cause excessive drift in J..

From Equation (3.137) we have:

fk (nTs) = Ck <nTs - CnTchip) Ck (nTs - [Cn + Jc,n] Tchip) ) (3139)

where J., = J.o (1 +n). Note that .J., is, in fact, independent of n, depending
only on the Doppler dilation coefficient 7. So, to maintain the correlation prop-
erties of the Gold codes, we require J., to be close to an integer value. But J.q
has already been chosen with this property. Therefore, we require 1 +n ~ 1.
Recall from Section 3.1.3 that, for a maximum Doppler offset of 10 kHz, the
maximum value of 1 is approximately 6.3 x 107%. So, except in high dynamic
environments, code Doppler will have a negligible effect on the form of the new
Gold code generated by the differential product.

We can, therefore, assume that the input to the coherent accumulator in
Figure 3.23 is the product of two Gold codes. The effect of code Doppler in this
case is identical to that analysed in Section 3.1.3, except that the real part of the
accumulator output is chosen as the decision statistic, rather than the magnitude.
From Equation (3.48) the sampling attenuation can, therefore, be approximated

by (again the total code phase drift is assumed to be less than one chip):

A¢
1 - 120) (1_ |5<o+2|> 5Co+ B[ <1 4 |
NI L et ) Parslsie ]

0 otherwise.
(3.140)

This approximation is shown in Figure 3.24, where it is compared with simulated

results. In the figure we have M = 100 and J.o = 2. Two cases for the Doppler
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Figure 3.24: Power Attenuation Due to Code Doppler in the DCD and the Ap-
proximation of Equation (3.140). Here J.o = 2 and M = 100.

offset are shown: f; =1 kHz and f; = 10 kHz. The linear approximation can be

seen to be less accurate for larger Doppler offsets, though it is exact at f; = 0.

3.5 Discussion

Our intention in this chapter has been to provide a quantitative assessment of
signal effects on the performance of the detector/estimator. We have focused on

three primary effects:
1. Carrier frequency offset,
2. Data modulation, and
3. Code phase and frequency offsets.

We have taken a systematic approach, dealing with each of the four main detec-
tor/estimator forms in turn. Each effect has been modelled as a distortion of the

decision function Dy (@), consisting primarily of a power attenuation factor and

a bias offset term.
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The effect of a carrier frequency offset on both the ML and noncoherent
combining forms is well known, though, for completeness, we have provided an
overview of the derivation here. In Section 3.3.1 we demonstrate that the sensi-
tivity of the DCCD (in both the standard and pair-wise forms) to carrier Doppler
is identical to that of the NCCD. A similar result can be found in [112], though
it is not stated explicitly.

The GPS L1 C/A signal is continuously modulated by a 50 bps BPSK signal.
In many other forms of DS/CDMA a pilot (data-free) signal is transmitted to
assist in acquisition. For this reason, much of the literature on DS/CDMA sig-
nal acquisition ignores the effect of data modulation, though some notable early
exceptions include [26, 37, 119]. Our approach, based on the approach taken in
the analysis of carrier Doppler offset, is new, however. In Section 3.1.2 we derive
a new expression for the effective power attenuation introduced by data modula-
tion to the ML form (Equation (3.18). This result can be shown to be similar to
an expression due to Davisson and Flikkema [37, Equation (8-5b)], though there
would appear to be a typographical error in their equation. In Section 3.2.2,
this new result is expanded upon in the context of the noncoherent combining
detector. We have derived new expressions for the mean and worst-case modu-
lation attenuation for various forms of receiver. In particular, an observation on
the motion of the bit boundary location within the coherent sub-interval is new.
This motion is shown to limit worst case modulation effects when the number of
coherent sub-intervals is large. In other words, given a fixed coherent sub-interval
length, the worst case data modulation attenuation is less severe for larger values
of K. The average attenuation is unaffected by K. A similar observation was
made by Cheng [26], though he did not quantify the effect.

The analysis of the effect of data modulation on DCCD-based acquisition has
not previously been considered in the literature. In Section 3.3.2 we provide
such an analysis for the case when the decision statistic is formed from the real
part of the differentially coherent accumulator. This was subsequently used to
provide a loose bound on the average modulation effect on the magnitude-squared
decision statistic. The technique used is a modification of the methods developed
in Section 3.2.2. A more exact analysis of modulation effects should be possible
using a similar technique to that used in Appendix B.1.2.

Finally, we have given an analysis of the effect of code Doppler on each of the

four detectors considered in this chapter. Our results provide a simple mechanism
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for calculating, not only the estimation error induced by code-phase drift during
the observation interval, but also the effective power attenuation introduced by
code Doppler. Interestingly, one can observe that code Doppler can actually
dominate over carrier Doppler in the combining detectors (NCCD and DCCD)
when the number of coherent correlator outputs combined (K) is large relative
to the number of code periods coherently correlated (M). This latter condition
is not uncommon in the acquisition of very weak signals (C'/Ny < 24 dB-Hz).
Our analysis in this chapter provides us with insight into how each of the
detectors considered processes the signal at its input. In the next chapter we

turn our attention to noise performance.
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Chapter 4

The Detector/Estimator II:
Statistical Analysis

In the previous chapter we considered the effects of various signal parameters on
the detector/estimator performance. In the present chapter we consider receiver
performance in the presence of noise. We assume the signal is received through an
AWGN channel which, upon down-conversion to base-band, can be represented
as a complex Gaussian random process. Thus, whereas in Chapter 3 the decision
statistic was modelled as a non-random variable, whose value could be determined
exactly, in the following it is modelled as an rv and we must, therefore, apply a
statistical analysis.

The objectives of this chapter are, therefore, to:

1. Obtain analytical expressions for the PDF of the decision statistic for each

of the detector /estimator forms considered in the previous chapter,

2. Develop routines for the numerical evaluation of these PDFs (and the as-

sociated CDFs), either exactly or through approximation or bounding,

3. Compare the performance of each detector/estimator form to determine the

optimal choice for a given set of design constraints.

We consider initially single cell detector forms, expanding the analysis to include
parallel forms in Section 4.5. We begin, however, with an overview of the statis-

tical noise model used throughout this chapter.
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4.1 Noise Model

Consider the received signal at the output of the RF front end:
r'(t) = §'(t) +n'(t) (4.1)

where the superscript denotes real signals in the IF passband, s'(t) is the signal

of interest, f(t), modulated by some IF carrier frequency wip:

s'(t) = f(t) cos (wipt + @) , (4.2)

¢o is the initial carrier phase offset of the received signal at IF and n/(¢) is a zero

mean AWGN noise process with power (assuming a 1€ reference resistor):
O'g = NOBIF > (43)

where N is the single sided noise PSD and By is the two-sided IF front-end filter
bandwidth (note that we assume an ideal “brick-wall” front-end filter). This is

illustrated in Figure 4.1. Ny, measured in W/Hz, can be calculated from:

PSD (W/Hz)
A
BIF N, BIF
- 0 -
--— 2
| | -
I I o
-fiF fiF f (Hz)

Figure 4.1: Noise Power Spectral Density

No = kpThys, (4.4)

where kp is Boltzmann’s constant (= 1.381 x 1072 WK 'Hz ') and Ty, is the
effective noise temperature of the receiver (in Kelvin), which can be calculated

using Friis” formula [140].
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To express the fact that n(¢) has a Gaussian (or Normal) distribution with a

mean of zero and variance o3 we write:
n(t) ~ N(u = 0,07). (4.5)

Following Proakis [102], we use a complex base-band signal representation,
which is valid provided the bandwidth of f(¢) is small relative to the carrier
frequency. The signal r/(t) is decomposed into its complex representation through

multiplication by a complex exponential:

r(t) =1r'(t) exp (—jwirt) (4.6)
= 0.5f(t) exp (jdo) +n(t), (4.7)

where n(t) is a complex noise process, defined by:

n(t) =n'(t

)
n'(t) cos wipt — jn'(t) sin wipt (4.9)
n(t) + jng(t) (4.10)

exp (jwirt) (4.8)

/
/

and we have ignored double frequency terms. Note that n;(¢) and ng(t) are

zero-mean, independent, AWGN processes with variance:

7%

o? = aé =5 (4.11)
i.e. )
nro~N (0, %) . (4.12)

The random process r(t) is then said to have a complex Gaussian distribution,

with (complex) mean pu(t) = 0.5f(t) exp (jdo) and variance:

Var [r(1)] = En[(r(t) — u(t)) (r(t) — p(t))’] (4.13)
=0, (4.14)

We represent this as follows:

r(t) ~ N (p,09) . (4.15)
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In this thesis we consider only all-digital receivers in which N equally spaced
observations of the random process r(t) are made, resulting in the observation

vector 7:

r = [r(0),r(Ty),...,r((N = 1]T)]". (4.16)

We denote by Y the multi-dimensional complex Gaussian rv of which » is a
sample. The distribution of this rv was first defined by Wooding in 1956 for the
zero-mean case [151]. Turin [138] gives the following expression for the distribu-

tion for arbitrary (complex) mean p:

friy) = IC exp (~(y-w"'C Yy - ) . (4.17)

where C'is the covariance matrix of Y defined by:

C2EBy|ly—my-w"| (4.18)

|C| denotes the determinant of C' and x™ denotes the combined operations of
transposition and complex conjugation of the vector &, known as the Hermitian
transpose, or simply the Hermitian. To indicate that Y has an N-dimensional

complex normal distribution we write:
Y ~ Ny (i, C) . (4.19)

Thus, returning to our signal observation vector r, we find:

n=s (4.20)
C=o.1, (4.21)

where s is given by:
s £0.50xp (joo) [f(0), (L), F(IN = T)]", (4.22)

and I is the N x N identity matrix. The signal at the input to the detector/
estimator is, therefore, completely characterised by Equations (4.17), (4.20) and
(4.21).
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4.2 The Noncoherent Combining Detector

It is well known that the output of the noncoherent combining detector follows a
x? distribution with K degrees of freedom and non-centrality parameter A = pup
[140]. Thus, given:

K-1
Dy => Vi’ (4.23)
=0

where Y; is the i output of the coherent accumulator, then the distribution of
Dy, is given by [102]:

Soum (x| Ho) = : 1}(( >K_16Xp<—%> (4.24)

i v
s A A
fogm (x| Hi) = (i) (_952;; )IK—1 (g) : (4.25)

where ¢ is the noise power in the quadrature components at the output of

the coherent accumulator and is defined in Equation (2.31). Similarly, the tail

probabilities are given by [102]:

P =Tk (VTh> (4.26)

202
Py = Qxk <\/; T) (4.27)

where 'y (z) is the regularised upper incomplete Gamma function, defined in
Equation (2.64) and Qk (a,b) is the generalised Marcum @Q-function, defined in
Equation (2.43). Note that the dependence of P; on the signal component is

entirely contained in the quantity A, for which we can write:

A= plp, (4.28)

which is exactly the form of the decision statistic in the absence of noise. Thus, our
treatment of signal effects on the decision statistic from Chapter 3 can be applied
directly to Equation (4.27). For instance, to determine the effect of Doppler offset
on Py, we can substitute the expression for Dy (8) of Equation (3.52) for A.
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The complement of ' (x), defined by:
~ A =~
Ik (¥) =1 -k (x), (4.29)

and known as the regularised lower incomplete Gamma function, is implemented
in most common computer numerical software systems (for example, in Matlab™
it is implemented as gammainc(x,K)). Similarly, [k (z) is implemented in
Mathematica™ as GammaRegularized [/ ,x]. The Marcum @Q-function has greater
computational complexity than the incomplete Gamma functions (particularly for
large K) and is less commonly implemented. The Matlab™ add-on “Communi-
cations Toolbox” [136] does include an implementation, marcumq(a,b, K), based
on the series expansions of Cantrell and Ojha [23] and Shnidman [117]. These
approaches suffer from lack of accuracy and slow convergence for large values of
K. In the following we use a saddle-point integration technique developed by
Helstrom [53], which is accurate even for large values of K, and is particularly

efficient in the tails of the distribution (i.e. away from the mean).

4.2.1 Approximations and Bounds

Due, in particular, to the computational complexity of the Marcum Q-function,
much research has been conducted into approximations and bounds on the per-
formance of the NCCD. The simplest approach is to approximate the distribution
of the 2 rv with a Gaussian distribution whose mean and variance are given by
the mean and variance of the x? rv. This approach is common in statistics, and

can be applied in a wide variety of circumstances due to the central limit theorem
[92]:

Theorem 4.1 (Central Limit Theorem) The distribution of the sum of n
statistically independent random variables with finite mean and variance approaches

a Gaussian distribution as n — 00.

Thus, as K increases, the Gaussian approximation to the non-central y? distri-
bution becomes more accurate. This Gaussian approximation can be thought of
as a curve-fitting approach, with two free parameters: the mean and variance of
the distribution. The resulting approximation is quite accurate near the mean of
the distribution, but loses accuracy in the tails. Unfortunately, in signal detec-

tion problems, we are more interested in operating in the tails of the distribution
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4.2. THE NONCOHERENT COMBINING DETECTOR

rather than near the mean (in practice, a value of P; in the region of 0.9 is
considerably more desirable than one in the region of 0.5).

Various other Gaussian (and non-Gaussian, though we don’t consider them
here) approximations, which are more accurate in the tails of the distribution,
have been developed in the literature [64, 67, 94, 110]. Patnaik [94] showed that
the square root of the x? rv approaches normality at a faster rate than the y?
rv itself. He used this to derive the following approximation to the Marcum

@-function:

2 2 2
b? (2K + a?) \/2K~|—a _1q | (4.30)

Qk (a,b) = %erfc W W
where erfc (x) = 1 — erf (z) is the complementary error function and erf (z) was
defined in Equation (2.77). This approximation is more accurate at small values
of K than the standard (moment matching) Gaussian approximation. In [67]
Johnson derived an interesting Gaussian approximation based on the observation
that the CDF of a non-central x? distributed v is equivalent to the CDF of the
difference of two Poisson distributed rvs. This leads to the following approxima-
tion:

Qk (a,b) ~ %erf (

— 1= 2 2
2K b—l—a)’ (4.31)

2v/a? + b2
which, according to Johnson, appears to be more accurate than Patnaik’s approx-
imation. Finally, Sankaran [110] (and, later, Jensen and Solomon [64]) applied a
technique known as a “Wilson-Hilferty transform” [72] to transform the x? rv to
a new rv which is more closely Gaussian. Given the non-central y? distributed
rv, X, with NV degrees of freedom and non-centrality parameter A, for which we
write:

X ~ XN,
this approach is to generate a new rv, Y, as:
AN+

fWe use the symbol X/Q to denote the non-central x? distribution, this notation is in keeping
with the statistical literature.
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where h is a free parameter, chosen to make Y as close to a Gaussian rv as

possible. Sankaran showed that the best choice of h is given by:

P 2N AW 3N

3 (N+2))? (432)

Letting N = 2K leads to the following approximation to the Marcum Q-function:

1 <—b2 >h - Ky
2K+a?

a,b) ~ —erfc

O (a5) 2 2Var[Y]

, (4.33)

where py and Var [Y] are approximations to the mean and variance of Y, respec-

tively, given by:

2

fy = 1+h(h—1)%—h(h—l)(2—h)(1—3h)é% (4.34)
Var[Y] = hﬁ? (1 i G h)i; 3h)“2) (4.35)
K = 2" (n — 1)!(2K +n)) (4.36)

and &, is called the n'® cumulant of X.

Sankaran’s approximation is the most accurate of the above, but is also the
most complicated. Thirteen years after Sankaran’s paper, Jensen and Solomon
[64] derived the same result, though they included only the first two terms of
Equation (4.34) and only the first term of Equation (4.35), leading to a less

accurate, but simpler, Gaussian approximation.

Bounds

The Chernoft bound is a tight, exponential bound on the tail probability of an rv
[102, Section 2.1.5]. The Chernoff bound on the non-central x? distribution seems
to have been first derived by Rappaport in 1971 [104], and can be expressed as

follows:

< (1 —2X\)"Fexp (—Ab?) exp (’\K > v* > K(a® + 2)

QK ((L, b) )
) B < K(a® +2),

(4.37)

>1—(1—2\)"Kexp(—Ab?)exp (
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where ) is the Chernoff parameter’, given by [121, Equation (15)]:

1 K K a?b?
/\_§<1—b—2—b—2 1+7>. (4.38)

A tighter “exponential-type” upper bound, derived by Simon and Alouini
[121], is given by:

cranzen (5]« oo (52) (52

« <§>K_l (%3):(_1) b>a. (4.39)

4.3 Differentially Coherent Signal Processing

In Chapter 2 we introduced two commonly used differentially coherent receivers:
1) the differentially coherent combining detector (DCCD); and 2) the differentially
coherent detector (DCD). In each case, the decision statistic is formed from the
accumulation of what we have termed “differential products” of complex Gaussian
rvs. In this section we develop a new analysis of this differentially coherent
processing, based on the work of Jeong et al. [65] which is, in turn, based on a
result due to Turin [138]. Note, however, that Jeong et al. used Barrett’s [18]
expression for the PDF of the multi-variate complex Gaussian distribution, which
we have shown to be incorrect when p # 0.

We are interested in the statistics of the random variable Z = Z;+jZ formed

as follows (we consider initially the case J = 1):

N-1
Z=) V¥l (4.40)

i=1
where Y = [Y5, Y1, ..., Yy_1] is the N-dimensional complex Gaussian rv discussed

in Section 4.1. The technique that we use is based on that of Jeong et al. [65]

who made the observation that we can define the Hermitian matricest Q and

fAlthough not used further here, it is important to note that the Chernoff parameter X is
not the same as the non-centrality parameter A.
fA matrix A is Hermitian if it satisfies the property A" = A.
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Q¢ such that:

Z=Y"Q:Y +iY"QqY (4.41)
=271+ jZq, (4.42)
where:
0 1 0 0
1 0 1
1
Qr=5(0 1 0 " 0 (4.43)
1
0 0 1 0
0 -1 0 0
1 0 -1
chzé o1 0 . 0 |- (4.44)
~1
0 0 1 0

We then consider the joint distribution of the pair of real rvs: Z; and Zg. From

[138] we have the following expression for the joint characteristic function:

D7,,24 (Jw, jv) = Eylexp (jwzr + jrzq)] (4.45)
= By [exp (jy" [wQr +vQqly)] - (4.46)

Using Turin’s technique, it can then be shown that:
®y, 24 (jw, jv) = |P| " exp (~p"CTH [T = P ) (4.47)

where, for notational convenience, we have introduced the matrix P (note that

P is independent of p):

P=1I-;ClwQr+rQqgl. (4.48)
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Thus, we have an expression for the joint characteristic function of the vari-
ables Zr and Zg. To determine the joint PDF we can use the Fourier inversion

formula:

IN2 [T o | |
fZI’ZQ(Z[,ZQ):<%) //(PZI’ZQ (Jw, jv) exp (—jwzr — jrzg) dwdv.

(4.49)
In the following we will be interested in generating a decision statistic D from

the observation of the complex rv Z. The three most common forms of D are

given by:
D=R{Z} (4.50)
D=7 (4.51)
D=|Z). (4.52)

The first form is the marginal PDF of Z; and can be found by averaging Equa-
tion (4.49) over zg [92]. To determine the other two forms we define two new rvs,
R and O, by the relationships:

Zr = Rcos© (4.53)
Zo = Rsin®. (4.54)

From [92] we have the relationship:

f21.25(21,2q) = JCR’TT(TQ), (4.55)

where J is the Jacobian matrix of the change of variables, given by:

2071

Q

21

JE| o8 96 (4.56)
8ZQ 8ZQ
o 00

From this we see that |J| = R, and so we have:

fre(r,0) =1 fz,2,(rcosd,rsinf). (4.57)

Now, R is the magnitude of the complex rv Z, which is exactly the form of the
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decision statistic required in Equation (4.51). To determine the PDF of R alone

we average Equation (4.57) over ©:

fr(r) = /_7r fro(r,0)do (4.58)

™

r . . —jr(w cos 0+v sin
= @ / /CDZ,,ZQ (jw,jl/)/e gr(weosbrvsin®) g g d . (4.59)

—00 —00 —T

The technique used by Jeong et al. [65] is essentially to transform the two-
dimensional Fourier transform represented above, to a Hankel transform. To

achieve this the variables p and ¢ are introduced by the relationships:

W= pcos ¢ (4.60)
v = psin ¢, (4.61)

from which we get dwdv = pdpd¢p. Then we have:

™

r ; P —jrpcos(0—
Falr) = G | [ ez Gocoso.ipsing) [eret-Dagasap. 02

0 —m -7

Now, the integral over 6 evaluates to 2m.Jy (rp), where J, (z) is the Bessel function
of the first kind of order v, defined by [13]:

A — (—1)k 2\ 2k+v
o (z) = kzzo T(k+v+ 1)kl (5) ' (4.63)

Thus, we have [65, Equation (29)]:

n(r) = 5= [ [ 3o (00) @2, 2, Gcos . Gpsing) dodp. (460
0 —m

Note that this expression is quite general, and valid for any characteristic function
D,z (Jpcos @, jpsing). We are particularly interested in determining fr(r)
when the characteristic function is given by Equation (4.47). The most common
case, and the only one that we consider, is the case of independent and identically

distributed samples. This gives us a particularly simple form for the covariance
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matrix:
C=o.1. (4.65)
To simplify the notation we define:

A
o =

, (4.66)

NIEN

which can be seen, on comparison with Equation (4.11), to be equal to the noise
variance of the in-phase or quadrature component of Y.
As in previous chapters, we consider two forms of differentially coherent pro-

cessing:

The standard form This is a generalisation of the most common form found in
the literature. Typically, the differentially coherent product is taken using
successive samples. A more general form can be considered, in which the

variable Z is generated as follows:

N-1
Z= Y.,
i=J

where J is the integer number of samples separating the components of the
differentially coherent product. Note that we require N > J so that all
samples in the observation vector are used in Z. The statistics of Z are
difficult to evaluate due to the fact that each sample is used twice (except
for the first J and last J).

The pair-wise form This form was recently suggested by Avila—Rodrl’gueZ et
al. [16]. Samples are considered in pairs, and no sample is used more than
once. This considerably simplifies the analysis. In this case, Z is generated

as follows:
N_q
2

Z=7 YaunYs

=0

Note that N must always be even.

Due to its relative simplicity, we consider the pair-wise form first.
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4.3.1 The Pair-wise Form

Using the same approach as Jeong et al. [65], we define the matrices Qr and Q.
Denoting by 2@ the matrix Qr of Equation (4.43) with N = 2, then it can be

shown that, for the pair-wise case, we have:

9Qr 0242 -+ Oax9
0 :
Q- | M , (4.67)
: . 0252
O2x2 -+ Oox2 2Qr

where 0,4, is the ¢ x j matrix of zeros. Similarly, denoting by o P the matrix P
defined in Equation (4.48) with N = 2, then we have:

2P 02><2 02><2
0 P - :
pP— 2.><2 2 . (468)
: B ' 022
02><2 e 02><2 2P

The determinant of the matrix P, which we denote Py(p, ¢), is of particular
interest, as it entirely defines the characteristic function in the absence of signal.

