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ABSTRACT

The estimation of the directions of arrival (DOAs) of incoming waves for a passive
antenna array has long been an important topic in array signal processing. Mean-
while, the estimation of the MIMO channel between a transmit antenna array and
a receive antenna array is a key problem in wireless communications. In many
recent works on these array processing tasks, people consider millimeter waves
(mmWaves) due to their potential to offer more bandwidth than the already highly
occupied lower-frequency bands. However, new challenges like strong path loss
at the high frequencies of mmWaves arise. To compensate for the path loss, large
arrays, or massive MIMO, are used to get large beamforming gain. It is practical due
to the small sizes of mmWave antennas. When large arrays are used, it is important
to develop efficient estimation algorithms with low computational and hardware

complexity.

The main contribution of this thesis is to propose low-complexity DOA and channel
estimation methods that are especially effective for large arrays. To achieve low
complexity, three main aspects are explored: beamspace methods, hybrid analog
and digital processing, and distributed algorithms. First, a new beamspace method,
convolutional beamspace (CBS), is proposed for DOA estimation based on passive
arrays. In CBS, the array output is spatially filtered, followed by uniform decimation
(downsampling) to achieve dimensionality reduction. No DOA ambiguity occurs
since the filter output is represented only by the passband sources. CBS enjoys
the advantages of classical beamspace such as lower computational complexity,
increased parallelism of subband processing, and improved resolution threshold for
DOA estimation. Moreover, unlike classical beamspace methods, it allows root-
MUSIC and ESPRIT to be performed directly for uniform linear arrays without
additional preparation since the Vandermonde structure is preserved under the CBS
transformation. The method produces more accurate DOA estimates than classical

beamspace, and for correlated sources, better estimates than element-space.

The idea of hybrid analog and digital processing is then incorporated into CBS, lead-
ing to hybrid CBS for DOA estimation. In hybrid processing, an analog combiner is
used to reduce the number of radio frequency (RF) chains and thus hardware com-
plexity. Also for lowering hardware cost, the analog combiner is designed as a phase
shifter network with unit-modulus entries. It is shown that any general (arbitrary

coefficient) CBS filter can be implemented despite the unit-modulus constraints.
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Moreover, a new scheme of CBS is proposed based on nonuniform decimation and
difference coarray method. This allows us to identify more sources than RF chains.
The retained samples correspond to the sensor locations of a virtual sparse array,
dilated by an integer factor, which results in larger coarray aperture and thus better
estimation performance. Besides, with the use of random or deterministic filter
delays that vary with snapshots, a new method is proposed to decorrelate sources

for the coarray method to work.

Next, a 2-dimensional (2-D) hybrid CBS method is developed for mmWave MIMO
channel estimation. Since mmWave channel estimation problems can be formulated
as 2-D direction-of-departure (DOD) and DOA estimation, benefits of CBS such
as low complexity are applicable here. The receiver operation is again filtering
followed by decimation. A key novelty is the use of a proper counterpart of CBS
at the transmitter—expansion (upsampling) followed by filtering—to reduce RF
chains. The expansion and decimation can be either uniform or nonuniform. The
nonuniform scheme is used with 2-D coarray method and requires fewer RF chains
to achieve the same estimation performance as the uniform scheme. A method
based on the introduction of filter delays is also proposed to decorrelate path gains,
which is crucial to the success of coarray methods. It is shown that given fixed pilot
overhead, 2-D hybrid CBS can yield more accurate channel estimates than previous

methods.

Finally, distributed (decentralized) algorithms for array signal processing are stud-
ied. With the potential of reducing computation and communication complexity,
distributed estimation of covariance, and distributed principal component analysis
have been introduced and studied in the signal processing community in recent
years. Applications in array processing have been also indicated in some detail.
In this thesis, distributed algorithms are further developed for several well-known
methods for DOA estimation and beamforming. New distributed algorithms are
proposed for DOA estimation methods like root-MUSIC, total least squares ES-
PRIT, and FOCUSS. Other contributions include distributed design of the Capon
beamformer from data, distributed implementation of the spatial smoothing method
for coherent sources, and distributed realization of CBS. The proposed algorithms
are fully distributed since average consensus (AC) is used to avoid the need for
a fusion center. The algorithms are based on a finite-time version of AC which
converges to the exact solution in a finite number of iterations. This enables the

proposed distributed algorithms to achieve the same performance as the centralized



counterparts, as demonstrated by simulations.
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Chapter 1

INTRODUCTION

Antenna arrays have long been used for spatial sampling of incoming waves in many
applications, such as radar, sonar, seismology, and communications [8]. The use of
antenna arrays facilitates the design of algorithms for many important problems in
signal processing, including direction-of-arrival (DOA) estimation and beamform-
ing. Recently, large antenna arrays, or massive MIMO, have received much attention
in wireless communications, such as in 5G cellular communications and beyond 5G
[9]. In 5G and beyond, people consider millimeter waves (mmWaves) due to their
potential to offer more bandwidth than the lower-frequency bands, which are already
highly occupied. However, there are also new challenges, such as strong path loss at
the high frequencies of mmWaves [10]. To compensate for the path loss, large arrays
are used, which are practical due to the small sizes of mmWave antennas, to get
large beamforming gain [11]. When large arrays are used, it is important to design

efficient estimation algorithms with low computational and hardware complexity.

The use of beamforming prior to DOA estimation, referred to as beamspace process-
ing [8, 12-15], can help computational complexity reduction. Given an N-sensor
uniform linear array (ULA) with output x € CV, the idea of beamspace is to compute
a transformation y = Tx € CB, where B < N, and estimate the DOAs based on
y using, e.g., subspace methods. Due to dimensionality reduction (B < N), the
B x B covariance of y has smaller size than that of x. Thus, the complexity of the
eigenspace computation O (B?), is much smaller than O (N?), which is the complex-
ity when using element-space (estimation based on x). If T is properly designed,
the DOAs which fall outside a chosen beam or subband are attenuated by T, so there
are typically much fewer DOAs represented by y, compared to x. We can use a bank
of transformations {T;}, which can be operated in parallel, to cover the DOAs in all
subbands. Besides low computation and parallelism, beamspace methods tend to
have higher DOA resolution [8, 16, 17] and smaller bias [2] than the element-space
method. However, in classical beamspace methods, y is no longer represented by a
Vandermonde matrix as X is, so elaborate steps have to be taken to do standard DOA
estimation methods including root multiple signal classification (root-MUSIC) [2]
and estimation of signal parameters via rotational invariance techniques (ESPRIT)
[18].



2

To reduce hardware complexity for large mmWave arrays, a new line of research
topics has emerged, where people design hybrid analog and digital transceivers
[4,5,9, 11, 19]. The use of analog precoder at the transmitter and analog combiner
at the receiver can achieve dimensionality reduction. Hence, fewer radio frequency
(RF) chains are required, which reduces hardware cost and power consumption.
The analog precoder and combiner are typically designed as networks of phase
shifters, so they should have unit-modulus entries. Such constraints lead to new
design problems to solve. Meanwhile, the sparse nature of an mmWave MIMO
channel due to limited scattering allows it to be modeled by a few paths, each
with a direction of departure (DOD) at the transmitter and DOA at the receiver [11].
Hence, the classical DOA estimation problem has also gained renewed interests since
techniques for 1-dimensional (1-D) DOA estimation may be extended to mmWave
MIMO channel estimation.

Traditionally, DOA estimation and beamforming algorithms require data collection
and centralized computation at a fusion center. However, following the pioneering
work in [7], distributed (decentralized) algorithms for DOA estimation and beam-
forming have gained more research interest. In these algorithms, the sensor array is
partitioned into subarrays. The data in each subarray is available only to the proces-
sor in that subarray, and between the processors there is some minimal exchange of
intermediate results, in order to implement an average consensus [20-22]. Based on
such local computations and limited data exchange between processors, we do usual
array processing tasks like DOA estimation and beamforming. Thus, such arrays
work without the help of a central processor or fusion center. The communication
and computation bottleneck that can occur for large arrays with a central processor

is thus mitigated in these distributed systems.

With the aforementioned backgrounds, the main theme of this thesis is to design
DOA and channel estimation methods particularly useful to large arrays, and the

main contributions are summarized as follows:

1. Beamspace DOA estimation: We propose a beamspace method, called con-
volutional beamspace (CBS) [23, 24], for DOA estimation based on passive
arrays. The array output is processed by spatial filtering followed by uniform
decimation (downsampling). It achieves all the same advantages as classical
beamspace methods [2, 18], including lower computational complexity, in-
creased parallelism of subband processing, and smaller bias. Moreover, unlike
classical beamspace, it allows root-MUSIC [25, 26] and ESPRIT [27] to be
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performed directly for ULAs without additional preparation since the Vander-
monde structure is preserved under the CBS transformation. It can also yield

smaller estimation errors for correlated sources compared to element-space.

2. Hybrid mmWave MIMO channel estimation: We propose hybrid convolutional
beamspace (28, 29] for mmWave MIMO channel estimation. The method is
obtained by realizing the original CBS [23] by a hybrid analog and digital
implementation [30, 31] to reduce hardware cost, and extending it to the 2-
dimensional (2-D) MIMO case. We design a proper counterpart of CBS at
the transmitter: uniform expansion (upsampling) followed by spatial filtering.
Besides, we propose a new scheme of CBS where nonuniform expansion and
decimation are used with difference coarray method [32] to further reduce the
number of required RF chains to achieve the same estimation performance. We
show that the proposed CBS precoder and combiner with any filter coefficients
can be implemented in a hybrid way under the unit-modulus constraints of
phase shifters. Hybrid CBS yields smaller estimation errors than previous

channel estimation methods [4, 19] when having the same pilot overhead.

3. Distributed array processing: We propose distributed algorithms for a num-
ber of well-known methods for DOA estimation and beamforming [33, 34].
We develop distributed algorithms for DOA estimation methods such as root-
MUSIC [26] and total least squares (TLS) ESPRIT [27] (known to be more
accurate than least squares (LS) ESPRIT [35]). We derive distributed ver-
sions of the Capon beamformer [36] and focal underdetermined system solver
(FOCUSS) method [37, 38] for sparse-solver based DOA estimation. We
also develop distributed realizations of convolutional beamspace [23]. Fi-
nally, we propose a distributed algorithm for spatial smoothing [39], which is
a technique used for DOA estimation when there are coherent or correlated

sSources.

Chapter outline: The passive array output model is reviewed in Sec. 1.1. Then,
the millimeter-wave MIMO channel model is reviewed in Sec. 1.2. The use of
beamspace methods for hybrid analog and digital processing is introduced in Sec.
1.3. The model for distributed array processing is presented in Sec. 1.4. The scope
and outline of the thesis is given in Sec. 1.5. Finally, the notations used in this thesis

are defined in Sec. 1.6, and a list of acronyms are given in Sec. 1.7.
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Figure 1.1: Model of a passive array receiving plane waves from D monochromatic
far-field sources with wavelength A and DOAs 6;. Filled circles represent antennas,
and crosses represent empty space.

1.1 Passive Array Output Model

We consider a passive linear array of N antennas (or sensors) as shown in Fig.
1.1. There are D monochromatic sources emitting electromagnetic waves with
wavelength 1. These sources are assumed to be in the far field [8] so that the waves
received by the array can be well approximated by plane waves. We assume all
the sources and the array lie in a plane, and that all the sources are on one side of
the array. By definition, the direction of arrival (DOA) 0; € [-n/2,7/2) of each
source 7 is measured from the normal to the line of array,i = 1, ..., D. The antenna
locations are on a uniform grid with unit spacing d. That is, the antenna locations
are n;d for integers n;, [ = 0,..., N — 1. Without loss of generality, we assume

no = 0. Then, the array output can be expressed as [8]
x = [x(0) x(1)---x(N=1D]! = Ac+e, (1.1)

where ¢ contains source amplitudes c;, e contains additive noise terms, and the array

manifold matrix
A = [a(w)) a(w2) -+ a(wp)] (1.2)
with w; = 271d sin §; /A and the steering vector
a(w) = [1 /M e/@m2 ... gjonn-1]T (1.3)

for any real number w. If d > A/2, then there exist multiple DOAs that give the
same array output, so there is DOA ambiguity [8]. Thus, in this thesis, we assume

the classical antenna spacing d = A4/2 is used. In this case,

w; =nsing; € [-m, 7). (1.4)
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In this thesis, we also call w; a DOA since there is one-to-one correspondence
between w; and #;. We assume the source amplitudes and noise are random such
that E[c] = 0, E[e] = 0, E[ee’] = o2, and E[ce”’] = 0. Then, our goal is
to estimate the DOAs w; based on a finite number, say K, of independent and

identically distributed snapshots of the array output
X[k] = Aclk] +e[k],k=1,... K. (1.5)

In this model, the DOAs are assumed fixed during the measurements of the K

snapshots.

1.1.1 Difference Coarray
For any linear array N = {n;} with antenna locations n;, [ = 0,...,N — 1, its

difference coarray C is defined as [32]
C={nyr-n|0<k, [ <N-1} (1.6)

In other words, C contains the differences between all pairs of the antenna locations.
In the (difference) coarray method [32], second-order statistics of the array output
of N is used to construct a virtual signal on C. This can potentially increase the
number of identifiable DOAs if N is a well-designed sparse array like nested array
[32], coprime array [40], or minimum redundancy array (MRA) [3]. The idea of
coarrays will be incorporated into the CBS scheme where nonuniform decimation

is used.

1.2 Millimeter-Wave MIMO Channel Model

We consider an mmWave MIMO transceiver system as shown in Fig. 1.2. The
transmit array is assumed to be an Ni-antenna ULA, and the receive array is an
Ni-antenna ULA. There are two phases of the transceiver operation: a training
phase and a transmission (communication) phase. In this thesis, we focus on
channel estimation, which is done in the training phase. The MIMO channel will
be estimated based on the received array outputs due to a finite number of training
blocks sent from the transmitter. Due to limited scattering, the N X Ny mmWave
narrowband MIMO channel matrix can be modeled by [5, 11, 19]

D

Hoi = ) aiiay, (o)l (o) = ADg Al (1.7)
i=1

where A, = [ay,(wp1) -+ an,(wpp)], p € {t,1},

ay(w) =[1e/@ /2 ... ej(N_l)‘“]T (1.8)
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transmit array receive array

Figure 1.2: Model of an mmWave MIMO channel due to a few paths with DODs
0.; and DOAs 6, ;.

for any real number w and positive integer N, and D, = diag(ag.1,...,2k.p)-
Here, k is the training block index. In this channel model, D denotes the number of
paths, and ay ;, w;, and w;; are the path gain, direction of departure (DOD), and
direction of arrival (DOA) for the ith path, respectively. Asin Sec. 1.1, the classical
antenna spacing 4/2 is assumed, where A is the signal wavelength. Then, each DOD
or DOA w,; = nsinf,; € [-n,n), where 6,,; € [-n/2,7/2) is the physical DOD
or DOA measured from the normal to the line of transmit or receive array. We
assume that the DODs and DOAs remain the same throughout the training process,
and that the path gains ay; vary from block to block. The model (1.7) indicates
that estimation of the channel can be achieved by 2-D DOD and DOA estimation

followed by path gain estimation.

1.3 Beamspace Methods for Hybrid Analog and Digital Processing

We consider a hybrid analog and digital processing model [11] of an mmWave
passive array for DOA estimation as shown in Fig. 1.3. The output of the N-antenna
receive ULA is first processed by an analog combiner, resulting in an N-dimensional
output, where N < N typically. It is then passed through N analog-to-digital RF

chains and processed by a digital combiner. Thus, the hybrid combiner output is
v =FgF;x = FgF,Ac + F4F,e, (1.9)

where x is as defined in (1.1) with the ULA assumption, i.e., n; = [. Finally, we

can do whatever digital processing is needed to estimate the DOAs after the digital
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Figure 1.3: Hybrid analog and digital processing model of an mmWave passive
array for DOA estimation.

combiner. In this hybrid model, the goal of the analog combiner is to achieve
dimensionality reduction so that we need only a small number N of RF chains
for a large number of N antennas. With fewer RF chains, we reduce hardware
cost and power consumption. Also, in this implementation, the analog combiner
is effectively a beamspace processing matrix as in classical beamspace methods
[2, 8, 18]. The combiner has unit-modulus entries since it is implemented by phase
shifter networks to reduce hardware cost [11]. Thus, the main problem here is how to
design the analog combiner under unit-modulus constraints in order to obtain good
DOA estimates. In this thesis, we propose a new beamspace method, convolutional
beamspace (CBS), in Chapter 2. Then we show how to design analog and digital
combiners based on it in Chapter 3, where the method is named hybrid CBS.

Then, we consider a hybrid analog and digital processing model of an mmWave
MIMO transceiver system [11] as shown in Fig. 1.4. The receiver structure is the
same as in Fig. 1.3, except that N and N are replaced by N, and N;, respectively,
to denote “receiver.” The analog and digital building blocks of the transmitter
are reversely ordered compared to the receiver. In particular, at each time instant,
a training vector is processed by a digital precoder. The digital precoder output
vector, composed of N, digital symbols, is then passed through N, digital-to-analog
RF chains. Then the output is processed by an analog precoder which generates the
transmitted signals for the Ny-antenna transmit ULA. Again, N, < N, typically, so
we need only a small number N; of RF chains for a large number of N; antennas. If
we let Sy denote the kth training block, which contains multiple training vectors as

its columns, then the kth received block will be

Y = FraFr o Ho (FLLF S, + FrgF o By, (1.10)
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Figure 1.4: Hybrid analog and digital processing model of an mmWave MIMO
transceiver.
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where the channel matrix H, x is defined in (1.7), and E; is additive white noise
such that E[E;] = 0 and E[vec(E)vec” (E;)] = 0261 for all k and /. The analog
precoder and analog combiner similarly have unit-modulus entries as they are phase
shifter networks [11]. Thus, the main problem becomes how to design the analog
precoder and analog combiner under unit-modulus constraints in order to obtain
good channel estimates. With the model (1.7), estimation of the channel pertains to
estimation of the DODs and DOAs (and path gains, which can be estimated after we
obtain DOD and DOA estimates, as shown in Sec. 4.4.3). In this thesis, we extend
the proposed hybrid CBS to this 2-D case and show how to design analog processors
based on it, as explained in Chapter 4. The digital precoder and digital combiner
in general can be any matrices as they are in the digital domain. They are there
for generality, but for channel estimation with CBS, we later set them to be identity
matrices (see Chapter 4). In the transmission phase, they are often optimized for

other things, such as maximizing rate or minimizing MSE [11, 41].

1.4 Distributed Algorithms for Array Signal Processing

Beamspace methods and hybrid processing are used to reduce computational and
hardware complexity for large arrays in Sec. 1.3, where we assume that a central
processor can get the entire array data and do any computation. In another research

area of this thesis, we consider distributed array processing algorithms so that a
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Figure 1.5: Schematic of distributed array processing. The N-sensor linear array is
divided into P subarrays. The sensor data from subarray p is directly available only
to processor p, corresponding to node p in a communication network modeled by
an undirected graph G. Between the processors there is some minimal exchange of
intermediate results, in order to implement an average consensus.

communication or computation bottleneck that may occur when there is a central
processor can be avoided [42]. The system model is shown in Fig. 1.5. This is a
network composed of P nodes, each of which is a Q-sensor linear subarray [7, 35].
For ease of presentation, we assume that each subarray has the same number of
sensors, but many of the proposed distributed algorithms in this thesis can be
readily extended to subarrays with different numbers of sensors. The sensor data
from subarray p is directly available only to a local processor at node p. Between
the processors there is some minimal exchange of intermediate results, in order
to implement an average consensus (AC) [20-22]. The goal of AC methods is to
compute in a distributed way the average of some values stored across the network.
The communication network is modeled by an undirected graph G = (V, &), where
vV is the set of the P nodes, and & is the set of edges. Each node represents a subarray
and the edges represent the communication links. If there is an edge between two
nodes, then two-way communication is allowed between these nodes (for AC and so
forth). The P subarrays, which do not have overlapping sensors, collectively form a
linear array with N = PQ sensors. That is, all the subarrays are on the same vertical
positions. Assume all the subarrays are located not too far away, and they receive
the same set of D source amplitudes as explained in Sec. 1.1. Then similar to (1.1),

the array output is
X = [xg X{ XIT,_I]T:Ac+e, (1.11)

where x, € C¥ is the output of the pth subarray, p =0,..., P — 1. Then, our main

goal is to design distributed algorithms where local processing of x,, is done at each
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subarray p, and there is some minimal exchange of intermediate results derived from
X, between the P local processors. With these distributed algorithms, we should
achieve usual array processing tasks, including DOA estimation and beamforming,

as shown in Chapter 6.

1.5 Scope and Outline of the Thesis

In this thesis, low-complexity DOA and channel estimation methods particularly
useful to large arrays are developed. To this end, three main approaches are taken:
beamspace methods, hybrid analog and digital processing, and distributed algo-
rithms. First, a new beamspace DOA estimation method, convolutional beamspace
(CBS), is proposed in Chapter 2. Its hybrid analog and digital implementation,
named hybrid CBS, is developed in Chapter 3. A 2-D extension of hybrid CBS to
mmWave MIMO channel estimation is then presented in Chapter 4. The MSE per-
formance and Cramér—Rao bound (CRB) [43, 44] of 1-D CBS for DOA estimation is
analyzed theoretically in Chapter 5. Distributed algorithms for several well-known

DOA estimation and beamforming methods are proposed in Chapter 6.