From the diagonal structure of P we have:
A N
|P| = Px(p,¢) = 2P|~ .
Now, the matrix o P is given by:

1 —jpole=i®
oP = . g : (4.69)
—jpo?el? 1

so that |»P| = 1+ (po?)>. From this we can immediately find the determinant of
P:

N

2

Pu(p, 6) = (1 + (p02)2> . (4.70)
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Noting that this is, in fact, independent of ¢, we shall henceforth simply write

Pn(p). The inverse of P is also easily determined:

2P 02k o0 Oayo
0 P!
pl=| 72 , (4.71)

02><2

O2x2 -+ Ogxn P71

and o P! is given by:
1 1 poe 1
1 + (pO' ) jpo.Zejzz) 1

The Noise Alone Case

In this case, the mean value vector is identically zero: g = 0. The joint charac-
teristic function of Z; and Z in terms of p and ¢ is then given by:

: o 1

D,z (Jpcos ¢, jpsing) = ———— . (4.73)
[1+ (po?)?]

We begin with the determination of the statistics of Z;, the real part of the differ-
entially coherent sum. This was the decision statistic chosen by Avila—Rodrl'guez
et al. in their original introduction of the pair wise form [15, 16]. The CHF of Z;
is given by substituting ¥ = 0 in Equation (4.45), which is equivalent to setting
¢ = 0 in Equation (4.73) above:

2, (jo) : (4.74)

7 (jw) = —————. .
’ 1+ (wo?)] 2

This is identical to the expression given in (for example) [16, Equation (17)].
The PDF is subsequently obtained by applying the Fourier inversion formula to
Equation (4.74) to yield [16, Equation (18)]:

fZI(ZI):%(%) 2 I(\/_:TF—((&)>7 (4.75)

161



CHAPTER 4. THE DETECTOR/ESTIMATOR II: STATISTICAL ANALYSIS

where we recall that Ky (z) denotes the modified Bessel function of the second
kind of order N.

Turning our attention now to the distribution of the magnitude, R, of Z, we
insert Equation (4.73) into Equation (4.64). There is no dependence on ¢, so the

integral over ¢ evaluates to 27, resulting in the following expression:

[ ol
7“/ po(rp) dp. (4.76)
y L+ (po?)?]

Now, the above form may be identified as the zeroth order Hankel transform of

the denominator term. From tables of Hankel transforms we obtain [87, Entry
(4.23)]:

(4.77)

Integrating Equation (4.76) over r and interchanging the order of integration, a

similar methodology can be employed to obtain the following expression for the
CDF:

(4.78)

5
=
I
—_
|
[\
VR
[\
Q|3
N
N—
=
—~
vz

It is interesting to note that this distribution, known as the K-distribution, arises
frequently in the field of radar and sonar scattering from the ocean surface [63].
The functional forms above are difficult to calculate for large values of N due to
the presence of the modified Bessel function. Gordon and Ritcey [47] present a
saddle-point integration method which is easy to implement and accurate (par-
ticularly in the tails of the distribution) for all values of N.

Thus, we have expressions for the PDF and CDF of the magnitude form of the
decision statistic for the pair-wise form in the absence of signal. In practice, it is
often preferable to compute the square magnitude form, due to the presence of

the square root operation in the magnitude form. The statistics of R? are easily
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derived from Equations (4.77) and (4.78), to yield:

Foald)

Fre(t)=1-2 (i) <7 (4.80)

It is interesting to note that the following expression for the CHF of the K-
distribution was recently derived by Iskander [62]:

1 2 N N—-1 N+3 1+ jwo?
Or (Jw) = (N ; ;— 4.81
r (Jw) N+1 <1—jwa2) ? 1( 27 2 7 1—jwe?) (481)

where o Fy (a,b; ¢; 2) is Gauss’ hypergeometric function, defined by [13]:

i

o F (a,b;¢; 2) 2 i Mz_ (4.82)

0 (e);

and (x), is the Pochhammer symbol (also known as the rising factorial [49]),
given by [13]:
(z), 2L+ E) (1;”"’(;’{) (4.83)
The moment generating function (MGF) of R (assuming it exists) can be found
simply by making the substitution jw — s in Equation (4.81). We see, therefore,
that the MGF has a singularity at the point s = 1/0% and, hence, is convergent
in the strip of the s-plane for which —1/0? < R{s} < 1/0?. The existence of
this MGF allows us to develop a Chernoff bound on Fg(r), though this does not
appear to result in a simple closed form expression, as was possible for the y?
distribution.
Jakeman and Pusey give the following expression for the moments of R? [63,

Equation (23)]:

Ege[z"] = (20°)" - ?];V) r (g + n) : (4.84)

163



CHAPTER 4. THE DETECTOR/ESTIMATOR II: STATISTICAL ANALYSIS

We would, therefore, expect the MGF of R? to be given by (see Equation (C.12)):

Ve (s)= > Eps [g;”]% (4.85)
— 2 ( g >n (20%s)™, (4.86)

but this series is divergent for all real s # 0 and, consequently, the MGF of R?
does not, in fact, exist. It is not possible, therefore, to derive a Chernoff bound on
Fre(z). However, the non-existence of Wp2 (s) does provide us with some insight
into the behaviour of this distribution. Recall that the MGF is defined by:

[e.9]

Ure (s) = Egelexp (z5)] = /exp (xs) fre(z)dz. (4.87)

0

The non-existence of the MGF implies that the integral above is divergent for
real s > 0f, which in turn implies that the rate at which the PDF decays towards
zero as ¥ — oo is sub-exponential. Thus, the distribution of £ may be described

as “heavy-tailed”.

The Signal plus Noise Case

We now remove the assumption that g = 0. Note, from Equation (4.47), that
the characteristic function is no longer completely defined by the determinant
of the matrix P. To account for the effect of non-zero p it is necessary to
consider the exponent in Equation (4.47). Using Equations (4.71) and (4.72) in
Equation (4.47), and multiplying through, we obtain:

A
p'CH(I-P ' )p= ﬁ {§P02 —Jj (R{r}cos¢ + F{x}sin ¢)} ,
(4.88)
where we have introduced:
=
AN |l = ptip (4.89)

Il
=)

i

Its existence at s = 0 is assured by the convergence of the integral of the PDF.
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vl

-1

1>

poir1py; = pQru+ i Qo . (4.90)

o

7=

Note that x is identically the decision statistic in the absence of noise. The joint

characteristic function of Z; and Z, is, therefore, given by:

exp (=t [309° = (R{} cos 6 + 3 {i}sing)] )

(I)ZI,ZQ (jp COs ¢7 jp sin (;5) -

N

[1 + (pa2)2] ?
(4.91)

Note in this case that the CHF is dependent on both p and ¢, so the integral over
¢ remains.

Starting again with the distribution of Z;, we find, upon setting ¢ = 0 in
Equation (4.91):

exp (g [%wgz;j% {s}]) (4.92)
[1 +w20-4]7

(I)ZI (]w) =

It can be shown that this expression corresponds to the CHF of the difference of

two non-central x? variates (see Appendix B.2.1):

Zr =X\ — X, (4.93)
where:
12 1 H o’
X1~ X7 N, oM I+ Q1) p, > (4.94)
12 1 H o’
Xo~ X" | N, ol (I -Qr)p, > (4.95)

This result is similar to the one obtained by Avﬂa—Rodrl’guez et al., with the
exception that they modelled X, as a central x? variate. This would appear to
account for the discrepancy between predicted and simulated results reported in
[15]T.

As reported in [15], there does not appear to be any simple closed-form ex-
pression for the difference of two x? rvs and so one must resort to numerical
techniques to determine the PDF and CDF of Z; under H;. A number of such

TThe error in [15] arises in Equation (8): the authors assume that the means of the rvs X
and Y7 are identical, which is only the case in the absence of Doppler and data modulation.
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techniques have been reported in the literature [35, 36, 44, 54, 114], the approach
that we have taken is that of saddle-point integration to calculate the Laplace
inversion of the MGF [54]. It is a well-known fact that the CDF of any Hermitian
quadratic form in complex Gaussian variates can be written as a weighted sum
of CDFs of x? variates [73, 74], so this result should come as no surprise.

To determine the statistics of R we apply a technique similar to that used in

the noise alone case. Substituting Equation (4.91) into Equation (4.64) yields:

0 Ao2p?

J 214 (p0?)7] r j—L Kk} cos p+S{k} sin
fR(r> L/p 0(7’,0)6 /€]1+(p02>2(§}%{ } ¢+ { } ¢)d¢dp (496)

- N
21 / [1 + (pO'Q)Q} 2 k4

The integral over ¢ in this case evaluates to a Bessel function of the first kind of

order zero (see Appendix B.2.2), yielding:

2 2

T pJo (rp) e 2 Tat2 p k|
fr(r)=r i ~J ( 5 2) dp. (4.97)
: / 1+ orp) N 07)

Making the substitution u = po? and letting v = \/o? and 7 = || /o? gives:

fR(r):L/Mexp (—% v )JO( ur )du. (4.98)

It is interesting to note that A\ is a measure of the total signal energy in the
observation vector and || is the value of R in the absence of noise. Note that
the distribution of R depends on the signal component only through A and |k|.
We have already investigated the effect of Doppler and data modulation on these
quantities in Chapter 3, and so can apply that analysis directly to the determi-
nation of the influence of these effects on receiver performance in the presence of

noise.
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4.3.2 The Standard Form

In the standard form differentially coherent combining detector the variable Z is

generated as follows:

N-1
7 = Z YY" . (4.99)
i=J

In general, J can be any positive integer. We consider initially the (simplest)

case J = 1. The matrix P, defined in Equation (4.48), is then given by:

0 w— jJv 0 e 0
w + Jv 0 w— Jv
P=1-jo* 0 w+jrv 0 0 (4.100)
w— jv
0 e 0 w+ Jv 0
1 —jpolei? 0 0
—jpoetio 1 _jpole=is
= 0 —jpoletio 1 0
_jpg2efj¢
0 0 _jpg2€+j¢ 1
(4.101)

Denoting by Py(p, ¢) the determinant of P given that there are N samples in

the observation vector, then it can be shown that (see Appendix B.2.3):

1 N=1
Pyn(p,¢) = {1+ (po?)? N =2 (4.102)
Pn-i(p,¢) + (p0?)*Pn_s(p,¢) N >2.

In fact, if we define Py(p,¢) = 1 then the recursion holds for all N > 2. The
interesting thing to note here is that all the Py(p, ¢) are, in fact, independent
of ¢, so we will replace Py(p,#) by Pn(p). Indeed, it can be shown that (see
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Appendix B.2.4):
Pr(p) =, (N._i) (po)*. (4.103)

These polynomials are related to the Fibonacci polynomials (see [124, Sequence
A011973] and [148]) and, by comparison, it can be shown that the roots of Py(p),

denoted Ay 4 and A, _, are given by:

+)
— k=1,2,..., bJ : (4.104)

2
207 cos Nl

Akt =

Note that the roots occur as complex conjugate pairs.
When J > 1 we denote by P;y(p) the determinant of the matrix P. A
simple technique involving Gaussian elimination can then be applied to derive

the following useful result (see Appendix B.2.5):

Pin(p) = P (p) P oyt (p), (4.105)

where a and b are the unique integers for which N = aJ + b such that b < J.

The Noise Alone Case

Again, we consider the case pu = 0 first. In addition, we consider the simple case
J = 1. The CHF is then given by:

D1,.70 (<03 6, jpsin §) = (4.106)

Pn(p)

Recall that the roots of the polynomial Py(p) are given by Equation (4.104), and

that they occur in complex conjugate pairs Ay . We can, therefore, write:

,_
v
[

Pn(p) = Kn || (p = Xes) (0= M)

—

—
vz |
—_ [l

=Ky || (0*+n) (4.107)

T
I
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where Ky is the coefficient of the leading term of Py(p) which is given by (see
Equation (4.103)):

N N+1
Ky = (N _NL?J) _ i3] 2 Nodd (4.108)
L?J 1 N even,

and the 7, are given by the product of the complex conjugate pairs of roots of

Pn(p). Hence, from Equation (4.104), the ~;’s are given by:

o= — <k< PJ . (4.109)

- 4 9 km -
404 cos yoEs] 2

We can, therefore, apply a partial fraction expansion [97, p. 63| to Equation (4.106)

yielding:
Ed A,
P 1P COS @, jpsin ) = — 4.110
71,7 (jpcos ¢, jpsin @) k; o (4.110)
where: )
N el
Ayp = lim : 4.111
N,k . PN(p) ( )
Applying L’Hopital’s rule [132] to Equation (4.111), we obtain:
1
Anp = . (4.112)

Considering now the distribution of Z;, recall that this can be represented as
a quadratic form in complex Gaussian variates, and so the CDF can be expressed
as a weighted sum of y? variates. This is easily seen by applying the partial

fraction expansion of Equation (4.110) and setting p = w and ¢ = 0:

J

w

,_
w|z

AN g

(I)ZI (]w) = 2 +’Yk :

(4.113)

Eod

=1
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Applying the Fourier inversion formula yields:

4,
(o) = 3 5 e ep (~ il (1111)

The CDF of Z; is easily found by integrating Equation (4.114):

(1] AN
= exp (—/k2r) 21 <0
2
k=1
FZI<Z]> == (4115)
i AN
1-— 5 = exp (v/kz1) 21 > 0.
\ ey 2k

The distribution of the magnitude, R, is given by:

o0

Fr(r) :r/p;?v((;’)’)dp. (4.116)

Applying the partial fraction expansion of Equation (4.110) to the integrand in
Equation (4.116) yields:

(4.117)

Il
s
=
Bl
%
=
=<
)
=)

where again we have used the Hankel transform [87, Entry (4.23)].
Employing the same methodology, the following expression for the CDF of R
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can be obtained (see Appendix B.2.6):

5]

Fr(r)=1-Y_ % rKy (1) - (4.118)

Whilst the expressions of Equations (4.114), (4.115), (4.117) and (4.118) are
exact, they are not generally useful forms for computation. As NV increases, the
Anyj terms become large and oscillatory, resulting in a loss of accuracy even
at moderate values of N (in Matlab™ this loss of accuracy becomes apparent
for N as low as 26, particularly for small values of r). Numerical results can be
obtained using Mathematica™ to arbitrary required precision’, but computation
times increase dramatically with N.

A similar partial fraction expansion can be applied for the case J # 1, though

this results in more complicated forms.

The Signal plus Noise Case

We have not been able to determine any simple closed form expression for P!
for the standard form. Thus, we have no analogue to Equation (4.88). The PDF
of Z; is, again, a quadratic form in complex Gaussian variates and so can be
expressed as a weighted sum of x? variates [16]. The PDF of R, however, is given

by the double integral:

rexp (—pC'w) [ [ pdy (r R
falr) = -2 p( ;’T “)//’)P?V—((p'()’)exp(uHC—P w)dédp, (4.119)
0 —m

which does not appear to lead to a simple form for numerical evaluation. In
particular, for large N the inversion of P poses a significant challenge. We,
therefore, wish to determine an approximation to the distribution of the decision
statistic which is suitable for numerical evaluation.

It is also interesting to note that, in this case, we cannot state with certainty

that our analysis of signal effects in Chapter 3 can be applied directly to the

fWe found that this required setting the internal Mathematica™ variable
$MaxExtraPrecision to a suitably large value (for N = 200, $MaxExtraPrecision must be
of the order of 300).
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performance analysis in the presence of noise. Consider the term P~! in the
exponent of the integrand of Equation (4.119). From Equation (4.48) we can

write this as:

o0

-1
Pl = <I —jC [wQr + VQQ]> = (j20°)' [wQr +vQq]' .  (4.120)

i=0
which includes all positive powers of Q; and Qg. Our analysis of Section 3.3,
however, considered only the decision statistic in the absence of noise, which can

be expressed as:

~

Di(6) = p" (Qr+jQq) pr" (Qr — jQq) 1, (4.121)

which, clearly, does not include all positive powers of Q and Q¢. It is also inter-
esting to recall that every matrix is a solution to its own characteristic equation
(a result known as the Cayley-Hamilton Theorem [76]). We have seen that the
characteristic polynomial of the matrix P is of degree N for J = 1. Thus, PV can
be expressed as a sum of lower powers of P. This is the major difference between
the pair-wise and standard forms of differentially coherent combining. For the
pair-wise form, the characteristic polynomial can be expressed as a degree two
polynomial raised to the power N/2. Thus, higher powers of P for the pair-wise
form can be expressed in terms of the matrix P itself. Ultimately, the effect of
this result is to limit the influence of a given coherent output to just one sum-
mand of the differentially coherent accumulator in the pair-wise form, whereas,
in the standard form, the influence of each coherent accumulator output spreads

through all subsequent summands of the differentially coherent accumulator.

4.3.3 Gaussian Approximations

In the preceding sections we have used the joint characteristic function of the
real and imaginary parts of the differentially coherent sum to derive expressions
for the distribution of the decision statistic. Unfortunately, this approach does
not always lead to usable results. In fact, the expression for the distribution
of the decision statistic for the pair-wise form under the noise alone condition
(Equation (4.77)) and the expression for the standard form under noise alone
when N < 27 (Equation (4.117)) are the only useful closed-form expressions

obtained in this manner.
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In this section we invoke the central limit theorem to derive a bivariate Gaus-
sian approximation to the distribution of the differentially coherent sum. This
approach has been previously used by Chung [28] in the context of the DCD,
where the real part of the sum was taken as the decision statistic, and by Schmid
and Neubauer [112] in the context of the DCCD, where the decision statistic is
formed as the square magnitude of the sum.

Recall that the (complex) differentially coherent sum can be written as:
Z="7r+jZq=Y"Q:1Y +;Y"QqY,

where Qr and Qg are Hermitian matrices (which implies that the variables Z; and
Zg arereal) and Y is an N-dimensional complex Gaussian rv. This representation
is valid for both the DCD and the DCCD in both the pair-wise and standard
forms. If we make the further assumption that the components of Y are mutually
independent, then we can invoke the central limit theorem for both Z; and Zg
independently. However, we cannot yet make any assertion as to whether or
not Z; and Zg can be modelled as independent Gaussian variables. For this we

require the following theorem [106]:

Theorem 4.2 (Craig’s Theorem) For real vector y ~ N(u,C), then z; =
yT Ay and x5 = yT By are independently distributed if and only if ACB = 0.

While this theorem is defined for real rvs, the extension to a complex Gaussian
distribution is straightforward.

Thus, if Q;Qq = 0 then we can model Z; and Zg as independent Gaussian
rvs, by invoking the central limit theorem. If this condition is not met, then
the central limit theorem can still be applied to each term separately, but the
resulting rvs are statistically dependent. Thus, by the central limit theorem, as
N — oo, the joint distribution of Z; and Z; approaches a bivariate Gaussian
distribution’ [102]. We denote by Z; and ZQ the Gaussian rvs with distribution:

1 ( 1
exp | ————
2noog/1 — p? 2(1 - p?)
In fact, whilst we have shown that Z; and Zg are marginally Gaussian, we have not shown

that they are jointly Gaussian. We do, however, make the assumption that this is the case, and
this appears to be borne out in practice.

f2,.2,r %q) =
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G —m)® 20 G — ) (Gg — po) 4 (2¢ — MQ)2]>

(4.122)
where:
pur = ElZ] o = ElZq) (4.123)
0% = Var [Z/] oy = Var[Zg) (4.124)
o
p=—12 019 = ElZ1Zq] — pinq. (4.125)
aroQ

This bivariate Gaussian distribution can be used as an approximation to the joint
distribution of the real and imaginary components of the differentially coherent
sum. We require expressions for the mean, variance and covariance of Z; and Zg

to complete this Gaussian approximation.

The Moments of Z; and Z;

We use a characteristic function approach to determine the moments of Z; and

Zg. From the properties of CHFs we have:

8’”*” CI)ZI,ZQ (jw,jy)
dwmov™

E[Z] 73] = j~mtm (4.126)

w=0,v=0

The generic form of the CHF, valid for all the forms of differentially coherent
processing considered in this thesis, is given in Equation (4.47). Applying the

generalised product rule for multiple derivatives [48] we obtain:

E[27 23] =j 0wt
n (m) (n> gmtn—(i+k) |P|71 aiJrkeuHC_lP_ly.
1
0

X

. (4.127)

w=0
v=0

k OJwm—igyn—k Ow'Ovk

m
=0 k=

The evaluation of the above expression is straightforward, but tedious. The

results are summarised below!:

ElZ)] = n"Qup ElZq] = 1" Qqn (4.128)

fIn Equations (4.128) to (4.130) we have made use of the fact that the odd order derivatives
of |P| are zero at w =0, v = 0.
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0? 0?
Var [Z;] = &L2 | L tteQip Var[Zg) = a|u2 | __ +2uCQyn
(4.129)
g
010 = 1" (Q1CQq + QeCQ) p= ngQ. (4.130)

As would be expected, the means of Z; and Zg correspond to the real and imag-
inary components of the differentially coherent sum in the absence of noise. Note
also that the covariance component is zero in the absence of signal (i.e., when
p = 0). We can also see that Craig’s theorem is evident in Equation (4.130),
since 079 = 0 if QCQq = 0.

Equations (4.128) to (4.130) are valid for all forms of differentially coherent
processing considered in this thesis. The only differences between one form and
another are: 1) the structure of the matrices Qr and Qg; and 2) the determinant
of P. The values of some derivatives of |P| at w = 0, v = 0 are tabulated in
Table 4.1.

Pair Wise Form | Standard Form (J < %)
9|P| 0P|
Ow |2=9 T v ©=0 B 0 0
0% |P| 0% | P|
8w2 wi% = aV2 wi% = NU4 20'4(N — J)
- 0P|~
- =1 — 0 0
Owiv | =9
Gl T Y| ;
= =
o | P| o | P| 4 N-J-1
Ow? | =9 T ot w= - 41(3)0" A+ -1
S P - X N—-J-1
Ow?0v? =9 B 8(5)08 8[( 2 )+‘]_1} o

Table 4.1: Derivatives of the Determinant of the Matrix P at w =0, v = 0.
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Approximations for the Pair Wise Form

The pair wise form leads to a particularly simple approximation. The matrix Qp

is given by Equation (4.67), and Qg is similar. Both matrices share the property:

Qi=Q5= 1. (4.131)

In addition, Q;Qq # 0 and thus, by Craig’s theorem, Z; and Z are not statis-
tically independent. However, by Equation (4.129), the variances of Z; and Zg
are identical and independent of the signal component, p.