1.5.1 Basics of Convolutional Beamspace for DOA Estimation (Chapter 2)

In Chapter 2, a new beamspace method called convolutional beamspace (CBS) is
introduced. It enjoys the advantages of classical beamspace such as lower com-
putational complexity, increased parallelism of subband processing, and improved
resolution threshold for DOA estimation. Furthermore, unlike classical beamspace
methods, it allows root-MUSIC and ESPRIT to be performed directly for ULAs with-
out additional preparation since the Vandermonde structure and the shift-invariance
are preserved under the CBS transformation. The computational benefits of the pro-
posed methods are quantified and demonstrated. Unlike classical beamspace, CBS
is based on the use of filtering with a finite-impulse-response (FIR) filter H(z), fol-
lowed by uniform downsampling (decimation) to achieve dimensionality reduction.
For large arrays, which are becoming increasingly important [9, 45], the filter can
be proportionately longer, offering very effective attenuation of stopband sources.
Thus, the filter output is represented only by passband sources, and the uniform
decimation after filtering does not cause DOA ambiguity. CBS produces more ac-
curate DOA estimates than classical beamspace, and for correlated sources it often
produces better estimates than element-space as well. Some variants of CBS are
also proposed, including CBS using infinite-impulse-response (IIR) filters [46] and
Capon-CBS [47]. An IIR filter often requires a much lower order than an FIR filter
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for the same set of magnitude response specifications. Hence, the computational
complexity of IIR-CBS can be smaller than FIR-CBS. In Capon-CBS, the filter is
designed to be a sliding Capon beamformer. Such design takes input statistics into
account, so it can do a better job of suppressing the sources that fall in the stopband.
Thus, Capon-CBS can offer higher DOA resolution and smaller estimation errors

than CBS in some cases.

1.5.2 Hybrid Convolutional Beamspace for DOA Estimation (Chapter 3)

The CBS method proposed in Chapter 2 is implemented fully in the digital domain.
Such implementation requires that one RF chain per antenna be used. A hybrid
analog and digital implementation of CBS is developed in Chapter 3, in order to
reduce the required number of RF chains. The analog combiner achieves dimen-
sionality reduction so that fewer RF chains than the number of antennas are needed.
This lowers hardware cost and power consumption. As mentioned earlier, the ana-
log combiner is often implemented by phase shifters with unit-modulus entries. A
standard digital filter typically does not have constant-modulus coefficients, so the
resulting beamspace matrix of CBS cannot be directly implemented in the analog
domain. Interestingly, according to [48], any complex vector can be expressed
as a linear combination of two vectors with unit-modulus entries. With this, it is
shown that any CBS filter coefficients can be implemented under the unit-modulus
constraint. Besides CBS based on uniform decimation, a new scheme of CBS us-
ing nonuniform decimation is proposed. Then the difference coarray method [32]
allows the estimation of more sources than RF chains (not achievable by classical
beamspace [2] or uniform hybrid CBS). The retained samples correspond to the sen-
sor locations of a virtual sparse array, dilated by an integer factor M, which results
in M times larger coarray aperture (than when there is no dilation). The aperture
of an array is the difference between its extreme elements, and a larger aperture
typically gives better estimation performance [49, 50]. The virtual sparse array can
be based on commonly used sparse arrays such as the nested array [32], coprime
array [40], and minimum redundancy array (MRA) [3]. Their difference coarrays
have large ULA segments and can be used to get good DOA estimates. Given a fixed
number of RF chains, the nonuniform scheme can achieve large array aperture and
thus better estimation performance than uniform scheme. Or, nonuniform scheme
requires fewer RF chains to achieve the same estimation performance. Finally, with
the use of random or deterministic filter delays that vary with snapshots, a new

method is proposed to decorrelate sources for the coarray method to work.
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1.5.3 Hybrid Convolutional Beamspace for mmWave MIMO Channel Esti-
mation (Chapter 4)
The hybrid CBS method presented in Chapter 3 is for receive array only. An
extension to both transmit and receive arrays is given in Chapter 4, i.e., hybrid CBS
for mmWave MIMO channel estimation. As elaborated in Sec. 1.2, an mmWave
MIMO channel can be modeled by a few paths with DODs at the transmitter and
DOAs at the receiver. Thus, an mmWave MIMO channel estimation problem can
be formulated as a 2-D DOD and DOA estimation problem (followed by path gain
estimation). In Chapter 4, a hybrid CBS method is proposed to this 2-D estimation
problem. One main novelty is the development of an appropriate counterpart of
CBS at the transmitter, an expander (upsampler) followed by a filter, as opposed
to a filter followed by a decimator (downsampler) at the receiver. The designed
hybrid CBS can reduce the number of RF chains at the transmitter, just like at the
receiver. Moreover, unlike classical beamspace, the 2-D Vandermonde structure due
to transmit and receive ULAs is preserved, so standard 2-D angle estimation methods
like 2-D unitary ESPRIT [51] can be readily used. Similar to the decimation at the
receiver, the expansion at the transmitter can be uniform or nonuniform. Given a
fixed number of RF chains, 2-D coarray method [5] can be used in the nonuniform
scheme to estimate more sources than the uniform scheme. More importantly,
the nonuniform scheme can yield larger array apertures and thus better estimation
performance than the uniform scheme. Like in Chapter 3, the proposed CBS
precoder and combiner with any filter coefficients can be implemented in a hybrid
way under the unit-modulus constraints of phase shifters. Also, a new method is

proposed to decorrelate path gains for the coarray method to work.

1.5.4 Theoretical Analysis of 1-D Convolutional Beamspace (Chapter 5)

In Chapter 5, theoretical analysis of 1-D CBS for DOA estimation is given. The
analysis is applicable to both the digital CBS in Chapter 2 and hybrid CBS in
Chapter 3 since they perform the same. In particular, the MSE performance of CBS
is analyzed when MUSIC [52] or root-MUSIC [26] is used for DOA estimation.
The error variance is derived from the asymptotic probability distribution of the
eigenvectors of an average finite-snapshot covariance matrix. Meanwhile, the bias
due to the filtered stopband sources is given by a first-order perturbation analysis.
Advantages of CBS mentioned in Chapters 2 and 3 are confirmed by the MSE
analysis. Moreover, the Cramér—Rao bound (CRB) [43, 44] for CBS is also derived.

Conventionally, the CRB is a lower bound for unbiased estimators. A lower bound
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on the variances of the biased CBS estimator is obtained and shown to be typically
well approximated by the classical CRB for unbiased estimators. Two forms of CRB
expressions are derived, and they offer different insights as explained in Chapter 5.
All the results also apply to element-space since element-space is a special case of

CBS. Finally, the theoretical results are verified by simulations.

1.5.5 Distributed Algorithms for Array Signal Processing (Chapter 6)

Although there are several inspiring previous papers [7, 35, 42, 53] on distributed
algorithms for array processing, distributed algorithms have not yet been reported for
anumber of well-known methods for DOA estimation and beamforming. In Chapter
6, distributed algorithms for DOA estimation methods such as root-MUSIC [26],
and total least squares (TLS) ESPRIT which is known to be more accurate than
LS-ESPRIT [35], are developed. Distributed versions of the Capon beamformer
[36] and the well-known FOCUSS method [37, 38] for sparse-solver based DOA
estimation are also derived. Besides, distributed algorithms for CBS are proposed. It
is shown that distributed DOA estimation algorithms, including root-MUSIC, TLS-
ESPRIT, and FOCUSS, can be applied either directly to the original array domain,
i.e., element-space, or in series with a beamspace method like CBS. A distributed
algorithm is also proposed for spatial smoothing [39], which is a technique used for
DOA estimation when there are coherent or correlated sources. All the proposed
algorithms are fully distributed in that a fusion center is not required. The novelties of
the proposed algorithms mainly lie in finding a way to implementing the algorithm so
that all the data exchange among subarrays can be realized using average consensus
(AC). There are two families of AC methods, asymptotic convergence [20] and
the recently introduced finite-time convergence methods [21, 22]. Asymptotic AC
is used for the distributed DOA estimation algorithms in previous works [7, 35,
42, 53]. In these methods, one uses only finite but sufficiently many iterations
to approximate asymptotic behaviors, so additional estimation errors arise from
the use of asymptotic AC. By contrast, finite-time AC offers exact convergence
in a finite number of iterations, so no additional estimation errors are introduced.
Hence, finite-time AC is used in this thesis, and this is why the proposed distributed

algorithms can achieve the same performance as the centralized counterparts.

1.6 Notations
The notations used in this thesis are defined in this section. The imaginary unit

is given by j = V—1. Boldfaced capital letters denote matrices, and boldfaced
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lowercase letters are reserved for column vectors. For a vector v, we use [v];,
|Iv]l> and V]|« to denote its ith entry, L?-norm, and L*-norm, respectively. The
subscript 2 is sometimes omitted for L2-norm. For a matrix A, we use [A];; and
[A].  to indicate its (i, k)-entry and kth column, respectively. We also use ||A|| to
denote its spectral norm, i.e., maximum singular value, ||A||r its Frobenius norm,
and [|All12 = X V2u [[Almal?. We use AT, A and A* to denote its transpose,

conjugate transpose, and pseudoinverse, respectively. Also, A* is the element-wise

complex conjugate of A. The vectorization of a matrix A = [a; ay --- ay] is
defined as
aj
a
vec(A) =vec([ajay --- ay])=| |. (1.12)
ay

The Kronecker product, Khatri—Rao product, and Hadamard product of two matrices
A and B are denoted by A®B, A©B, and A 0B, respectively. For any two Hermitian
symmetric matrices A and B, we use A > B and B < A to denote that A — B is
positive semidefinite. For square matrices Ay, ..., A,, we use diag(A,...,A;) to
denote the block diagonal matrix having Ay, ..., A, in the diagonal. For a matrix

A with full column rank, the matrices

I, = AAPA)7IA, (1.13)
My =1-AA"A)TAH (1.14)

denote the orthogonal projections onto the column space of A and onto the null

space of A, respectively.

The ith standard basis vector for the k-dimensional space is denoted by 55”. We
use I,, to denote the n X n identity matrix, and 0,,x, or O, , to denote the m X n zero
matrix (the subscripts m and n may be dropped if the dimensions are clear from the
context), and E[-] is the expectation operator. For a set S, |S| denotes its cardinality.
Finally, 6;x denotes the Kronecker delta, i.e., d;x = 1 if i = k and 6;3x = 0 if i # &,

and we also define 6(n) = 8,y.

1.7 List of Acronyms

Acronyms used in this thesis are listed below for easy reference.

¢ 1-D: 1-dimensional
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2-D: 2-dimensional
CBS: convolutional beamspace
CRB: Cramér—Rao bound
DFT: discrete Fourier transform
DOA: direction of arrival
DOD: direction of departure
ESPRIT: estimation of signal parameters via rotational invariance techniques
EVD: eigenvalue decomposition
FFT: fast Fourier transform
FIR: finite implulse response
FOCUSS: focal underdetermined system solver
IIR: infinite implulse response
MIMO: multiple input multiple output
mmWave: millimeter wave
MRA: minimum redundancy array
MSE: mean square error
MUSIC: multiple signal classification
RF: radio frequency
RMSE: root mean square error
ULA: uniform linear array

URA: uniform rectangular array
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Chapter 2

BASICS OF CONVOLUTIONAL BEAMSPACE FOR DOA
ESTIMATION

2.1 Introduction

In array signal processing, the use of beamforming prior to high-resolution es-
timation of directions of arrival (DOA), referred to as beamspace processing, is
well-known in the literature [8, 12—15], and continues to be of current research
interest [19, 54, 55]. Given an N-sensor array with output x € CN, the idea of
beamspace is to compute a transformation y = Tx € C5, where B < N, and esti-
mate the DOAs using y. For example, the covariance of y can be estimated from
its snapshots, and its signal and noise eigenspaces are analyzed to perform DOA
estimation as in MUSIC [52], root-MUSIC [26], or ESPRIT [27].

One of the major advantages of beamspace processing is complexity reduction. Due
to dimensionality reduction (B < N), the B X B covariance of y has smaller size
than that of x. So the complexity of the eigenspace computation O(B?), is much
smaller than O(N?), which is the complexity when using element-space (T = )
directly. If T is carefully chosen, then the DOAs which fall outside a chosen
subband in [-7/2,7/2) are attenuated by T, so there are typically much fewer
DOAs represented by y, compared to x. One often uses a bank of transformations

{T;}, which can be operated in parallel, to cover all DOAs in [-7/2,7/2).

Besides low computation and parallelism, there are other advantages for beamspace.
Beamspace methods tend to have smaller SNR threshold for resolution of closely
spaced sources [8, 16, 17]. Beamspace estimates typically have smaller bias (and

about the same mean square error) when compared with element-space estimates

[2].

However, to successfully perform root-MUSIC after the classical beamspace trans-
formation, one has to take elaborate steps [2]. Specifically, rows of T are chosen to
be columns of the DFT matrix, producing beams exhibiting common out-of-band
nulls. These nulls result in spurious roots outside the subband, independent of the
true in-band DOAs. The spurious roots need to be factored out to reduce the degree
of the polynomial to be rooted so as to lower the complexity. Moreover, this method

suffers from numerical sensitivity issues [2] for even moderately large array size N,
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such as N = 48. Similarly, classical beamspace transformation also compromises
the shift-invariance structure required by ESPRIT. One has to choose T to have
the same shift-invariance structure so that the lost shift-invariance structure can be
restored with a modified ESPRIT algorithm [18].

2.1.1 Contributions of This Chapter

In this chapter, we introduce a new approach called the convolutional beamspace
(CBS) approach. It enjoys the advantages of classical beamspace such as lower com-
putational complexity, increased parallelism of subband processing, and improved
resolution threshold for DOA estimation. Furthermore, unlike classical beamspace
methods, it allows root-MUSIC and ESPRIT to be performed directly for uniform
linear arrays (ULAs) without additional preparation since the Vandermonde struc-
ture and the shift-invariance are preserved under the CBS transformation. The
computational benefits of the proposed methods are quantified and demonstrated

throughout.

Unlike classical beamspace, CBS is based on the use of filtering with a finite-
impulse-response (FIR) filter H(z) followed by uniform downsampling (decimation)
by an appropriate integer M. For large arrays, which are becoming increasingly
important [9, 45], the filter can be proportionately longer, offering very effective
attenuation of out-of-band DOAs. CBS produces more accurate DOA estimates than
classical beamspace, and for correlated sources it often produces better estimates
than element-space as well. Crucial to the CBS method is the extraction of a

steady-state component from the convolutional layer, as we shall see.

We also provide a basic approximate error analysis of the CBS method, based
on error analysis for MUSIC [56] (Sec. 2.2.6). For uncorrelated sources, the
error variance of CBS estimates is shown to be close to that of the element-space.
However, for correlated sources, CBS can be significantly better. These conclusions
are also verified with simulations. Note that a more rigorous error analysis will be

given in Chapter 5.

The CBS method in Sec. 2.2 is for the ULA, but we show in Sec. 2.3 that it can be
extended to sparse arrays by appealing to the difference coarray of the original array.
Difference coarrays of sparse arrays such as the MRA [3], nested array [32], coprime
array [40], and their generalizations [57, 58] contain a large ULA segment. Since
the autocorrelation of measured data can be estimated for all lags on the coarray,

one can perform FIR filtering of the correlation supported on the ULA part of the
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coarray to produce a convenient CBS. This coarray CBS offers great computational
reduction. The advantage of sparse arrays, namely the ability to identify O(N?)
uncorrelated sources with N sensors [32, 40], can be harnessed even while taking

advantage of the benefits of the CBS transformation.

We also show how CBS ideas can be used in the context of sparse signal repre-
sentation with dictionaries. The use of sparse representation techniques for DOA
estimation has been studied in [59] where a dictionary of steering vectors (corre-
sponding to a dense grid of potential DOAS) is used to represent the array output.
The sparse solution to this representation problem reveals the DOAs. We show how
this problem can be simplified computationally by use of CBS techniques. Besides
its significant computational advantage, the method also produces more accurate
DOA estimates. Since only the filter responses H(e/“*) at the discrete frequencies
on the dictionary grid are relevant at the convolutional layer, we also address the
interesting problem of designing discrete-frequency FIR filters for CBS dictionar-
ies. Eigen-based methods such as MUSIC and dictionary-based sparse recovery
methods are both well-known DOA estimation algorithms in the literature. In this
chapter, we show that CBS can be applied to both methods, and to coarray based

methods.

Besides, a new variant of CBS, called Capon-CBS, is proposed. The idea is to design
the CBS filter to be a sliding Capon beamformer. Such design takes input statistics
into account, so it can do a better job of suppressing the sources that fall in the
stopband. Capon-CBS can offer higher probability of resolution and smaller mean
square error for DOA estimation, as demonstrated in the simulations. Moreover,
like traditional CBS, Capon-CBS also has the advantage of low computational

complexity.

Finally, we introduce another variant of CBS which uses infinite-impulse-response
(IIR) instead of FIR filters in the convolutional layer. In CBS, the sources falling
in the stopband are assumed to be sufficiently attenuated so that we can identify
the passband DOAs. An IIR filter often requires a much lower order for the same
set of magnitude response specifications. Hence, the computational complexity of
IIR-CBS can be smaller than FIR-CBS. Moreover, IIR-CBS can even give smaller
DOA estimation errors than FIR-CBS because the longer FIR filter length means
shorter steady-state filter output length, which leads to larger estimation errors. The

advantages of 1IR-CBS are verified by numerical examples.
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2.1.2 Related Past Work

The use of convolution (digital filtering) prior to frequency estimation for time-
domain sum-of-sinusoids was introduced many years ago by Silverstein, et al. [60],
and studied in detail in [61]. But these methods, and many of the details in [61], are
not directly applicable to spatial arrays. The purpose of this chapter is to develop
the appropriate formulation for spatial arrays, and provide several extensions, such

as extensions to coarrays and to dictionary methods.

In [62], an alternating low-rank decomposition (ALRD) approach is proposed.
Each row of the beamspace transformation matrix T contains a basis vector to
be optimized. A constrained optimization problem based on Capon’s minimum-
variance criterion is tackled by alternately solving for the basis vectors and the
beamforming weight vector using the recursive least squares (RLS) method. A
modified-ALRD (MALRD) scheme [62], where only a single basis vector is used,
is also proposed to reduce computational complexity. In the MALRD scheme, the
transformation matrix T is equivalent to doing convolution followed by uniform
decimation. However, CBS differs from MALRD in that only CBS uses the idea
of digital filtering so that standard filter design methods such as the minimax or
equiripple method, the window method, and so on [63], can be applied. Moreover,
only CBS exploits the Vandermonde structure of the convolutional steady state so
that root-MUSIC and ESPRIT can be applied directly. Also note that MALRD is a
special case of the joint iterative optimization (JIO) algorithms [64, 65]. Besides the
uniform decimation used in MALRD, non-uniform decimation is also considered in
[65]. But to preserve the Vandermonde structure of ULAs so that root-MUSIC and
ESPRIT can be readily applied after decimation, we always use uniform decimation
for CBS in this chapter. (Nonuniform decimation, which should be used with
difference coarray method [32], is considered in Chapter 3.) Moreover, we will
show by simulation (Fig. 2.7) that there is no loss of performance in using uniform
decimation since it achieves the same error variance as not doing decimation (i.e.,

keeping all samples) does.

Chapter outline: The basic idea of CBS for ULAs is introduced in Sec. 2.2,
and details of dimension reduction using uniform decimation, noise whitening in
the reduced space using Nyquist filter design, computational complexity and error
analysis are also presented. The extension to sparse arrays based on difference
coarrays is addressed in Sec. 2.3. CBS for dictionary-based sparse signal recovery
is then discussed in Sec. 2.4. Capon-CBS is introduced in Sec. 2.5. CBS based
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on IIR filters is proposed in Sec. 2.6. Simulations are also given in Secs. 2.2, 2.3,
2.4, 2.5, and 2.6 to demonstrate the performance of the new methods. Sec. 2.7

concludes the chapter.

2.2 Convolutional Beamspace for Uniform Linear Arrays
We consider an N-sensor ULA with sensor spacing 4/2, and monochromatic plane
waves of wavelength A arriving from D directions. As explained in Sec. 1.1, the

array output equation is
X =Ac+e, 2.1
where ¢ contains source amplitudes c;, e contains additive noise terms, and

A = [ay(w1) ay(w2) - -ay(wp)] (2.2)

with ay(w) = [1 e/ /20 ... /N=Dw]T 5o that A is a Vandermonde matrix.
Here w = 7 sin @, with DOA 0 € [—n/2, n/2) measured from the normal to the line
of array. We assume E[c] = 0, E[e] = 0, E[ee] = 021, and E[ce’] = 0.

The main results of this section are as follows. In Sec. 2.2.1, we show that the
convolutional steady state of the CBS output bears the same structure as the ULA
output (2.1), as shown in (2.9). In Sec. 2.2.2, we show how to use uniform
decimation to reduce computational complexity. The decimated output (2.14) still
has the Vandermonde structure of the ULA output (2.1). Hence, root-MUSIC and
ESPRIT can be directly applied to the decimated covariance (2.19) without further
adjustment, as explained in Sec. 2.2.3. In Sec. 2.2.4, it is shown that by choosing
the filter used in CBS to be a spectral factor of Nyquist filters as in (2.25), we can
whiten the noise term after decimation. Then, the computational complexity of
CBS is compared to various methods in the literature in Sec. 2.2.5, and a basic
approximate error analysis is given in Sec. 2.2.6. Finally, simulations are presented
in Sec. 2.2.7.

2.2.1 The Convolutional Steady State
Let x(n),0 < n < N — 1 be the output of the N-sensor ULA. We convolve this

sequence with an FIR filter with transfer function

L-1
H(z) = > h(n)z™" 2.3)
n=0
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with L < N to get the possibly nonzero output samples y(n),0 <n < N+ L — 2.
Of these, only

involve all the L filter coefficients, and can be considered steady state output samples:

y(L-1) x(0)
T B P B 2.5)
yov-n| |-
where His a (N — L + 1) x N banded Toeplitz matrix:
ML=1) - h(0) 0 - 0
go| O MED o hO 06
0 0 BL-D) - A(O)

For example, y(L —2) does not contain A(L — 1) (as x(—1) = 0) and y(N) does not
contain /(0) (as x(N) = 0). So these are not part of the steady state output (2.5).
The steady state samples y are obtained by sliding the reversed weights (k) from
left to right uniformly, as shown in Fig. 2.1. We call y the convolutional beamspace
signal. In contrast, in classical beamspace y = Tx, T is a fat B X N matrix, but
without any Toeplitz structure. For instance, a popular choice is to let T contain B
consecutive rows of the N X N DFT matrix [2]. As we shall see, the banded Toeplitz

structure of H is essential to obtain a Vandermonde structure iny.

Now assume we have a signal arriving from DOA 6 so that x(n) = ¢/“",0 < n <
N —1 (up to some scale, which we ignore), where w = 7 sin . Then from the steady

state equation (2.5), ignoring noise, we have
y = DR (pioy [1 gio ... piN-L)w]" 2.7)

where H(z) = Z,%:_ol h(n)z™". So the CBS signal y in response to a single
DOA is a Vandermonde vector just like the array output vector x = ay(w) =
[1 e/ e/2@ ... e/ (N=D]T Moreover, y is scaled by the filter frequency response
H(e/®). Thus if there are D sources with DOAs wy, then since x(n) = 3P| cxe/“s,

we have

D
y= ) cxe/ UNH( ay_pa (wr) + He, (2.8)
k=1
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Figure 2.1: The steady state CBS signal y = [y(3) y(4) y(5)]” generated by sliding
the weights (k) over the sensors.

The arriving signals with DOAs w; are therefore filtered by the response H(e/¢).
Thus the array equation (2.1) is replaced with

y =A;d + He, 2.9)

where A} is a Vandermonde matrix obtained from A by keeping the first N — L + 1
rows, and d has elements dj = cye/ L~V H(e/@r). While the development is valid
for any ULA, for large arrays (large N), which are getting more attention recently
[5, 9, 11], we can make L large and design a sharp-cutoff filter with good stopband.
Assuming signals in the stopband are not too strong so that y contains only those
DOAs that fall in the passband of H(e/%), we have

y = Apodo + He. (2.10)

Here A o has Do columns of A, corresponding to the D¢ sources that fall in the
passband of H(e/®), and dg has the corresponding D rows of d. Fig. 2.2 shows
a typical filter response, with two out of six DOAs falling in the passband. Since
w = msin6, the DOA range —n/2 < 6 < n/2 corresponds to —m < w < m; it can
equivalently be taken as 0 < w < 2, as H(e/“) has period 27r. The FIR filter H(z)
can be designed by any standard method such as the minimax or equiripple method,
the window method, and so on [63]. If the filter does not have sharp cutoff, it is likely

that a DOA falls in the transition band, which requires more careful consideration.

Note that we can process the array output x(n) with an entire filter bank H;(e/¢),0 <
i < M -1 to cover the full DOA range 0 < w < 2, as in Fig. 2.3. The outputs of
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Figure 2.2: Typical magnitude response |H(e/“)|, and example of DOA locations
(red arrows). Two of the six DOAs are in the passband.

filters can be processed in parallel to estimate all D DOAs. The DOA estimation
procedure would be to first estimate the number of DOAs Dy from y, and identify
these Do DOAs using standard methods. Since the filter output y is represented in
terms of the Vandermonde matrix A just like the original array output X, we can use
root-MUSIC or ESPRIT without any further adjustment or processing to the data.
This is an advantage of the proposed CBS method compared to classical beamspace
methods, for which root-MUSIC requires some preprocessing [2] (due to loss of
Vandermonde structure), and so does ESPRIT [18] (due to loss of shift-invariance).
The method, as presented, works best for large ULAs, but can be extended to sparse

arrays with relatively few sensor elements, as we shall see in Sec. 2.3.

27/ MY \

HO Hl H2 LI I HM_I HO
RAll" ! ¢
0 2

Figure 2.3: Typical beamspace filter bank (magnitude responses).

2.2.2 Decimating the Filter Output

In classical beamspace methods, the complexity advantage is obtained because
B <« N. However, for CBS described in the Sec. 2.2.1, N- L+ 1 =~ N since
L < N in practice. To achieve the complexity reduction of beamspace methods,
we simply decimate y(n) with a uniform downsampler. Since the passband of
H(z) has width ~ 2x/M (Fig. 2.3), we can decimate y(n) by the integer M. For

larger arrays, L can be large, and the filters can be designed with sharp cutoff
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and good stopband attenuation to minimize aliasing due to decimation [66]. Let
v(n) = y(n+ L - 1) so thaty = [v(0) v(1) --- v(N — L)]”. Define the decimated
version vg(n) = v(Mn). The vector y is then replaced by the decimated vector
Vo = [v(0) v(M) ---v(JoM)]T, where Jg = [(N — L + 1)/ M. We can estimate the
Jo X Jo covariance of v from snapshots and estimate the Dy DOAs in the passband,

if Do < Jo. The complexity of eigenspace computation is now
0(J3) < O(N?). (2.11)

One might think that decimation leads to “waste” of hard-earned data, but we can
make good use of essentially all data while estimating a J X J covariance, where
J =|(N-L+1)/M]. Consider shifted versions v(n +1[) for 0 <1 < M —1
and define their decimated versions v;(n) = v(Mn + [). These are the polyphase
components of v(n) [66]. Let v; = [v;(0) v;(1) ---v;(J = 1)]7, that is,

vi=[v()vl+M) - v+ -DM)]". (2.12)

We will estimate J X J covariances of v; and average over all / to obtain a “coherent”
estimate of the J X J covariance of decimated CBS data. Note that we took the floor

function of J to accommodate the shorter polyphase components.

Remark: We use uniform decimation [67, Sec. 1I] in the basic form of CBS in this
chapter, whereas nonuniform decimation will be also considered in Chapter 3. See

Sec. 3.2 for more details.

2.2.3 Decimated Covariance and DOA Estimation

In the following, we develop the decimated covariance matrix. Let

D; = [0 um - Srrg—yml” (2.13)

be a decimation matrix, where 9, is the /th standard basis vector for the (N — L+ 1)-
dimensional space. Then we can write v; = D;y. From (2.9) we have v; = Dyy =
D;A;d + D;He. It can be verified that this simplifies to

v; = Agecd; + D;He, (2.14)
where
Agec = [aj(Mw)) a;(Mw;) -+ a;(Mwp)] (2.15)
with

dl — Clej(L—1+l)w1H(ejw1) . CDej(L—1+Z)wDH(eij) T
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Thus with Ry, = E[dldf] ], the covariance of v; is

R,, = E[v/v] = AgecRy AL+ 02D HHDY. (2.16)
It can be verified that the “decimated” matrix
Gaee £ D;HH'D, (2.17)

is independent of [ (see Sec. 2.2.4 for details), so

va = AdecRdl AH

dec

+ 02 Gec. (2.18)

The dependency of the first term of (2.18) on [ can be averaged out:
| M-l

Ry = R, = AgecR/AZ 4+ 02Gyee, (2.19)

dec
=0

where Ry is R, averaged over [. In practice, we estimate R,, from snapshots for
each /, and then estimate R,y.. This is the estimated J X J covariance to be used for
estimating DOAs in the filter passband. Since v; for all / are used, allthe N — L + 1
components of the CBS signal y are exploited (if N — L + 1 is a multiple of M),
and no data is wasted. In (2.19), the Vandermonde structure is preserved, so we can
directly use root-MUSIC. ESPRIT is also applicable as shift invariance is retained.

Note that since the columns of Age. are a;(Mw;) rather than a;(w;), we can only

estimate M w; mod 2, or equivalently
w; +2ns; /M, (2.20)

where the integers s; are unknown, creating ambiguity. But since w; are known to be
in the passband of H(e/“) which has width 27t/ M, the ambiguities s; can be resolved
because for each DOA, there is only one integer s; such that w; +27s;/ M is within the
passband. We will show by simulation the effectiveness of this decimation method,
as it achieves almost the same performance as that obtained when we do eigenspace

computation directly on y, which is of much higher complexity O (N?).

Remark: One merit of (2.19) is that the decimated signals are combined “coher-
ently.” Note that the ith diagonal element of Ry is

M-1
o 1 : .
[Rali =57 D Elleie/ “1 0 H (/) P (221)
=0
1 M-1 . .
= D PilH(T) " = pilH(e/ ), (2.22)

T
o
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where p; = E[|c;|?] is the power of the ith source. This explains the “coherent”
property of the method as the signal powers [f{dl],-,- = pilH(e/))?> > 0,V [ are
combined coherently. Actually, when the sources are uncorrelated, Rdl is the same
diagonal matrix for all / so that R, = Rd, for all /, and Ry, in (2.19) is exactly
equal to R,, in (2.18) for all /. Ideally, if we have the exact autocorrelation matrices
R,,, then there is no need to do this average to obtain the same matrix. However,
in practice, we only have estimates of R,, from snapshots, so this average is helpful
to performance. We will show by simulation that this coherent method outperforms
the method using only one polyphase component vo. We will also see that it is
also better than the noncoherent method, which just computes the average of DOA

estimates obtained separately from eigenspace method using each v;.

2.2.4 Spectral Factors of Nyquist Filters to Whiten Noise

The undecimated output of convolution (2.9) has covariance Ryy = A LRdAg +0'3G,
where R; = E[dd”] and G = HH” is Hermitian and Toeplitz with first row

[g(0) g"(1) g"(2) --- g&"(N —L)], where

g(k) = Z h(n)h*(n - k) (2.23)

is the deterministic autocorrelation of i(n). The noise term aezG cannot be a
diagonal matrix unless the filter has the trivial form H(z) = ¢z~ [66]. But the
decimated output (2.14) has covariance (2.18) for all /. It can be verified that
Ggec = D;HHYD; is J x J Hermitian and Toeplitz with first row

[5(0) g"(M) g"(2M) --- g"((J - hM)], (2.24)

which is independent of [. Thus, whereas G is the autocorrelation matrix of h(n),
the matrix Gge. is constructed from the decimated autocorrelation g(Mk), and does
not depend on /. So the corresponding noise term can be whitened by making

Ggec = L, or equivalently
g(Mk) =o(k), (2.25)

where g(k) is as in (2.23). Eq. (2.25) is called the Nyquist(M) property of g(k).
Since |H (e/“)|? is the Fourier transform of g (k), we say that H(z) is a spectral factor
of the Nyquist(M) filter |H (e/“)|*. In short, by designing the FIR filter H(z) to be
a spectral factor of an FIR Nyquist(M) filter G(z) with G(e/%) > 0, we can ensure

that the noise terms in the decimated versions v(Mn + ) are white for all /. So Raye
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becomes R,y = Adeclv{dAg3 .t ofI where Agec 1s as in (2.15). This makes it easy to
find the noise eigenspace by computing eigenvectors of Ry, which is what we do in
simulations. Spectral factors of Nyquist filters arise in digital communications [68]
and in filter bank theory [66]. There are many ways to design such filters [69-72].
In fact, any filter Hy(e/) in an orthonormal (equivalently paraunitary) filter bank
is automatically a spectral factor of a Nyquist filter [66]. Many examples of good
FIR designs with this property can be found in the literature [66, 70, 73—76]. In fact,
if H(e/®) is a “good” filter with total passband width ~ 27/ M and ripples properly
constrained, this Nyquist property (2.25) is approximately satisfied, that is,

Z lg(Mn)| < g(0) (nearly-Nyquist property). (2.26)
n#0

For simplicity, this is what we use in simulations.

In classical beamspace transformation y = Tx, the orthogonality condition TT? =1
is normally imposed [77]. The Nyquist condition (2.25) is analogous to this because

we are imposing Ggec = TTH =1, where T = D,H.

2.2.5 Computational Complexity

The computational complexity of CBS is compared to various methods in the
literature in Table 2.1. For element-space root-MUSIC and ESPRIT, the complexity
i1s dominated by the eigenvalue decomposition of the N X N covariance of the
array output x defined in (2.1). The complexity is O(N?). For element-space
MUSIC, an additional O (G N?) is required to compute the MUSIC spectrum P(w) =
(aﬁ(w)EnEHH ay(w))~!, where E, is the noise subspace, and G is the number of
grid points used for grid search of w. For classical beamspace, the complexity is
dominated by the eigenvalue decomposition of the B X B covariance of y = Tx,
where T is a B X N beamspace transformation matrix. The complexity is O (B?).
Similarly, classical beamspace MUSIC requires an additional O(GB?) to compute
the MUSIC spectrum. For CBS, the complexity is dominated by the eigenvalue
decomposition of the covariance (2.19) for the decimated signals. Assuming the
filter length L < N so that (N — L+ 1)/M ~ N /M, the complexity is O((N/M)?),
where M is the decimation ratio. Similarly, CBS MUSIC requires an additional
O(G(N/M)?) to compute the MUSIC spectrum. In Table 2.1, we give an example
of typical numbers by setting N = 100, G = 200, M =4, and B= N/M =25. Note
that CBS and classical beamspace have the same complexity, which is much smaller
than that of element-space. A direct comparison of running time for each algorithm

is also presented in Table 2.2.
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Table 2.1: Comparison of computational complexity

Algorithm Complexity Typical numbers
Element-space MUSIC [52] O(N? + GN?) 3% 10°
Element-space root-MUSIC [26] O(N?) 10°
Element-space ESPRIT [27] O(N?) 10%
Classical beamspace MUSIC [16] O(B?+GB?) 1.41 x 10°
Classical beamspace root-MUSIC [2] O(B%) 1.56 x 10*
Classical beamspace ESPRIT [18] 0(B?) 1.56 x 10*
CBS MUSIC [this chapter] O((N/M)? +G(N/M)?) 1.41x10°
CBS root-MUSIC [this chapter] O((N/M)?) 1.56 x 10*
CBS ESPRIT [this chapter] O((N/M)3) 1.56 x 10*

For all expressions listed in Table 2.1, we include complexity only for computations
after the covariance matrices have been estimated using snapshots. For ALRD-
RLS and MALRD-RLS [62], the snapshots are used in the RLS algorithm, but
no covariance is estimated explicitly. Hence, we do not include ALRD-RLS and
MALRD-RLS in Table 2.1, but we list their total complexity here: O(GK(BI>+B?))
for ALRD-RLS and O(GK (I? + B?)) for MALRD-RLS, where I is the length of
the basis vectors contained in the B x N beamspace transformation matrix T, K is
the number of snapshots, and G is the number of grid points used for grid search
of w. Note that we use the notation B as it may be different from B for other
algorithms. To compare ALRD-RLS and MALRD-RLS with other algorithms, we
need to include complexity for estimating the covariance also. For instance, for
classical beamspace root-MUSIC, the complexity of y = Tx for K snapshots, where
T is a B X N matrix, is either O(KNB), or O(KN log, N) if rows of T are chosen
to be columns of the DFT matrix so that the FFT algorithm can be used. Estimating
the B x B covariance of y using K snapshots then requires O (K B?) computation.
Thus, the total complexity is O (B> + KB? + KN min(B, log, N)). But from this
expression, it is more tricky to obtain typical numbers as in Table 2.1 because the

constant factors of each term in the big-O notation are hidden.

2.2.6 Error Analysis

Now we analyze the performance of CBS with decimation. This is only an ap-
proximate analysis of the mean square error (MSE) of the DOA estimates, but it
provides insights. A more rigorous analysis will be given in Chapter 5. We assume
MUSIC or root-MUSIC is used to estimate DOAs. According to [26, 56], MUSIC
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and root-MUSIC achieve the same MSE performance asymptotically. Let @; be
the estimate of the ith DOA w;, 1 < i < D. When MUSIC or root-MUSIC is

performed on an N-sensor ULA with K snapshots in element-space, the estimate @;

is asymptotically (for large K and N) unbiased and has variance [26, 56]

60",32 3
varem (@;) = K—N3[Rc°1 Liis (2.27)

where R¢e = E[cc’’] is the autocorrelation of the source amplitudes. In particular,

if the sources are uncorrelated with powers 0'i2, then we have

6 2
Vaejn (7)) = —0t ., (2.28)
KN3o?

For simplicity, consider CBS with decimation using only one polyphase component,

and suppose the decimation ratio M is a divisor of (N — L + 1), so
J=(N-L+1)/M (2.29)

is an integer. Suppose the filter H(e/%) satisfies the nearly-Nyquist property (2.26)
so that G ~ I. Let H(e/®) be a good filter with passband [-7/M, 7/ M], i.e.,
. M, <n/M
H(e/) ~ ol </ (230)
0, otherwise
so that it has unit energy. For CBS with decimation, since the columns of A, are
a;(Mw;) rather than a;(w;), so in view of (2.18), for an in-band DOA w; (DOA in
the passband of the filter),
602

varcps (M ;) ~ ¢ ) 2.31
cBs(Ma;) K3 H e/’ (2.31)

Using (2.29), (2.30), and the fact that var(cx) = c?var(x) for any constant ¢ > 0 and

random variable x, we therefore obtain

60, (2.32)
K(N-L+1)3? '

varcps(@;) =

Moreover, if the filter length L < N,

607, A
K32 = vary, (&;). (2.33)

varcgs (@;) =

Thus, the error variance of CBS is approximately independent of the decimation

ratio M and equal to that of element-space. Hence, one may want to choose a large M
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to lower computational complexity. However, there is some price to be paid for this
advantage. Since the number of identifiable sources is limitedby J = (N—L+1)/M,
large M means fewer sources can be identified in the passband. Secondly, since a
large M implies that the filter has narrower pass and transition bands, the stop band

attenuation degrades for large M (for fixed filter length L).

The above analysis is valid as long as all the in-band sources are uncorrelated.
Whether an in-band source is correlated with an out-of-band source (source in
the stopband) or not does not matter. This also suggests how CBS can improve
performance over element-space. For illustration, consider an example where there
is one in-band source with power 1 and one out-of-band source with power P,, with

correlation coefficient 0 < p < 1. Hence,

1 P
Rec = VP, (2.34)
pVP, P,
and
1 P —p\/P
R=—"5—| ° °F VBl (2.35)
(1 =p*)Ps |—pVP, 1
so it can be derived from (2.27) that
() = — 0% (236)
vargm(01) = —————. )

The error variance for element-space gets larger as p gets larger, but is independent of
the out-of-band power P,. By contrast, for CBS, as long as the out-of-band source is
attenuated enough by the filter so that the in-band source is the only effective source
after filtering, then it is as if there is only the first source, or its effective Rec cps is
a 1 X 1 matrix Rec cs = 1. Hence, setting 0'12 = 11in (2.33), we obtain

2

varcps(01) ¥ —— < Varem(@1). 2.37)
KN3

It is important to note that this does not contradict the analysis for beamspace
MUSIC in [77, 78] because therein the signal subspace dimension in the beamspace
is assumed to be the same as that in the element-space, but for CBS, signal subspace
dimension after filtering can be smaller. That is, in [77, 78], all sources, including
those in the stopband if any, still have to be estimated in the beamspace, while in
our case we only have to estimate in-band ones. Besides, (2.37) does not contradict

the fact that the beamspace Cramér—Rao bound (CRB) cannot be smaller than the
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element-space CRB [78] because the gap between the error variance of a practical
algorithm and the CRB can differ in different situations. The foregoing example
shows that CBS can improve MUSIC MSE performance in some cases when there

are correlated sources.

Remark: A more rigorous analysis will have error variance expressions involving
the filter coefficients /(n) or frequency response H(e/®). The filtered out-of-band
sources contribute to error terms that perturb the eigenvectors of the covariance
matrix. Such an error term is not white and may be correlated with in-band sources.
This makes a rigorous analysis complicated, and we will present it in Chapter 5.
From a practical point of view, observe that if H(e/) is designed to have good
stopband attenuation, then the error term due to filtered out-of-band sources is much
smaller than the white noise term, and the analyses in this subsection can be good

approximations.

2.2.7 Simulations

In all simulation examples in this section, we assume the number of DOAs is
unknown. For CBS, the number of in-band DOAs D¢ has to estimated. For
element-space, the number of all DOAs D has to estimated. For CBS method
to estimate Do, we plot the distribution of eigenvalues of the covariance Ry in
descending order in log scale, and the most convex point (maximum of the second
difference) of the curve is regarded as the first noise subspace eigenvalue. Then, the
number of eigenvalues larger than this is the estimated Dg. For element-space to
estimate D, the same method is used, with Ry, replaced by the covariance of the
original array output X. See Fig. 2.4(a)-(b) for a numerical demonstration (details
of this plot will be described below). To compare with CBS using a filter H(z), for
element-space, we just consider DOA estimates in the passband of H(z) and ignore
those in the stopband. The number of in-band DOAs obtained in this way is also
viewed as the estimate of D for element-space.