In addition, we have:

QIQQ + QQQI =0, (4.132)

so, by Equation (4.130), Z; and Zg are uncorrelated (assuming C = o2I). We,
therefore, model Z; and Zg as independent’ Gaussian rvs, with means given by
Equation (4.128) and variances:

Var [Z;] = Var [Zo] = No* + ppo® £ o2 (4.133)

pw?

where o2

is the variance of Y7 and Y, and the subscript pw denotes pair-wise.
Note that the term p!p is simply the total signal energy in the observation vector
and is equivalent to the noncentrality parameter of the x? distribution. Recall
that the three most common forms of decision statistic generated from Z are: 1)
D=R{Z}=7Z;;2) D=1Z|=,/Z}+ Z}; and 3) D = |Z|* = Z} + Z}. From
the above analysis, we see that we can approximate the distribution of Z; with a
Gaussian distribution, |Z| can be approximated by a Rice distribution [102] and

|Z ” can be approximated by a x? distribution with two degrees of freedom [102].

tJointly Gaussian rv’s which are uncorrelated are also independent. Since Z; and Zq are
uncorrelated, we model them as independent Gaussian variates, even though they are, in fact,
statistically dependent.
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This leads us to the following approximations:

1 1 9
N — — 4.134
fZI (ZI) m eXp <2(7;2>w (ZI :U'I) ) ( )
1 21 — [
F ~ —erf 4.135
Zr (ZI) 261‘ (\/ﬂ) ( )
1 1 9
fZQ(ZQ) ~ Tagw €xXp <E (g — ko) ) (4.136)
L o2~ ke
F ~ —erf | =——= 4.137
Zq (ZQ) 261" ( \/m ) ( )
2 2 2 r 242
T re 4+ 195 + H’Q 1457 /‘LQ
R - 4.138
fr(T) . exp ( 202, > 0 o2, ( )
wit g,
Fr(r)y=1—-0 , , (4.139)
Opw Opw

where R = |Z| = \/ Z} + Z3,.
The accuracy of this approximation is demonstrated in Figures 4.2 and 4.3.
We consider a DCCD system with C'/Ny = 30 dB-Hz, M = 1, K = 150. Four

cases are shown:

1. Noise alone,

\)

. Signal plus noise with no Doppler offset,

w

. Signal plus noise with 250 Hz constant Doppler offset,
4. Signal plus noise with 450 Hz constant Doppler offset.

Figure 4.2 shows a scatter plot for 100 samples from the joint distribution of Z;
and Zg. For each case we include a contour of constant probability density based
on the Gaussian approximation (which, for the pair-wise form, is a circle). The
circles are drawn such that probability that the random point (Z;, Zg) is inside
the circle is p = 0.9. From the figure we can clearly see the effects of Doppler
offset, as we have previously modelled in Section 3.3.1. Firstly, the Doppler

offset introduces a rotation of the centre of mass about the origin; a Doppler
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Figure 4.2: Scatter Plot for the Pair Wise Form of the DCCD. Four cases are
shown: 1) Noise alone; 2) Signal plus noise, with zero Doppler offset; 3) Signal
plus noise fy = 250 Hz; and 4) Signal plus noise f; = 450 Hz. In each case a
circle has been drawn such that the probability that the random point (Z;, Zg)
is inside that circle is 0.9. One hundred random points are plotted in each case.

offset of 250 Hz moves all of the signal power into the quadrature component Zg.
Secondly, the effective signal power is reduced. This is manifested as a movement
towards the origin, and is most clearly seen by a comparison of the zero Doppler
and 450 Hz Doppler cases.

In Figure 4.3 the PDF and CDF of both the real component, Z;, and the
magnitude, R, are shown. The accuracy of the Gaussian approximation in this
case is clear from the plots. In addition, we can clearly see that R is a superior
choice of decision statistic, relative to Z; alone, when the signal is subject to
Doppler offset. For instance, in Figure 4.3 c) it can be seen that the CDF's of
the noise alone case and the signal plus noise case with f; = 250 Hz are virtually

indistinguishable.

Approximations for the Standard Form

The Gaussian approximation for the standard form is complicated by the fact that

the covariance terms do not vanish, as they did for the pair wise form. Thus, we
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0.035

Noise Alone — Simulation
0.03 — - Gaussian Approx. ||

fa =450 Hz
A

fa =250 Hz

0.025 |

0.02

fz,(21)

0.015 [

0.01

0.005 [

0 i i i
-100 =50 0 50 100 150 200

<7fd:0HZ

— Simulation
— - Gaussian Approx.

0 i i
-100 =50 0 50 100 150 200

c¢) The CDF of Z;

0.06

0.05

0.02

0.01

Noise Alone

fa= 450 Hz

/ /fd = 250 Hz

/

-

fa=0Hz

— Simulation
— - Gaussian Approx.

h i H
20 40 60 80 100 120 140 160

b) The PDF of R.

0.9

08

0.7

0.6

Fr(r)

0.5

0.4

03[

0.2

f /moisc Alone |
Ja =450 Hz_|
fa=1250 Hz |

4

fae———— fa=0Hz

— Simulation
— - Gaussian Approx.

Figure 4.3: PDFs and CDFs of Z; and R =

of the DCCD. In each case 100,000 trial points were generated and the result
compared with the Gaussian approximation.

7 i i
20 40 60 80 100 120 140

d) The CDF of R.

160

Z?+ ZZQ for the Pair Wise Form

cannot make a simple y? approximation to the distribution of R2. In fact, to the

best of the author’s knowledge, no closed-form analytical expression is known for

the distribution of the sum of the squares of two correlated Gaussian variables.

In the following we use an algorithm due to Sheil and O’Muircheartaigh [114] to

calculate the density and distribution of the sum of the squares of two correlated

Gaussian rvs.

Recall, from Equation (4.130), that the covariance term is proportional to
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Q:1Qq + QoQr. For the standard form with J = 1 we have:

0 0 -1 0 0
0 0 0 -1
i1 0o 0o o " 0
Qilq +QeQr =75 : (4.140)
o1 0 0 . -1
0
0 0 1 0 0

More generally, if we denote by Q1 ;s and Qgq,; the Q; and Qg matrices for the
standard form with a delay of J samples, then (see Appendix B.2.7):

QrsQq.+Qq Q1 =Qq2s. (4.141)

Thus, Z; and Zg are uncorrelated only when p"Qg27p = 0. This can easily be
seen to correspond to the case Zg = 0 (i.e. either in the case of no signal, or in
the presence of signal with zero Doppler shift and no data modulation) for the
DCCD with a delay of 2J samples.

It is also interesting to note, from Equation (4.129), that the variances of Z;
and Zg are generally different. We, therefore, approximate the joint distribution

of Z; and Zg as a bivariate normal distribution with mean and covariance matrix

given by:
H
= [ (4.142)
L' Qqu
204(N — J) + 40’ " Qip 2021 Qg 21t
Z = )
202" Qq 2510 204 (N — J) +45°u"Qpp
(4.143)

respectively. Subsequent to the discussion of Section 4.3.2, it is interesting to
note that this Gaussian approximation essentially limits our consideration of the
effect of P~ in the exponent of Equation (4.119) to the first three terms of the
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power series expansion of Equation (4.120).
When the signal is subject to a constant residual Doppler frequency offset
dwgq, such that:
i = Aexp (jowyTeonJi) , (4.144)

then we can use the following identities:

prQrp = (N — J)A? cos(6wyTeon ) (4.145)
urQop = (N — J)A%sin(6wyTionJ) (4.146)
prQip = A? {g + [N — 2J] cos? (5wch0hJ)} (4.147)
plQLp = A2 {g + [N — 2J] sin? (&udTth)} (4.148)
pQgasp = (N — 2J)A? sin(20wTeon ), (4.149)

to simplify Equations (4.142) and (4.143). Note also that when there is no signal
present (i.e. u = 0) the model reduces to a central x? distribution with two
degrees of freedom, generated from Gaussian rvs with variance 204(N — J).

This model is compared with simulated results in Figures 4.4 and 4.5. We
use the same receiver setup as for the pair-wise form, i.e. a DCCD with: J =1,
M =1, K =150, C/Ny = 30 dB-Hz; and the same test scenarios: 1) noise alone,
2) signal plus noise with no Doppler offset, 3) signal plus noise with 250 Hz
constant Doppler offset and 4) signal plus noise with 450 Hz constant Doppler
offset.

Figure 4.4 illustrates a scatter plot for each of the four test cases. Again,
we include a contour of constant probability density in the (Z;, Zg) plane, such
that the probability (under the Gaussian model) that a random point is inside
this contour is p = 0.9. In this case, the constant probability contours are ellipses
(due to the fact that the variances are unequal) and not necessarily parallel to the
x— or y—axes (due to the correlation between Z; and Zgp). In [112] the authors
also derived a Gaussian model of Z. However, they assumed that Z; and Zg are
independent with equal variances. Figure 4.4 clearly illustrates that this is not
the case.

The accuracy of the new model is illustrated in Figure 4.5. Similar to Fig-
ure 4.3, we illustrate simulated and modelled plots of the PDFs and CDFs of Z;
and R = /Z} + Z3. In addition, in Figure 4.5 b) and d) we also include the
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200

150

100

Noise Alone ;
100 150 200

Figure 4.4: Scatter Plot for the Standard Form of the DCCD. Four cases are
shown: 1) Noise alone; 2) Signal plus noise, with zero Doppler offset; 3) Signal
plus noise f; = 250 Hz; and 4) Signal plus noise f; = 450 Hz. In each case an
ellipse has been drawn such that the probability that the random point (Z;, Zg)
is inside that ellipse is 0.9. One hundred random points are plotted in each case.

Schmid and Neubauer [112] approximation. The accuracy of our model, and its

superiority to the previous model, is clear from the plots.

4.4 Performance Comparisons

Having obtained expressions for FP; and Py, for all the detector forms above, we
now endeavour to determine which detector is most suited to any given applica-
tion.

Recall that, for a received signal with a given set of parameters 6, the perfor-

mance of a detector is completely defined by three quantities:
1. The probability of correct detection Py.
2. The probability of false alarm Py,.

3. The dwell time 7p.
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of the DCCD. In each case 100,000 trial points were generated and the result
compared with the Gaussian approximation.

In addition, we have already seen (in Section 2.3) that, given perfect estimation

of the signal parameters, the ML detector is optimal, in the sense that it yields

the maximum F; for a given Py, and 7p. However, in practice we cannot achieve

perfect signal parameter estimation, and so must resort to sub-optimal techniques.

The question of interest in this section is: what is the best choice of detector,

for a given set of design constraints, given an imperfect estimate of the signal

parameters?

We consider two criteria for determining the best detector:

1. Minimisation of the dwell time for a given operating point (Pj,, Py).

2. Maximisation of P, for a given dwell time and Pj,.
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The second criterion above is essentially the Neyman-Pearson criterion. The first,
however, is of greater interest in the acquisition problem. Recall from Section 2.3
that Wald and Wolfowitz [145] showed that the sequential detector is optimal
according to this criterion. The sequential detector is very sensitive to variation
in SNR, however, and so is not considered in this thesis.

In the following sections, we apply two common techniques of receiver perfor-

mance analysis:
1. Deflection coefficients (also known as detection indices).

2. Receiver operating characteristic (ROC) curves.

4.4.1 Deflection Coefficients

For a given signal parameter vector, 8, the performance of a receiver is described
by a point in the three dimensional space (7p, Pfq, Ps). When determining re-
ceiver performance it is often useful to have a single metric, d, which encapsulates
as much information about this point as possible. This can be thought of as a
form of compression, or a projection from three dimensional space onto a single
dimension.

A commonly used metric is the deflection coefficient, or detection indezx, de-
fined by [54]:

2 A (E[Dw(0) | Hi] — E|Dk(6) | Ho))*

Var [D,(6) | Hy) ’ (4.150)

where Dy () is the detector decision statistic for satellite k& with signal parameters
0. The utility of this metric arises from the assumption that the statistics of the
receiver are approximately Gaussian under both Hy, and H;. In this case, d
encapsulates all the information regarding receiver performance. In other words,
if:

Dy, (8) ~ N(,0%)

for some p and o, then a receiver with larger d will always outperform a receiver
with smaller d in terms of (P4, Py). Note that this makes no assumption about

TD-
It has been clearly demonstrated in Section 4.3 that the distribution of D (8)

for differentially coherent receivers is not Gaussian.
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The deflection coefficient for the NCCD is well known [142] to be given by:

H

B A
d = = 4.151
NPT 9 VKot 2VEKo? (4.151)

Applying the results of the previous two sections to Equation (4.150) yields new
expressions for the deflection coefficients of the differentially coherent detector/

estimator forms:

(1"Qrp)” + (1'Qop)” + 403 ™ (Q3 + Q)

dpcep = 4.152
peen o1/I8a — 640 (4.152)
H
Ko Qrp
dpep = , 4153
PEP T 2 AINM — J) (4.153)
where:
(K — J)* standard form 5 (K _2J ) +J -1 standard form
a = =

(%)2 pair-wise form (%) pair-wise form.

(4.154)

Recall that o2 is the noise variance in either the in-phase or quadrature component
at the output of the RF front-end, whilst o is the noise variance in either the
in-phase or quadrature component at the output of the coherent accumulator.
Equations (4.152) and (4.153) are new.

As noted above, the Gaussian assumption made in the derivation of the de-
flection coefficient above is not valid for the DCCD. Another useful metric, based
on Equation (4.150) can be obtained in a heuristic fashion. All of the statistics
we deal with consist of unimodal distributions, by which we mean distributions
consisting of a single peak. The deflection coefficient of Equation (4.150) can be
viewed as a (normalised) measure of the distance between the peak of the deci-
sion statistic under Hy and its peak under H;. In Equation (4.150) the metric is
normalised by the variance of the statistic under H,, which is a measure of the
spread of the distribution about the mean. In Gaussian detection the variance

under H; is the same as the variance under Hy. In non-Gaussian systems the
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following alternative deflection coefficient has been suggested in the literature:

(E[Dy(0) | Hr] — E[Dy(0) | Ho))®
L(Var [Dy,(8) | Hy] + Var [Dy(8) | Hy))

d* = (4.155)
Note that this differs from Equation (4.150) only in the denominator term. In
effect, the normalisation factor Var [Dy(0) | Ho] has been replaced by the average
of the variances under Hy and H;.

We were unable to obtain a simple closed-form expression for Var [R?] for the
standard form of the DCCD. For the pair-wise form, however, the following rela-

tively simple expression can be obtained using the CHF approach of Section 4.3.3:

K

Var [R?] = 40® |3K? — 16(3)] + 802 (|K]* + o)) {(K +4)o® + g] (4.156)

4.4.2 Receiver Operating Characteristic Curves

The receiver operating characteristic (ROC) curve is a plot of P; vs Py, for
a given set of receiver and signal parameters [142]. Some useful properties of

receiver operating characteristic (ROC) curves include:

1. The ROC curve of the ML detector is always concave down, i.e. the slope
dP;/dPy, is always positive and the rate of change of slope, i.e. d*P;/ dea2,

is less than or equal to zero.
2. Every ROC curve contains the points (0,0) and (1,1).

3. The curve is always above the line P; = Py, (called the “chance line”). If
the ROC dipped below this line then random guessing would yield better

performance.

4. The ML detector is optimal and, consequently, the ROC of any detector
must be on or below the ROC of the ML detector.

Note that points 3 and 4 above give (loose) bounds on detector performance.

A sample ROC curve is given in Figure 4.6, which depicts the curves for
the ML detector (upper bound), NCCD detector and DCCD in both pair-wise
and standard forms, for a received signal with C'/Ny = 29.8 dB-Hz and system

parameters M =1, J =1 and K = 74. There are no residual frequency or code
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Figure 4.6: ROC Curve Comparison for NCCD and the Two Forms of DCCD.
C/Ny = 298 dB-Hz, M =1, J =1, K = 74. Note that Py, is shown on a
logarithmic scale, whereas P, is shown on a linear scale.

phase offsets and the signal is assumed free of data modulation. Note that the
ideal receiver has a curve that is as close as possible to the upper left corner.

The particular set of curves shown in Figure 4.6 is interesting for a number
of reasons. Firstly, for C'/Ny, M and J given as above, then, according to our
Gaussian model, the choice of K = 74 is the smallest value of K for which the
standard form of the DCCD achieves the performance point (Py, = 1073, Py =
0.9). Secondly, we can clearly see that the curves for the NCCD and the pair-wise
form of the DCCD meet in the region of Py, = 107*. Thirdly, we see that the
performances of all detector types are significantly poorer than the optimal, ML
form?.

Whilst from the figure it would appear that both forms of the DCCD signifi-
cantly outperform the NCCD when Py, < 107, it is important to be aware that
this figure is generated using the Gaussian models of the preceding sections. As
previously discussed, these approximations are least accurate in the tails of the
distribution. We have also already remarked, in Section 4.3.1, that the distribu-
tion of the decision statistic of the DCCD is heavy-tailed, and for this reason

fNote that, while the ML receiver appears to yield a P; of unity this is not, in fact, the case.
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also one should not expect a high degree of accuracy at very low Pj,. Thus, we
cannot be certain, from the models that we have developed, that the performance
gain of the DCCD at low Py, (in particular in the standard form) is as significant
as it would appear.

This is illustrated in the (extreme) example of Figure 4.7. Again, we consider
a system operating in the absence of data modulation and parameter estimation
error. The receiver parameters in this case are C/Ny = 29.8 dB-Hz, M = 5,
J =1and K = 6. From Figure 4.7 a), it would appear that both forms of the

09t
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10 ¢ S
0.8 = 55
0.7 = 10 -
= s T
’i‘) N g LT
LA o = Bt sttt
- 06 S . e
S =10 YT ar T3
05t r:;i fits
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04t I T S (R R R LT EER ST E P!
0.3 =+ ML s [ R R S SN S
—— NCCD 10 kit — Gaussian Model |4
0.24 —O0- DCCD: SF |4 i B foniioid — — Exact: PW
©- DCCD: PW . —— Exact: SF
0.1 L " n 107 n n
-6 -5 -4 -3 -2 -1 0 -6 -5 -4 -3 -2 -1 0
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Py, Pj, (From ROC)

a) b)
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— -5 4 3 _ -
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Figure 4.7: ROC Curve Demonstrating Limitations of the Gaussian Model.
C/Ny = 29.8 dB-Hz, M =5, J = 1 and K = 6. a) Shows the ROC curve
calculated using the Gaussian model. b) Plots the value of Py, determined using
Equations (4.78) and (4.118) (y-axis) vs the value of Py, calculated using the
Gaussian model (x-axis). c¢) Shows the same ROC curve calculated using the
exact equations for Pj,.

DCCD actually outperform the ML detector at Py, < 107°. This is impossible
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by the definition of the ML detector. The reason for this error can be seen in
Figure 4.7 b), where we have used two methods to determine Py,. In the first case
we have used the set of values for the threshold voltage Vry, used in generating
Figure 4.7 a) in the Gaussian model of Equation (4.139) (solid line). In the
second case we have used the same values of Vpy, in the exact expression for the
CDF of the decision statistic of Equation (4.78) (dashed line). Note that when
the Gaussian model indicates that P, = 107°, the exact model indicates that
it is, in fact, closer to 1073, a factor of two orders of magnitude. Finally, in
Figure 4.7 ¢), the same ROC curve is illustrated, with the same values of Vi, but
using the exact expressions for the calculation of Py,'. It is clear from this figure
that the DCCD does not, in fact, violate the optimality of the ML detector. We
have referred to this an extreme case because, in addition to the sources of error
discussed above, K is small and our Gaussian model is based on the application
of the central limit theorem, which is more accurate as K — oo.

Two important points should be noted from the above analysis: 1) one should
be skeptical of results obtained using the Gaussian model, particularly in the tails
of the distribution; 2) the exact expression for the distribution of the decision
statistic under Hy in the pair-wise form (Equation (4.78)) provides us with a
very useful tool for detecting false results of this kind.

In the following we use the exact expressions for Py, when K < 27, otherwise
the Gaussian approximations are used. The effect of Doppler offset on the ROC
curve is illustrated in Figure 4.8, which shows the ROC curves for a receiver with
C/Ny = 43.8 dB-Hz, M =1, J = 1 and K = 2. In Figure 4.8 a) there is no
Doppler offset and in Figure 4.8 b) there is a Doppler offset of 500 Hz. Note
that, for K = 2, the standard and pair-wise forms of the DCCD are identical.
Due to the small value of K, the exact method is used in the calculation of Pj,.
Note that the NCCD significantly outperforms the DCCD forms in the absence
of Doppler shift. At f; = 500 Hz the performance of the DCCD is very similar
to that of the NCCD.

As we have previously seen in Chapter 3, the presence of a Doppler shift leads
to a degradation in system performance. However, from Figure 4.8 we see that the
NCCD seems to suffer greater degradation than the DCCD, under the conditions
described above. Note that, from our consideration of the signal effects alone in

Chapter 3, it would have been expected that the DCCD would experience greater

TThe Gaussian model is used to calculate P;.
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Figure 4.8: Doppler Effect on ROC Curve. C/Ny = 43.8 dB-Hz, M =1, J =1

and K =2. a) fy =0 Hz, b) f; =500 Hz.

losses due to carrier Doppler than the NCCD. In taking noise effects into account,

however, we see that the opposite is true. Nonetheless, the NCCD is a superior

choice of receiver given the signal parameters discussed above.

A comparison of the Gaussian model and the exact approach is given in Fig-
ure 4.9, in which a system with C'/Ny =33.8 dB-Hz, M =1, J =1, K = 18 and
fa = 0 is illustrated. In Figure 4.8 a) both Py, and P, are calculated using the

Gaussian approximation whereas, in Figure 4.8 b), Py, is calculated using the

exact equations. While the inaccuracy of the Gaussian model is clear from the
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Figure 4.9: Gaussian Model vs Exact Calculation for ROC Curves. C/N, =
33.8dB-Hz, M =1, J =1 and K = 18. a) Gaussian model, b) Exact calculation

of Pfa.
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curves, we see that the trend is similar in both figures. In this case, the NCCD
seems to be superior for large values of Pf,, whereas the standard form of DCCD
is superior at very low P,.

In Figure 4.10 the ROC curves (left hand column) and the corresponding
plots showing the accuracy of the Gaussian approximation (right hand column)
are shown for various received power levels. In each case, the receiver parameters
have been chosen to yield the operating point (P, = 1072, P; = 0.9). A number
of observations can be noted from these plots. Firstly, whereas we have previously
seen that the NCCD outperforms the DCCD when the signal level is relatively
high (C/Ny > 35), it is clear from Figure 4.10 that the standard form of the
DCCD is significantly better at lower received power levels (in each case the
NCCD has P; < 0.7). Secondly, from the right hand column plots, we see that
our Gaussian approximation is increasingly accurate as K increases, as expected.
Thirdly, for each 5 dB decrease in signal power, an approximately eight-fold
increase in dwell time is required to achieve the operating point (Py, = 1073, P; =
0.9). Finally, the pair-wise form of the DCCD is always a poorer choice than
either the NCCD or the standard form of the DCCD for all the cases considered
in Figure 4.10. Therefore, the pair-wise form will not be considered further here.

It is important to note that all these ROC curves have been generated using
the Gaussian approximation and code Doppler, data modulation and Doppler

rate effects have been ignored.
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Figure 4.10: Effect of Received Power Level on ROC Curves. M =1, J = 1. Left
hand plots: ROC curves. Right hand plots: Gaussian model vs exact calculation
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4.5 Parallel Forms

Thus far in this chapter, we have considered only the analysis of the single cell
detector. We now turn our attention to the analysis of parallel forms of the
detector/estimator.

Recall that the parallel form of the detector/estimator calculates the decision
statistic Dk(é)T for multiple parameter estimates simultaneously. We denote by
Ct the number of such statistics calculated and denote by Dy ; the ith output,
where the dependence on the parameter estimate @ is implicit. We assume that
the set {Dy; : i=0,1,...Cp — 1} covers an area of Ct cells of the uncertainty
region. We call this coverage a tile and denote by ©; the area of the uncertainty
space covered by the [*" tile. We assume that the total uncertainty space © is
divided into Nt disjoint tiles, containing Ct cells each (see Figure 2.18). The
advantage of this model is that we can assume that the Ct decision statistics
within any given tile are statistically independent. Thus, our analysis of the SCD
can be applied to each component of the parallel form.

Denoting by 6; the true vector of signal parameters, then the hypothesis that
0, ¢ O, is denoted Hy, and the alternate hypothesis, 8; € O, is denoted H;. A
tile containing 6, is referred to as a H; tile, in general we assume that there is
only on H; tile in the uncertainty region, though in Section 5.2 we shall consider
the effect of two H; tiles on the acquisition process. All other tiles are referred
to as Hy tiles.

Denoting by fp, .(x) the PDF of Dy; and by Fp, (z) its CDF, then the
probability that all the decision statistics within a tile fall below the decision
threshold is given by (see Section 2.4.4):

Cr—1
Pr {max Dy < VTh} =TI Fou.(Ven) - (4.157)
! i=0
Thus, under Hy, we have:
Cr—1
Py =[] Fo..(Vin) (4.158)
i=0
Py =1- Py, (4.159)

tRemember that the subscript k indicates that the detector is testing for the presence of a
signal from satellite k.
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where P, and Py,, denote the probability of rejection and false alarm under Hy,
respectively. Under H; it is assumed that at least one of the D;; contains both
signal and noise. Let Z denote the set of indices such that Vi € Z, Dy ; contains
signal and noise and Vi € Z, Dj,; contains noise alone. From Equation (2.81) we

then have:

Cr—1

P, =[] Fo..(Vin) (4.160)
1=0
) Cr—1
Pa=Y | fou.(@) [] Fou.(@)da (4.161)
nez VT i=0
i#n
Pfalz]_—Prl—Pd, (4162)

where Py denotes the probability of detection and P, and Py, denote the prob-
abilities of rejection and false alarm under H;, respectively. Note that in the
parallel form there is a possibility of a false alarm occurring within a H; tile,
which was impossible in the SCD. In the following we assume that there is only
one H; cell within a H; tile, or Z = {n}, where n is the index of the H; cell
within the H; tile. Thus, we can re-write Equation (4.161) as:

Cr—1

Pi= | fo..(@) [] Fo..(z)dz. (4.163)
Vrn i=0
i#En

Note that Equation (4.163) resembles the expression for the complement of the
CDF of an rv representing the maximum (or peak) of Cr x? rvs, given that the

n'" x% rv is the largest. This rv is denoted P, and its distribution is given by:

o) = Joa ) TT Fo, (o), (4164

=0
i#En
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Note that fp, ,(x) is not a true PDF', since:

/OO fp..()dz # 1. (4.165)

However, we can treat it as the parallel analogue of fp,  (v), the PDFof the
decision statistic under H; for the SCD.

A number of important observations can be made using this model. Firstly:

Cr—1

o @) 11 Fo(@de < | fo,, (@)dz, (4.166)
Vrn ;‘;0 Vrn

i.e. the probability of correct detection in a H; tile in the parallel detector is less
than the probability of correct detection in a H; cell in the SCD, for the same
Vrn. Similarly, the probability of false alarm in a Hj tile in the parallel form is
greater than or equal to the Py, in a Hy cell in the SCD, again for the same Vry,.
Thirdly, at Vry, = 0, Pre, = 1 but Py < 1.

These three observations imply that the ROC curve of a parallel detector will
always be inferior to that of the equivalent single cell form. The benefit of the
parallel form, of course, is that the SCD takes Ct times as long to cover the same
area of the uncertainty space. To achieve the same performance level in terms
of (Pyq,, Py) the parallel form requires a longer dwell time. Provided this dwell
time increase factor is less than C't then the parallel detector can achieve better
performance than the single cell detector.

This is demonstrated in Figure 4.11, which illustrates the same system and
signal parameters as those of Figure 4.6, and also includes the effect of parallelism
with Cp = 2048. In each case, we see that the parallel form leads to a significant
shift to the right in the distribution under Hy. This, in turn, leads to an erosion
of the main lobe of the distribution under H;. Thus, the effect of parallelism for
a given Vry, is two-fold: 1) Py, is increased; 2) Py is decreased.

Recall that, for the single cell detector, as the threshold tends to zero both Py,
and P; tend to one. In the parallel form, however, there is a non-zero probability

of false alarm in the H; tile when the threshold is zero and, hence, P; < 1. Thus

fIn fact fpkyn(.’ﬂ) can be viewed as the conditional PDF of Dy, given that Dy, is the
largest decision statistic in the tile, multiplied by the probability that Dy, is, in fact, the
largest statistic in the tile. Thus Py, denotes a normalisation of the value of the peak decision
statistic, given that Dy, ,, is the peak.

195



CHAPTER 4. THE DETECTOR/ESTIMATOR II: STATISTICAL ANALYSIS

0.12 ; . . . 0.12 T . .
K — HO0: SCD | — HO0: SCD
, - - H1: SCD 1| - - H1:SCD
0.1 ! — - HO: Parallel |§ 0.1 I -y| -— HO: Parallel [
i —— H1I1: Parallel || = HI: Parallel
! !
— 0.08f I — 0.08 Lo
) | < | \
S ! 9/ |
< “ \
*‘i 0.06 L *E 0.06 i |
! | \
! i .
0.04 o 0.04
— =
! - N \
s I \
0.02 o) 0.02 b € | Sy
I 4 ¥ |
-~ \ ~
0 ST - HHHHHHHHHHHHHHHHHHH TR T . L HHHHH
0 20 40 60 80 100 120 140 160 180 10 20 30 40 50 60 70 80
a) DCCD Standard Form b) DCCD Pair Wise Form
0.07 .
— HO0: SCD
— - H1: SCD
006 h — - HO: Parallel ||
" —— H1I: Parallel
0.05 | 1
— |
N |
Q l
— 004 e
8 oy
0.03 (B
! \
0.02 I \
[P
e
0.01 7o \
/ i \
N AP o Ct, S~ HHE
o Mt i o p- i i
k
c) NCCD.

Figure 4.11: Effect of Parallelism on the Distribution of the Decision Statistic.
C/Ny=29.8dB-Hz, M =1, J =1, K =74 and Cr = 2048.

there is a maximum possible probability of detection, denoted Py, that can be

achieved by the parallel detector. Similarly, there is a corresponding maximum

value of Py, , denoted Pfalmax, which occurs when Vi, = 0 and is related to Py,ay

by the simple relationship:

Pfal max =

1— Pdmax‘

(4.167)

Following Milstein et al. [85], a union bound for P, _ can be obtained as

follows:

Cr
Pfalmax < ZPI{Dk(OJ) > Dk(on) | 0, = en}

g
J#n

(4.168)

Letting P;,, denote the probability that the j® component of the decision statistic
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vector exceeds the n'®, Milstein et al. [85] derived the following expression for the
ML detector:

P.

]7n

ML % [1 ~ <\/5’ \/5) + @ (\/5, \/Eﬂ : (4.169)

where a and b are the SNR in the Hy and H; cells, respectively. This is the
probability that one x? distributed rv with two degrees of freedom exceeds an-
other. For the NCCD the equivalent expression involves the probability that one
x? distributed rv with 2K degrees of freedom exceeds another. This quantity
has received much attention in the past in the context of the determination of
error probabilities in binary multichannel communications (see [101, 120, 122]
and [102, Appendix B], for example). In Appendix B.2.8 we derive the following
simple analytic expression for the probability that the decision statistic in a H
cell exceeds that in the H; cell for the NCCD:

2K—-1

1 2K -1
Pjn Neep - 92RT kzzg ( 2 )QK—k <\/E, \/5> : (4.170)

Note that this expression involves the Marcum @Q-function of negative order, which
has been defined in Appendix B.2.8. Equation (4.170) can easily be re-arranged

to include only Marcum @-functions with positive order, to yield:

L3 (50 o (v ) + - (v va)]

P, L
Mnoep 2261 £\ K — &

(4.171)

Note that Equation (4.171) reduces to Equation (4.169) when K = 1.
For large values of K, Equations (4.170) and (4.171) become difficult to com-
pute, due to the large values of the binomial coefficients and the Marcum Q-

functions of large order. In such cases, we use a saddle point integration technique
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to evaluate the complex contour integral (see [102, 135]):

dz, (4.172)

b,

11 f{ (1+2)2K_1f(\/5, Vb; Z>

"Inoep | 22K-1 2y (1 —2z)2K

where 'y denotes a closed contour in the complex z-plane enclosing the origin in

an anti-clockwise direction, and:

Fa,b;2) 2 exp (—% [aQ (1 - 1) + 0% (1 — z)D . (4.173)

z

Note that this is a loose bound when K is large.

4.5.1 Analysis Issues

In Section 4.3 new analytical forms for the distribution of the decision statistic
of differentially coherent forms of detector/estimator were introduced. For long
observation intervals it was also seen that these new expressions are difficult to
evaluate numerically, so a Gaussian approximation was made. This approxima-
tion was shown to be quite accurate for moderate to large observation intervals.
However, as with all Gaussian approximations, this approximation is most accu-
rate near the mean of the distribution and less accurate in the tails.

This poses a significant problem when analysing parallel forms. The decision
statistic of the parallel form detector/estimator is given by the largest of C'r single
cell forms, where C'r is typically of the order of 10®. Additionally, the majority of
those C't cells are typically Hy cells, i.e. they contain noise alone. The statistics
of the parallel form detector/estimator are, therefore, dominated by the tail of
the distribution of the single cell form under H,, which is precisely where the
Gaussian model is least accurate.

This difficulty is illustrated in 4.12, where the PDF and CDF of the decision
statistic of the parallel form of DCCD under Hj are illustrated. In each case the
Gaussian approximation, a simulated result and, where possible, the exact form
are represented. Note that, for K = 20 the Gaussian approximation, which is
quite accurate for the single cell detector, is grossly inaccurate for the parallel
form. Similarly, for K = 50 the Gaussian approximation is still not sufficiently
accurate for use in system analysis or design. However, for K = 500 we see a very

close alignment between the Gaussian approximation and the simulated results.
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Ideally, to overcome this problem, a numerically stable and efficient method
for computing Equation (4.117) would be devised. This is beyond the scope of
this thesis, but would certainly be of interest. Alternatively, the near arbitrary

M can be leveraged to evaluate this ex-

precision capabilities of Mathematica®
pression. As previously mentioned, we have found that this requires increasing
the internal variable $MaxExtraPrecision, and the resulting function evaluation,
while accurate, takes a long time to compute (on the order of hours for K of the
order of 10?). Comparisons of the Gaussian approximation and the exact form as
calculated in Mathematica™ are illustrated in Figure 4.13 for the cases K = 200

and K = 350.
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Figure 4.13: Comparison of Gaussian Approximation and Exact Results from
Mathematica™ of the PDF of the Maximum of D), under H,.

A third manner in which this computational difficulty can be overcome is
simply to run Monte Carlo simulations to determine the system performance.
Whilst this is not an attractive alternative, it may, in some cases, be less time

consuming than using the exact form in Mathematica™.

4.6 Discussion

In Section 4.1 we demonstrated that a commonly used model for the PDF of the
multi-dimensional complex Gaussian distribution is, in fact, not exact, but that
it may be accurate at low SNR.

In Section 4.2, we briefly reviewed the well-known statistics of the NCCD,
highlighting a useful technique for the calculation of the probability of detection.
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We also summarised some useful approximations and bounds.

In Section 4.3, we derived some new results on the statistics of differentially
coherent techniques. We adopted a characteristic function approach based on that
of Jeong et al. [65] to derive a new, closed form, analytical expression for the dis-
tribution of the magnitude decision statistic of the pair-wise form of the DCCD.
It was also demonstrated that this expression is identical to the K-distribution,
which arises frequently in the (apparently unrelated) context of radar sea-echo.
This result was subsequently extended to model the standard form, but the result-
ing expression is not suitable for numerical evaluation. A new, bivariate Gaussian
approximation, valid for all forms of differentially coherent detector/estimator,
was also derived, and was shown to be more accurate than existing models of the
square magnitude statistic.

In Section 4.4, a brief performance comparison of the various forms of de-
tector/estimator was conducted. This comparison centred around two perfor-
mance metrics: 1) the deflection coefficient, 2) the receiver operating characteris-
tic (ROC). New expressions for the deflection coefficients of each of the detector/
estimator forms were derived, and a new form of deflection coefficient introduced.
The ROC curves, on the other hand, demonstrate that the single deflection coef-
ficient provides insufficient information for a fair comparison of different detector
types. From our Gaussian models it would appear that the NCCD outperforms
the other detector types both in high SNR environments and when a large value
of P, (e.g. Py, > 0.1) can be tolerated. As SNR decreases, however, the standard
form of the DCCD becomes a better choice.

The pair-wise form of differentially coherent combining detector would ap-
pear to have limited utility in practical situations. However, it is a very useful
theoretical tool, as it is much easier to analyse than the standard form. In fact
our analysis of the standard form arises directly from that of the pair-wise form,
without which many of the results derived in this chapter might not have been

so readily obtained.
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Chapter 5
The Acquisition Process

Thus far, we have investigated the performance of the detector/estimator within
a single search tile. In this chapter we begin our investigation of the acquisition
process. Recall that this is the process which controls the detector/estimator,
determining the search order for all tiles in the uncertainty region. Thus, whereas
the detector/estimator determines the probabilities of correct detection, false
alarm, etc. and dwell time within a tile, the acquisition process determines the
search strategy, which has a significant effect on the overall acquisition time,
Taco-
In Section 2.5 we introduced the three modes of the acquisition process:

1. The search mode.
2. The verification mode.
3. The lock mode.

It has been common practice in the literature to consider a system wherein all
three modes are specified and to provide a complete analysis in terms of the mean
acquisition time T 40q. Our analysis differs from the traditional approach only
in that we consider each of the acquisition modes independently. Our logic in

choosing such an approach is two-fold:

1. In essence, each mode can be viewed as an independent random process,

thus each mode may be optimised independently.

2. In situations where weak signals are prevalent it is common to employ a

positioning technique known as “snap-shot” positioning. In this case, a
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position estimate is derived directly from the satellite signal parameter es-
timates obtained from the acquisition process, no tracking mode is employed

and hence, no lock mode is required.

Our analysis in this chapter focuses on the search mode, as this is the most
time-consuming part of the acquisition process. The results of this chapter were
published in part in [88].

5.1 The One H; Tile Approximation

As discussed in Section 2.5, we model the search mode as a type of process known

as a Markov chain.

5.1.1 The Markov Chain Model

In the search mode we assume the detector/estimator parameters are fixed. The
state of the process is given by the search tile under investigation; the tiles being
numbered in some appropriate manner. Two additional states are included to
denote the possible end states of the search process; namely the detection state
(D) and the false alarm state (FA). Thus, given Ny tiles in the uncertainty region,
there are Nt + 2 states in the Markov chain model of the search mode.

Following the convention of the circular state diagram method of Polydoros
and Weber [99], the states are numbered according to how far away they are from
the true H; state. The H; state itself is labelled state Nt — 1.

Since here we consider the search mode only, the false alarm state will be
treated as absorbing. Consequently, the statistics of the search mode will be the
statistics of the first entry into the verification and lock modes, and will sometimes
be called the “first hit statistics” of the receiver.

The circular state diagram is given in Figure 5.1 and is valid for any tile
structure that divides the uncertainty space into Nt disjoint tiles. Under this
model we make the assumption that only one tile in the uncertainty region is the
correct, i.e. Hy, tile. Thus correct detection can only occur in one tile. We refer to
this model as the “one H; tile approximation”. In Section 5.2 we will investigate
an improved model which allows for two H; tiles in the uncertainty region. The

one H; tile approximation results in simpler, but less accurate, expressions for
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the receiver performance parameters. Each approximation, therefore, has its

advantages.

Figure 5.1: Circular State Diagram for the Search Mode Under the One H; Tile

Approximation

Each path through the state space has a corresponding path transfer func-
tion, denoted by H. This transfer function incorporates information about the
probability that the path is followed and the time taken to traverse the path.
Each of the Hy states has two paths associated with it: 1) H,: in which the tile
is rejected and the process moves on to the next state; 2) Hy, : in which the tile
is incorrectly identified as a H; tile and the process moves into the false alarm
state. The H; state has three paths associated with it since, in addition to the
rejection and false alarm paths, there is also a correct detection path, H,.

The detection and false alarm probabilities (Pp and Pga, respectively), as
well as the mean time to first hit T pp, for this system have been derived by the
author using flow graph techniques [88]. In the following the same quantities are
derived using matrix methods, which are then used to derive an expression for
the variance of the time to first hit, Var [Trg]|'.

We follow the notation of Iosifescu [61] in our treatment of the state transition

matrices of Markov chains. For any absorbing Markov chain with & absorbing

fThe matrix approach facilitates the calculation of the second order statistics. This is also
possible using the flow-graph approach, but requires considerably more work.

205



CHAPTER 5. THE ACQUISITION PROCESS

states and Nt transient states, the state transition probabilities p; ; can be ar-

ranged in the canonical matrix form:

I 0
P = (5.1)

R T
where P is the (Nt + k) x (Nt + k) matrix of state transition probabilities, I is
the k x k identity matrix, R is the Nt x k matrix of transition probabilities from
transient to absorbing states, called the “recurrent matrix”, and T is the Np x Nt
matrix of transition probabilities within the transient states, called the “transient
matrix”. Here, the state vector has been arranged such that the first £ elements
represent the absorbing (or recurrent) states of the process, the remaining Nt
elements represent the transient states. The element p; ; represents the transition

probability from state i to state j.

Thus, given the circular state diagram of Figure 5.1, the state transition ma-

trix is given by:

1 00 0 0
0 10 0 0
0 Ppy| 0 Py 0 0
P=| 0 Py |0 0 P, 0 (5:2)
0 Pry| 0 0 ... 0 B
Py Pr Py O 0 ... 0

Since the transient matrix T will be of great importance in the following

analysis, we present it explicitly here:

0 P, 0 0
0 0 P, 0
T = (5.3)
0 0 0 P,
P, 0 0 0
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5.1.2 The Fundamental Matrix

Let v denote the (random) number of state transitions occurring from commence-
ment to absorption in one instantiation of the Markov chain. Assuming all state
transitions take an equal amount of time, given by 7p, then the quantities of
interest to us are the first and second order moments of v. The analysis of these
statistics is facilitated through the use of the fundamental matrix, IN, given by

[61]:
N=I-7)"'=) T (5.4)
i=0
Let m,,; denote the n'™ order moment of v given the process starts in the "

transient state, i.e. m,; = E,[v" ||, where E,[-] denotes mathematical expec-

tation over the random variable v. It can then be shown [61] that the vector

T . .
my = [M19,M11,..., M1 Np—1] 1S given by:
m; = Ne (5.5)
where e is the length Nt vector of 1’s, e = [1,1,..., 1]T. The mean number of

dwells from start to finish, independent of the starting state, is then given by

taking the expectation over the distribution of the starting state:

my 2 Ejmy,|i] (5.6)
Nr—1

= Z M 5 (57)
=0

= 7w'Ne (5.8)

where 7; is the a priori probability that search starts in state ¢ and

T
™ = [’/Tg,’/Tl, e 77TNT71]
Similarly, given mo = [mag, may, . .. ,mngT_l]T, it can be shown that [61]:
my = (2N —I) Ne. (5.9)

Again, taking expectation over the distribution of the starting state, we have:

>
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= 7wim, (5.11)

where my is the mean square number of dwells from start to finish.

Finally, letting a; ; denote the probability that the Markov chain will terminate
in the ;' recurrent state, given that it started in the i*® transient state, then the
Np x k matrix A =[a;;] : 0<i< Np—1,0<j<k—1is given by:

A=NR. (5.12)

The determination of the fundamental matrix N is, therefore, very important.
The sparsity of the transient matrix T" means that IN can be quite easily computed
using the infinite summation formula of Equation (5.4).

Denoting the (i,j) element of T™ by (T™), ;, then we have that (T"),; is
non-zero only if j = (i + n) mod Nr. In fact, for n < Nt we have:

P j=({+n)mod Ny i<j

T0

(T"),; =4 P,P*' j=(i+n)mod Ny i>j (5.13)

iv] 1" ro

0 otherwise

or, explicitly:

O(NTfn)Xn PTT(L)INT—n

™ - (5.14)
Prlp%_l-[n OnX(NT—n)
0 0 ... 0 [P0 ... 0
0 0 ... 0 |0 P ... 0
0 o ... 0o |o 0o ..p
_ (5.15)
PPt 0 ... 0 0 0 ... 0
0 PP .0 |0 0 .. 0
0 0 PPl 0 0 0
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where 0,4, is the n X m matrix of zeros, and I,, is the n x n identity matrix.
Thus, when n = Ny, we have TNt = P. PNt The term P,, PNT~! is the

1+ rg 17 7o

probability of completing one full loop through the uncertainty region without
making a D, decision, and we term it the loop probability Pp. In general, for any
integer n, we have n = [Nt + m where [ € Z" and 0 < m < Np. Therefore, T"

can be decomposed as follows:
T" = T'Nrtm — plpm (5.16)
Thus, we can write:
N = > 1"
n=0

o NT—l

_ Z Z TZNT+m

=0 m=0

- 15 > (5.17)

where the last step has been achieved using Equation (A.3) from Appendix Af.
Now from Equation (5.13) we see that the matrices given by T : 0 < m < Nt

have no common non-zero elements. Thus, the fundamental matrix is given by:

1 P i<y
1 — PL PHPT{(\)]T—l—(i—j) Z > j

(N)i,j - (5.18)

fNote that this requires Py, < 1, which will always be the case in practical situations.

209



CHAPTER 5. THE ACQUISITION PROCESS

which implies:

1 P, P2 T
P, phNt—2 1 P, phNr=2
1 17 710 0 0
— Np— Np— Np—
N=1—p | PP PPy 1 . PN [ (5.19)
P, PPy, ... P,PNt2

A graphical representation of IN is given in Figure 5.2. The matrix is shown
divided into two triangular submatrices: the upper triangular matrix including
the main diagonal, and a lower triangular matrix. All the elements within a

submatrix share similar properties.

pi—i

To

1-Fp

J2 PNT_l_(i_j>
r1dro

Y

Figure 5.2: Graphical Representation of IN under the One H; Approximation

5.1.3 Probabilities of Detection and False Alarm

Given the definitions above, the calculation of the probabilities of detection (Pp)

and false alarm (Ppa) proceeds as follows. Using Equation (5.19) in Equa-
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tion (5.12) we get:

1 P, ... PNl 0 Pla,

1 p. pNt=2 1 pNr-2 0 P
A— 147 o 0 5.20
1- P, : o (5.20)

P, PP, ... 1 Py P,

Now, the probability of detection given starting state ¢, denoted Pp;, is given by
the first column of the i row of A, a;¢ (since recurrent state 0 is the detection

state). Denoting by A_ ( the first column of A, then we have:

1 P, o PT{(\)]T_I 0
A _ 1 P, P,f(\)[TJ 1 . P,{XTfZ 0
-0 1— PL .
P, P. P, 1 P,
PNT—I—iP
“Pp; = ri——PLd (5.21)

Hence, the overall probability of detection is given by:

Pp = EiPp,|i
Nt—1

= Z 7TiPD,z‘ .