Whenever we mention root mean square errors (RMSE) in detected in-band source
angles, we refer to averaging square errors measured in w over all in-band DOAs
and over those Monte Carlo runs that obtain the correct number of in-band DOAs.
Similarly, since the stochastic Cramér—Rao bounds (CRBs) [44] depend on DOAs,
we have averaged over in-band DOAs in the plots. Noise variance o2 = 1 is used. If
not specified particularly, the following settings are used for each example. First, all

sources are uncorrelated with equal powers py = 1. Second, the coherent method
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Figure 2.4: Performance of CBS and element-space when there are many out-of-
band DOAs. (a) Typical eigenvalue distribution for CBS. (b) Typical eigenvalue
distribution for element-space. (c) Probability of resolution.

(2.19) is used for CBS with decimation. Third, H(z) is designed to be lowpass
using the Parks-McClellan algorithm [63], with passband edge 7/2M and stopband
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edge 3m/2M. Here their average m/M is viewed as the filter cutoff, and M is the
decimation ratio. These Parks-McClellan filters satisfy (2.26).

Probability of resolution. We first consider a scenario where there are many out-
of-band DOAs. In this case, CBS is especially advantageous over element-space
in terms of probability of resolution. Consider a ULA with N = 99 sensors.
The filter length is L = 16, and the decimation ratio is M = 4. There are two
in-band DOAs, which are at angles § = —5°,5°. We vary the number of out-of-
band DOAs D, while they are uniformly placed in the range w € [0.57,0.987],
ie., w = 0.51,0.571 +6,0.57 +25,...,0.987 with 6 = 0.487/(D - 1). (Recall
w = nsinf.) Fig. 2.4(c) shows the probability of resolving the correct number
of in-band DOAs using the method of finding the most convex point of eigenvalue
distribution. Typical eigenvalue distributions for a Monte Carlo run are shown in
Fig. 2.4(a)-(b) when there are 5 out-of-band DOAs. Note that 2 and 7 eigenvalues
are regarded as signals for CBS and element-space, respectively, corresponding to
the number of in-band DOAs and all DOAs. Covariance estimates are obtained by
using 100 snapshots, and we average 1000 Monte Carlo runs to get the plot. As
expected, for CBS, the number of out-of-band DOAs does not affect the probability
of resolution, which is always 1 in this example, because they are attenuated by
the filter. Even when the number of out-of-band DOAs is greater than the number
of sensors N = 99, CBS can still recover the in-band DOAs with probability one.
But for element-space, the probability of resolution decreases significantly as the

number of out-of-band DOASs increases.
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Figure 2.5: Responses of typical filters used for the example in Fig. 2.6.

Estimation errors. We now compare the estimation errors of classical beamspace
[2], MALRD-RLS [62], CBS, and element-space. Consider a ULA with N = 96
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Figure 2.6: RMSE of classical beamspace, MALRD-RLS, CBS, and element-space.
(a) RMSE for uncorrelated sources. (b) RMSE for in-band sources correlated with
out-of-band sources. (c) RMSE for correlated in-band sources.

sensors receiving 6 sources at angles —3°,1.5°,3°,40°, 60°, and 80°. The filter

length is L = 25, and the decimation ratio M is varied. Filter responses for some M
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are shown in Fig. 2.5. For all filters used, there are three sources in the passband
(—3°,1.5° and 3°) and three in the stopband (40°,60°, and 80°). All sources are
first assumed uncorrelated. For MALRD-RLS, the parameters (as mentioned in the
last paragraph of Sec. 2.2.5) are reasonably chosen as per [62]. Specifically, we set
[ =12, B = N/I, and the forgetting factor @ = 0.998 as in [62]. The number of
grid points for grid search of w is chosen as G = 1000 to keep a balance between
performance and complexity. For MALRD-RLS, the number of DOAs and their
locations are estimated together based on the output power spectrum P(w) [62]. We
declare that there is a source at @ if P(@) is a local maximum with prominence
greater than 0.4 (with the spectrum normalized to have a maximum value 1), where
prominence is defined as in findpeaks of MATLAB®. In all cases experimented
except MALRD-RLS, the probability of resolving the correct number of in-band
DOAs is always 1, so it is not plotted. MALRD-RLS failed to resolve only once
in 500 trials, so the probability of success is nearly unity as well. We turn to
study the RMSE in detected in-band source angles using root-MUSIC, for various
values of 1/M (filter cutoff normalized by ), as shown in Fig. 2.6(a). Covariance
estimates are obtained by using 200 snapshots, and 500 Monte Carlo runs are used.
Note that, for MALRD-RLS and element-space, the notion of filter cutoff is not
relevant, so their plots are constant. CBS outperforms classical beamspace [2], the
poor performance of the latter being consistent with numerical sensitivity issues
mentioned in [2] as the number of “beams” B (i.e., passband width in our notion)
increases. CBS also outperforms MALRD-RLS. Note that element-space performs
slightly better, and that the RMSE is almost independent of M for CBS, consistent
with (2.28) and (2.32). Fig. 2.6(b) shows the performance when there are in-band
sources correlated with out-of-band sources: sources n and n + 3 have a correlation
coeflicient p = 0.85 for n = 1,2, 3. In this case, CBS outperforms element-space
significantly (without spatial smoothing), consistent with (2.37). Again, this does not
contradict [77, 78] as we explained for (2.37). Note that we also show the RMSE of
element-space using spatial smoothing [39]. We divide the array into 6 overlapping
subarrays of size 91: {1,...,91},{2,...,92},...,{6,...,96}, and then do spatial
smoothing. Although spatial smoothing can achieve performance improvement
for correlated sources, only CBS can achieve both performance improvement and
complexity reduction (see Table 2.2). This is because spatial smoothing does not do
dimensionality reduction (unlike CBS). Stochastic (element-space) CRBs [44] are
also shown in Fig. 2.6(a)-(b). While both CBS and element-space come close to
the CRB for uncorrelated sources, only CBS comes close to the CRB for correlated
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sources. CBS fills in the gap between element-space (without spatial smoothing)
and CRB for correlated sources. The running time per Monte Carlo run for each
algorithm in Fig. 2.6(b) is shown in Table 2.2. The computational complexity of
CBS is comparable to that of classical beamspace and more than 10 times lower
than that of element-space (with or without spatial smoothing). Running time of
MALRD-RLS depends on the number of grid points G for grid search of w. As
mentioned before, we have chosen G = 1000, and the complexity of MALRD-RLS
1s the highest. This choice of G was necessary to obtain the reasonable performances
shownin Fig. 2.6. On the other hand, performances cannot be significantly improved
by a larger G. For instance, the RMSE for Fig. 2.6(a) would change from 0.0023
only to 0.0021 if G is changed from 1000 to 10000, but the complexity gets much
higher. Finally, we consider the case when there are in-band correlated sources in
Fig. 2.6(c). Here, sources 1 and 2 are correlated with p = 0.85 and all others
are uncorrelated. CBS again outperforms classical beamspace and MALRD-RLS.
Although CBS does not outperform element-space as in Fig. 2.6(b), it is only
slightly worse than element-space, and both of them are reasonably close to the
CRB.

Table 2.2: Running time per Monte Carlo run for Fig. 2.6(b) when M = 4 for
beamspace methods

Algorithm Running time (sec.)
Classical beamspace 0.00385
MALRD-RLS 0.272

CBS 0.00835
Element-space 0.0840
Element-space with spatial smoothing 0.0945

Truncation versus decimation. Next, we show that decimating the filter output is
indeed an effective method. To this end, we compare CBS with decimation (2.19),
CBS with fruncation, and element-space. “CBS with truncation” means we keep
only the first Ny < N — L+ 1 samples of the filter output, v(0), v(1),...,v(Nps—1).
Consider a ULA with N = 99 sensors receiving 2 in-band sources at angles —5°, 5°,
and 1 out-of-band source at angle 40°. The filter lengthis L = 16, and the decimation
ratio is M = 4. Fig. 2.7 shows the RMSE in detected in-band source angles using
root-MUSIC. Covariance estimates are obtained by using 100 snapshots, and 500
Monte Carlo runs are used. As expected, for the truncated CBS, RMSE decreases
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as Ny, increases. Remarkably, the RMSE at N = 84, corresponding to keeping all
the steady-state samples of the filter output, is about the same as the RMSE of CBS
with decimation by M = 4. Moreover, CBS with decimation gives a RMSE almost
the same as element-space, as suggested by (2.33). So in the decimation method,
the only loss is due to discarding the transient part of the filter output, which is
insignificant if L < N. Hence, decimation reduces the complexity of eigenspace

computation by a factor of O(M?) without compromising the RMSE performance!
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Figure 2.7: RMSE of truncated CBS, decimated CBS, and element-space.
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Figure 2.8: RMSE of CBS using all polyphase components coherently and nonco-
herently, versus using only one polyphase component.

Coherent versus noncoherent. Finally we compare the coherent method (2.19)
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with the noncoherent method, and with the method which uses only one polyphase
component. Consider a ULA with N = 99 sensors. The filter length is L = 16, and
the decimation ratio is M = 12. Two in-band sources are at angles 8 = —0.5°,0.5°,
and 30 out-of-band sources are uniformly placed in the range w € [0.57,0.987].
Fig. 2.8 shows the RMSE in detected in-band source angles using root-MUSIC.
Covariance estimates are obtained by using 100 snapshots, and 5000 Monte Carlo
runs are used. Indeed, the RMSE of the coherent method is slightly smaller than
that of the noncoherent method, and is much smaller than that of using only one

polyphase component.

2.3 Convolutional Beamspace for Sparse Arrays

In this section, we show that CBS can be also applied to sparse arrays. In Sec.
2.3.1, the idea of difference coarrays for sparse arrays is reviewed. In Sec. 2.3.2, we
show how to do CBS in the coarray domain, as depicted in (2.44) or (2.45). In Sec.
2.3.3, we show that we can again use uniform decimation to reduce computational
complexity, and the decimated output (2.48) still has the Vandermonde structure
of the ULA output. Hence, root-MUSIC and ESPRIT can be directly applied
to the filtered and decimated coarray output without further adjustment. A brief
discussion of computational complexity is given in Sec. 2.3.4. Finally, simulations

are presented in Sec. 2.3.5.

Consider linear arrays for which the sensor locations are at nd/2 where n € N =
{ng,ny,--- ,ny—1}. The integer set N defines the array. For a ULA, we have
N ={0,1,2,--- ,N — 1}. More generally N can be a sparse array like the nested
array [32], coprime array [40], or minimum redundancy array (MRA) [3]. One
advantage of sparse arrays over ULAs is that it is possible to estimate O(N?) DOAs

using an N-sensor sparse array [32].

Let x(n;),0 < i < N — 1 be the array output. One can still use a filter A (i)
to perform a “convolution” as before, that is, y(m) = >}; x(n;)h(m — 7). But this
is not useful because the array output in response to a single DOA has the form
x(n;) = ce/®" # /¥ (except for a ULA). So the vector x = [x(ng) --- x(ny_1)]
is not Vandermonde, and Eqs. (2.7) and (2.8) are not true. So a filtering effect like
H(e/“)ay_;.1(wy) cannot be achieved in this way. But we will have better luck
working in the difference coarray domain. This is similar in principle to the idea in

[1] for classical beamspace.
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2.3.1 Difference Coarrays
With the array output
D

x(n;) = Z crel @K 4 e(n;)), nieN, (2.38)
k=1

the cross-correlation between outputs of sensors n; and n,, is

D D
ELx(n)x"(nn)] = Y " Elexejled m=em) + o25(n; — ny,) (2.39)
k=1 I=1
under standard statistical assumptions mentioned in Sec. 2.2. For zero-mean
uncorrelated sources, E[cic)] = prd(k — 1), where py = E[|ck|?] is the power of
the kth source. So

R(n; = ny) = Blx(n;)x" (nn)]
D

= Z prel@kiTm 4 a28(n; — ny),
k=1
which depends only on the difference n; — n,, between sensor locations, hence the
notation R(n; —n,,). The difference coarray C of the array N = {n;} is the set of all
possible differences n; —n,, between sensor locations. By estimating E[x(n;)x*(n,,)]

using snapshot averages, we can estimate

D
R(D) = ) pre/ +26(1) (2.40)
k=1
for all [ € C. The difference coarray is symmetric in the sense that if / € C, then
—1 € C. Let the largest element in C be Z, and let U be the largest integer such that
the uniform region —(U - 1) </ <U-1isinC. Then —(U-1) <[l <U-1
is called the central ULA segment of the difference coarray. If U < Z, the region
U < | < Z -1 contains some integers which do not belong in C, called holes in the
coarray, and in particular U is a hole. Note that for an array with hole-free coarray
(like the nested array), the coarray itself is the central ULA segment. Since (2.40)
can be estimated for all / € C, we can in particular estimate R(/) over the central
ULA segment —(U — 1) <[ < U - 1, and define a Hermitian Toeplitz matrix

R(0) R*(1) - R*U-1)

RO ROP e RU=2) 2.41)

RWU~-1) RWU=-2) ---  R(0)
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All elements of the matrix can be estimated by averaging x(n;)x* (n,,) over snapshots,
and over all n;, n,, that produce identical difference / = n; — n,,. This estimate of R
was denoted as R in [79]. By computing the noise eigenspace of R we can estimate
the DOAs wy using standard methods such as MUSIC. In general, R may fail to
be positive definite because it is a finite snapshot estimate. But it is shown in [79]
that if we order its eigenvalues in terms of their absolute values and define the noise

subspace accordingly, this always works.

2.3.2 Convolutional Beamspace in the Coarray Domain
Consider an FIR filter G(z) = H(z)H*(1/z*) where H(z) = Z,le_ol h(n)z™" so that
G(e/®) = |H(e/®)|> > 0. We have

L-1

G = ) g™ (2.42)

k=—L+1
where g(k) = X, h(n)h*(n—k) and g(k) = g*(—k). Assume L < U and define the
finite duration signal
R(), -(U-1)<I<U-1
RW(]) = ?) ( ) , (2.43)
0, otherwise
where R(/) is as in (2.40). This is R(/) restricted to the central ULA portion of the

coarray, hence the superscript “(u)”. Now consider the convolution
U-1

Ro(m) = > R™(Dg(n-1), (2.44)

I=—(U-1)
which can be nonzero in —(U + L —2) < n < U + L — 2. In the restricted range
S={n|-(U-L)<n<U-L}, we have

Ro(-(U - L)) R(-=(U-1))

Ro(—(U-L-1 R(—(U -2
f~W-L=D)|_ . RCW-2)| 045)
Ro(U - L) R(U-1)
~—————
ro r
where G, is the banded Toeplitz matrix

g(L—1) -+ g(=(L-1) 0 - 0
. . . .

0 0 g(L-1) -+ g(=(L-1)]
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of size (2(U — L) + 1) X (2U — 1). Thus, all the 2L — 1 filter coeflicients g(k) are
involved in the computation of Ry(n) inn € S, so that ry in (2.45) defines the steady
state portion of the output. We refer to rq as the coarray convolutional beamspace
signal generated from the ULA segment r of the coarray. In this steady state, we

can readily verify that

D
Ro(n) = Z piG(e/“ )l + 72g(n), neS. (2.46)
k=1
Since prG(e/®) > 0, the quantity Ry(n) in (2.46) resembles the autocorrelation of
a sum of sinusoids buried in noise with autocorrelation o-2g(n), and in particular
Ro(n) = R}(—n). The DOA wy, is filtered by G (e/“¥), so if G (¢/*) is a good lowpass
filter with passband width = 27/ M, then

Dy
Ro(n) = Zka(ej“”‘)ej‘”"” + O'ezg(n), nes, (2.47)
k=1

where Dy is the number of sources falling within the passband of the filter G (e/¢).

In summary, the DOAs in a narrow subband can be isolated by this coarray filtering.
Restricting the filtering to the ULA portion of the coarray (as in (2.43)) and con-
sidering only the outputs in the steady state S, we ensure the exact relation (2.46).
Since the filter, by design, satisfies G(e/?) > 0, (2.46) is still a valid autocorrela-
tion truncated to S. Since the steady state domain S still looks like a ULA (i.e.,
(2.46) has the Vandermonde structure with respect to n € §), we can directly apply
root-MUSIC or ESPRIT without any additional steps. As U is typically as large as
O(N?), we can design a sharp-cutoff filter with good stopband attenuation by using

a relatively long filter length L.

2.3.3 Decimating in the Coarray Domain
Since the filter G (e/) has passband width ~ 27/ M, we can work with the uniformly

decimated version

D
Ro(Mn) = Zka(ej‘”k)ejM“’k" +0'62g(Mn) (2.48)

k=1
with n restricted such that Mn € S. Decimation achieves the dimensionality reduc-
tion needed to reduce the computational complexity in the subbands, such reduction

being an integral part of any beamspace processing. If G (e/) is Nyquist(M), then
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g(Mn) = 6(n) and

D
Ro(Mn) = Zka(ej‘“k)ejM")"" +0268(n)
k=1

Dy
~ Z PG (e/“R) M@k 4 25 (n), (2.49)
k=1

Since the noise term has &(n) and p;G(e/“¢) > 0, Eq. (2.49) represents the
autocorrelation of a sum of sinusoids buried in white noise. We now define a g X ¢

Hermitian Toeplitz matrix (where g is the largest integer with (¢ — 1)M € S):

Ro(0) Ry (M) - Ry((g = 1)M)
Ro(M) Ro(0) - Ry((g —2)M)
Ro((g = 1)M) Ro((q -2)M) --- Ro(0)

Its eigendecomposition reveals the noise subspace from which the frequencies M wy,
(mod 27) can be identified (when D < ¢g). From these we can identify wj; without
ambiguity as before, by using the fact that only those wy that are in the passband
of G(e/®) contribute significantly to Ro(n). Again, for finite snapshots, we order

eigenvalues in terms of their absolute values to define noise subspace [79].

As before, instead of using one filter G(e/“) > 0, we can use a filter bank
G;(e/“),0 < i < M — 1 with filter responses covering the range 0 < w < 27
as in Fig. 2.3. We now constrain G;(e/“) to be Nyquist(M) with G;(e/¢) > 0.
Using these we obtain the decimated coarray CBS signals R;(Mn),0 <i < M — 1.
Analysis of the ith signal R;(Mn) reveals the D; DOAs falling into the ith subband.
The union of these DOAs gives the set of all D DOAs.

2.3.4 Computational Complexity

The computational advantage of CBS for sparse arrays is similar to CBS for ULAs.
With —(U—-1) <[ < U-1 being the central ULA segment of the difference coarray,
the complexity of eigenspace computation for CBS is O ((U/M)?), which is much
smaller than O(U?), the complexity of eigenspace computation for element-space.
(Here, we work in the coarray domain for both CBS and element-space. So, in
this section element-space means ‘“coarray domain without filtering.”) A direct
comparison of running time for CBS, element-space, and classical beamspace is
also presented in Table 2.3.
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Table 2.3: Running time per Monte Carlo Run for coarray based CBS for sparse
arrays (Fig. 2.9) when there are 80 out-of-band DOAs

Algorithm Running time (sec.)
CBS ESPRIT 0.00646
Element-space ESPRIT 0.0447
Classical beamspace root-MUSIC 0.0109
Classical beamspace ESPRIT 0.00796

2.3.5 Simulations

We consider an example where the number of in-band DOAs is greater than the
number of sensors, which is a scenario that makes sparse arrays stand out. A
two-level nested array [32] with each level having 12 sensors is considered, a total
of 24 sensors. CBS ESPRIT is compared with element-space ESPRIT, classical
beamspace root-MUSIC [2], and classical beamspace ESPRIT [18]. We follow the
procedure in [1] to do classical beamspace in the coarray domain. The covariance
in the beamspace is computed by TRT#, where T is the beamspace transformation
matrix, and R is defined in (2.41). For CBS, a Parks-McClellan filter H(z) of length
L = 16 and with cutoff 7/ M is used, where M = 4 is the decimation ratio. So the
filter G(z) in (2.42) has length 31. There are 25 in-band DOAs, uniformly placed
in the range w € [-0.27,0.2w]. We vary the number of out-of-band DOAs, while
they are uniformly placed in w € [0.57,0.987]. Covariance estimates are obtained
by using 1000 snapshots, and 5000 Monte Carlo runs are used. The number of
DOAs is assumed unknown and estimated based on the distribution of eigenvalues
of the covariance (see Fig. 2.4). Fig. 2.9(a) shows the probability of resolving the
correct number of in-band DOAs. CBS consistently offers a larger probability of
resolution than element-space and classical beamspace root-MUSIC and ESPRIT,
as the number of out-of-band DOAs varies. Moreover, as shown in Fig. 2.9(b), CBS
has the smallest average of absolute values of bias in detected in-band source angles.
Finally, Fig. 2.9(c) shows that compared to element-space and classical beamspace
ESPRIT, CBS has similar RMSE in detected in-band source angles when there are
fewer out-of-band DOAs. But, CBS has significantly smaller RMSE when there are
more out-of-band DOAs. Note that classical beamspace root-MUSIC always has
zero probability of resolution due to numerical sensitivity issues [2] as we have a
large coarray size U = 156; so we do not plot its bias and RMSE in Fig. 2.9(b)-(c).
The running time per Monte Carlo run for each algorithm is shown in Table 2.3. The
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Figure 2.9: Performance of CBS in coarray domain, and element-space in coarray
domain for sparse arrays using ESPRIT. The classical beamspace method in the
coarray domain [1] is also compared using both root-MUSIC and ESPRIT. (a)
Probability of resolution. (b) Average absolute bias. (c) RMSE.

computational complexity of CBS is a little lower than that of classical beamspace
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and about 7 times lower than that of element-space. This example shows that for the
typical scenario of resolving more sources than sensors using sparse arrays, many
benefits of CBS can still be realized. Also, according to our simulations, ESPRIT
typically yields better estimates for CBS in the coarray domain than root-MUSIC.

2.4 Convolutional Beamspace and Sparse Recovery

In this section, we show that CBS can also be used in conjunction with sparse
signal recovery. In Sec. 2.4.1, we show how to integrate CBS into the basic
single-snapshot sparse recovery problem, as depicted in Problem (2.56). In Sec.
2.4.2, we show that we can again use uniform decimation to reduce computational
complexity as in Problem (2.58). In Sec. 2.4.3, the multiple-snapshot version is
also presented, as depicted in Problem (2.60) (without decimation) and Problem
(2.61) (with decimation). The comparison of computational complexity between
CBS and element-space is summarized in Sec. 2.4.4. As only the filter responses
at discrete frequencies on the dictionary grid are relevant, the problem of designing
discrete-frequency FIR filters is addressed in Sec. 2.4.5. Finally, some remarks are

given in Sec. 2.4.6, and simulations are presented in Sec. 2.4.7.

Sparse signal representation techniques for DOA estimation have been studied in
the literature [59]. In this context, a dictionary D of steering vectors a(w;) on a
grid of potential DOAs {wi}flzl is considered, and the goal is to find a sparse signal
q=1[q1 92 - qq]7 that well represents the ULA output x:

x = [ay(w1) ay(w2) -+ ay(wa)] q +e, (2.50)

dictionary D

where the error term e should be “small.” The number of dictionary atoms d is
typically much larger than D, the number of sources. A popular technique to obtain

the sparse vector q is the Lasso method [80] that solves the following problem:

min  ||q[ (2.51a)
qecd
subject to ||x — Dq]3 < B, (2.51b)

where § > 0 is a parameter. The /;-norm objective (2.51a) serves as a surrogate
for sparsity, and the /;-norm constraint (2.51b) limits the search space to where the

noise term is small.
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2.4.1 Convolutional Beamspace and Dictionaries
As in (2.5), we convolve the sequence x(n),0 < n < N — 1 with an FIR filter
h(n),0 <n < L-1with L < N, and extract the steady state samples:

y = Hx. (2.52)
As in (2.7), the response to a single DOA is (ignoring noise)
y = Hay(w) = /“"VH(/)ay- L (w). (2.53)
Thus, (2.50) and (2.52) yield
y = [an-r+1(w1) -+ ay-r+1(wa)] Anq + He, (2.54)

where A}, is a diagonal matrix with ith diagonal element [Aj]; = e/(L=Dwi H(e/@1),
In other words, the diagonal elements are the frequency responses of h(n) eval-
uated at the dictionary frequencies (with some phase shift). If H(e/®) is a good

narrowband lowpass filter, then

y~ [ay-—ra1(w1) -+ an—r41(wg,)]| qo + He, (2.55)

dictionary D,

where w1, ws, ..., wy, are the frequencies within the passband of H (e/®), and
qo € C% is a significantly shorter vector than q. Thus, a Lasso problem can be
formulated for the CBS signal y as

min  [[qoll1 (2.56a)
qoeC%
subject to |ly = D.qoll3 < 8. (2.56b)

Here, the original dictionary D in (2.51b) is replaced by the dictionary D for CBS.

2.4.2 Decimation for Dictionaries

To reduce computational complexity by dimensionality reduction, we decimate the
CBS signal y by M if H(e/“) is a good filter with passband width ~ 27/M. Let
v(n) = y(n+ L —1)sothaty = [v(0) v(1) --- v(N = L)]T. Let vo(n) = v(Mn)
and vo = [vo(0) vo(1) -+ vo(Jo — D], where Jy = [(N — L +1)/M], so the

decimated version

vo=[v(0) v(M) -+ v((Jo— M) ]". (2.57)
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Then, we obtain the complexity-reduced problem

min  |lqoll (2.58a)
qoeC%
subject to |[vo — Dzoqoll3 < 8, (2.58b)
where D o is the matrix obtained by retaining the rows 0, M, ..., (Jo— 1)M of D;.

2.4.3 Multiple Snapshots for Dictionaries

The previous formulation is for a single snapshot. For multiple snapshots, we
adopt the £;-SVD method proposed in [59]. Suppose we have K snapshots, X =
[x(1) x(2) --- x(K)]. To reduce dimensionality, we take the SVD X = UXV# and
retain a N X k matrix containing most of the signal power: Xgy = UXJ; = XV ],
where J; = [I; 0]7. We often take k < K to be roughly the number of sources, and
the original formulation of the £;-SVD method is then [59]

min  [|Q]12 (2.59a)
Qe(cdxk
subject to || Xsy — DQ||% < 3, (2.59b)

where [|Qll12 = X V2 [[Qlmal?> That is, the £>-norm across singular vector
samples is first computed for each spatial index, and then the £;-norm is computed

across spatial samples for sparsity.

CBS can also be applied to the multiple snapshot scheme based on the ¢;-SVD
method. We first convolve the spatial samples of each snapshot with a filter 4(n) of
length L and extract the steady state samples: Y = HX, similar to (2.52). Then, we
take the SVD Y = UyEyV)F,] and retain a (N — L + 1) X ko matrix containing most
of the signal power: Ysy = UyXyJi, = YVyJi,. A multiple-snapshot version of
Problem (2.56) can then be formulated as

min  [|Qoll12 (2.60a)
QpeC0*ko
subject to |[Ysv — D.Qoll% < 8. (2.60b)

Likewise, a decimated version can be considered. Let Vo = [vp(1) vp(2) - - - vo(K)]
be the multiple-snapshot counterpart of (2.57). Then, we take the SVD V, =
UVZVVI‘}' and retain a Jo X ko matrix containing most of the signal power: Vgy =
UyvZvJi, = VoVvJi,. Then, a multiple-snapshot version of Problem (2.58) can be
formulated as

min  [|Qoll12 (2.61a)

QOGC(]()X/(O

subject to |[Vsy — Dz oQoll% < 8. (2.61b)
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Problem (2.61) is expected to yield better performance than Problem (2.59) because
fewer DOAs are to be recovered in (2.61). This is indeed the case as we shall see in

simulations (Sec. 2.4.7).

2.4.4 Computational Complexity

An important advantage of CBS is reduced computational complexity. The compar-
ison of computational complexity between CBS and element-space is summarized in
Table 2.4. Assume that the filter H(e/¢) used in CBS has passband width ~ 27/ M,
and that the dictionary grid w; is a uniform grid of frequencies in [0, 27). Then, d in
Problem (2.51) and d in Problems (2.56) and (2.58) are related by dy ~ d/M. That
is, the number of optimization variables of CBS is only 1/M of that of element-space
for the single-snapshot case.

Table 2.4: Comparison of computational complexity of sparse recovery methods

Algorithm Number of optimization variables
Element-space (single snapshot) d

Element-space £;-SVD (multiple-snapshot) dk

CBS (single snapshot) do~d/M

CBS ¢,-SVD (multiple-snapshot) doko =~ dk | M?

Next, consider the multiple-snapshot case. According to [59], to get adequate
performance, we have to take k to be roughly the number of sources D in Problem
(2.59). As only the Dy sources in the passband are effective after filtering, we can
take kg ~ Dg in Problem (2.60). If the sources are roughly uniformly distributed,
then Dy ~ D/M, so ko ~ D/M. Then, dk in Problem (2.59) and dpk¢ in Problems
(2.60) and (2.61) are related by doko ~ dk/M 2. That is, the number of optimization
variables of CBS is only 1/M? of that of element-space for the multiple-snapshot
case using the £1-SVD method. This can be a very significant complexity reduction.

A direct comparison of running time for CBS and element-space is also presented
in Table 2.5.

2.4.5 Filters Designed for Dictionaries

An interesting question that arises for CBS dictionaries is how to design the filter
H(e’®). One can directly adopt standard methods such as the Parks-McClellan
algorithm, the window method, and so on [63], but these standard filters are designed

to be optimal or sub-optimal over continuous frequencies w. The fact that only the
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response H(e/®) at the discrete frequencies w;, i = 1,...,d are relevant to CBS

dictionaries, as in (2.54), can be leveraged to design better filters for dictionaries.

Consider a Type I [63, 66] linear-phase FIR filter 4#(n),0 < n < L — 1 such that L
is odd and that i(n) is even symmetric, i.e., h(L — 1 —n) = h(n). Type I is just
for illustration, and other types of linear-phase FIR filters can be designed similarly.
It can be shown that H(e/?) = e~/“'5 A(w), where A(w) = SM by cos(mw)
where M = (L — 1)/2, bg = h(M), and b,, = 2h(M — m) otherwise. Note that
|A(w)| is the magnitude response. Then, a standard minimax filter design problem

can be formulated as [63]

min max_ |W(w)(A(w) — Ag(w))], (2.62)
h(EFL), . h(L-1) 0€Q,UQ;

where ,, is the passband, € is the stopband,

I, weQ,

2.63
0, weQ; ( )

Ag(w) = {

is the desired magnitude response, and W(w) is a weighting function such that

I, weQ,

2.64
A, w € Q) ( )

W(w) = {
for some design parameter 4 > 0. Note that W(w)(A(w) — Agz(w)) is affine in the
variables h(%), ..., h(L —1), and that the absolute function is a convex function.
Hence, since the composition of a convex function with an affine mapping is still
convex, |[W(w)(A(w) — Ag(w))| is convex. Moreover, the pointwise supremum of a
collection of convex functions is still convex, so we conclude that Problem (2.62) is
a convex problem. Traditionally, the passband €2, and stopband €2, are continuous.
However, as described earlier, only the frequency response H(e/“/) at the discrete
frequency grid {cu,-};i=1 are relevant, so instead of (2.62), we can consider

min max |[W(w)(A(w) — Ag(w))], (2.65)

h(EFL) .. h(L—1) @€Q), UL
where Q) = {w;,1 <i <d|w; € Qp}tand Qf = {w;, 1 <i <d|w; € Qs}. We
may also choose a sparser frequency grid (e.g., only include even i’s) for Problem
(2.65) to obtain a potentially better filter. See Fig. 2.11(a) for an example. Problem
(2.65) can be readily solved by any numerical convex program solver such as CVX

[81]. Such a filter should have a better response than a standard filter in the literature
(e.g., firpm of MATLAB®) over the discrete frequencies wy, . . ., wg.
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2.4.6 Remarks

1) The choice of the grid of potential DOAs {a)l-}lf":1 is in the designer’s hands.
One way is to choose a uniform grid in w. Another is to choose a grid uniform
in the physical DOA 6. Recall that w = nsinf. Hence, the second way leads
to a nonuniform grid in w, with denser points in high-frequency part and sparser
points in low-frequency part. It is hard to say which type, uniform or nonuniform,
is better because it depends on the actual locations of the DOAs. Yet, if the DOAs
are expected to be uniformly distributed over the physical angle 6, it makes sense
to choose the nonuniform type. An interesting observation is that the type of the
grid also affects the result of filter design. For example, suppose we want to design
a lowpass filter H(e/“). If we choose the nonuniform type of grid, with denser
points in high-frequency part, then the resulting filter will have better attenuation
for the high-frequency stopband. That is, the density of the grid points induces a
weighting effect across different frequency bands. See Fig. 2.12 for a numerical

demonstration.

2) Instead of using a filter H(e/%), we can use a filter bank H;(e/“),0 <i < M —1
to cover the full range 0 < w < 2m as in Fig. 2.3. Using these, we obtain the
CBS signals y;,0 < i < M — 1. Solving an optimization problem as in (2.56) for
each y; in parallel reveals the D; DOAs falling into the ith subband. The union of
these DOAs gives the set of all D DOAs. Similar idea can be applied to Problems
(2.58), (2.60), and (2.61). Note that here we do not confine each filter H;(e/“) to
be a spectral factor of a Nyquist filter as we did for subspace-based methods such
as MUSIC because the property that the noise is white is not used in sparse signal

recovery.

3) One method for selecting the parameter S in the sparse recovery problems (e.g.,
Problem (2.51)) was proposed in [59]. The method is based on estimating the
variance of the left hand side of the constraint (e.g., |[x — Dqllg in (2.51b)). It was
originally proposed for element-space, but we can extend the method to CBS. In the

simulations, we will follow this method to choose .

2.4.7 Simulations

Unlike in subspace-based methods such as MUSIC, where we estimate the number
of DOAs and their locations separately, for dictionaries, we estimate them together.
Specifically, for element-space, after getting the optimal solution Q for Problem

(2.59), we plot the dictionary power spectrum P(w;) = 3, |Qim|? for 1 < i < d.
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Figure 2.10: Performance of CBS and element-space dictionaries when there are
many out-of-band DOAs. (a) Probability of resolution. (b) Typical dictionary power
spectrum of CBS. (c¢) Typical dictionary power spectrum of element-space.

Then, we declare that there is a source at w; if there is a peak (local maximum)
that is larger than a particular threshold: P(w;) > €. The same method is used for
CBS. See Fig. 2.10(a)-(b) for an example (described below). In all examples, we
use A = 11in (2.64).
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We first compare the most complexity-reduced version of CBS (2.61) with the
element-space (2.59) under multiple snapshots. Consider a ULA with N = 99
sensors. First assume a Parks-McClellan filter H(z) of length L = 16 and with
cutoff 7/ M is used, where M = 4 is the decimation ratio. A dictionary of 200 points
uniform in w is used. There are two in-band DOAs at angles —0.573° and 0.573°,
which are exactly on the grid of the dictionary for simplicity. We vary the number of
out-of-band DOAs, while they are uniformly placed in the range w € [0.571,0.987].
The reduced dimension for the £;-SVD method in (2.59) and (2.61) is chosen as
k = ko = 3. The peak threshold € = 0.1 is used (with the spectrum normalized
to have a maximum value 1). We choose § = 641.7 in (2.59b) and B = 221.7
in (2.61b) according to the method in [59], as described in Remark 3 above. Fig.
2.10(a) shows the probability of resolving the correct number of in-band DOAs. We
use K = 100 snapshots and 100 Monte Carlo runs to get the plot. As the number of
out-of-band DOAs increases, the probability of resolution decreases significantly for
element-space, while the probability of resolution is always one for CBS due to good
stopband attenuation. Note that there is a trade-off between the performance and
the reduced dimension k for the £;-SVD method for element-space. A large k can
lead to better performance, but it requires higher computational complexity. Typical
dictionary power spectra of CBS and element-space for a Monte Carlo run with
10 out-of-band DOAs are shown in Fig. 2.10(b)-(c). For CBS, only the passband
part is plotted. The two in-band DOAs are clearly distinguished by CBS, but they
cannot be resolved by element-space. The running time per Monte Carlo run for
CBS and element-space is shown in Table 2.5. The computational complexity of

CBS is about 9 times lower than that of element-space.

Table 2.5: Running time per Monte Carlo run for dictionary methods (Fig. 2.10)
when there are 10 out-of-band DOAs

Algorithm Running time (sec.)
CBS 0.458
Element-space 4.13

Next, the impact of a well-designed minimax-discrete type filter described in Sec.
2.4.5 (instead of the Parks-McClellan filter) is studied. Consider a ULA with N = 99
sensors. Problem (2.61) is to be solved again. A dictionary of 200 points uniform in
w 1s used. We compare lowpass FIR filters with length L = 16 designed using the
Parks-McClellan algorithm [63] and our minimax-discrete optimization problem
(2.65). The passband is €, = [0,0.1x], and the stopband is Q; = [0.4x, 7]. For
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Figure 2.11: Performance of minimax-discrete and Parks-McClellan filters for CBS
dictionaries when there are powerful out-of-band sources. (a) Filter responses. (b)
Probability of resolution. (c) RMSE.

the filter design problem (2.65), we use a grid of 50 points uniform in w, which

is sparser than the dictionary grid. Two in-band DOAs are at angles —0.6°,0.6°
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with equal powers px = 1, and 10 out-of-band DOAs are uniformly placed in the
range w € [0.57,0.987] with varying equal powers. Here all the DOAs are not on
the dictionary grid, in contrast to the previous example. The decimation ratio is
M = 4. The reduced dimension for the £;-SVD method is chosen as ky = 2. The
same peak threshold € = 0.1 is used, and we choose 8 = 1338 in (2.61b) according
to the method in [59], as described in Remark 3 in Sec. 2.4.6. In Fig. 2.11(a),
the magnitude responses of the filters are plotted. Although the minimax-discrete
type filter is optimized only over a discrete grid, it has better attenuation over the
whole continuous stopband. We experimentally found that if we use a grid of 200
rather than 50 points for filter design, the resulting minimax-discrete filter is almost
the same as the Park-McClellan filter. This is expected because the denser the grid,
the closer the discrete type to the continuous type. Due to the better stopband
attenuation, as we vary the power of the out-of-band sources, the minimax-discrete
filter has larger probability of resolving the correct number of in-band DOAs and
smaller RMSE in detected in-band source angles, as shown in Fig. 2.11(b)-(c).
Here we use K = 100 snapshots and 100 Monte Carlo runs. Due to the powerful
out-of-band DOAs, element-space always has zero probability of resolution, so is
not plotted in Fig. 2.11. For smaller out-of-band source power in Fig. 2.11(c),
the minimum possible RMSE (~ 1073), which is the distance between each true
DOA and the closest grid point, is achieved. This example shows that designing

discrete-frequency filters specifically for CBS dictionaries makes a difference.

—— Grid uniform in w| |
— Grid uniform in 4

Magnitude (dB)
o A X)
o o o

o
O
T

-100 1 1 1 1
0 0.2 0.4 0.6 0.8 1

Normalized frequency w/ 7

Figure 2.12: Responses of minimax-discrete filters designed based on different types
of grids.

Finally, Fig. 2.12 shows how the design result of minimax-discrete type filers
is affected by the type of grid. The filter length is L = 16. The passband is
Q, = [0,0.1x], and the stopband is Q; = [0.47, 7r]. Grids of 50 points uniform in
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w and uniform in 8 are compared. Due to the denser grid points in high frequencies,
the latter has a better attenuation in the high-frequency range at the expense of a
worse response around the transition band. Hence, if there are powerful out-of-band
sources far from the transition band, the latter is better, but if they are near the

transition band, the former is better.

2.5 Sliding-Capon Based Convolutional Beamspace

In this section, we propose a new method to design the CBS FIR filter H(z) based
on the technique of Capon beamforming [36]. In Sec. 2.2, the filter was designed
by standard methods such as the equiripple method or the window method [63].
These methods yield a reasonably well-behaved lowpass filter, and sources falling
in the stopband are assumed to be sufficiently attenuated, so we can identify the
passband DOAs. However, such a filter was not designed by taking input statistics
into account. In this section, we show that by designing the filter as a sliding
(convolutional) Capon beamformer, the sources that fall in the stopband can be better
suppressed, as they are treated as “interference” in the Capon method. This new
method is called Capon-CBS. DOA estimation using subspace methods following
Capon-CBS performs better than those using traditional CBS. Capon preprocessing
was done earlier in the context of atomic norm minimization [82], but our focus

here is convolutional Capon preprocessing.

Unlike in beamforming where we have an assumed look direction wg, in DOA
estimation under CBS, we require a flat passband in which the DOAs of interest are
located as shown in Sec. 2.2. However, the Capon beamformer typically does not
yield a flat passband in the neighborhood of wq. To make the passband look like a
conventional flat passband, we can use a robust Capon beamforming method [83—
85]. In this section, we use the method in [83]. Even with the robust method, the
overall computational complexity of Capon-CBS is still much lower than element-
space. Capon-CBS can offer higher probability of resolution and smaller mean

square error for DOA estimation, compared to traditional CBS.

The outline of this section is as follows. The design of the CBS filter based
on a sliding Capon beamformer is introduced in Sec. 2.5.1. The use of robust
Capon beamforming and the detailed steps of Capon-CBS for DOA estimation are
elaborated in Sec. 2.5.2. Simulations in Sec. 2.5.3 demonstrate the performance of
Capon-CBS.
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2.5.1 Sliding Capon Beamformer for CBS

In traditional beamforming, we consider the array output
X = cpay(wp) +u, (2.66)

where u = Ac+e is the interference plus noise. The quantity wq represents the “look
direction,” i.e., the direction in which we want to point the beam, ¢ is the amplitude
of the signal coming from that direction, and A, ¢, e are as defined in (2.1). The
output of the beamformer can be expressed as h’x, where h = [A(0) --- h(N —1)]
is a complex weighting vector. The output signal-to-interference-plus-noise ratio
(SINR) of the beamformer is defined as

E[|coh”an (wo)?] _ polh™ay (wo)?