=0

Assuming a uniform distribution, m; = 1/Nt and we have:

Np—1

1 Fy Nr—1—i

Pp = — pNr—1-i
b NTl—PLZ o

=0

1 P 1-Pfr
 Npl—P,1-P,

(5.22)

where we have used Equation (A.4).
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Finally, given that there are only two possible end states, we must have:

Ppa=1-Pp. (5.23)

5.1.4 First Order Statistics

To determine the first order statistics of the time to first hit we use Equation (5.19)
in Equation (5.5) to yield:

Np—1

1
= P, P
1—&<1m 1—m+1—P

0

1 Np—1—1
(1—Po)(1— PﬂL*%”$l<%—Rm
To

1 Pm_Pro Np—1—i
_ PN 5.24
=P, TU=P)(i=PF,) " (5.24)

Again, we assume a uniform a prior: distribution on the starting cell, i.e. m; =
1/Nr. Using Equation (5.8) yields:

1 p,—-P, 1

+ - PTNT 1—2
1- P, (1_PL)(1_P7"0)NT; '
1 1 Prl_PT’Ol_PNT

= + —
Pto, Nr 1-Pp Pf2a0

my =

(5.25)

Equation (5.25) above gives us an expression for the mean number of dwells
occurring between the start of the search process and the first entry into the
verification mode. Given that each dwell takes a fixed amount of time, 7p, the

mean time to first hit is simply calculated from:

Try =mTp. (5.26)
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5.1.5 Second Order Statistics

Rewriting Equation (5.9) gives:

my; = 2N’e— Ne (5.27)
= 2Me—my (5.28)

where M 2 N2. Once again, the structure of the fundamental matrix allows
us to calculate M with relative ease. The construction of M is demonstrated
graphically in Figure 5.3 where the matrix IN is shown, each element of M is
formed as the dot product of a row times a column of N. The diagram shows
two cases: a) i < j and b) ¢ > j. The structure of N, as illustrated in Figure 5.2,

is clearly visible.

a) b)

Figure 5.3: Construction of M, the dashed lines indicate the row-column product
being taken and the filled square indicates the element of M being calculated.
Two cases are shown: a) i < j, b) i > j.

In the following we use the variable k as an iterator along rows and down
columns of IN. For example, for the calculation of M;; when ¢ < j, we use
Figure 5.3 a) :

Np—1—(i— k k—i pj—k
Mi; = —I—PL (Z P, PNt=1=(=h) pi~ +me PI=F4
Np—1
Z Pk zpleT 1—(k— ]))
T 70
k=j+1

Ao gy PP T+ Ui+ DR
— 4L

(Np — 1 — j) Py, PNT=1=(=0)]

1" 7o
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pt o
Mi; = m [(j—i+1)(A—P)+NePr] <3 (5.29)

Similarly, using Figure 5.3 b) for ¢ > j, we obtain:

P PNTflf(i*j)
_ 4trmtro

My = g Ve (== D= R > (5.30)

The structure of M is, therefore, similar to that of IV, consisting of two triangular

submatrices with similar properties. This structure is highlighted in Figure 5.4.

Pl [Ny Py
+( —i+1)(1 - Pr)]

PT1 Pr](\fT_l_(i_j) %

[Ne — (i —j -1 - Pp)]

Figure 5.4: Structure of the matrix M under the One H; Approximation

Inserting Equation (5.11) into Equation (5.28) gives:
my =27 Me —mj.
Once again, assuming a uniform distribution, we have w = NLTe and simplifying
yields:

NT Prl_Pfro 1_P7»](\)[T (Pm_Pro)QPﬂ(\)[Til

T
Me = .
CMeT T R T IR, (-By T - P21 Py

(5.31)

Inserting Equation (5.31) and Equation (5.25) into Equation (5.11) and simpli-
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fying gives:

14+ Py | 2(Py — Po)*Pr 3+ Py) (B — Pr)(1 = BYY)
Mo = .
Pz, (1— P)2P}, Ny(1— PP},

(5.32)

The quantity of interest here is the variance of the time to first hit, Var [Try],

which is obtained from:

[

Var[Teu] 2 E [(TFH — TFH)Q}
— EB[T2y] -Trn

— (m2 — m%) TD2. (5.33)

5.1.6 Numerical Results

To verify these expressions for the performance parameters of the search mode,
we compare them with results obtained by Monte Carlo simulation [109]. For
the purposes of simulation we use simplified models of both the signal and the

receiver. The receiver under test has the following properties:
e Correlation is implemented as a 2048-point FFT.
e Circular correlation is implemented.

e A noise PSD of —203.8 dBW /Hz is assumed (note that this is a pessimistic
assumption, see [140, Equation (12)]).

e Serial search is performed over the frequency uncertainty region.
e A straight serial search strategy is implemented.

e Floating point operations are used throughout (quantisation effects are ig-

nored).
e Local oscillator effects are ignored.

e The detector/estimator uses noncoherent combining: correlation is per-
formed over M ms coherently, with K of these M ms coherent blocks sub-

sequently being non-coherently combined. The dwell time is M KTy s.
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We choose to implement noncoherent combining, rather than differentially
coherent techniques, due to the superiority of our models of signal effects

on the noncoherent combining detector.
The simplified signal model has the following properties:
e Only one satellite signal is present in the channel.

e The SVN, initial code phase, initial carrier phase and Doppler offset are all

uniformly distributed over the uncertainty regions.

e The Doppler offset is constant (higher order Doppler effects are ignored), a

n-estimating receiver is assumed.
e The data signal is random.
e The signal power is fixed (fading effects are ignored).

Now, the expressions for Pp, Try and Var [Try] obtained above (Equations
(5.22), (5.26) and (5.33) respectively) are all functions of the received signal, and
take no account of the signal effects discussed in Chapter 3. The determination
of the search mode performance must be achieved by averaging over these signal

effects. Taking the probability of detection as an example, we have:

Pp = Eascs0,[Pp)

where: d is the data sequence modulating the received signal, §C is the residual
code phase offset when correct detection occurs and dw, is the residual Doppler
offset when correct detection occurs. Thus, the calculation of Pp requires a triple
integral over the expression of Equation (5.22). Similarly the determination of
Try and Var [Trg] also require the evaluation of triple integrals.

Recall that the signal effects can be modelled as an attenuation of the signal

power seen by the receiver:
Pt = ap(0wg)as(0¢, dwq)am, (d, dwq) P

where: ap(dwy) is the power attenuation due to the Doppler offset, a4(0¢) is
the power attenuation due to the code phase offset (which is a function of the

sampling frequency) and «,,(d) is the power attenuation due to the modulation of
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the received signal. To simplify the calculation of the search mode performance
parameters we model both the sampling and modulation attenuation by their

average values and, hence, we have:
Peff = aD(éwd)asamP

Thus, assuming a uniform a prior: distribution on dw,, we calculate the perfor-

mance parameters as follows:

Aw
1 =2
Pp = N PD<Peﬁ>d(5wd) (5.34)
Aw
_ MKTex %
T = T [ i o
METer)? [ 2
Var [Try] = % / N mQ(Peff)—ml(Peﬁ) d(5wqy)  (5.36)

where: Pp(P) is the probability of detection as a function of the received signal
power (Equation (5.22)), m;(P) is the mean number of dwells as a function of the
received signal power (Equation (5.25)), and my(P) is the mean square number
of dwells as a function of the received signal power (Equation (5.32)).

The results for two sample signal scenarios are shown in Figure 5.5; scenario
a) C'/Ny = 40.8 dB-Hz, the coherent integration time M = 1 ms and there are
Nt = 5 Doppler bins in the uncertainty region; scenario b) C'/N, = 33.8 dB-Hz,
M = 3 ms and, again, there are Ny = 5 Doppler bins. For each case, the receiver
was configured for a constant false alarm rate Pr,, = 0.01 and the system was
simulated for various values of K (the number of coherent samples non-coherently
combined). It is interesting to note form the graphs that an “optimum” choice of
K exists in terms of minimum 7 py. Figure 5.5 clearly indicates good agreement
between theory and simulation, particularly for Pp. For Try and Var [Trg] the
theory and simulation results have similar shapes, but the theoretical results are
slightly greater than those obtained by simulation. The discrepancy tends to
increase as K decreases.

This latter effect is to be expected due to the simplifying approximations made
in our calculations. In particular, as K increases our dwell time increases and
there are, therefore, a greater number of data-bit transitions within the dwell.

We should, therefore, expect that as K increases the modulation attenuation will
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Tru (s)

Figure 5.5: Pp, Mean and Standard Deviation of Try vs K, for Py, = 0.01: a)
C' /Ny = 40.8 dB-Hz, M = 1 ms, Ny = 5; b) C'/Ny = 33.8 dB-Hz, M = 3 ms,
Nt = 5. Note that calculation time is not considered in the calculation of Trg.
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approach its average value. Conversely, for small values of K we would expect
this approximation to degrade, which is indeed the case.
The remaining discrepancy between theory and simulation will be accounted

for by taking into consideration the effect of multiple H; tiles.

5.2 The Effect of Two H; Tiles

From the numerical results of the previous section we see that there is a slight
discrepancy between our model and the simulation results, this is particularly
noticeable for the statistics of Try as the power level decreases. We show now
that this can, at least partly’, be accounted for by the presence of signal power
in tiles adjacent to the H tile.

The one H; tile approximation developed in the previous section models the
signal as an impulse function in the search space. In reality, however, the signal
will have a finite bandwidth in the frequency domain, and a finite main-lobe
width in the code-phase domain. Thus, there may be significant signal power in
two or more adjacent tiles in the search space. Correct detection may, therefore,
occur in more than one tile.

In the remainder of this thesis we focus primarily on the FFT type detector/
estimator in which each search tile covers one full Doppler bin in the search
space. The effect of multiple H; cells within the search tile must be accounted
for in the detector/estimator model. We now investigate the effect of multiple
H, tiles; that is, we investigate the effects of the frequency spread of the received
signal. This effect is modelled by an adjustment to the Markov chain model of
the search mode, leading to new expressions for the probabilities of detection and

false alarm, and the mean and variance of the time to first hit.

5.2.1 The Markov Chain Model

Under the two H; tile approximation the Markov chain model of the search state
is modified to incorporate a second path to the correct detection state. The two
H, tiles are denoted Hy; and Hyo, where the majority of the signal power resides in
the Hi; tile (except when the true signal parameters lie on the boundary between

two tiles, in which case the Hy; and Hiy tiles contain an equal portion of the

TAt least part of this discrepancy arises due to our approximation in averaging over signal
effects.
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signal power). Assuming a straight serial search strategy there are two possible

state diagrams, as illustrated in Figure 5.6. In case a) the Hj tile is encountered

first during the search process, in case b) the Hi; tile is encountered first.

Figure 5.6: Circular State Diagram for the Search Mode Under the Two H; Tile
Approximation: a) the Hj tile is encountered before the Hy; tile; b) the Hy; tile

is encountered first.

As can be seen from the figure, paths associated with the Hy; tile are denoted
by the 11 subscript, while those associated with the Hyq tile are denoted by the
10 subscript. Note that there are now two paths to correct detection of the signal.

We define the following probabilities to assist in our analysis:

Fdl = O'S(Pdu + Pdlo)

(5.37)

P, = 05(P,, +P.,) (5.38)
Pto, = 05(Pfa,, + Ppa,,) (5.39)
P, = P, P,,PY? (5.40)
(5.41)

riit riot rg

P, = P, P,

We follow the same procedure as for the one H; tile case in the last section,
beginning with the fundamental matrix IN, and continuing through to the second

order statistics of the time to first hit. Each of the two cases in Figure 5.6 must
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be accounted for. The following expressions for Pp, m; and msy are derived in
Appendix B.3.1:

P — 1 (ﬁ L P )1—P1f;7T—1+ﬁ B e (542)
D _NT<1 N PL) dy rdy 1 . PTO d1 rdy 0 .
Np—1 1 (P — Py)(1— P11
my = + + .
NiPra, Ne(L—Pp)  Ne(l- PP,
(Priy + Prig) (1 = B (5.43)
NT(1 — PL)PfaO :
(NT_ 1)(1+Pr0) + 2P, 4 1 2Pm(1—P7{XT_1)2
Mo =
i NTPJ%“O (1_PL)2 NT(l_PL) NT(I_PL>2P%GO
Q(NT — 1)(Pm — PT’O)2PT](\)[T72 (3 + Pro)<Pm - P?”o)(l B PT](\)[Til)
Np(1 = PP, Nr(1—Pp)P},
P’"H +P7"10 {2(Pm_PT0>PTZL\JIT_2 + (S_Pm) . PTJL\J[T_I}.
(1_PL)Pfao 1-Pp NTPfaO N

(5.44)

5.2.2 Numerical Results

We consider again the two scenarios presented in Section 5.1.6. The same simula-
tion results are presented in Figure 5.7, together with the results of the two H; tile
approximation. Clearly, the two H; tile approximation provides more accurate
measures of Tpy and Var [Tryl, but at considerable extra computational cost.
Once again, we see that the discrepancy between theory and simulation increases

as K decreases, as is to be expected for the reasons given in Section 5.1.6.

5.3 Optimisation

In this section we apply the models derived in the preceding section to the opti-
misation problem. We consider a sample system wherein the signal from a single
satellite is sought. It is assumed that the carrier Doppler frequency is known
to within +£2.5 kHz. A design point Pp = 0.9 is also assumed. The problem,
therefore, is to determine the optimum choice of detector/estimator parameters
to achieve the design criterion with minimum 7 py. We assume an FFT-based

detector /estimator is to be used, with Ny = 2048 samples per code period.
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Figure 5.7: Pp, Mean and Standard Deviation of Try vs K, for Py, = 0.01: a)
C' /Ny = 40.8 dB-Hz, M = 1 ms, Ny = 5; b) C'/Ny = 33.8 dB-Hz, M = 3 ms,

NT:5
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Note that we consider only the optimisation of the search mode for a single
satellite. In practice, a multiple satellite optimisation criterion would be con-
sidered, for example, the minimum mean time to acquire four satellites, or the
maximum probability of acquiring four satellites within a specified time period.
Whereas the particular optimum choice of parameters would vary from case to
case, the technique is essentially identical to the one we adopt below.

Ideally, an analytical optimum would be obtained by minimising Ty with
respect to the detector/estimator parameters, subject to the constraint Pp > 0.9.
In practice, however, such constrained optimisation is not easy to achieve in
analytical form. For this reason a numerical optimisation procedure is applied to
the problem.

To simplify the procedure we assume a uniform distribution on the Doppler
frequency, and so apply a straight serial search strategy. In addition, we maintain
a fixed Doppler bin width of Af = Mill“CA Hz. From our analysis of the DCCD
it is clear that J = 1 is the best choice for the differential delay. So for each

detector /estimator there are three parameters to be chosen:

1. M, the duration of the coherent observation interval, in code periods,
2. K, the number of coherent sub-intervals combined,
3. Vrn, the decision threshold.

Note that, given M and K the threshold Vry, determines the probability of false
alarm in a Hy tile, Pf,,. In the remainder of this section we consider the three
parameters M, K and Py, .

Five cases for the received signal to noise ratio are considered. Beginning
with C'/Ny = 43.8 dBW/Hz, which corresponds to the nominal received signal
strength at the surface of the earth of P = —160 dBW [6], the signal power is then
reduced in steps of 5 dB to a minimum C'/Ny = 23.8 dBW /Hz, corresponding to
a received signal power of —180 dBW, which is typical indoors [51]. The optimum
receiver parameters are derived for each of these cases, for both the NCCD and
DCCD detector/estimator forms.

Figures 5.8 to 5.12 show contour plots of Try vs K and Py, for both the
NCCD and DCCD. In each case the value of M is fixed and, hence, so is the
Doppler bin width. In each figure the contour of constant Pp = 0.9 is indicated

by a dashed line. Pp is a monotonic function of both Py, and K, thus all points
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“below” this contour (i.e. towards the lower right hand side of the graph) have
Pp > 0.9 while all points “above” the contour correspond to Pp < 0.9. The point
of minimum 7 ry is indicated by an asterisk. Note that this point is determined
by numerical interpolation on the contour and may not be realisable (for example
in Figure 5.8 b) the optimum point appears at K = 3.5, which is not physically
possible).

b) DCCD, standard form

Figure 5.8: Contour Plot of Tpy vs K and Py,. C/N, = 43.8 dB-Hz, M = 1.
The dashed line is the contour of constant Pp = 0.9.

The results of the numerical optimisation of the receiver parameters are recorded
in Table 5.1. In each case we include the minimum attainable mean time to first
hit, denoted T pgpm,- In addition, the maximum possible code phase drift due to
residual code Doppler effects, denoted A(uax, is also recorded. This is calculated

using the formula:

KMLAw
A = =5, (5.45)
where L = 1023 is the C/A code length in chips, Aw is the Doppler bin width
and wy is the carrier frequency in radians per second. For each design point SNR
the minimum 7 py is indicated in bold face font. It is interesting to note that
whereas this minimum is achieved using NCCD for the case C'/N, = 43.8 dB-Hz,
for all other cases the minimum is achieved using the DCCD.

It is important to note that, as before, the performance of the DCCD has been
calculated using the exact expression for Pr,, when K < 27, but the Gaussian
approximation has been used when K > 27. Recall that, for the parallel form, we
have previously shown (in Section 4.5) that this Gaussian approximation is highly

inaccurate for K < 500, due to the dependence of the parallel detector /estimator
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NCCD DCCD (J = 1)
C/INe M| K Proy Tromn Anax | K Pray  Trimin  Almax
(dB-Hz) (s) (chips) (s) (chips)
43.8 1 3 0.0317 0.0113 0.0010 4 0.0442 0.0123 0.0013
38.8 1 16 0.0365 0.05793 0.0052 13 0.0366 0.0454 0.0042
33.8 1 105 0.0345 0.3946 0.0341 50  0.0282 0.2098 0.0162
28.8 1 900 0.0359  3.317  0.2922 || 550 0.0284 2.087 0.1786
28.8 2 261 0.0158 3.820  0.0847 | 150 0.0118 2.383  0.0487
23.8 2 || 2378 0.0167 33.83 0.7721 | 1895 0.0078 25.92 0.6153
23.8 3 || 1300 0.0087  38.95  0.4221 || 900 0.0064  28.26  0.2922

Table 5.1: Parameters for Minimum 7 g for NCCD and DCCD.

on the tails of the distribution of the single cell decision statistics. Thus, the
results presented for the case C'/Ny = 33.8 dB-Hz for the DCCD in Table 5.1 are
likely to be highly inaccurate.

To verify these theoretical results they are compared with results obtained
by Monte Carlo simulation. The simulation model is identical to that described
in Section 5.1.6, except for the manner in which code Doppler effects are ac-
counted for. In our previous simulations code Doppler was perfectly eliminated
within a bin. In the following, we apply an alternative technique, whereby code
Doppler compensation is achieved by resampling the local code. This effectively
implements a shift of the local replica after every coherent subinterval, and is
similar to Psiaki’s technique [103]. The results are illustrated in Figures 5.13
to 5.17. Note that the simulation results agree well with the predicted receiver
performance, particularly for the NCCD, with the exception of the performance
of the DCCD when 27 < K < 500. This is as expected. Consider, for instance,
Figure 5.15. The predicted and simulated receiver performances for the DCCD
detector /estimator are considerably different. Similarly, in Figure 5.16, the dis-
parity between the predicted and simulated DCCD performances can be seen to

decrease as K increases.

5.4 Discussion

In this chapter a new analysis of the search mode of the acquisition process was

conducted. New expressions for the probability of detection and the mean and
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Figure 5.9: Contour Plot of Tpy vs K and Ps,. C/Ny = 38.8 dB-Hz, M = 1.
The dashed line is the contour of constant Pp = 0.9.
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Figure 5.10: Contour Plot of Try vs K and Ps,. C/Ny =338 dB-Hz, M = 1.
The dashed line is the contour of constant Pp = 0.9.

variance of the time to first hit were introduced. The effect of multiple H; tiles in
the uncertainty region was investigated in Section 5.2. It was demonstrated that
more accurate measures of acquisition performance can be obtained by including
this effect.

In Section 5.3 the results of this chapter were applied to the optimisation
problem. A simple test case was considered and the receiver parameters were
numerically optimised to achieve the minimum time to first hit for a design point
probability of detection of Pp = 0.9. It was shown that the best choice of detec-
tor /estimator is dependent on the received SNR. For large SNR, the traditional
NCCD outperforms the DCCD. For signal powers lower than —165 dBW (or a
carrier to noise ratio C'/Ny < 38.8 dBW/Hz), however, the use of the DCCD can
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Figure 5.11: Contour Plot of Try vs K and Po. C/Ny = 28.8 dB-Hz, M = 1.
The dashed line is the contour of constant Pp = 0.9.
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Figure 5.12: Contour Plot of Try vs K and Pj,. C/Ny = 23.8 dB-Hz, M = 3.
The dashed line is the contour of constant Pp = 0.9.

lead to a reduction in T gy of up to 33%. The resulting optimised receiver pa-
rameters are recorded in Table 5.1. All the results presented in this chapter were
verified by Monte Carlo simulation using a simplified signal model as discussed
in Section 5.1.6.

In the following chapter we briefly outline how the results of this chapter can
be extended to the case of the acquisition of signals with unknown power levels

from multiple satellites.
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Chapter 6

Acquisition in the Presence of
Multiple Satellites and Unknown

Power Levels

The major results of this thesis have been presented in the previous three chap-
ters. In this chapter we present an overview of how these new results may be
applied in the implementation of a practical weak signal acquisition system. In
particular, two key factors affecting acquisition performance for weak GPS signals

are considered:

1. Unknown power levels. Thus far we have assumed that the power of the

received signal is known and that a suitable threshold can be chosen.

2. Multiple satellites. In addition, it has been assumed that MAI can be
modelled as part of the AWGN process affecting the signal. At low power

levels, however, MAI can have a significant effect on receiver performance.

In this chapter we address these two issues. We treat the received signal power as
an unknown (random) signal parameter. We treat this parameter as one of the
so-called desired parameters and, therefore, attempt to estimate it. Following the
principle used in estimation of the other desired parameters (i.e. the code-phase
and Doppler offsets), we introduce the signal power for satellite k, Py, as a third
dimension in the uncertainty region ©, which is discretised in the acquisition
process.

As discussed in Section 2.1, the GPS spreading codes are members of the fam-

ily of sequences known as Gold codes. They are chosen for their cross-correlation
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properties: for any two members of the GPS spreading codes, the maximum cross-
correlation value is approximately 24 dB down relative to the auto-correlation
main lobe. In open-air environments, where all satellites are received with similar
power levels, this provides sufficient protection against multi-access interference
such that the sum of the signal contributions from all satellites in the sky is below
the noise floor. Note, however, that if the satellite signals are received with widely
varying power levels, then this 24 dB of MAI protection is no longer sufficient,
and MAI can dominate over thermal noise effects. In the following we introduce

a detection theoretic approach to the MAI problem.

6.1 Acquisition in the Presence of MAI

Recall that the SCD generates a single decision statistic for a single parameter
estimate . The detector operates on the principle that there are two hypotheses

regarding the underlying observation vector:
1. Hy: the observation vector contains noise alone.
2. Hy: the observation vector contains both signal and noise.

The presence of a strong interferer is not accounted for in either of these hypothe-

ses, which necessitates the introduction of two further hypotheses:

3. Hs: the observation vector contains thermal noise and one or more strong

interferers.

4. Hj: the observation vector contains signal, thermal noise and one or more

strong interferes.