SINR = =
E[|hHll|2] hHRuuh

, (2.67)

where po = E[|co|?] and Ryy = E[uu”]. When the signal is uncorrelated with the

interference, the Capon beamformer [36], which is the solution to the optimization

problem
min h"Ryh
subject to  hfay(wo) = 1, (2.68)
maximizes the SINR, where Ry = E[xx]. The solution to this problem is given
by

_ Ryl an(wo)
all (wo)Rixay (wo)

(2.69)

In practice, Ry is replaced by its estimate Ry = Zle x[k]x[k]/K, where K is

the number of snapshots.

Now consider Fig. 2.13(a) where we have an N-sensor array, with an L-tap beam-
former, with L < N. Assume that the taps are chosen as in the optimal Capon [36]
beamformer for the first L sensors. Now, if we shift the taps to the right as shown in
Fig. 2.13(b), then this continues to be the optimal beamformer for the next L sensors,
provided the L X L covariance matrix for the first L sensor outputs is the same as that
for the second L sensor outputs. This happens if there is spatial wide sense station-
arity (WSS) in the sensor output signals. So, as the taps slide along from extreme
left to extreme right as in Fig. 2.13, the outputs y(L — 1), y(L),...,y(N — 1) can

be regarded as optimal beamformer outputs, generated from successive subarrays of
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Figure 2.13: (a)-(c) An N-sensor array with an L-sensor sliding beamformer.

the original array. The spatial WSS property is achieved under the usual assumption

that all the sources c¢; are uncorrelated because in this case,
D
Ry = ) pian(w)af (@) + 071 (2.70)
i=0

is a Toeplitz matrix, where p; = E[|c;|*].

Now we compare the sliding beamformer in Fig. 2.13 with the convolution stage of
CBS (2.5) or Fig. 2.1. The two systems are the same except that the taps in one are
reversed and conjugated with respect to the other. So in the CBS stage, if we choose
the filter coefficients to be the reverse-conjugates of the L-tap Capon beamformer,
then the CBS signals y(n) are optimal beamformer outputs and furthermore belong
in the “passband” of the beamformer! The CBS stage designed in this way will be
called sliding Capon-CBS or just Capon-CBS.

In traditional CBS (Sec. 2.2), the filter H(z) was designed as a standard (say, a
Parks-McClellan) lowpass filter. Sources falling in the stopband are assumed to be
sufficiently attenuated, so we can identify the passband DOAs. But the filter was
not designed by taking input statistics into account. The Capon-CBS filter above is
designed based on data, so it should do a better job of suppressing the sources that

fall in the stopband, as they are treated as “interference” in the Capon method.
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2.5.2 Capon-CBS for DOA Estimation

The sliding Capon beamformer produces the N — L + 1 samples y(n) in (2.5). We
can use these to perform DOA estimation similar to Sec. 2.2, or we can perform a
second stage of beamforming using these y(n). In this section, we focus on DOA
estimation. Unlike for beamforming where we have an assumed look direction wy,
for DOA estimation following the CBS stage, we require a flat passband in which
the DOAs of interest are located. Yet the Capon beamformer (2.69) typically does
not yield a flat passband in the neighborhood of wy, although |H(e/“0)| = 1. To
make the passband look like a conventional flat passband, we can adopt any robust
Capon beamforming method [83—85] so that |H(e/®)| ~ 1 for all w in the passband.
Here we use the method in [83] so that instead of (2.68) (with N replaced by L), the

L-tap robust beamformer is the solution to the problem
min h"Rych
subjectto Re{hfa} > 1 Vae &, (2.71)

where Re denotes the real part, and & is an L-dimensional ellipsoid that covers the
range of values of a; (w) in the passband. It is shown in [83] that this problem
can be solved by Lagrange multiplier methods, and the computational complexity
is still O(L?), the same as that for computing the Capon beamformer. This is
important because one significant advantage of CBS over element-space is the
lower computational complexity, which should not be compromised. We will show
by simulations that this advantage is still preserved when the robust beamforming
method in [83] is used.

For purposes of computation [83], the beamformer will be expressed explicitly in
terms of real and imaginary components: [Re{h’} Im{h7}]" £ h where h =
[A*(L =1) h*(L =2) --- h*(0)]7. In summary, Capon-CBS design for DOA

estimation involves the following steps:

1. Design the CBS filter coeflicients h as the solution to

min hR;h
h
subjectto Re{h”a} > 1 vae &, (2.72)

where R, = SNEEXLXE]/(N-L+1)and Xy, = [Re{x{’i} Im{xzi}]T

i

withx;; = [x(D) x(i+1) --- x(i+ L - 1)]".
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2. Obtain the filtered and decimated outputs v; of the Capon-CBS stage, as
defined in (2.14).

3. Use Ryye in (2.19) to do root-MUSIC or ESPRIT.

In (2.72), the ellipsoid & can be designed from r equally spaced samples of the array
response in the passband [83]. Assume the passband of H(e/®) is (- /2M, r/2M).
Letw; = -n/2M +ni/(r = 1)M,i =0,...,r — 1. Then we choose

E={Pu+c||ul <1}, (2.73)
where ¢ = Y11 a(@;) /r, P’ = 3170 (a(@) - ¢)(a(@;) — €)', and P = oP’ with
a = max (&(@) -0 (P)*@(@) - ). (2.74)
and a(w) = [Re{al (w)} Im{al(w)}]”. Here (-)* denotes the pseudoinverse.

2.5.3 Simulations

We compare Capon-CBS for DOA estimation with element-space, and traditional
CBS. Consider a ULA with N = 99 sensors. There are 6 in-band DOAs, at
6 =-5°,-3°,—-1°1°,3°,5°. There are 10 uniformly spaced out-of-band DOAs at
w =0.57,057+6,0.57+28,...,0.987 with 6 = 0.487/9. Each in-band source
has power 1, the noise variance is o> = 1, and the out-of-band sources have equal
powers, but varying through the experiment. All sources are uncorrelated. The
filter length is L = 8, and the decimation ratio is M = 4. The Capon-CBS filter
is designed using (2.72) and (2.73) with r = 10, while for traditional CBS, H(z)
is designed to be a lowpass Parks-McClellan filter [63], with passband edge 7/2M
and stopband edge 37/2M. Fig. 2.14(a) shows that the Capon-CBS filter indeed
has a flat passband while suppressing the out-of-band sources. Using the Capon-
CBS output, we perform DOA estimation using root-MUSIC. Covariance estimates
are obtained by using 100 snapshots, and we average 1000 Monte Carlo runs to
get the plots. The number of DOAs is assumed unknown and estimated based
on the distribution of eigenvalues of the covariance (see Fig. 2.4). As shown in
Fig. 2.14(b), the probability of resolution of element-space and traditional CBS
drops to zero as out-of-band source power increases, but that of Capon-CBS is unity
throughout (it starts to decrease only after the power gets larger than about 45 dB,
which is uncommonly large). Fig. 2.14(c) shows root mean square error (RMSE),

obtained by averaging square errors measured in w over all in-band DOAs and over
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Figure 2.14: Performance of CBS and element-space methods when there are strong
out-of-band sources. (a) Filter responses when the out-of-band source power is 15
dB. (b) Probability of resolution. (c) RMSE in DOA estimation.

those Monte Carlo runs that obtain the correct number of in-band DOAs. For smaller
out-of-band source power, both CBS methods have similar RMSE, but the RMSE of



61

traditional CBS gets larger for middle out-of-band source power (10 — 15 dB). For
larger out-of-band source power, we cannot plot element-space and traditional CBS
because they have zero probability of resolution, but Capon-CBS still has reasonably
good RMSE. In this example, CBS cannot beat element-space in terms of RMSE
since the sources are uncorrelated [23]. The running time per Monte Carlo run
for element-space, traditional CBS, and Capon-CBS is 0.054, 0.0026, and 0.0048

seconds, respectively. Both CBS methods have an order of magnitude reduction in

complexity.
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Figure 2.15: Performance of CBS and element-space methods when there are
correlated sources. (a) Filter responses when SNR is 0 dB. (b) RMSE in DOA
estimation.

In the second example, we consider correlated sources. Although the spatial WSS
property may not be satisfied in this case, we can still follow the proposed steps of
Capon-CBS. All parameters not mentioned here are the same as the first example.
There are 2 in-band DOAs at angles § = 0°, 5°, and the 10 out-of-band DOAs are the
same as in the first example. Each in-band source has power 1, and each out-of-band
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source has power 15 dB. Each pair of the 12 sources have correlation coeflicient
0.6, except that the two in-band sources are uncorrelated. The number of DOAs is
assumed known. Fig. 2.15(a) shows that the Capon-CBS filter has better stopband
attenuation than traditional CBS. Capon-CBS filters keep a balance between atten-
uating interference and noise, which is the benefit of design based on data. We then
consider DOA estimation using root-MUSIC, with the number of DOAs assumed
known. Fig. 2.15(b) shows that the RMSE of Capon-CBS is significantly smaller
than element-space and traditional CBS. The constant gap between element-space
and Capon-CBS is because the in-band sources are correlated with the out-of-band
sources. This correlation makes the RMSE of element-space larger as we saw in
Sec. 2.2, but Capon-CBS can effectively null all the out-of-band sources, so the
RMSE of Capon-CBS remains small as if there are no correlated sources. This
example shows the clear advantage of Capon-CBS even when there are correlated

sources.

2.6 Convolutional Beamspace Using IIR Filters

In Sec. 2.2, CBS uses a spatial finite-impulse-response (FIR) filter H(z) to restrict
the ULA output to an angular sector. The “CBS trick” is to retain only the steady-
state part of the output, whereby the Vandermonde structure is preserved. Uniform
decimation is then used for dimensionality and complexity reduction, after which

we can readily estimate DOAs using subspace methods.

A natural question is whether we can use infinite-impulse-response (IIR) filters
instead of FIR. We explore this in this section. While the idea of using IIR filters
instead of FIR might seem minor, there are some nontrivial details as we shall see.
Also, IIR filtering has not been widely used in array processing in the past. With
large arrays becoming more prevalent today [9, 45], perhaps the time has come
for more widespread use of IIR methods. They are certainly very promising for
CBS-based DOA estimation as we shall see.

In CBS, even for large arrays the FIR filter length L has to be small compared to the
number of sensors N. The reason is that the MSE of DOA estimates is approximately
proportional to (N — L + 1)~3 as shown in (2.32). (This is because the effective
output length is N — L + 1 after discarding the transient samples.) So FIR-CBS has
larger estimation errors as L gets closer to N. On the other hand, with small L we
cannot produce very sharp transition bands. This is where IIR filters help. They

not only produce beamspace filters with sharper transition bands, they are also more
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economic than FIR filters (i.e., a much smaller filter order is required). That is,
IIR-CBS has lower computational complexity. Furthermore, IIR-CBS can achieve
smaller DOA estimation errors than FIR-CBS. This is because the region where the
transient component of IIR filters is significant is typically smaller than the transient
duration in the FIR case as we shall see. These advantages of IIR-CBS will be

verified by numerical examples.

In the following, the new method IIR-CBS is introduced in Sec. 2.6.1. Then, Sec.

2.6.2 demonstrates the advantage of IIR-CBS using simulations.

2.6.1 CBS Using IIR Filters
As explained in Sec. 2.2.1, in traditional CBS, the ULA output x(n),0 <n < N-—1
is filtered with an FIR filter H(z) = Z,L,:_()l h(n)z™" to obtain the output y(n). That

is, the z-transform of y(n) can be computed as [63]
Y(z) = H(2)X(2), (2.75)

where X (z) = ,1:]:_01 x(n)z™". Here L < N and we retain only the steady-state part
= [y(L-1) y(L) --- y(N—=1)]7, so that y is still represented by a Vandermonde

matrix Ay, as in (2.9). In this section, we propose to use an IIR filter

P(z) n
e Zh(n) (2.76)

in (2.75), where P(z) and D(z) are degree-R polynomials in z~!. The motivation

is that an IIR filter often requires a much lower order for the same set of magnitude
response specifications [66]. This can lead to lower computational complexity and
better DOA estimation performance, as we shall see later. The filter H(z) can be
designed as any standard IIR filter such as a (discrete-time) Chebyshev filter or
elliptic filter [63, 66]. In the traditional FIR-CBS, there are only a finite number
L — 1 of transient output samples y(0), ..., y(L — 2) before reaching steady state,
so we simply discard these samples in order to preserve the Vandermonde structure
of the ULA. Now in IIR-CBS, since the filter is infinitely long, strictly speaking,
there is no steady state. However, typically |4(n)| decays as n increases. Suppose it
decays to a negligible level after n > L;. Then we can similarly discard the Ly — 1
output samples y(0),...,y(L; —2) and definey = [y(L; = 1) y(Ly)--- y(N = D]
as the IIR-CBS output signal. Then the Vandermonde structure is approximately

preserved because for Ly — 1 <n < N — 1, we have
D

y(n) = >~ ciH(e™ ) el + q(n) + > h(k)e(n - k), (2.77)

i=1 k=0



64

where g(n) = X7, h(k) ZiDzl c;e?®("=K) js negligible. Thus, ignoring the noise

term, we have
y~ApLd, (2.78)

where d’ has elements d; = crel Dok (el@k)  This is similar to (2.9). Hence,
we can decimate y and estimate DOAs based on the average covariance R,y of the
decimated outputs using standard methods like root-MUSIC.

Now we compare the computational complexity of IIR-CBS and FIR-CBS. Suppose
root-MUSIC is used to estimate DOAs. Then we need to do filtering, eigenvalue
decomposition of R,ye, and root-finding. Given K snapshots of the N-sensor ULA
output, Table 2.6 shows the total complexity for IIR-CBS with filter order R and for
FIR-CBS with filter length L. In the expressions in Table 2.6, the first term (KNR
or KNL) is the filtering complexity, and the second term is the eigendecomposition
complexity. The complexity for root-finding is O(n?logn) [86], where n = (N —
Ly +1)/M for IIR-CBS and n = (N — L + 1)/M for FIR-CBS, so it is ignored in
the big-O notation. As mentioned earlier, an IIR filter often requires a much lower

order, i.e.,
R <« L, (2.79)

for the same set of magnitude response specifications [66]. Hence, the complexity
of IIR-CBS is typically much smaller than that of FIR-CBS, especially for large
arrays (large N), which are becoming increasingly important [9, 45]. In Table 2.6,
we also show numerical values by setting the parameters as in Examples 1 and 2 in
Sec. 2.6.2. In both examples, K = 500, N =99, R =5, and M = 4. In Example 1,
Ly =12and L = 20. In Example 2, Ly = 16 and L = 56. The numbers are computed
exactly from the expressions in Table 2.6 without considering the hidden constant
factors in the big-O notation. IIR-CBS indeed has much smaller complexity. In
Sec. 2.6.2, we show that with less complexity, IIR-CBS can achieve similar or even
better DOA estimation performance than FIR-CBS.

Table 2.6: Complexity of IIR-CBS and FIR-CBS

Complexity Example 1 | Example 2
IIR-CBS | O (KNR + (%‘“)3) 258,148 | 256,761
FIR-CBS | O(KNL+(Y41)°) | 998,000 | 2,773,331
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IIR-CBS is particularly advantageous over FIR-CBS when we want to design a filter
with a narrow transition band. This reduces the probability of a DOA appearing
in the transition band, so it is of practical interest. An FIR filter requires a very
large filter length L to have good stopband attenuation in this case, which means
the effective filter output length N — L + 1 will be small. Since the MSE of DOA
estimates is approximately proportional to (N — L + 1)~ as shown in (2.32), FIR-
CBS will suffer large estimation error. By contrast, an IIR filter requires a relatively
small order R, and we can also choose a reasonably small Ly to get good estimation
performance. Such advantage will be verified by a numerical example in Sec. 2.6.2.
The nonlinear phase response of IIR filters does not have a significant effect on
the MSE of DOA estimates because the MSE mainly depends on the power of the

source but not phase of the source amplitude (see Sec. 2.2.6).

Remark 1: The IIR filter H(z) = P(z)/D(z) can be implemented with R multipliers,
as explained below. A wide family of IIR filters, including Butterworth, Chebysheyv,

and elliptic filters, can be represented as
H(z) = [Ao(z) + A1(2)]/2, (2.80)

where Ap(z) and A;(z) are stable unit-magnitude allpass filters [66, 87, 88], and
their orders ro and r; satisfy ro + r; = R. Moreover, if the filter order R of H(z)
is odd, then Ay(z) and A;(z) have real coefficients. Since a real coefficient allpass
filter with order r can be implemented with r multipliers [66], we can implement

(2.80) with R multipliers. We always use an odd R in this section.

Remark 2: In Sec. 2.2.4, it was shown that the noise term after filtering and
decimation can be whitened if H(z) is a spectral factor of a Nyquist(M) filter G (z)
(i.e., the impulse response of G(z) satisfies g(Mn) = 6(n) where G(z) is such that
G(e/®) = |[H(e/*)|?). This makes it easy to find the noise eigenspace by computing
eigenvectors of R,ye, which is what we do in simulations. We can also design an
IIR filter H(z) to be a spectral factor of an IIR Nyquist(M) filter to whiten the
noise. There are many ways to design such filters [48, 89—91]. But in many cases, if
H(z) is a “good” IIR filter with total passband width ~ 27/ M and ripples properly

constrained, this Nyquist property is approximately satisfied, that is,
max lg(Mn)| < g(0) (nearly-Nyquist property). (2.81)
n#

For simplicity, this is what we use in simulations.
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Figure 2.16: Performance of IIR-CBS using Chebyshev (type 2) filter for various
L, FIR-CBS using Nyquist-equiripple filter for various L, and element-space. The
IIR filter order is fixed at R = 5. (a) Responses of IIR and FIR filters used. The
transition band for each filteris w € [0.1257,0.3757]. (b) RMSE of DOA estimates
as we vary L for FIR-CBS (or L for [IR-CBS). Element-space CRB is also plotted.

2.6.2 Simulations

Example 1: We compare [IR-CBS for DOA estimation with FIR-CBS and element-
space (i.e., directly using x to estimate DOAs). Consider a ULA with N = 99
sensors. There are 3 in-band (passband) sources with DOAs 68 = —5°,0°,5°, and 3
out-of-band (stopband) sources with DOAs 6 = 40°, 60°, 80°. Each in-band source
has power 0 dB, each out-of-band source has power 20 dB, and the noise variance is
062 = 5 dB. Sources n and n + 3 have a correlation coefficient p = 0.9 forn =1, 2, 3.
The decimation ratio is M = 4. For IIR-CBS, H(z) is designed to be a lowpass
Chebyshev (type 2) filter with order R = 5. For this filter, max,xo |g(Mn)| =
0.001g(0), so it indeed satisfies the nearly-Nyquist property (2.81). For FIR-CBS,
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H(z) is designed to be a spectral factor of a lowpass Nyquist-equiripple filter [71].
The transition band for each filter is w € [0.1257,0.375x]. The parameter L
for IIR-CBS and the FIR filter length L are varied in this experiment. Magnitude
responses of the IIR filter and FIR filters with some typical lengths L used are shown
in Fig. 2.16(a). The stopband attenuation of the IIR filter with order 5 is as good
as that of the FIR filter with length 20. The stopband attenuation of the FIR filter
with a shorter length, e.g. 8, is not so good. Then we perform DOA estimation
using root-MUSIC. The number of DOAs is assumed known. Covariance estimates
are obtained by using 500 snapshots, and we average 500 Monte Carlo runs to get
the plot. Fig. 2.16(b) shows root mean square error (RMSE) obtained by averaging
square errors measured in w over all in-band DOAs, as we vary L or Ly. For
IIR-CBS, there is an optimal Ly, 12 in this case, that gives the smallest RMSE.
When L is too small, RMSE increases because the first few samples suffer from
a significant transient effect due to the typically large |2(n)| for small n. When L
is too large, RMSE increases because we discard too many filter output samples
and the effective output length N — Ly + 1 is too small. For FIR-CBS, there is
also an optimal L, 20 in this case, that gives the smallest RMSE. When L is too
small, RMSE increases because the filter stopband attenuation is not good enough
to suppress the out-of-band sources. When L is too large, RMSE increases because
the effective filter output length is small. In this example, the RMSE of I[IR-CBS
is a lower bound for the RMSE of FIR-CBS. Moreover, for each simulation point
when L = L > 12, the computational complexity of IIR-CBS is smaller than that
of FIR-CBS. That is, IIR-CBS is better in terms of both complexity and estimation
performance. Meanwhile, when Lp and L are properly chosen, the RMSEs of both
IIR-CBS and FIR-CBS are smaller than element-space and close to the element-
space Cramér—Rao bound (CRB) [56] (i.e., CRB based on the original array output
x). Element-space typically has larger errors for correlated sources as shown in Sec.
2.2. Even though element-space CRB cannot be larger than beamspace CRB, it is
possible for element-space MSE to be larger than beamspace MSE (see Sec. 2.2.6).

Example 2: We consider an example where CBS filters have a narrow transition
band, w € [0.2257,0.275x]. All simulation parameters are the same as in the
first example unless mentioned otherwise. For IIR-CBS, H(z) is designed to be a
lowpass elliptic filter with order R = 5. For this filter, max,,zo |g(Mn)| =~ 0.04g(0),
so it satisfies (2.81). For FIR-CBS, H(z) is designed to be a Parks-McClellan filter
[63]. Magnitude responses of the IIR and FIR filters used are shown in Fig. 2.17(a).
The stopband attenuation of the IIR filter with order 5 is as good as that of the FIR
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Figure 2.17: Performance of IIR-CBS using elliptic filter, FIR-CBS using Parks-
McClellan filter, classical beamspace, and element-space. The IIR filter order is
fixed at R = 5. (a) Responses of IIR and FIR filters used. A narrow transition band
w € [0.2257,0.275x] is used for each filter. (b) RMSE of DOA estimates as we
vary SNR. The IIR and FIR filters in (a) are used. We set L = 16 for the IIR filter.
Element-space CRB is also plotted. (c) RMSE of DOA estimates as we vary L for
FIR-CBS (or L for IIR-CBS).

filter with length 56. IIR-CBS can thus obtain significant complexity reduction.
Then we perform DOA estimation using root-MUSIC. Fig. 2.17(b) shows RMSE
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of in-band DOA estimates for CBS using the IIR and FIR filters in Fig. 2.17(a) and
element-space, as we vary SNR (= 1/02). We set Ly = 16 for the IIR filter. Here we
also show the RMSE of classical beamspace using a 99 x25 DFT matrix beamformer
[2]. (Note that 25 ~ 99/M.) The poor performance of classical beamspace is due
to numerical sensitivity issues for a moderately large N as mentioned in [2]. RMSE
of FIR-CBS is relatively large because the large L = 56 means the effective filter
output length N — L+1 is small. However, the RMSE of IIR-CBS is the smallest and
close to the element-space CRB. The gap between the IIR-CBS RMSE and CRB
gets a bit larger as SNR increases because the fixed error term ¢(n) in (2.77) does
not depend on the noise. This example shows the benefit of introducing IIR filters in
CBS because FIR-CBS does not work better than element-space, but IIR-CBS does.
In fact, FIR-CBS has larger RMSE than IIR-CBS for a wide range of L. We vary L
or Ly in Fig. 2.17(c) while fixing o> = 5 dB. Since we want a narrow transition band
in this example, a much larger length L is required for the FIR filter to have enough
stopband attenuation to suppress the out-of-band sources, but a large L results in a
small effective filter output length and large RMSE. By contrast, an IIR filter needs
only a small order to have enough stopband attenuation, so it is possible to get much
smaller RMSE.

— IIR-Chebyshev (type 2)
— lIR-elliptic

0 10 20 30 40 50
n

Figure 2.18: Magnitude of impulse responses of the Chebysheyv filter in Fig. 2.16(a)
and elliptic filter in Fig. 2.17(a).

Finally, Fig. 2.18 shows the impulse responses of the Chebyshev filter in Fig.
2.16(a) and elliptic filter in Fig. 2.17(a). The impulse response of the Chebyshev
filter decays faster than that of the elliptic filter. This explains why the optimal
Ly =12 in Fig. 2.16(b) is smaller than the optimal Ly = 16 in Fig. 2.17(c). We can
discard less output samples for the Chebyshev filter.



70

2.7 Concluding Remarks

In this chapter, we introduce the convolutional beamspace (CBS) as an alternative to
classical beamspace methods of array processing. While enjoying the computational
advantages of classical beamspace, CBS also allows the direct use of root-MUSIC
and ESPRIT without any complicated preprocessing. A simple error analysis shows
that CBS can have better estimation performance when the sources are correlated.
We also develop CBS methods for coarrays of sparse arrays, and for dictionary based
methods which use dictionaries of steering vectors to obtain sparse representations
of array data. Due to dimension reduction and effective filtering of out-of-band
sources, many advantages are obtained across all these frameworks, such as lower
computational complexity, better DOA estimates, and improved resolution. We also
propose a new method to design the CBS filter based on a sliding (convolutional)
Capon beamformer. Compared to traditional CBS, the Capon-CBS filter is designed
based on data, so it can better suppress the sources that fall in the stopband. We
show by simulations that Capon-CBS can offer higher probability of resolution and
smaller RMSE for DOA estimation. Besides, a new variant of CBS using IIR filters
is introduced. Since an IIR filter typically requires a much lower order for the same
set of magnitude response specifications, smaller complexity and better estimation
performance can be obtained compared to FIR-CBS, as verified in simulations. The
last numerical example for IIR-CBS shows how an optimal Ly, which controls the
number of discarded filter output samples, is related to the filter impulse response.
A topic for future investigation would be to find a more systematic way to choose
Ly.

For FIR-CBS, we can consider nonlinear phase filters instead of linear phase filters
like Parks-McClellan in order to decrease the filter order for comparable magnitude
response. Moreover, in this chapter, we consider CBS with dictionary methods,
which are grid-based methods and suffer from off-grid errors. Thus, one may also
want to consider CBS with gridless sparse recovery methods such as atomic norm
minimization method [92]. Atomic norm minimization method suffers from high

computational complexity, so it will be beneficial to use CBS with it.
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Chapter 3

HYBRID CONVOLUTIONAL BEAMSPACE FOR DOA
ESTIMATION

3.1 Introduction

In recent years, array signal processing for millimeter waves (mmWaves) has be-
come an important topic [5, 9-11, 19, 93, 94]. A prominent application is in
mmWave MIMO systems in 5G [10, 11]. A main reason for considering mmWaves
is the potential to offer more bandwidth than the highly occupied lower-frequency
microwave bands, but there are also new challenges, such as strong path loss at the
high frequencies of mmWaves [10]. To tackle this, large arrays are used, which are
practical due to the small sizes of mmWave antennas, to get large beamforming gain
[11]. However, the high power consumption of mixed signal components prevents
the use of one RF chain per antenna and purely digital signal processing for large
mmWave arrays. Instead, many have proposed to use hybrid analog and digital
processing. Given a large receive uniform linear array (ULA), the output is first
processed by an analog combiner. The combiner gives a lower-dimensional output,
which is then passed through a smaller number of RF chains [11]. Digital processing
is finally done on the lower-dimensional RF chain output to achieve the required
task like direction-of-arrival (DOA) estimation or MIMO channel estimation. Such
dimensionality reduction can lower hardware complexity and power consumption
due to reduced number of RF chains. In this chapter, we consider particularly DOA
estimation. For this application, the analog combiner is also called a beamspace
matrix [2, 18]. Its lower-dimensional output contains information only about DOAs

in a particular beam or passband.

To reduce hardware cost, the analog combiner is often implemented by a phase
shifter network [11]. Such implementation imposes the constraint that all the
entries of the analog processing matrix should have unit modulus (i.e., unit absolute
value). In classical beamspace methods [2, 18], the combiners are designed as DFT
beamformers. DFT beamformers have unit-modulus entries, so they can be directly
applied in the hybrid architecture as in [4, 19]. However, only 13 dB attenuation
is obtained at the first sidelobe, and the poorly-attenuated stopband sources can

cause large estimation errors. Other standard digital filters like Parks-McClellan
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filters [63] can be used to achieve larger stopband attenuation. This motivates us to

propose a new hybrid beamspace method based on digital filters.

In this chapter, we propose to use the idea of convolutional beamspace (CBS)
described in Chapter 2 to design the hybrid analog and digital processors for passive
arrays, so we call the method hybrid CBS. CBS is a beamspace DOA estimation
method which achieves advantages including complexity reduction, higher DOA
resolution, and smaller bias, just as classical beamspace methods do [2, 8, 17, 18].
In CBS, the beamspace matrix is a banded Toeplitz matrix, so the processing is
equivalent to convolving the array output with a digital filter. After filtering, the
output is represented only by sources falling in the passband, so we can decimate
(downsample) the output without causing DOA ambiguities. It is such decimation
that contributes to significant complexity reduction and that makes CBS appealing
for mmWave arrays. With CBS, only a small number of RF chains is needed even

for large arrays.

Two decimation schemes will be explained in this chapter: uniform decimation and
nonuniform decimation. Uniform decimation is used in traditional CBS in Chapter
2, while nonuniform decimation is proposed in this chapter. Given any input x(n), a
uniform decimator [67, Sec. II] gives output y(n) = x(Mn), where M is a positive
integer called decimation ratio. In the new nonuniform scheme, the decimator
output samples y(i) correspond to the sensor locations {7;} of a standard sparse
(nonuniform) array, dilated by an integer factor M, i.e., y(i) = x(M#;). We will use
the phrase “virtual sparse array” to refer to this array since it is not a physical array.
This virtual sparse array can be based on commonly used sparse arrays such as the
nested array [32], coprime array [40], and minimum redundancy array (MRA) [3].
The nonuniformly decimated output is viewed as the output of the virtual dilated
sparse array in response to the sources which fall in the passband of the CBS filter.
Hence, we can use its difference coarray [32] to increase the number of identifiable
sources. The details of the coarray method are explained in Sec. 3.2.2. Since
the sparse array is dilated by M times, we get a central sparse ULA segment with
adjacent element spacing M in the difference coarray. Despite the M-sparsity, we
show that by using a CBS filter with passband width 2/M, the DOAs can still be

estimated without ambiguities.

As mentioned earlier, the analog combiner is often implemented by phase shifters
with unit-modulus entries. A standard digital filter typically does not have constant-

modulus coefficients, so the resulting beamspace matrix of CBS cannot be directly
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implemented in the analog domain. To tackle the constant-modulus constraints,
we use an important result [48] that any complex vector v can be expressed as
a linear combination of two vectors with unit-modulus entries. To be precise,
there exist complex numbers a; and a; and complex vectors v; and v, satisfying
[[v1]i| = |[v2]:| = 1 for all i such that v = a;v| + apv;,. It is even possible to let
ap = ap. A key fact is that two vectors with unit-modulus entries are sufficient. It is

not necessary to include more than two.

The main contributions of this chapter include the following:

* We propose a new hybrid DOA estimation method, called hybrid convolutional
beamspace (CBS), for mmWave receive arrays. The combiner is designed to
be an FIR filter followed by a decimator (downsampler). This decimation
reduces dimension a lot, so we can process the combiner output with a small

number of RF chains even for a large array.

* A new scheme of CBS is proposed based on nonuniform decimation and coar-
ray method, which allows the estimation of more sources than RF chains (not
achievable by classical beamspace [2] or uniform hybrid CBS). The retained
samples correspond to the sensor locations of a virtual sparse array, dilated
by an integer factor M, which results in M times larger coarray aperture (than
when there is no dilation). The aperture of an array is the difference between
its extreme elements, and a larger aperture often gives better estimation perfor-
mance [49, 50]. Given a fixed number of RF chains, the nonuniform scheme
can achieve large array aperture and thus better estimation performance than
uniform scheme. Or, nonuniform scheme requires fewer RF chains to achieve

the same estimation performance.

* We show how to implement CBS in a hybrid architecture with an analog phase
shifter network. In particular, any CBS filter coefficients can be implemented
despite the unit-modulus constraint. Moreover, the required number of RF
chains is as small as the dimension of the decimated CBS output (as opposed
to [48, 95], using twice the number of RF chains). As no approximation is
involved in this hybrid analog and digital realization of CBS, no performance
loss is incurred for DOA estimation. Similarly, hybrid CBS inherits all the
advantages of the traditional purely digital CBS.

* A new method for decorrelating sources is proposed based on designing the

CBS filters for different snapshots to be different delayed versions of a proto-



74

type filter. Since the filters are delayed versions, they have the same magnitude
response. The method can be used for both uniform CBS and nonuniform
CBS, but it is more crucial to the latter because we assume uncorrelated
sources when deriving coarray methods. The delays are chosen to be ran-
dom or deterministic. We typically achieve similar estimation performance for
both, so deterministic delays are recommended as they are easier to implement

in the analog processors.

* We derive the Cramér—Rao bound (CRB) [43] for DOA estimates based on the
output of any beamspace processor for a passive array. Since CBS is a special
case of beamspace methods, we can apply the CRB result and compare to
MSE performance via numerical examples. The CRBs of different beamspace

methods can also be used to compare their fundamental limits.

* We propose hybrid Capon-CBS. As a variant of CBS, Capon-CBS described
in Sec. 2.5 is composed of two stages. In the first stage, we design the CBS
filter based on the idea of Capon beamforming [36]. The resulting Capon-
CBS filter can better suppress stopband sources because input statistics are
taken into account. In the second stage, we simply implement the obtained
Capon-CBS filter as in traditional CBS. Hence, the purpose here is to show
how to realize the first stage in a hybrid analog and digital architecture with RF
chain constraints. The main idea is to use nonuniformly decimated samples
and work in the coarray domain, in order to obtain an expression for the
Capon-CBS filter’s coeflicients.

With all the details explained above, we now emphasize that the relevance of
mmWaves to the proposed method appears in the following aspects. First, large
arrays are often implemented for mmWaves [11], and large arrays allow us to use
a large enough filter length to design a good CBS filter. Second, mmWave arrays
often require hybrid processing to reduce hardware complexity, and hybrid CBS is
a hybrid method which can achieve the same performance as its digital counterpart.
Finally, we usually use few RF chains for mmWave arrays to lower hardware cost
and power consumption, and the new scheme of hybrid CBS using nonuniform
decimation and coarray method enables us to identify more sources than the number
of RF chains. The exact value of the mmWave source frequency or wavelength A
is not crucial since we typically design the antenna unit spacing as A/2 [40], which

makes the array output independent of A (see Sec. 1.1).
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Nonuniformly decimating a convolution output also appears in [5], but their design
is not for filtering but for decorrelating sources. Without the filtering effect, the
dilation factor M cannot be applied. Thus, the effective aperture of our coarray
is M times larger than that of [5]. In hybrid CBS with nonuniform decimation, it
is the aperture of the virtual dilated sparse array, i.e., sampling grid aperture, that
determines the performance. Hence, our method yields higher DOA resolution and
smaller estimation errors than methods like [5], as we shall see in simulations (Figs.
3.5 and 3.6). Meanwhile, we note that the effective aperture can never be larger
than the aperture of the original large physical ULA. The method in [5] is for 2-
dimensional (2-D) mmWave MIMO channel estimation, whereas we only consider
I-dimensional DOA estimation in this chapter. We can also extend hybrid CBS to
the 2-D case, which can be found in Chapter 4. However, the 1-D version is much
easier to read and understand, and is important for readers interested only in passive

sensing (i.e., passive DOA estimation). This is the motivation for this chapter.

Chapter outline: The details of hybrid CBS for passive arrays are given in Sec. 3.2,
and CBS with uniform decimation and with nonuniform decimation are both intro-
duced. We show how to implement them in a hybrid analog and digital architecture
in Sec. 3.3. The new method for decorrelating sources based on filter delays in
CBS is presented in Sec. 3.4. In Sec. 3.5, we derive the CRB for DOA estimates
based on any beamspace-processed passive array output. Then, in Sec. 3.6, we
show numerical examples for hybrid CBS and compare the MSE performance to
the CRB. We then introduce hybrid Capon-CBS for passive arrays and show some
numerical examples in Sec. 3.7. Finally, the conclusion is given in Sec. 3.8.

3.2 Hybrid CBS for Passive Arrays

In this section, we introduce the mathematical models of the two schemes, uniform
and nonuniform decimation, of hybrid CBS. Their hybrid implementations will be
explained in Sec. 3.3. In the following, the system model of CBS in Sec. 2.2 is
reviewed for easy reference. We consider an N-sensor passive ULA with sensor
spacing A/2. The array receives D monochromatic plane waves of wavelength A
with DOAs 6; € [-n/2, 7/2) measured from the normal to the line of array. Hence,

the array output is

x = [x(0) x(1) --- x(N-1D]" = Ac+e, (3.1
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where ¢ contains source amplitudes c;, and e is additive noise. Here, A =

[ay(w1) ay(w2) --- ay(wp)] is the array manifold matrix, where
ay(w) =[1 /@ e/? ... ej(N_l)‘“]T (3.2)

and w; = 7 sin ;. We assume E[c] = 0, E[|c;|?] = p;, E[e] = 0, E[ee/] = 021, and
E[ce/] = 0.

In CBS, the ULA output x(n),0 < n < N — 1 is convolved with an FIR filter
H(z) = Z,le_ol h(n)z™" to obtain the output y(n), where L < N. Then the steady-

state samples are collected in a vector

y2 [y(L-1)y(L) -+ y(N-1)]" =Hx

= A;d + He, 3.3)
where
(h(L-1) -~~~ RO) 0 - 0]
0  A(L-1) -~  hO) - 0
H=| : AV (3.4)
0 0 o A(L-1) - h(0)

isa (N — L+ 1) x N banded Toeplitz matrix,
Ap = [ay-r+1(w1) -+ ay-r+1(wp)], (3.5)
and d has entries
[d]; = cie/ L~V H (/). (3.6)

To further reduce computational complexity, we decimate y before computing co-
variance and subspace methods. In the following, for easy reference, we first review
CBS with uniform decimation, which is first presented in Sec. 2.2. Then we will
propose a new form of CBS used with nonuniform decimation. With the review of

uniform CBS, it will be easier to compare the two decimation schemes.

3.2.1 CBS With Uniform Decimation
Note from (3.6) that the source amplitudes c; are filtered by the frequency response

H(e/“). We assume signals in the filter stopband are well attenuated so that y
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contains only in-band DOAs, i.e., those DOAs appearing in the passband of H(e/¢).

Without loss of generality, assume wj, .. ., wp, are in-band DOAs. Then,
Y= AL,OdIB + He, (37)

where Ay o has the first Do columns of Ay, and dig has the first D entries of d.
Due to this filtering effect, we can decimate y without causing ambiguity. Let

ys(n) =y(n+L-1) (3.8)
denote the steady-state filter output so that
y = [35(0) ys(1) -+ ys(N = D)]". (3.9)

Then in particular, if H(e/“) has passband width 27 /M for some integer M, we can

uniformly decimate y;(n) by M and obtain
vi(n) = ys(Mn+1) (3.10)

for/ =0,1,...,M — 1. These are the M polyphase components of y;(n) [66]. For

easier presentation later, we can write in the equivalent vector form

v =Dy = Agecd; + D/He = Agec0d; 18 + D/ He, (3.11)
where
D = [V a0 s T (3.12)
is a decimation matrix, Agec = [ay(Mw;) -+ ag(Mwp)],
N=(N-L+1)/M (3.13)
(assumed an integer for simplicity), d; has entries [d;]; = cje/ L 1*@i g (/@)

Ageco has the first Dy columns of Agec, and d; g has the first Dy entries of d;.
According to (3.11), each v; resembles an output of a virtual N-sensor ULA due to
DOAs Mw;. This ULA is called virtual because it is not a physical array. We will
estimate only the D passband DOAs based on v;. We assume D < N for MUSIC
to identify DOAs without ambiguity [52]. Then we can estimate DOAs based on

the covariance

Ry, = E[Viv'] = AgecRa A

dec

+ 02 Gec (3.14)

l
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for a particular /, say / = 0. Here Ggec = D,HH"D; is independent of [/, and
Ry = E[dldf ]. Asin Sec. 2.2.4, one can show that G4, is Hermitian Toeplitz with
[Gdec]m,l = g(M(m - l))a where

g(k) = Z h(n)h*(n - k) (3.15)

is the deterministic autocorrelation of 4(n). The noise term can be whitened if the
CBS filter H(z) is chosen as a spectral factor of a Nyquist(M) filter, which makes
g(Mk) = (k) for all integers k and thus Gg4ec = I. When there is no constraint on
the number of RF chains or when all processing is done in the digital domain, we

can obtain all v; and estimate DOAs based on

M

-1
Rae = — > Ry, = AgecR/AL + 071, (3.16)
=0

1
M
where R is R, averaged over /. Note that Agec has columns ag(Mw;), so initially
we can only identify Mw; mod 2n, causing ambiguities. However, since w; are
known to be in the passband of H(e/®) which has width 27t/ M, the ambiguities can

be resolved. In practice, we estimate the DOAs based on a finite-snapshot average
_ 1 &
Rae = o > > vilkIv/'[K], (3.17)

where k is the snapshot index. Then we can estimate DOAs using root-MUSIC [26]
or ESPRIT [27] with computational complexity O(N3) < O(N?).

As explained in Fig. 2.3, we can process the array output x(n) with an entire filter
bank H(e/¢),0 < i < M — 1 to cover the full DOA range -7 < w < . This
allows us to estimate all the DOAs if they are not known a priori to be located
in a specific sector. This method of filter banks can also be used for CBS with

nonuniform decimation proposed in Sec. 3.2.2.