If the power level of the interferer is unknown, then hypotheses Hy, Hy and Hj
are indistinguishable for the SCD.

For the parallel detector/estimator, the situation is similar but, significantly,
not identical. We consider, in particular, the case of the FFT-based detector/
estimator, in which case the decision statistic for one full Doppler bin is calcu-
lated. This corresponds to a sampling of the complete correlation function of
the received signal with the spreading sequence of interest. Under H, therefore,
the decision statistics all consist of thermal noise alone. Under H;, most of the

statistics consist of thermal noise only, whilst a small subset consist of both signal
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and noise, corresponding to the auto-correlation main lobe. Under Hs, approx-
imately half of the decision statistics consist of noise only, with the remainder
corresponding to signal power from the strong interferer(s) in the form of cross
correlation side-lobes. Under Hj, the decision statistics are similar to those un-
der Hy, with the exception that the side-lobes will be of considerably greater
magnitude, possibly even exceeding the main lobe. Each of these hypotheses are
illustrated in Figure 6.1, which shows a simple test case consisting of the signal
being sought at C/Ny = 44 dB-Hz and a strong interferer at C'/N, = 59 dB-Hz'.
The detector/estimator is chosen to yield minimum T subject to Pp > 0.9
in accordance with Table 5.1. Note that the presence of the strong interferer is
clearly indicated by the elevated values of the decision statistic across the entire
range of (. Note also that, in the sample case considered in Figure 6.1, the pres-
ence of the signal is still detectable in the presence of MAI. However, the detector
is very likely to yield a false alarm under Hs. Note that, unlike the Hj case, the
side-lobe peak under Hs looks just like the main lobe under H; and so can be
tracked. Thus, even a 15 dB difference in received power levels can lead to a
significant performance degradation due to MAI.

Denoting by Dy the vector of decision statistics output by the parallel detec-
tor/estimator, we wish to determine whether or not there is a strong interfering
signal present in Dy. Expressing the problem as a detection problem allows us
to use the techniques of detection theory. From Section 2.3 we have seen that the
optimal detector takes on the form of a likelihood ratio test. We denote by Hyma;
the hypothesis that there is no MAI in Dy, and by H,,,; the hypothesis that MAI
is present in Dy. The likelihood ratio is then given by:

A (Dk) — ka‘Hmal(Dk | Hmai)
ka|Hnmai(Dk | Hnmai)

(6.1)

The multi-dimensional PDFs in the numerator and the denominator of Equa-
tion (6.1) are difficult to determine, however, so we prefer to generate a sufficient
statistic which is easier to calculate. In the absence of an analytic expression for
the likelihood ratio we resort to an ad hoc approach.

Considering Figure 6.1, one obvious difference in Dy, caused by MAI is the

significant increase in power in many components of Dy. We would, therefore,

tTo keep simulation times manageable we consider only the presence of strong signals and
stronger interferers. The results are equally applicable when the signal sought is weak and the
interferer is received with normal (line of sight) power levels.
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Figure 6.1: Sample Plots of the Decision Vector Dy, in the Presence and Absence
of MAL a) Hy: noise only, b) Hy: signal plus noise, ¢) Hs: noise plus interference,
d) Hj: signal plus noise plus interference. In all cases, the NCCD detector is
used with M = 1, K = 3 and Cp = 2048. The signal being sought (sv 1)
has C'/Ny = 44 dB-Hz and ¢ = 511 chips, the interfering signal (sv 30) has
C'/Ny = 59 dB-Hz and ¢ = 255 chips. Both signals have zero Doppler and no
data modulation. The decision threshold V7, is indicated by a horizontal bar
and has been chosen to yield Py, = 0.0317, in accordance with the first row of
Table 5.1.

expect the average value of Dy to be significantly greater in the presence of MAI

than in its absence. We, therefore, suggest the statistic v, defined by:

Cr—1

1% é Z D[m, (62)
=0
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as a suitable metric for the detection of MAI. We refer to this statistic as the

power level detector for MAIL

6.1.1 Statistics of the Power Level Detector

To determine the performance of our proposed MAI detector it is necessary to
obtain expressions for the detector statistics. Ideally, we would like to obtain
exact expressions for the PDF and CDF of v under all hypotheses, though this
will not always be possible. Alternatively, if expressions for the mean and variance
can be obtained, then we can invoke the central limit theorem to derive a Gaussian
approximation.

The distribution of v depends on the form of detector/estimator used in the
generation of the vector Dg. We now consider each detector/estimator form in

turn.

The ML Form

We now demonstrate that, when the ML detector/estimator is used in the gener-
ation of Dy, then v can be expressed as an Hermitian quadratic form in complex
Gaussian variables [138].

Consider the parallel (FFT-based) form of the ML detector/estimator illus-

trated in Figure 6.2. The output of the coherent accumulator has been labelled

M—1 | X Y
FFT 2 ~
¢ Buffer|\s - - H D,.(0
8 e 2 o i)
CT = CT CT C(T
e_jat }OT

Ci

Figure 6.2: Parallel Form of the ML Detector/Estimator.

X, which is a C't-dimensional complex Gaussian random variable with mean g x
and covariance matrix Cx. The output of the correlator has been labelled Y
and this, too, is a multi-dimensional complex rv. Denoting by ¢ the re-sampled
spreading code of the satellite of interest (satellite k), then we can relate Y to

X through the matrix equation:
Y =S5.X, (6.3)
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where S}, is the matrix:

Ck,0 Ck1  CkCr—1
Ck,cr—1 Cko ' CgCp—2
Sy = . (6.4)
Ck,1 Ce2 Ck,0

Sy, is an example of a circulant matrix [50]. A circulant matrix is a square matrix
in which each row is formed by a cyclic shift of the preceding row. Thus, the
matrix is completely defined once any one row or column is known. In the case
of S}, the first row is simply the re-sampled spreading code of satellite k.

Since the rv Y is a linear transformation X, it also is a Ctp-dimensional

complex Gaussian rv, with mean gy and covariance Cly, given by:

My = Skpx (6.5)
Cy = S,Cx S} . (6.6)

The decision statistic of the ML detector/estimator is formed as follows:
Dy = |[Yi|" = Y}'Y,,

and, consequently, the power level detector decision statistic, v, can be written

as:
Cr—1

v=> Dpi=Y"Y. (6.7)
=0
Thus, v is an Hermitian quadratic form in complex Gaussian variables.

The advantage of expressing v in such a form is that it enables us to make
use of many existing results for quadratic forms. In particular, whilst there is no
known closed form expression for the distribution of a general quadratic form, it
has been previously shown that any such form can be written as a weighted sum
of x? rvs [73, 74]. In addition, numerical routines for the evaluation of the PDF
and CDF are readily available in the literature (see [114] and [36], for example).
However, in the present application, numerical routines are difficult to implement
due to the large value of Ct (of the order of 1000). In this case, we make use of

the central limit theorem to obtain a Gaussian approximation to v and, hence,
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we require expressions for its mean and variance. Once again, we make use of
Turin’s result on the characteristic function of Hermitian quadratic forms [138]
to derive expressions for the first two central moments of v.

From [138], we have the following expression for the CHF of v:
®, (jw) = |P| " exp (—pyCy' [I — P py) (6.8)

where, by analogy with Equation (4.48), we have introduced the matrix P, de-
fined by:
P21 jwCy. (6.9)

Recall that the moments of v can be obtained from its characteristic function,

®, (jw), through the formula:

d'®, (jw)

: 1
T (6.10)

, 1

EV [VZ} = —
jl w=0

Using Equation (6.10), in conjunction with a useful result on the eigenvalues of

circulant matrices [50, Section 3.1], we derive the following expressions for the

mean and variance of v in Appendix B.4.1:

Elv] = 20707 + pypy (6.11)
4ot T

Var [v] = C—Y > 107 + 2u Cy py, (6.12)
T =0

where ; is the i*" component of the auto-correlation function of the re-sampled

spreading sequence.

The Noncoherent Combining Form

In this case, we assume that the noncoherent combining detector/estimator is
used to generate the decision vector Dy from which the power level detector
decision statistic, v, is subsequently formed. The decision statistic is simply the
sum of K statistically independent ML form decision statistics and, hence, the

mean and variance are, respectively, given by:

Elv] = 2Koy. O + Ky py (6.13)
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Var[v] =~V N7 10,2 + 2K pli Cy pay . (6.14)
1=0

Cr

To demonstrate the accuracy of this Gaussian approximation we consider
again the situation presented in Figure 6.1. In this case we run 10,000 trials for
each hypothesis and generate a simulated PDF of v, f,(v), for each. The results
are compared with our Gaussian model for each case Hy, H, and H,. The Hj3 case
requires more work, and is not essential, in that we would expect v to be greater
under Hs than H,. Hence, the Hs case forms a lower bound on v in the presence of

MALI The results are shown in Figure 6.3. We can clearly see that the power level

— Simulated
—— Gaussian Approx |

Hj

Figure 6.3: Distribution of v for the Power Level Detector. The signal parameters
are identical to those described in Figure 6.1.

detector has no trouble distinguishing MAI from non-MALI situations in this case.
What is particularly interesting here is that, as the difference in received power
levels decreases, the power level detector is less likely to detect MAI. However,

at the same time, MAI has a less significant impact in this situation.
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Differentially Coherent Forms

Unfortunately we have been unable to derive simple expressions for the mean
and variance of the power level detector decision statistic for the differentially
coherent combining detector. The differentially coherent product introduces an
extra degree of complexity, such that v is not expressible as a quadratic form.
Consider the parallel DCCD of Figure 6.4, where X, is the " output of the

pre-correlation coherent accumulator as in Figure 6.2. We define the K x Cr

Z_JMTCA YT_‘]
* K-1
FFT 2 ~
Xr — - b . -+ Dk(O)
Corr. v 7
T r r r=J W
Cr

Figure 6.4: Parallel Form of the DCCD Detector/Estimator.

dimensional complex Gaussian matriz I' by:

%T

}flT
r=| (6.15)

T
L YK?l -

where Y; denotes the i*" coherent accumulator output. The output of the differ-

entially coherent accumulator, denoted W, is then given by:
W = diag(T"QT), (6.16)

where diag(M) denotes the vector consisting of the diagonal elements of the
matrix M, Q = Q1+ jQq, and Qr and Qg are the Hermitian matrices defined
in Equations (4.43) and (4.44). The power level detector decision statistic is then
given by:

v=wiw. (6.17)

Thus, v is an Hermitian quadratic form in W, but W is not distributed as a
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complex Gaussian random vector. In fact, W is a vector of (statistically depen-
dent) quadratic forms in complex Gaussian rvs. Thus, we might describe v as a
quartic form. There does not appear to be any treatment of such forms in the
literature, and we have been unable to obtain even the first order moments.

For this reason, we suggest the use of the noncoherent power level detector
in conjunction with the DCCD. This requires some extra processing (the square
magnitude of all elements of Y, must be taken and added to an accumulator for
eachr : 0 <r < K—1), but has the advantage that the analysis of the preceding
sections can be directly applied.

In Figure 6.5, simulated PDFs for v are shown for all four hypotheses. As
with the NCCD form of the power level detector, we again see that this detector
has no trouble distinguishing H . from Hy.;. It would, therefore, be valuable
to have a model of v for this detector. This would permit a simpler detector
structure when detecting MAI when using the DCCD.

x 10

Figure 6.5: Distribution of v for the Power Level Detector: DCCD. The signal
parameters are identical to those described in Figure 6.1.
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6.2 Acquisition in the Presence of Unknown Power

Levels

Our treatment of the acquisition process in Chapter 5 operated under the assump-
tion that the signal power level is known. This allows the designer to choose ap-
propriate parameters for the detector/estimator, such as the observation interval
and the decision threshold. In the absence of any a priori information regarding
the signal power level, it becomes increasingly difficult to design for a specified
performance level.

One technique, which we adopt here, is to treat the signal power from satellite
k, Py, as an extra signal parameter. We treat this as one of the desired parameters
from the signal and, hence, we must modify our system to provide an estimate
of P,. We follow the same approach as was used for the estimation of the other
desired parameters, wy and (. The presence of this third desired signal parameter
adds a third dimension to the search space, which we discretise. For a given
estimate of the signal power ﬁk, the uncertainty region in wy and ¢ has the form

¢

of a plane in parameter space, which we refer to as a “power strip”. The design
problem, therefore, is to choose an optimal discretisation of the uncertainty space.

The Markov chain model of the acquisition process in this three dimensional
uncertainty space is illustrated in Figure 6.6. In each power strip the detector/
estimator and acquisition process are designed as if the power level were known.
Thus, using the results we have obtained in Chapter 4, a noncoherent combining
form would be implemented in the highest power strip, moving to a differentially
coherent combining form in lower power strips. The strips are searched in order of
decreasing power level, to counter the effect of MAI. This increases the probability
that stronger signals are acquired first. Additional MAI protection is achieved
through the implementation of the power level detector discussed in Section 6.1.1.

Using the techniques derived in this thesis we can choose, for each estimated
received signal power level, to implement either a NCCD or a DCCD. The ex-
pressions of Chapters 4 and 5 permit the determination of the optimum signal
parameters for each detector/estimator type in each power strip. The perfor-
mance of such a system can be analysed by an extension of the Markov chain
discussed in Chapter 5.

One of the major advantages accruing from such a system is the similarity in

receiver structures between the NCCD and DCCD forms. In each case the corre-
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Frequency Bins

Start

Figure 6.6: Three Dimensional Markov Chain Model for Acquisition in the Pres-
ence of Unknown Power Levels. An FFT-based detector/estimator is assumed,
each filled circle in the diagram represents a single Doppler bin, including all
possible code phase offsets.

lator /coherent accumulator forms the basis of the receiver structure. In addition,
each form entails multiplication by complex conjugate and further accumulation.
Thus, the use of a flexible NCCD/DCCD receiver requires very little extra hard-
ware, but, as we have seen can yield significant savings in mean acquisition times.

Whilst the technique outlined in this section is quite straightforward, following
naturally from our detection/estimation theoretic exposition of the acquisition

problem, it is not one that we have seen presented previously in the literature.

6.3 Discussion

In this chapter we have given a brief overview of how the new results obtained
in this thesis may be applied in a practical situation to the acquisition of a GPS

signal of unknown power level in the presence of multiple interfering satellites.
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The problem of multi-access interference (MAI) becomes significant at low
received power levels. We have presented a novel, simple device for the detection
of MAI, which we call the power level detector. We have derived an accurate
Gaussian approximation which can be used to analyse its performance.

Finally, we concluded with a brief overview of a strategy for acquiring signals
of unknown power level. By introducing the power level as an unknown signal
parameter which is to be estimated we can apply the techniques of estimation

theory outlined in Section 2.2.
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Chapter 7
Conclusions and Future Work

This chapter presents a summary of the conclusions reached in each of the pre-
ceding chapters and makes some recommendations for future work on the topic

of weak signal acquisition.

7.1 Conclusions

Recall, from Chapter 1, that the motivation for this work has been the fast,
reliable, parallel acquisition of weak GPS signals. Traditionally, noncoherent
combining has been utilised in this context. In this work we have developed an
analysis technique for a class of alternative acquisition techniques called differen-
tially coherent processing. This analysis was subsequently applied to a simplified
received signal model, for which it was demonstrated that differentially coherent
techniques can yield a significant performance improvement (of the order of 33%
in terms of mean time to first hit) when signals are weak (C'/Ny < 38.8 dB-Hz).

The analysis of the acquisition problem presented in this thesis is based on a
detection- and estimation-theoretic treatment. To this end, the dual concepts of
the detector/estimator and the acquisition process were introduced, each being

analysed in turn. Four forms of detector/estimator were considered:
1. The optimal, or maximum likelihood (ML), form.
2. The noncoherent combining detector (NCCD) form.
3. The differentially coherent combining detector (DCCD) form.

4. The differentially coherent detector (DCD) form.
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Chapters 3 and 4 provided a comprehensive analysis of all forms of detector/
estimator considered in this thesis. The analysis was divided into two compo-
nents. Chapter 3 presented an analysis of the effects of unknown signal parame-

ters on the detector/estimator. The unknown signal paramters considered were:
1. Data modulation.
2. Carrier Doppler offset.
3. Code phase offset.
4. Code frequency offset (code Doppler).

Our analysis procedure was to consider the decision variable, denoted Dy, as a
function of the received signal parameters, denoted by the vector 6, in the absence
of noise. The presence of undesired, or incorrectly estimated, signal parameters

results in a distortion of Dy (@). This distortion is manifested in two ways:

1. The value of 8 for which Dj is a peak moves away from the true signal

parameter vector @;. This introduces an estimation error.

2. The magnitude of the peak value of Dy, is reduced, which results in a reduced

probability of detection.

Our approach was to derive the results directly for the all-digital receiver, rather
than to use existing results for the analogue receiver. This technique proves
useful in determining some new expressions for the effect of data modulation and
Doppler effects, in particular. Our analysis of the NCCD yields new results for the
combined effects of data modulation and carrier Doppler. In effect, it is shown
that the presence of data modulation causes a spreading of signal power into
adjacent frequency bins. The expressions derived are simple and more accurate
than previously published results.

Chapter 4 provided a comprehensive treatment of the statistics of the de-
tector/estimator, both in single-cell and parallel forms. New results for the
distribution of the decision statistic for the DCCD were derived, including a
demonstration that the magnitude statistic under the pair-wise form follows a
K-distribution and that the magnitude statistic under the standard form can
be represented as a weighted sum of K-distributed rvs. In addition, new Gaus-

sian approximations, based on an application of the central limit theorem, were
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derived for all differentially coherent forms. These approximations were shown
to be more accurate than existing Gaussian approximations for the magnitude
statistics. It was also observed that the designer cannot rely on the accuracy of
Gaussian approximations when considering a parallel acquisition strategy, unless
the observation interval is very long (of the order of 500 ms).

These results were subsequently used in a comparative performance analysis
of all the detector/estimator forms. It was shown that the NCCD demonstrates
superior performance at high SNR, or when a large probability of false alarm
can be tolerated. At lower SNRs, or when a very low Py, is required, then the
standard form of the DCCD is the optimal choice of detector. In addition, a
new expression for the union bound on the maximum attainable probability of
detection for the parallel form of the NCCD was derived. This expression is based
on our observation on the Marcum @-function [89].

Armed with the preceding results on the detector/estimator, the focus of the-
sis turned to the acquisition process in Chapters 5 and 6. Beginning in Chapter 5,
under the assumption that there is only one satellite in view and that the received
signal power is a known quantity, new expressions for the mean and variance of the
time to first hit were derived. These results are based on the application of matrix
methods to the Markov chain model of the acquisition process. These expressions
were subsequently used in the numerical optimisation of the receiver parameters.
Both the differentially coherent and noncoherent detector/estimators were opti-
mised independently, for a variety of received SNRs. It was demonstrated that
the differentially coherent techniques outperform noncoherent techniques when
the SNR is as little as 5 dB below nominal. The results of this chapter were
published, in part, in [88].

Finally, in Chapter 6, the acquisition process model was extended to include
the effects of multiple satellites and unknown received power levels. A new tech-
nique for the detection of MAI, referred to as the power level detector, was in-
troduced. A simple Gaussian model for this detector was derived for the NCCD,
though the same technique failed to produce a simple model for the differentially
coherent forms. A new technique for signal acquisition when the received power
level is unknown was also introduced. The method consists of introducing the
signal power as a third parameter to be estimated (in addition to the code phase
offset and the Doppler frequency shift) and applying the same parameter estima-

tion techniques as are applied to the other signal parameters. Thus, the three
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dimensional signal uncertainty space is discretised and the detector/estimator is
optimised for each strip to yield minimum T gy for a given probability of correct
detection.

All the results derived in this thesis have been verified by Monte Carlo sim-
ulation. It is worth noting that these simulations operated under a simplified
signal model. The effects of quantisation, front end filtering and Doppler rate
were all ignored. To provide more realistic figures these effects should be taken
into account. In particular, Doppler rate can have a significant effect on system

performance when dwell times are long [113].

7.2 Future Work

As discussed above, all of the results in this thesis are derived based on a sim-
plified signal model. The use of this simplified model renders a difficult problem
somewhat more tractable. To continue with this work it is necessary first of all to
expand the model to include, for instance, Doppler drift and quantisation effects.

Various results derived in this thesis could be developed further, for instance:

e More accurate models of the effect of data modulation on the DCCD could
be derived.

e A numerically stable technique for the calculation of the distribution of the
magnitude decision statistic of the standard form of the DCCD would be of
particular interest. This would permit a more accurate analysis of DCCD

performance in its parallel form for the range of values 26 < K < 500.

e [t may be possible to obtain a closed form expression for the distribution of
the magnitude decision statistic of the pair-wise form of the DCCD by the
application of the integral equation on p. 428 of [146] to Equation (4.97)
in this thesis. We have made some progress using this approach, but were
unable to obtain a closed form expression. This should, in turn, lead to an

equivalent expression for the standard form.

e Perhaps an alternative approach could be applied to obtain a Gaussian (or

other) approximation for the power level detector for the DCCD.

Our treatment of A-GPS was quite rudimentary, it was assumed that the

receiver did not need to perform data demodulation and the Doppler frequency
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shift was assumed to be known to within an accuracy of 5 kHz. In reality,
depending on the mobile network type, much more accurate information may
be provided by the A-GPS supplier. A detailed comparison of the various A-GPS
scenarios would be of considerable interest (see [71, 77|, for example).

At a more general level, GNSS is currently undergoing major development. In
addition to the modernisation of the existing GPS, Europe is currently develop-
ing its own system, called Galileo, and Russia has recently decided to re-activate
its GLONASS system. With these new and upgraded systems come many re-
search opportunities. New signals, with new modulation schemes, transmitted at
new frequencies provide new challenges to be overcome and new opportunities
for improved performance. Some obvious future work arising from this thesis is
the application of the techniques developed herein to these new GNSS signals.
Many of these new signals are specifically designed to provide enhanced track-
ing performance and, hence, greater accuracy. However, as previously discussed,
the major emerging market for GPS and, more generally, GNSS receivers is in
mobile-embedded chipsets, where speed of acquisition and reliable operation un-
der weak signal conditions are of greater importance than positioning accuracy.
Determining the relative advantages and disadvantages the new signal structures
bring to the acquisition problem is a very interesting open problem in the field,

and one which may be approached using the techniques developed in this thesis.
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Appendix A
Summation Identities

In the following: 0 <p < 1; N,L € Z*; and L > N.

. L(L-1)
2T T
=, L(L—1)(2L —1
Y- ( 23( )

i 1—p*
20 =T
fpi A
i=N 1=p
Zipi = (1fp)2
=0
L1

=0

L—1

Y i = Pl —p7) _ Lp” = Np©
—m)2 _

= (1-p) 1—p

253



254



Appendix B

Mathematical Derivations

B.1 Derivations from Chapter 3

B.1.1 Average Modulation Attenuation when M < D

In Equation (3.21) we derived an approximation to the mean value of the mod-
ulation attenuation in the ML detector given that a transition occurs under the
assumption that the bit transition can occur at any point during the observation
interval.

In reality, our signal is discrete, so the bit transition can only occur at discrete
points. Thus, we replace the continous variable dr with the discrete variable
p = |07 (MNy)|, yielding:

1 MNg;—1

T (0w | 1) = 57 > (dwa, p) (B.1)
S u=0
MNgs—1

1
= E 1+2¢
M N, = *

MN, MN,
(B.2)

cot? 8 — cot 3 {sinQﬁ a + cot B cos 23 a }]

Now, the summation over p involves sine and cosine terms. Making note of the

identities:
sinz = S {exp (jz)} cosx = R{exp (jz)} (B.3)
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we can use Equation (A.4) to write:

M 3 1 sin 3
> exp (jMNsu) = exp (jﬂ [1 - MNSD A (B.5)

e 1mn MN,

Thus, we have:

MN,—1
Z {sin (QBML;V ) + cot 3 cos (Qﬁ]\/ﬁ\/’ )} (B.6)

sin 3 , 1 1
= sinMLNS {sm <ﬁ {1 — MNJ) + cot () cos <ﬁ [1 — MNS])}

(B.7)

5
= cot —— B.
CVMN, (B8)

where we have used some standard trigonometric identities in the last step. Fi-

nally, inserting Equation (B.8) into Equation (B.2) we obtain:

1 g
a =1+2 B— —— : B.
A (0wy | 1) + 2t (Cot g NN cot (3 cot MNS) (B.9)
Recall that (8 is one half of the phase shift due to Doppler offset occurring in
one coherent observation interval. Thus, §/(M Ny) is one half of the phase shift
occurring in one sampling interval, and so /(M N,) < 1. Thus:

B\ _MN,
cot (MNS) x5 (B.10)

and so Equation (B.9) is approximately equal to Equation (3.21).

B.1.2 Average Modulation Attenuation when M > D

In Section 3.1.2 we derived an expression for the average power attenuation due
to modulation effects (@,,) in the ML detector when the coherent observation
interval is less than or equal to the data bit period, i.e. M < D. The technique
used proves useful in determining similar expressions for the NCCD and DCCD
forms, but is not directly applicable to the determination of @,, for the ML form
when M > D. Here we apply the technique of Davisson and Flikkema [37] to

derive the expression of Equation (3.26).
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We start with the following:

X, = \/0.5P.d, exp (jwyTsn) (B.11)
MN,—1
Y=Y X, (B.12)
n=0
Dy =|Y]?=YY" (B.13)
MN,—1MN,—1
=0.5F; Z Z dpdpm exp (JwaTs(n —m)) , (B.14)
n=0  m=0

where X,,, Y, and D, are defined in Figure 3.1 and d,, is the value data bit at
time nT,. We can view D, as being the sum over all the elements of the matrix
A defined such that:

A = dpdy, exp (jwaTs(n —m)) (B.15)
and we have:
Dy = 0.5P.e" Ae, (B.16)
where e is the length M N, vector of ones. Note that the matrix A is Hermitian,
i.e. A=A or A, = A} . Thus

Ay + Ay = 2d,dy, R {exp (jwils(n —m))} . (B.17)

We can, therefore, write Dy as the sum over all the sub-diagonal elements of A:

MNs—1 MNs—1 MNs—1—p

Dy =05P | Y dudm+2 Y R{exp(wilep)} Y. dmlmip)|
m=0 p=1 m=0

(B.18)
where p denotes the index of the sub-diagonal and m is the row index. Now,

the product d,,d,,+, is an rv which can only take on values {—1,+1}, so we can

257



APPENDIX B. MATHEMATICAL DERIVATIONS

define a probability mass function as follows':

) —
8 8
ol
| =
—_
b
[
() (@]

1—2D’;Ns r=1 0<p< DN

Ddndom i, (T) = (B.19)
2DPN5 r=—-—1 0<p< DN
% xr=1 p>DN,
L3 x=-1 p>DN;.
Taking expectation yields:
1 p=20
Epdy sy [7] = — - 0<p<DN, (B.20)
0 p > DN;.
Thus, taking expectation in Equation (B.18) yields:
[ min(D,M)N,—1 MN,—1—p »
E4[Dy] = 0.5P, | MN, + 2 ; R {exp (jwaTop)} 2 (1 — DNS)
(B.21)

min(D,M)Ns—1

— 0P [MN+2 Y Rlexp ()} (N, - ) (1= 25 )

p=1

(B.22)

[ min(D,M)N,—1

2 .
=058 | MN, + 5 pz:; R {exp (jwalsp)} (MN; — p) (DNs — p)

(B.23)

Now, although the summation in Equation (B.23) can be evaluated using the
identities in Appendix A, the procedure is quite laborious. We can, instead, use
our knowledge of the result when M < D, in conjunction with the symmetry of
the summands when M and D are interchanged, to arrive at the result with less
effort.

"Note that this expression is essentially identical to [37, Equation (8-4)].
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So, assuming M < D, then Equation (B.22) becomes:

MNg—1
Eq[Dy | M < D] = 05P, |MN,+2 > R{exp (jwiL,p)} (MN, — p)
p=1
MNg;—1 P
—2 jwal, MN, —p)| .
p; R {exp (jwaTsp)} DNS( s p)]

(B.24)

Now, in the limit as D — oo, data modulation will have no effect and, from

Equation (3.6), we have:

2

gipy WaT=MN.
D—o0 sin ‘“dTTS
Comparing Equation (B.25) and Equation (B.24) we obtain the result:
MNs—1 g @TMN, 2
2 Z R {exp (jwaTsp)} (MNg —p) = — = — MN;. (B.26)
p=1 sin #4

We can solve for the second summation in Equation (B.24) in a similar fashion.

From Equation (3.22) we have!:

EaDi | M <D ~1- 2 <C0w — cot? 5) , (B.27)

D\ p

where (3 2 M NT,/2. Finally, inserting Equation (B.26) into Equation (B.24)
and comparing the result with Equation (B.27) we find:

MN,—1 . wyTsMN |2 waTs MN,
) sin === cot (—=—
2 Z R {exp (jwaTsp)} p (M N — p) =MN; sin Wdsz [ w(dTSQAfNS )
p=1
T.MN,
— cot? (%)} . (B.28)

We are now in a position to solve Equation (B.23) under the assumption that

TThis is an approximation, the true expression is found by replacing the factor 1/3 with

1 B
N, cot (MNS )
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M > D. Re-writing Equation (B.23) we obtain:

DNg—1
M S
Eq[Dy| M > D} =05, | MN,+275 >~ R{exp (juaT:p)} (DN, —p)
p=1
92 DNg—1
N DNS p; ?R{exp (JWdep)}p(DNs—p) . (B29)

Now, the two summation terms above can be identified with Equations (B.26) and
(B.28) respectively, under the substitution M — D. Thus, after some algebraic

manipulation, we obtain:

sin? (wdezDNS )

Eg[Dy | M > D] = 0.5P, (MN,)*ap(wy)

sin2 (wdTSQMNS)
M cot (2efePNe) o (waTsDN,
X 5 — o T.DN. + cot —2 ,
2

(B.30)

where ap(wy) is the effective power attenuation due to carrier Doppler effects only.

Comparing Equations (3.6) and (B.30) above gives us the desired expression for

Ay,
. 8D |? D
o S1n M M M cot (ﬁﬁ) 2 ﬁD
_ - \PMJ . B.31
Qi (0wg) S0 <D 3D + cot 7 (B.31)

B.2 Derivations from Chapter 4

B.2.1 Z;is the Difference of Two Non-Central y? Variates
for the Pair Wise Form

We wish to show that the real part of the differentially coherent sum, Z;, in
the pair wise form of the DCCD can be expressed as the difference of two non-
central x? rvs. An expression for the CHF of Z; has already been specified in
Equation (4.92). We now demonstrate that this is equivalent to the CHF of the
difference of two x? rvs.

Letting X; : i = 1,2 be independent non-central x? distributed rvs:

X’i ~ XIQ (N7 >\i7 O-A%() ) <B32>
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then the CHF of Xj is given by [102]:

N———

JwAi
eXp (172jw¢7§(

Oy, (jw) = T (B.33)
(1—2jwo%)>
Denoting by Y the rv:
Y =X, —Xo =X, + (—Xy), (B.34)
then the CHF of Y is given by:
Oy (jw) = Py, (jw) P_x, (Jw). (B.35)

The CHF of X; is given directly by Equation (B.33). The CHF of —X, can be

found as follows:

O_y, (jw) 2 Ex,[exp (—jwXs)]
= Ex,[exp (j(—w)X>2)]
= ®X2 (_jw)

—jwla
exXp ( J'w02
- s VA (B.36)

(1+ 2jwo%)

N———

vo|z

Inserting Equations (B.33) and (B.36) into Equation (B.35) and simplifying,
yields:

exp (_m [wos (M + X)) —j (M — )\2)]> (B37)
(1+ dw?0t)? ' '

Py (jw) =

Comparing Equations (B.37) and (4.92) we find that:
(I)ZI (jw) = Oy (]w) ) <B38)

under the following conditions:

1
ox = 502 (B.39)
M= =pp (B.40)
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M= =R{x} =p"'Qrp. (B.41)

Solving for A1 and Ay we obtain:

M= i (T4 Qi) (B.42)
Yo = i (= Qo) (B.43)

which is the desired result.

B.2.2 An Integral Involving the Exponential Function with
Trigonometric Functions in the Exponent
We wish to evaluate the integral:

™

I= /exp (jx (acos ¢+ bsing))do a,beR. (B.44)

—Tr

Making the substitutions:

a=pcosf b= psind, (B.45)
yields:
I= /exp (jap (cosfcos ¢ + sinfsing)) d ¢ (B.46)
= /exp (jzpcos (¢ —0))d ¢ (B.47)
= /exp (jJxpcosd)d o (B.48)
= 2nJy (zp). (B.49)

where, in the first step we have used a trigonometric identity, in the second step
we make the observation that the value of the integrand is invariant to a phase

shift in the cosine term, and in the third step we have used the well-known identity

262



B.2. DERIVATIONS FROM CHAPTER 4

[48, Equation 8.411.1]:

Jo(z) = L /Tr exp (jzcosh) dé. (B.50)

2 ).

Inserting the identity p = va? + b?, yields:

/exp (jx (acos ¢+ bsing))dp = 2w Jy (x\/ a?+ b2> a,beR. (B.51)

—T

B.2.3 Derivation of Equation (4.102)

We wish to prove Equation (4.102). The case N = 1 is trivial. Taking the case
N = 2, then, by Equation (4.101), we have:

1 —jpole=I¢
_jpg2ey¢ 1
=1+ (po?)* (B.53)

Thus, we have the first two cases. This can be expanded to N > 2 as follows.
Firstly, we denote by Py the matrix P for the case of N observations. Next, we

make the observation that, for N > 2, we can partition the matrix Py as follows:

1 —jpoei? 01 n_s
Py_,
On_2,1
1 —jpolei? 01 n—2
—dp0lei® 1 g2,
jpoce o“e 0 v
_ P LN (B.55)
ina2p]P
jpoe
On_21 Py_,
On_31

where 0; ; is the 7 X j matrix of zeros. Thus, we have:

PN(p7¢): ‘PN’
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L2056 o s
— 1 |Py| - (—jp02€7j¢) o Jpoe Jpote % 01 n_3

On—21 Py,
(B.56)
= PN—I(Ioa ¢) + (p02)2PN—2<I07 ¢) ) (B57>
which is the desired result.
B.2.4 Derivation of Equation (4.103)
Letting x = po?, we wish to show that:
L5 ] .
N — )
Py(z) = ( , Z) o (B.58)
i
i=0

We use an inductive approach. Firstly, it is easy to see that Equation (B.58)
holds for N =1 and N = 2 (see Section B.2.3). Thus, it remains to be shown
that, given that Equation (B.58) holds for N = n —2 and N = n — 1, it also

holds for N = n. Thus, we must show:

PN
Py(x) = Pooi(z) + 2°Pyaf2) = Y ( _ >x2z (B.59)
i=0 !
_LEJ n—1—1 2i+L§J n—2—1 2(i+1) B.60
=0 =0

Considering initially the case of even n, this becomes:

P (@) 221 n—1-—i 2i+§: n—1-14\ (B61)
() = 4 x , x :
i=0 ! i=1 i1

2 [ R i Gt ERCE

Taking the sum of binomials in the first summand of the expression above yields:

() ) e e

264



B.2. DERIVATIONS FROM CHAPTER 4

_ (n=1—=4d)l(n—2i+41)
B il(n — 2i)! (B:64)

- (” . Z) . (B.65)

Taking the z™ term in Equation (B.62) we have:

() e

= (B.67)

- (” ; %) . (B.68)

Thus, inserting Equations (B.65) and (B.68) into Equation (B.62), yields:

n

Po(z) = Z (” N ’) 2 n even. (B.69)

- 1
=0

The case when n is odd is easily shown in a similar manner.

B.2.5 Derivation of P;y(p) by Gaussian Elimination

A useful mechanism for the determination of matrix determinants is the procedure
known as Gaussian elimination [76, Chapter 6]. This process consists of the
sequential application of row operations to a matrix (say M) to yield a triangular
matrix (say D). It can be shown that the determinant of the matrix D is equal
to the determinant of M. In addition, for any triangular matrix, the determinant
is simply equal to product of its diagonal elements.

Consider first of all the case J = 1, the matrix P is then given by:

1 —jpolei® 0 - 0
—jpoleti? 1 —jpole=i®
Py = 0 —jpoleti? 1 0
—jpoe ¢
0 .. 0 —jp0'26+j¢ 1

(B.70)

We wish to triangularise this matrix in order to enable the calculation of |P|
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with ease. The first step in the triangularisation procedure is to eliminate the
sub-diagonal term on the second row of P. To do this, simply add jpo2e’® times

row 1 to row 2, yielding the following matrix:

1 —jpoie ¢ 0 - 0

0 1+0*p? —jpoe ¢

0 —jpoieti® 1 0
—jpoe ¢

0 .. 0 —jpaQeﬂd’ 1

To eliminate the third row, we repeat the procedure and add (jpo2e??)/(1+0%p?)

times the second row of the matrix above to yield:

0 1+0*? —jpoe?

o4 o2 .
0 0 I - 0 : (B.71)
0 0 _jpg2e+j¢ 1

Repeating this procedure for all the rows of P will finally bring us to the triangular
form. If we denote by d;,, the diagonal entry on row n, after the first n rows have

been triangularised, then the diagonal term on row n + 1 will be given by:

4.2
d17n+1 = 1 + lll ; (B72)
dl,n
when J = 1. The determinant of P is then given by:
N
1P| =Py =]]din (B.73)

n=1

This is equivalent to Equation (4.103) on page 168.

The real advantage of the Gaussian elimination approach is that it allows us
to express the determinant for general J, P;y(p), in terms of the determinant
for J =1, for which we already have an expression.

Consider the case J = 2. Now, since we require N > J we initially consider
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N = 3, in which case we have:

—j,002ej¢ 0

Note that, in this case, the first 2 rows are already in a suitable form. In general,

we will find that the first J rows are already in upper-triangular form, with 1’s in

the diagonal entries. We can eliminate the sub-diagonal entry in row 3 by adding

jpo?el? times row 1, which gives:

1 0 —jpolei®
0 1 0
00 1+0o%?

The procedure continues in this manner, and is almost identical to the procedure

for the case J = 1 except that, instead of using the previous row to eliminate the

sub-diagonal elements of the current row, the row before that is used. In general

we will find that, to eliminate the sub-diagonal elements of row n requires the use

of row n — J. Thus, the recursion on the diagonal element d;,, can be generalised

to:

The determinant can then be found from:
N
Pin(p) = H dn
n=1

N
=11 50
n=1

Making the substitution a = | N/J| and b = N — aJ yields:

PJ,N(,O) = <H dl,i) <
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= P/ (0) Py i1 (p); (B.79)

which is the desired result.

B.2.6 Derivation of the CDF of R for the Standard Form

of Differentially Coherent Processing

We wish to derive Equation (4.118). We begin with Equation (4.116):

o0

iy =r [

Integrating over r and interchanging the order of the integrals gives us:

p
Fr(r)= | —— [ xJo(zp)dpdx B.80
W) = [ b [y (B30
0 0
T rJi (rp)
= dp, B.81
/ Py(p) (B.81)
0
where we have applied the identity:
/ZJO (2)dz = 2J1(2). (B.82)
Applying the partial fraction expansion of Equation (4.110) to Equation (B.81)
yields:
5] o0
rJi (rp)
Py — S A4 / d B.83
r(T) 2 Nk 2+ % P ( )
= 0
EI
= A k |:— ——Ki (r Yk s B.84
2 Ak | 1 (ryv/) (B.84)
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where K (x) is the modified Bessel function of the second kind of order 1, defined

in Equation (2.76). Now, from Equation (4.110) we have:

oo,
-3 A
Pn(p) = p*+ %
N

L 5] Avs

Py(0) = m
But, from Equation (4.103) we have:
Pyn(0) = 1.

Thus, Equation (B.84) reduces to our desired result:

5]

Fr(r)=1- Z ?/]%CTKl (rv/ k) -

k=1
B.2.7 Derivation of Equation (4.140)

We wish to prove that:

Qr1./Qq.7+Qq Q1.7 =Qqg2,

(B.85)

(B.86)

(B.87)

(B.88)

(B.89)

for the standard form of the differentially coherent combining detector. We begin

with the observations:

055 155 055 -+ 04y

I;; 0;; 1,

1 .
Qr = 5 055 I;7 055 "o 04y
' I;;
055 -+ 055 I;; 05,
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0,59 —1;;, 055, --- 0;;
| L Ouy =15y
Qo = % 0,5 Iy; 055 " Oyy
—1,,
0,7 0,5 I;; O0j;
Thus:
I;; 0;,;, —1;; 0;, 0,7
055 055 0;,;, -1,
Q1,00 - i I;; 055 0455 0y 0,
055 155 055 04 —1I;;
0,7
0, 0,0 155 055 —1;y
—I;; 055 —1,5 04, 0,
00 055 055 -1,y
QorQr ) i I;; 0,5, 0,5 04y 0,
055 I;;5 05, 04y —1I;;
0,7
0, 0,5 Ijy 055 I,

Therefore, we have:

Qr,7Qq0,7+Qqg, Q1.5 = %
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0,7

0,7
—1;,

07

0.7

(B.91)

(B.92)
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025275 —I2525 02525 - 02727
| T2s2s O2gp —Iaj2g
= % 02527 Izj25  O2525 - 0252y
—I3j2;
02725 - 02527 12525 02524
(B.95)
=Qq2 - (B.96)

B.2.8 An Expression for the Probability that one y? Dis-
tributed RV Exceeds Another

The following results have been accepted for publication in the IEEE Transactions
on Communications [89].

Given two x? distributed rvs X; and X, we wish to derive an expression for
the probability that X, > X, denoted F;:

P2 Pr{X,> X1}, (B.97)

where:
X, ~x%(n=2K\ =al 0% =0d) (B.98)
Xy~ X2(n=2K,\ = d2,0% = o2). (B.99)

Our approach is based on that of Stein [131] and Simon and Alouini [122], but
requires some preliminary results on the Marcum @Q-function.
The Marcum @Q-function is defined by the integral in Equation (2.43), but it

can also be represented by a contour integral in the complex plane [102, 135]:

o (<5 1w (3 (022 +172))
Qn (ah) = —5— 7{ e, (B.100)

where Ty is any closed contour in the z-plane enclosing the point z = 0 (in a

counter-clockwise direction), and no other singularities of the integrand.
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For the sake of notational simplicity we define the function f (a,b; z):

f(a,b;2) = exp (—% [cﬂ (1 — 1) +b% (1 — Z)D (B.101)

z

from which we re-write Equation (B.100) as:

Ox (a.b) = 1 f(a,b;z2)

C 21 Jr, 25 (1 - 2)

dz. (B.102)

The integrand in Equation (B.102) has three singularities, namely: a simple
pole at z = 1 and essential singularities at both the origin and the point at
infinity. For integer K the integrand is a single-valued function of z, and so
its Riemann surface is the Riemann sphere [86]. This structure is illustrated

in Figure B.1. From Equation (B.102), Qk (a,b) is given by the residue of the

Figure B.1: The Marcum @-function as a contour integral on the Riemann sphere,
the arrows represent the three singularities of the integrand. The complex contour
I'y is also indicated.

function f (a,b;z) (1 — 2)7'27% at the point z = 0:

Qx (a,b) = Res {M} (B.103)

0 | (1—2)zK

Cauchy’s theorem [79, eq. (4-10)], in conjunction with the residue theorem [79,
eq. (5-83)], implies that the sum of the residues at all the singular points on the
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Riemann surface of a function is zero. For the integrand of Equation (B.102), the
residue at the point z = 1 is easily seen to be —1, so the residue at the point at

infinity is, therefore, given by 1 — Qk (a,b), i.e.:

1 f(a,b;2)

dz. B.104
2mj Jr. 2K(1 —2) : ( )

1—QK(CL,b) =

Making the substitution v = 1/z yields:

1 f(b,a;u)uf1

1 — = . B.1
QK (a,b) o b 1o du (B.105)
It is easily seen that:

QK (CL, b) K>0

flabiz) |

e 1o ) = (1100

1 —Qi_k (bya) K <O
1— QK (Cl, b) K>0

flabiz) |

QlfK (b, CL) K S 0

Equations (B.106) and (B.107) lead naturally to the definition of the Marcum
Q-function for K < 0, by the identity:

Qx (a,b) =1 - Qi-k (b,a). (B.108)

Thus, we can re-write Equation (B.106) and Equation (B.107) as follows:

flabi2)\ o )

Res {—<1 _ Z)ZK} Qx (a,0) =1 - Q1-k (b,a) (B.109)
flab2) )

ff;i { (1— Z)ZK} =1-Qxk(a,b)=Q1 k(ba), (B.110)
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where K € Z.

The Marcum @Q-function is related to the CDF of a x? distributed rv with
2K degrees of freedom [102], and so the concept of negative order does not make
physical sense. However, there is another interpretation that can be attributed to
this function. In [67], Johnson showed, in effect, that the function Qg (a,b) is the
CDF of the difference of two Poisson distributed rvs. Given X; ~ Poisson(b?/2)
and X, ~ Poisson(a?/2) then:

Qk (a,b) =Pr{X; — X» < K}. (B.111)

Clearly, in this context, K can take on any integer value. In addition, it is
interesting to note that Siegel [118] also considered the concept of a non-central
x? distribution with zero degrees of freedom, in a different context. Both of these
previous observations are consistent with our definition in Equation (B.108).
Returning now to the derivation of an expression for F,, following Stein’s

technique we can write:

Pr{X,> X} = /O h fx,(@)[1 = Fx, (2)]dz, (B.112)

where:
5 (2) T e (o) e (C5)
Fx.(z)=1- Qg <g g) . (B.114)

Inserting Equations (B.113) and (B.114) into Equation (B.112) and making the

change of variable v = /r we obtain:

0o K-1
P, — / v (ﬁ) e—3(at+?) (%) Qx (% ﬁ) dv.  (B.115)

Now, substituting the integral on the right hand side of Equation (B.100) for the

Marcum @-function and interchanging the order of integration yields:

exp <—l (ﬁ + a—§>> exp <ﬁ1> - K—1
P — 2 0% O'% % 20%2 / 1 (i)
r 0

g 21 ) o? \
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X exp ( 2”2 [1 + o (1 - z)D I <C;11“) dvdz . (B.116)

Making the substitutions y = v [1 + (1 _ z)] 1/2 nda—a; [1 + (1 B z)] 71/2’
the integral over v can be written as:
(%)
T = eXIZ 2072 _ /OO % (g)K—l exp (_0422"‘23/2) e (O‘_ZQU) N
TR AT ) (5
| (B.117)

where the integral over y is clearly the Marcum ()-function, as defined in Equa-
tion (2.43). Care must be taken regarding the convergence of this integral, as
both y and a are complex quantities. For convergence of this integral we require
R{a?+y*} >0 = §R{1+%§(1—z)} >0=R{z} <1+ Z% But the posi-
tion of the pole at z = 1 implies that, on the contour I'g, ®{z} < 1 and so the

convergence requirement is met on this contour. This gives us:

7= (1 jxp (<1zi L)KQK ((%’0> (B.118)

a? 1
EXpP | oz o2
! 1+%(1—2)

- Z (B.119)
(1 + % (1 - z))
Inserting Equation (B.119) into Equation (B.116) gives:
e | 1
2 X
exp < : (% + %)) exp (%%) 201 14 7T (1)
P, = — ]{ TITE :—"—dz.  (B.120)
27 r, 25(1—2) (1 L z))
Letting ¥? = 07 + 03 and making the substitution p = it gives:
exp (—az§33> o2p+ o2\t exp ( (52) [ T CLQPD
P, = : 7{ 2l LT dp (B.121)
2mj L\ pR(1—p)
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1 oZp+ o2\ a4 ag
- 2 1L =, Zip)dp. B.122
27 Fm( 52 p f(z:’z’p) p ( )

Expanding the power term by the binomial theorem we have:

P=(m) > (e

k=0
1

T pKikilf <ﬂ a2'p> dp (B-123>
T) JTo

DR

Noting that the contour integral above is identical to the residue of Equation (B.110)
with X' — 1+ k — K, we finally obtain the desired form of Equation (B.124):

2\ 2K-12K-1 o\ k
_ (2 2k =1\ (o1 gz &1
Fy= (22> 2 < k ) (ag Qi <z’ z) (B.124)

k=0

B.3 Derivations from Chapter 5

B.3.1 The Fundamental Matrix

Since here we have two possible state diagrams, there are two transition matrices
describing the search process, given by Equation (B.125) and Equation (B.126),
where Equation (B.125) is associated with Figure 5.6 a) and Equation (B.126) is
associated with Figure 5.6 b).

10 |0 0 0
0 1 [0 0 0
0 P | 0 P, 0 0
P=| 0o P,| 0 0 P, 0 (B.125)
Puo Ppay| 00 0 P,
Py, Ppa | Py 0 0 0
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1 0|0 0 0
o 1|0 o0 0
0 P | 0 P, 0 0
P=| 0 P, | 0 0 P, 0 (B.126)
Py, Pyl 0 0 ... 0 P,
Pio Ppay | Py 0 0 ... 0

The only difference between these two matrices is the interchange of the transition
probabilities associated with the Hyy tile (Py,,, P, and Py, ) with those of the
H10 tile (Pd107 P,

1o and Py, ). Assuming both cases occur with equal probability,

we can write the average transition matrix as:

1 0|0 0 0
0 110 0 0
0 Pry| 0 Py 0 0
P=| 0 Py |0 0 P, 0 (B.127)
Py Py | 0 0 ... 0 P,
Py Pp P, 0 0 ... 0

where Py, = 0.5(Py, + Pu,), Pr, = 0.5(P., + P.,) and Py, = 0.5(Ppa,, +
Prq,,). In the sequel we will consider the state diagram of Figure 5.6 a), with the
understanding that we must average over both cases to yield a true representation
of the search process.

Returning to the case a) state diagram of Figure 5.6 and following the same
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procedure as for the one H; tile approximation we have, for 0 < n < Nr:

0 o ... 0 PO .. 0
0 0 ... 0 0 P* ... 0
—_ 0 0 ... 0 0 0 ... PPt
P.Pr2 0 ... 0 0 0 ... 0
0  P.P™2 . 0 0 0 ... 0
0 0 ... PP 0 0 ... 0

(B.128)
where P, = P, , P,,, is the total probability of missing the signal in both the Hi,
and Hjg tiles. From Equation (5.16) and Equation (5.17) we have the following

expression for the fundamental matrix:

1 P, P ... P, PN
1 PmPTg(\)[Tig 1 Pro s P7"11P7:](\)[T73
N = 1-— PL PmPT](\)[T_Ll PmPT](\)TT_g 1 to PT11P7{(\)[T_4 (B129>
P’V‘ll PTIIP"”O e PTHPTZ(\)]T72 ]_

where, in this case, P, = P, PN*"% = P, | P, [PNt=2_ Again, averaging over both

possible state diagrams yields:

1 P, pP? . P, PNt=2
P, pNt=3 1 = P, pNt=3
— 1 —
— Nt— Nt— Np—
N =1— B | PnlA PPNt P, PNt
P, P, P, P, PNt=2 1
(B.130)

Returning to the form of Equation (B.129), it is useful to divide the fundamental
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matrix into subcomponents as follows:

= (B.131)
=P\ 7 1
where:

_ pi-i i<
N;; = N (B.132)

P, PNt s
¢ = PPN (B.133)
v, = P, Pl. (B.134)

In this way, the submatrix N is independent of the form of the state diagram,

whereas the row vector 7 and column vector ¢ incorporate all the information

regarding the order of the Hy; and Hyy tiles.
N has the same form as the fundamental matrix under the one H, tile ap-

proximation with Nt — 1 tiles in the search space (rather than Nt) and rejection

probability P, (rather than P, ).

B.3.2 Probabilities of Detection and False Alarm

Substituting the new fundamental matrix of Equation (B.129) into Equation (5.20),

we obtain the following expression for A:

0 Prq,
1 Py ... B PN’
0 Py
1 P, PNt=3 1 P, PN=3 oo
A _ m=< rg e 710~ 1o .
1 — PL .
Pru PT11P7”20 e 1 Pdm Pfam
Pdn Pfau
(B.135)
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Now, Pp;, the probability of detection given starting state ¢, is given by:

Py PNt=27% - Py By PNT271 < Ny — 1

10" 7o

1
1-F;

Pp; =

P,

T11

P, PNt2 4 Py, i=Np—1

Once again averaging over the two possible forms of IN we obtain:

T

PdleT 2- z_i_Prdlp][\)/T 2—i i<NT—1
1

Pp, =
D=1 p

Py, PNt2 4 Py, i=Np—1

where P,q, = 0.5(P,,, Py, + P.,Pa,,). Finally, averaging over the starting state
1, yields:

1 — Pl

— — 1
Fo= Np(1—Prp) {<Pd1 + Pra) 1-PF

T0

+ Pay + Pray P 2}
(B.136)

and, once again, Ppy = 1— Pp. Note the term Fdl —|—?le is the overall probability
of detection in either of the H; cells.

B.3.3 First Order Statistics

Here, we follow the same procedure as for the one H; tile approximation to

determine the mean number of dwells. We begin with m, ;:

Nt—1
my; = Z Ni,j (B137)
j=0
Np—2
Z NiJ‘i‘Cz 1< Nt —1
j=0
_ ! B.138)
~1op) (B
Np—2
Z 7 +1  i=Np—1
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( 1 Pm _ Pr PNT—2—i ﬁrl PNT—Q—’Z
+ S 70 1< Np—1
1-P,  1-P, 1-P, 1- P,
_ (B.139)
P, 1—PpNr! 1
& , = Np — 1.
1P, 1-P, 1-P L= A

Note that here we have averaged over the two possible forms of 7 and ¢. Equa-
tion (B.139) is independent of the distribution of the starting state i. Once again,

assuming a uniform a priori distribution on ¢ we obtain:

_Ne—1 1 . (P — Pry)(1 = P
Nt Prq, Nr(1 — Pp) Nr(1 — PL)P]?%
(P =+ Pno)(l - Pr](\)[T_l) (B 140)

T11

Nr(1 = Pp)Ptq,

my

B.3.4 Second Order Statistics
Following a similar procedure to that of Section 5.1.5 we define the matrix M =

N? and inserting Equation (B.131) gives:

M ! Ne)lNe (B.141)
=P\ 7 1 7ol '
1 M F
e (B.142)
L p rc+1

where M = N2+ ¢r, p=7N +7 and ¥ = N¢ + .
Now, the matrix N is identical in form to the fundamental matrix in the

one H; case, but with Ny — Nt — 1 and P,, — P,. Thus we can re-write

Equation (5.29) and Equation (5.30) directly as:

PPNt D) [Np = 14 (j+1—i)(1 = P)] 0>

<N2>z‘,j B
P (Ne = DPL+(j+1—0)(1 = Pp)] i<j.

(B.143)
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From Equation (B.133) and Equation (B.134) we have:
~ Np—2—(i—j
(Cﬁi,j = P, P" (i=3)
Combining these last two equations gives:

Py PNt INg + (j+ 1= i) (1= Pp)] 0>
Mi,j -

Pg’o—" [Ne P+ (j+1—4)(1 = Pp)] i<j.

From Equation (B.132) and Equation (B.134) we obtain:
pj = ?rlpﬂ;, (NrPL+ (j+2)(1 = Pr)).

Similarly, using Equation (B.133) we have:

and, finally:
rc = (Npr—1)Pp.

(B.144)

(B.145)

(B.146)

(B.147)

(B.148)

Now, from Equation (5.28), and assuming a uniform distribution on the starting

state, we have:

(B.150)

(B.151)

my = 2w Me—my
2 TN T~ ~ ~~
= NPy {e Me+e'y + pe +r¢+ 1} —mi.  (B.149)
where:
eTMe o Nr—1 (NT_l)(Pm_PTo)2P7"]gT_2
Ne(1—P)? — NpP}, Nr(l = PL)*Pf,
2(P,, — Py)(1— PXt=1) P, (1 — PNr—1)2
Nr(1— PL)PJ;r”a0 Nr(1— PL)QPJ?G0
BT:); + 56 - Prn + Pmo {NTPT](\)TTQ(PW - PTO)
NT(l—PL>2 (1_PL)<1_PT0) (1_PL)
(2 - PT0)<1 - Pr](\)]Til) }
A]VT(1 - PTO)
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rc+1 Py, 1

Ne(l—P)? (=P Ne(l=Pp)

(B.152)

After simplifying, we obtain the following expression for the mean square number

of dwells under the two H; tile approximation:

o — (Np —1)(14 P,,) 2P, 1 . 2P, (1 — PNr=1)?
NTP]?% (1-Pr)?2 Nr(1—Py) Nr(1- PL)QPJ?Q0
2(NT - 1>(Pm - Pro)QPr]XT_Q (3 + PTo)(Pm - Pro)(l - Pr](\)[T_l)
Ni(1-PL)’P3, Nr(1 - PL)P,
P. + P, 2(P,, — B, )PNt=2 (3P, phr—1
11 + 10 { ( 0) 70 ‘l‘ ( 0) _ 70 } (B153)
(1-— PL)PfaO 1- Py, NTPfaO Nt

B.4 Derivations from Chapter 6

B.4.1 Mean and Variance of the Power Level Detector

We wish to derive the mean and variance of the power level detector for the
detection of MAI in the parallel form of the ML detector. We assume that one
full Doppler bin is covered by the detector tile and that this tile contains Cr
cells. We also assume a complex signal representation, such that the rv X at
the input to the correlators has a Cp-dimensional complex Gaussian distribution

with mean px and covariance C'x given by:
Cx =20%1. (B.154)

Note that o% is the variance in either the in-phase or quadrature component of
X and that the elements of X are statistically independent. Thus, from Equa-

tion (6.6), we have:
Cy = 20% 8,5 (B.155)

Now, S} S}l is the product of two circulant matrices and, hence, is itself a circulant
matrix [50]. In fact, letting:
e, 2 §,SH, (B.156)

then O, is the circulant matrix formed from the auto-correlation vector 6, of the

spreading code from satellite k.
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Our approach is similar that used in the derivation of the Gaussian approx-
imations for the differentially coherent forms of detector/estimator. We begin
with the characteristic function of v and use Equation (6.10) to obtain its first
two moments. Firstly, however, we require an expression for the determinant of
the matrix P defined in Equation (6.9). For this we require the following useful

property of circulant matrices [50]:

Property B.1 Let A be an N x N circulant matriz whose first row is the vector
a, then the eigenvalues of A are given by the DFT of a. Thus, letting \; be the
™™ eigenvalue of A and X = (Ao, A1, ..., An_1], then:

A = DFT {a}

N-1

_2mi

SN = g ae” N
=0

n

Thus, letting \; denote the i*" eigenvalue of Cy, then the \;’s are the roots of

the characteristic equation of Cly:
|sI — Cy| = 0. (B.157)

We can use Equation (B.157) to derive an expression for the determinant of P,

as follows:

Cr—1

sT —Cy|= ] (s= ). (B.158)

=0

Letting s — ].%, yields:

1 Cr—1 1
‘j_wI_ Cy|= H (j_w - )\i) (B.159)
=0
1 Cr Cr—1
= (ﬁ) I —swx) (B.160)
=0
Cr—1
S ()T s = Cy| = [ (1= jwh). (B.161)
=0
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But, for any N x N matrix A, |cA| = ¢V |A], so:

Cr—1

1T —jwCy|= ] (1—jw) (B.162)
1=0

= |P|. (B.163)

The Mean of v

Inserting Equation (6.8) into Equation (6.10) yields:

1 d|P|™ d -
Bl = (wwc =Py |dw| P e e MGy [I-P 1]w)‘
w=0
(B.164)
Taking each component in turn, we find:
e WO P | (B.165)
w=0
d|P|™ _ d]P|
———=-1IP| 2 (B.166)
|P|| o = 1. (B.167)
The derivative of |P| is obtained from Equation (B.162):
Cr—1 Cp—1
d|P . :

P S o TT - den (B.168)

k=0 i=0

i#£k

Cr—1
d|P]| :
L =D M (B.169)
dw |,_o —

But ) is given by the £ component of the DFT of the auto-correlation vector:

d|P| Cr—1Cr—1 -
L] =20k > Y e e, (B.170)
W
w=0 k=0 n=0

Now, by the orthogonality of the complex exponentials, we have:

Tl C =0 dC
DD A mot (B.171)
=0 0 otherwise.
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Thus, inserting Equation (B.171) into Equation (B.170) yields:

d|P|

| —520% Cr6y.
But 8, = Ct and hence:
% . = —j2C%0%.
Using the matrix identity:
d:;lgc_1 _ _A_1%A—l’
we find:
g s o prr P ey,

— je—u§C;1 [I—P—l]uyugcglp—lcyp—lu
Now, P|,—o = I and, hence:

Aoy 1Py

— ;4H

w=0

(B.172)

(B.173)

(B.174)

(B.175)

(B.176)

(B.177)

Finally, inserting Equations (B.165), (B.166) (B.167), (B.173) and (B.177) into

Equation (B.164) and simplifying, yields:

Blv] = 2Cr°0% + py py-

(B.178)

Letting o2 denote the noise variance of the in-phase or quadrature component of

the received signal at the input to the coherent accumulator, then:
0% = Mo*.
Recall, from Equation (2.31), that o is given by:

2 _ 2
oy = NMo~,
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where Ny is the number of samples per code period. In the FFT-based detector/
estimator Ny = Ct (i.e. the number of samples per code period is equal to the

number of cells per tile), and so we have:
E[v] = 20702 + piuy. (B.179)

The Variance of v

The variance of v can be derived using the same approach as was demonstrated

above for the mean. The only difficulty arises in the determination of the second

order derivative of the determinant of P, so we consider this in some detail here.
Taking the derivative of Equation (B.168) yields:

Cr—1 Cr—1 Cr—-1

2| P . , .
P S i S i I G-ded) (Baso
= 7k i (ol
d2 P CT—lCT—l
' d' 2| == D AN (B.181)
W w=0 k=0 1=0
Ik
Cr—1 Cr—1 2
=D X- (Z Ak) : (B.182)
k=0 k=0

The second summation term in Equation (B.182) above can be identified as the
negative of the square of Equation (B.173). The first summand can be simplified
using Parseval’s theorem for the DFT [21]:

Theorem B.1 (Parseval) Given a length N vector @ and its DFT X, then

N—-1 1 N—-1

2 2
S leal? = 5 SN
n=0 k=0

Recalling that \; is given by 20% times the i*" coefficient of the DFT of the

auto-correlation vector, 8, then Parseval’s theorem yields:

Cpr—1 Cr—1
>N =40yCr ) 16k (B.183)
k=0 k=0
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Thus, inserting Equations (B.183) and (B.173) into Equation (B.182) yields:

d* | P| Lo S 1 P g
| = Aok O ;0 10,,° — 40k Cp (B.184)
Cr—1
= — 0" — 4oy B.185
G 2 10"~ o} (B.185)

Again, applying the matrix identity of Equation (B.174), it can be shown that:

d_2€*u¥C§1[I*P‘1]w

2
dw? = (kypy) +2pyCypy. (B.186)

w=0

Using Equations (B.184) and (B.186) in conjunction with Equation (6.10) yields

the following expression for the variance of v:

4ot
Var [v] = C—;/ > 16k + 2u5 Cy py (B.187)
k=0
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Probability Theory

In this appendix we give a brief overview of probability theory as it applies in this
thesis. It could be used as a quick reference for the notations and conventions
maintained throughout the thesis. An excellent overview of probability theory,
going into much greater detail than we do here, can be found in Papoulis’ book
[92].

C.1 Random Events and Random Variables

Probability theory concerns itself with randomness. We shall assume that the
object of interest is an ezperiment, E. We denote by S the set of possible outcomes
of E, which we call the sample space of the experiment. An event is defined as
any subset of S, containing any number of points from within S. Assuming the
experiment is random, then any event A is associated with a probability Pr{A},

for which the following two properties hold:

Property C.1
Pr{A} >0

and

Property C.2
Pr{S} =1

Given a sample space S and an event s € S, then a random variable X (s) is

defined as a mapping from S to a subset of the real numbers:
X(s) : S—=R.
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In general we will consider only the random variable (rv) X, so that the depen-
dence on s is implicit.

Consider the random event X < z for some z such that —oco < x < o0,
then the probability of such an event is denoted Fx(z). This probability can be
viewed as a continuous function of the variable x, and is called the cumulative
distribution function (CDF):

Fx(z) =Pr{X <uz}. (C.1)

The derivative of the CDF with respect to x is called the probability density
function (PDF) denoted fx(z):

fx(z) = : (C.2)
The probability of the random event x; < X < x5 is then given by:

Pr{z; < X <umxo} = Fx(x2) — Fx(z1) (C.3)

/ fx(x (C4)

If the mapping X (s) maps elements of S to a discrete subset of the real
numbers, then the rv X is called a discrete rv. In general we associate all discrete
rvs with mappings to a subset of the set of integers Z. We define the discrete rv
X(s) as:

X(s) : S—Z.
In place of the probability density function of continuous rvs, we define the

probability mass function (PMF) of discrete rvs. The PMF of the discrete rv X
at the point X = n is given by:

px (n) =Pr{X=n}. (C.5)

The CDF of X is thus given by:

=) px(i). (C.6)

1=—00
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C.2 Expectation and Moments

The expected value — or mean — of an rv X is defined as:

e Ex|z] = /00 rfx(x)dz. (C.7)

o0

Note that if X is a discrete rv taking on values n € Z, then we have:

Ex[n] = Z npx (n) . (C.8)

n=—oo

We define by m,, the n'® moment of the rv X:

mn & Exat] = /_ () (C.9)

[e.9]

Of more general interest are the central moments:

Exl—n) = [ (o= n) f(o)ds. (C.10)

—00

The first central moment is simply zero. The second central moment is called the

variance and is denoted Var [X]:

Var [X] £ Ex[(z — p)?]. (C.11)

C.3 Transform Domain Techniques

Transform domain methods often prove useful in the analysis of random variables,
particularly when dealing the rvs which can be expressed as the sum of many other

I'VS.

C.3.1 The Moment Generating Function

The MGF of an rv X is defined by:

Uy (s) 2 By [exp (sx)], (C.12)
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assuming that the expected value exists for all values of s in some range —h <

s < h. For a continuous rv we therefore have:
Uy (s) = / fx(z)exp (sz)dx. (C.13)

It is interesting to note at this point that Equation (C.13) above is essentially the
equation of the two-sided Laplace transform of fy(x). In fact the only difference
is in the sign of the transform variable, s.

The MGF takes its name from the following:

Property C.3
o X (S)
m, = ————
ds" s=0
Thus, given the MGF of the rv X, we can easily determine all the moments of

X. Other useful properties include:

Property C.4 Given two independent rvs X and Y, with MGFs Vx (s) and
Uy (), then the MGF of the rv Z = X +Y s given by:

\IJZ (S) = \I/X (S) ‘Ify (S) .

Property C.5 Given the rv X with MGF Vx (s), and another rv'Y such that
Y = g(X), then the MGF of Y is given by:

Wy (s) = Ex[exp (sg(X))].

Property C.6 Given that the rv X has MGF VU (s) then the PDEF of X can be

determined using the Laplace inversion integral (Bromwich integral):

fx(z) ! /c ” Uy (s)exp (—sx)ds.

B % —joo

These last two properties prove useful in determining the PDF of a function of

an rv.

C.3.2 The Characteristic Function
The characteristic function of the rv X is defined by:
Oy (jw) = Exlexp (jwx)]. (C.14)
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By comparison with Equation (C.12) above, we see that the CHF is simply the
MGF evaluated at s = jw. The properties of the CHF are very similar to the
properties of the MGF.
Property C.7
1 0"Py (jw)

" j_n dwr 5=0
Property C.8 Given two independent rvs X and Y, with CHFs ®x (jw) and
Oy (jw), then the CHF of the rv Z = X +Y is given by:

Py (jw) = Ox (jw) Py (jw).

Property C.9 Given the rv X with CHF ®x (jw), and another rv'Y such that
Y = g(X), then the CHF of Y is given by:

Py (jw) = Ex[exp (jwg(X))]-

Property C.10 Given that the rv X has CHF ®x (jw) then the PDF of X can

be determined using the Fourier inversion integral:

fx(z) = i/oo Py (jw)exp (—jwz) dw.

2r J_

So, in effect the MGF represents the two-sided Laplace transform of the PDF,
and the CHF represents the Fourier transform of the PDF'. It is important to note
that the two functions are directly inter-changeable by the simple substitution
s <> jw. Tables of Fourier transforms may be used to determine the CHF from
the PDF and vice versa.

C.3.3 The Probability Generating Function

Whereas the MGF and CHF are useful tools in the analysis of continuous rvs, we
now introduce the probability generating function (PGF), which is the equivalent
function for the analysis of discrete rvs taking on non-negative integer values. The
PGF is essentially a sequence generating function, an excellent introduction to
which can be found in [149].

Given the discrete rv X, the PGF Px (z) is defined by:

Px (2) 2 Ex[2*] (C.15)
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= pr (i) 2. (C.16)

Some useful properties include:

Property C.11
o PX (Z)

=F
ozn X

z=1

Property C.12 Given two independent discrete rvs X and Y, with PGFs Px (z)
and Py (z), then the PGF of the discrete rvZ = X +Y is given by:

PZ (Z) = PX (Z) PY (Z) .

Property C.13 Given that the discrete rv X has PGF Px (z) then the PMF of

X can be determined using the inversion formula:

where Iy is a complex contour in the z-domain enclosing the origin.
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