3.2.2 CBS With Nonuniform Decimation

To reduce the required number of RF chains, which equals the number of decimated
output samples, and thus lower hardware complexity, we can consider nonuniform
decimation. That is, instead of uniform decimation as in (3.10), we nonuniformly

decimate the steady-state filter output to obtain

v(i) = ys(m) (3.18)
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where those n;’s are nonuniformly spaced. Again, for easier presentation later, we

write in the equivalent vector form
v = Dy = DHx, (3.19)
where

D = [N D gINTED g NI T (3.20)

ny-1

In particular, we choose the sampling grid
n=mM, 0<i<N-1, (3.21)

where M is some positive integer, and the integer set N' = {7, ...,7i5_;} corre-
sponds to the sensor locations of some standard sparse array like a nested array
[32], coprime array [40], or minimum redundancy array (MRA) [3]. Without loss
of generality, let iy = 0. The locations of the decimated output samples correspond
to a dilated sparse array. For example, we consider a ULA with N = 24 sensors
and CBS filter length L = 6, and after decimation, we retain N=5 samples corre-
sponding to a 5-sensor MRA N = {7, ..., 74} = {0,1,4,7,9} dilated by M = 2.
Thus, the outputs of the CBS filter that are retained correspond to a dilated MRA
Ny = {Mri,...,Mns} = {0,2,8, 14, 18}, with the use of the 5 x 19 decimation

matrix

[1 000000000000O0O0O0OO0O0O
001000O0O0OO0OO0O0O0O0O0OO0O0O0O0OO0OO0O0
D=0 000O00O0O0O0O1O0O0O0OO0OO0OO0OO0OOOO0OO0
0000O0OO0OO0OO0OO0OO0O0O0OO0O0O0OO0O01O0O0O0OO0OO0
o0 00000O0O0O0OO0OO0OOOO0OO0OOOT©O01

See Fig. 3.1(a)-(c) for demonstration. As we shall see, the use of M allows us
to obtain a virtual sparse array dilated by M times, so its difference coarray [79]
will contain a sparse ULA with sensor spacing M. Normally, such a sparse ULA
creates DOA ambiguity, but it is not a problem for us because y is represented
only by passband DOAs. The benefit of introducing M is that larger array aperture
can yield smaller estimation errors and higher resolution, which will be verified by

simulations in Sec. 3.6.

With the proposed nonuniform decimation, we can derive that

v = A d + DHe, (3.22)
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Figure 3.1: An example of nonuniform decimation for hybrid CBS. Filled circles
represent sensors, and crosses represent empty space. (a) The physical ULA with
N = 24 sensors. (b) A 5-sensor MRA N = {iig,...,74} = {0,1,4,7,9}. (c) The
dilated 5-sensor MRA Ny, = {Miig, ..., Miig_,} = {0,2,8, 14, 18}, where M = 2.
(d) The difference coarray C of the 5-sensor MRA N. (Only the nonnegative portion
is shown because coarrays are symmetric.) Note that C is a ULA here. (e) The
difference coarray Cy, of the dilated 5-sensor MRA Nj,. Note that Cy, is a sparse
ULA of sensor spacing M = 2, and it is equivalent to C dilated by M.

where

A, = [a(Mw)) - ay(Mwp)] (323)
withas(w) = [1 /¥ e/@n2 ... ¢j@in-1]T and dis defined in (3.6). In other words,
v corresponds to the output of a sparse array N with sensor locations {7, .. ., iy_;}

due to the filtered sources with amplitudes [d]; and DOAs Mw;. Equivalently, v
can be viewed as the output of a dilated sparse array Ny = {Mfi, ..., Miy_,}
due to the DOAs w;. We use virtual sparse array and virtual dilated sparse array
to refer to the arrays N and N, since they are not physical arrays. Then, the
difference coarray method for sparse arrays [79] can be applied to estimate more
than N sources, in fact O(N?) sources in principle. This is in contrast to the case
of uniform decimation, where the number of identifiable sources is at most N — 1,

where N is the number of RF chains.

The difference coarray C of the sparse array N = {7;} is the set of all possible
differences 71, — 7i; between sensor locations. As shown in the example in Fig.
3.1(d), the coarray of a well-designed sparse array like MRA typically contains
a large ULA segment. Then in coarray method [79], we use the second-order
statistics of the sparse array output to create a virtual signal on the coarray. Then
better performance can be obtained by estimating DOAs using the signal on the

large ULA segment of the coarray. In the proposed method, we do not have a
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physical nonuniform sparse array. Instead, we create a virtual sparse array output v
by nonuniformly decimating the filter output y. Then we apply coarray method to

the nonuniformly decimated output v as explained in the following.

The covariance matrix of the nonuniformly decimated CBS output v is
R,y = ARgA? + -2DHH DA (3.24)

Here, we assume the sources are uncorrelated so that Rgq = E[dd’'] is diagonal.
(If sources are correlated, we can use the method for decorrelating sources in Sec.

3.4.) Hence, we have the (m, [)-entry

D
[Rvlni = ), ple™ =0 4 o2g (M (i — i), (3.25)

i=1
where p’ = pilH(e/“)|?, and g (k) is as in (3.15). Again, we let H(z) be a spectral
factor of a Nyquist(M) filter so that g(Mk) = §(k). Now (3.25) depends only on

the difference 7i,, — 7i; between the virtual sensor locations, so we can write

Ry (i = 7i1) = [Ryy]my (3.26)
D

= )" plet M 4 26 — i) (3.27)
i=1
Dy

~ Z pgejMw;(nm—nl) + 0-625(,71’” — 1), (3.28)

i=1

where we again assume that only the first D sources fall in the passband of H(e/®).

*

!
fim, i that produce identical difference k = 71, — 7i;, we can estimate

Then, by estimating Ry (7i,, — ;) = E[[V],»[V]7] using snapshot averages over all

Dy
Ry (k) ~ Z ple!MOik 4 525(k), (3.29)

i=1
for all k € C, where C is the difference coarray of the array N' = {7;}. Note that
Ry (k) resembles a single snapshot of the output of the array C due to the Dy DOAs
M w;. Equivalently, Ry; (k) can be viewed as a single-snapshot output of the array Cyy
due to the Dy DOAs w;, where Cyy is obtained by dilating C by M (i.e., k € C if and
only if Mk € Cy), as shown in Fig. 3.1(e). In fact, Cy is the difference coarray of
the virtual dilated sparse array Nj,. To estimate the DOAs using subspace methods,
we apply the method in [79], which is an improved way of doing spatial smoothing

with lower computational complexity. The difference coarray is symmetric in the
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sense that if kK € C, then —k € C. Let U be the largest integer such that the uniform
region —(U —1) <k <U-1isinC. Then —(U - 1) < k < U - 1 is called the
central ULA segment of the difference coarray. Correspondingly, we have a central
sparse ULA segment {Mk | —(U—-1) < k < U - 1} in the dilated coarray Cy;. This
M times larger aperture can lead to higher DOA resolution and smaller estimation
errors, as we shall see in Sec. 3.6. For many sparse arrays, including nested arrays,
coprime arrays, and MRAs, U = O(N 2), where N is the number of sensors of the

sparse array (i.e., number of RF chains). We then define a Hermitian Toeplitz matrix

Ry (0) R, (1) - R,(U-1)
_| Ru RO RyW-2)| 530,
Ry(U-1) Ry(U-2) ---  Ryu(0)

All elements Ry (k) of the matrix can be estimated by averaging [v],,[v]; over
snapshots, and over all 7,,, 7i; that produce identical difference k = 7i,, — 7i;. Let
R denote the estimated matrix. Then, the DOAs can be estimated using subspace
methods if we order the eigenvalues of R in terms of their absolute values and find the
signal and noise subspaces accordingly [79]. In theory, as many as U — 1 = O(N?)
DOAs can be identified using MUSIC [52] or ESPRIT [27]. Compared to the
uniform scheme (where decimated output corresponds to a sparse ULA with spacing
M) in Sec. 3.2.1, the nonuniform scheme can achieve the same effective array
aperture based on the dilated coarray Cp. Thus, nonuniform scheme requires
fewer RF chains and thus lower hardware complexity to achieve the same estimation
performance. Or, nonuniform scheme gives larger effective array aperture and better

estimation performance than uniform scheme given a fixed number of RF chains.

Similar to the case of uniform decimation in Sec. 3.2.1, because of the presence of
Mw; in (3.29), initially we can only identify M w; mod 27, causing ambiguities. Yet
we know that after filtering, we only have w; in the passband of H(e/“) which has
width 27t/ M, so the ambiguities can be resolved. This shows that the filtering effect
of CBS is crucial for the proposed nonuniform decimation scheme to work. Because
of the presence of M > 1 in n; = 7ii;M and the sparsity of the virtual sparse array
N = {ig,...,7ig_;}, we can make N < N. In other words, it is practical to use a
small number N of RF chains even for a large number N of antennas. Moreover, we
can still estimate O (N?) DOAs.
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3.3 Hybrid Analog and Digital Implementation of CBS

As described in the introduction (Sec. 3.1), to avoid large hardware cost, a hybrid
of analog and digital processing is used for mmWave arrays. In particular, we
implement the beamspace matrix of CBS in the analog domain, and the resulting
lower-dimensional output is passed through a smaller number N of RF chains.
Since the analog combiner is realized by a phase shifter network, each entry of
the beamspace matrix should have unit modulus. However, a standard digital filter
typically does not have constant-modulus coefficients. To overcome this issue, we
use an important result that any complex vector v can be expressed as a linear

combination of two vectors with unit-modulus entries:

Lemma 3.1 ([48, 96]) For any complex vector v € C", there exist complex numbers
ay and ay and complex vectors vi € C" and v, € C" whose entries vy; and vy

satisfy |vi;| = |va.i| = 1 for all i such that
V=a1Vy+asvp. (3.3])

In particular, to satisfy (3.31), we can choose

ay=day = ||V||oo/2, (332)
Vi = ej(arg(vi)"'cos_l(|Vi|/||V||oo))’ (3.33)
Vo= ej(arg(Vi)—COS"(IVr|/||V||oo)) (3.34)

for all i, where v; is the ith entry of v.

Proof: It can be directly verified that v = av| + apv, given (3.32), (3.33), and
(3.34). m

Remark: 1t is not necessary to choose a; = a to satisfy (3.31). However, it is
advantageous to do so in terms of hardware implementation, as we shall explain.
The merit of this lemma is that, just two vectors vy, v, are sufficient. There is no

need to consider the linear combination of more than two vectors.

We first illustrate the implementation of CBS with nonuniform decimation, as shown
in Fig. 3.2. Consider an arbitrary CBS filter 4(n), 0 < n < L — 1 and its vector
formh = [h(L = 1) h(L —2) --- h(0)]*. According to Lemma 3.1, there exist
ay,ar € Cand hy, h, € CL whose entries are unit-modulus such that

h= a1h1 + azhz. (335)



84

F

. = ST mEEEEEEEmE= ~
N f—\N Y,
L, »| RF Chain |—> I

| T
: Analog Digital I
X 0 Combiner : Combiner : I 4

N-sensor I Fa Fd I
ULA output 1 I
:: :l RF Chain |—> ]
N N— e —— /,

N e e e e e e e e e e e e e e e e -

Figure 3.2: System model of hybrid CBS for DOA estimation based on passive
arrays. The analog combiner can only have unit-magnitude multipliers.

Hence, for the operation v = DHX in (3.19), the overall combiner F can be written

as
F = DH = HH, (3.36)
where
a a 0 0 - 0 0
- o 0 a, a 0 e ol (3.37)
6 0 0 O ay az
H=(" By " B o B Ry (338

with Hf:) = [0xx hT le(N_L_k)]T for m = 1,2 and nonnegative integers k. Since
h; and h; have unit modulus entries (thanks to Lemma 3.1), we can implement H
with 2N L phase shifting operations and 2N (L — 1) additions. In general, a; # as,
and they do not have the same modulus. Thus, we cannot implement H with phase
shifters. Instead, we can do analog-to-digital conversion on Hx and implement H
in the digital domain so that the analog combiner F, = H and the digital combiner
Fq = H. Such implementation requires 2N RF chains. Alternatively, if we choose

ai = ap as in (3.32), then

H=aB, (3.39)
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where
1 100 - 00
B = 9 9 b O| ¢ cven (3.40)
6 6 00 - 11

can be implemented with N additions in the analog domain. The constant scalar
a; can be implemented in the digital domain. Or, it may be even ignored because
the performance of most DOA estimation methods such as MUSIC [52] or ESPRIT
[27] is not affected by scaling the array output vector by a constant. In summary,

the analog combiner is designed as

F, = BH, (3.41)

realized with 2N L phase shifting operations, and we need only N RF chains to
process the combiner output. This is half of the number of RF chains required for
lai| # |az|. The digital combiner is designed as Fq = a;1 or Fq = I (i.e., no digital
combiner). All of the remaining steps for coarray method and subspace algorithms
described in Sec. 3.2.2 can then be realized since any digital processing can be done

after we acquire the vector v in the digital domain.

For CBS with uniform decimation (3.11), we can implement v; = D;Hx in the same
way as we do for the nonuniform case v = DHx. In fact, the former can be viewed
as a special case of the latter if we let the virtual sensor locations n; = iM. Thus, we
need N = (N — L +1)/M RF chains. In Sec. 3.2.1, it is shown that we can average
over R,, from all polyphase components v; to get a better covariance estimate when
we work purely in the digital domain. However, in hybrid CBS, if we have only
N RF chains, then we can do analog-to-digital conversion for only one polyphase
component, say Vo, at each time instant. Hence, we will estimate DOAs based on
the covariance R,,. Although the other polyphase components are discarded, the
resulting estimation performance is still close to the ideal benchmark, element-space
(i.e., no beamspace processing) without RF chain constraint, as demonstrated in Sec.
3.6.

3.4 Filters With Delays for Decorrelating Sources in CBS

In this section, we propose a new method for decorrelating sources based on CBS
filters with delays. In all derivations so far, the banded Toeplitz matrix H is assumed
fixed for all K snapshots of the array output x[k], i.e., y[k] = Hx[k] for k =
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1,..., K. However, we can also use different banded Toeplitz matrices for different

snapshots. That is,
ylk] = Hyx[k], (3.42)

where Hy, is the (N — L + 1) X N banded Toeplitz matrix:

(L=1) - R (0) 0 0
0 he(L-1) - hi(0) 0
0 0 oo g (L=1) -+ h(0)
for k =1,...,K. In the following, we show that if we design Ay (n) to be different

delayed versions of a prototype filter 4(n), the sources ¢; can to some degree be
decorrelated (if they were correlated, to begin with). This technique can be used
for both CBS with uniform decimation (Sec. 3.2.1) and CBS with nonuniform dec-
imation (Sec. 3.2.2), but it is particularly important to the latter because we assume
uncorrelated sources when deriving coarrays methods. Thus, we will illustrate the

idea with nonuniform decimation.

We design the filter /i (n) for the kth snapshot as a delayed version of some prototype
filter h(n) with length L’ < L. Let g € [0, L — L’] denote the delay. Then the filter
Hi(z) = Z,f;(} hi(n)z™" is related to the prototype by

Hi(z) = H(z)z*, (3.43)

where H(z) = Zﬁ;(_)l h(n)z™". Note that each filter s (n) only has at most L’

nonzero coeflicients. Now replacing H by Hy in (3.19), we have
v(k] = DHyx[k] = A¢d[k] + DH e[ 4], (3.44)
where A is defined in (3.23), and d[ k] has entries

[d[K]]; = ci[k]e/ E7 D H (/) (3.45)
= ¢;[k]e! L Dwi g (W) e Iwidx, (3.46)

Here c¢;[ k] is the ith source amplitude in the kth snapshot. Thus,

Ryy = E[v[k]v[k]] (3.47)
= AR@A? + o2 E[DH,H{ D], (3.48)
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where Raa = E[d[k]d”[k]]. We can show that in (3.48), E[DHkaDH] =
DHH”D" regardless of the delay gi, where H is as defined in (3.4) with the
understanding that h4(n) = 0 forn = L’,..., L — 1. Thus, the noise term can be
whitened as in (3.24) if the CBS filter H(z) is a spectral factor of a Nyquist(M)
filter. Meanwhile,

[Raalis = Elei[K]c] [k]]e/ D@0 H (/) H* (1) E[e™/ ()] (3.49)

3.4.1 Case of Random Delays
Suppose gy are independent and identically distributed (i.1.d.) with probability mass

function f(g). Since the discrete-time Fourier transform of f(g) is

L-L'
F(el?) = 3" flg)e 4 = Ble/w], (3.50)
q=0
we have that
E[e—j(wi—wl)qk] - F(ej(wi_wl)). (3.51)

Thus, by designing F(e/®) as a lowpass filter and assuming all the DOAs w; are
not too close to one another (so that w; — w; is in the passband), we can make
E[e~/(wi=@)ak] ~ O for all i # [. This further makes Rgq approximately diagonal.
That is, the sources are decorrelated. This technique allows us to use the coarray
method as in Sec. 3.2.2 even when the source amplitudes c; are correlated. Standard
windows with nonnegative coeflicients, such as rectangular, Hann, and Hamming

windows [63], can be used to design f(gq).

We note that the factor H(e/®)H*(e/*") is still present in (3.49), so the filtering
effect of traditional CBS on the DOAs is achieved by designing H(e/®) to be a
standard lowpass filter. The effective filter lengths of 4(n) and f(g) are L’ and
L — L'+ 1, respectively. Hence, there is a tradeoff between the filtering effect on the
DOAs and the decorrelating effect on the sources when we choose L’ given a fixed
L. Here is where another advantage of large arrays comes in: for large arrays (large
N), we can choose a large L and design the system to have both good filtering ability
and good decorrelating ability. We also note that F(e/“) can be designed to have a
narrower passband than H(e/®). In this way, correlated passband sources (passband
in terms of H(e/“)) can still be decorrelated. By contrast, traditional CBS in Sec.
2.2 can only handle correlation between passband and stopband sources, but suffers

if two passband sources are correlated.
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3.4.2 Case of Deterministic Delays
In deriving (3.49) and (3.51), we have assumed that the delays g; are random and
i.i.d. with probability mass function f(g). Instead of random delays, we can also

use deterministic delays. In practice, we use K snapshots to estimate Ryy and obtain

1

. K
va:_
Kk:

Z v[k]vH [K]. (3.52)

1

We let f(g) denote the number of snapshots with delay ¢, divided by K, i.e.,

A 1
@)= 2|{1 <k <K lax=a}| (3:53)

The discrete-time Fourier transform of 7(q) is given by

L-L' K

Fle)= )" flg)ei@t = %Z e vk, (3.54)
=0

k=1
which can be viewed as an empirical counterpart of (3.50). Then using (3.44) and

(3.52), we can obtain

E[Ry] = A E[Rga]AY + c?DHHD" (3.55)
where
1 K
D _ H
E[Raa] = - ;:1 E[d[k]d"[k]]. (3.56)

In view of (3.46) and (3.54), E[ﬁdd] has entries

[E[ﬁdd]]i,l = E[Ci [k]c}k [k]]ej(L—l)(wi—wl)H(ejwi)H* (ejw,)
.f(ej(wi_wl)). (3.57)

Hence, by designing f(g) and thus F(e/®) to approximate the desired lowpass filter
F(e/“), we can similarly make F(e/@i=@1)) ~ 0 for all i # [. This further makes
E[ﬁdd] approximately diagonal and decorrelates the sources. There is a simple
way to designing f(g) to approximate the probability mass function f(g). We
consider the cumulative distribution function f.(gq) = Z?:_Oo f(i). Then out of the

K snapshots, we use

r(fe(@)K)) —r(fe(g — DK) (3.58)

snapshots with delays ¢, where r(x) rounds x to the nearest integer. With this choice,

one can verify that the total number of snapshots is indeed K. In the simulations
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later, we will compare the performance of random delays with deterministic delays
designed in this way. It is found that the two types of delays result in similar DOA
estimation errors. Hence, deterministic delays are more recommended since they

are easier to implement than random delays in the analog combiner.

3.5 Cramér-Rao Bound Based on Beamspace Outputs
In this section, we derive the Cramér—Rao Bound (CRB) [43] for the DOA estimates
based on the beamspace output

v = Whx (3.59)

under the stochastic model [44, 49, 50]. Here x is the ULA output in (3.1), and W
is any fixed beamspace matrix with full column rank. We assume that the sources

are known to be uncorrelated a priori, and we have K snapshots.

Theorem 3.1 The CRB for the DOAs w = [w; --- wp]” based on the beamspace
output v in (3.59) is

CRB(w) = % (GHHXG)_I , (3.60)

where Iy =1— A(AFA)~1AT,

12 . .
G=(V'oV) (Ao (AP)+(AP) 0 A), (3.61)
1/2
A= (VT ® V) [A*OA vec(D], (3.62)
V = W(WIR W) 'WH (3.63)

Here A = [ay(w)) - - - an(wp)] withay(w) = %aN(a)) and P = diag(p1,...,pp).
Also, we assume Ryy = E[xx'] is positive definite so that V exists, and that (VI @V)
is positive semidefinite. Then (VI ® V)2 denotes its positive semidefinite square

root.

Proof: The parameter vector for the uncorrelated model is

D D 2]T T

a= w2, P2, 2] =" [pd2, 2] (3.64)

The Fisher information matrix 7 () for the model can be derived as [49]

Oryy " T =1 Oryy
Ia) =K |52 (RVV®RW) o= (3.65)
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where ryy = vec(Ryy), Ryy = E[vv/] = WHR W, and % is the Jacobian matrix

with entries

o el (3.66)

Using the identities vec(ABC) = (CT ® A)vec(B), (AC®BD) = (A®B)(C®D),
and (E®F)~! = (E"! @ F~!) for any matrices A, B, . .., F with proper dimensions

[arvv] — 0 [rvv]i
ik

(and E, F invertible), we can derive that

, 3.67
oo oo ( )

where ryx = vec(Ryx), and V is defined in (3.63). The detailed expression of the

I(a) =K [arXX]H (VT ® V) Orxx

Jacobian matrix %rg‘ can be obtained by directly computing the derivatives in its
definition. We note that the CRB for « is the inverse of 7 (), but we are interested
only in the CRB for w. Thus, following derivations similar to those in [49, 50], we

can use block-wise matrix inversion to obtain (3.60), (3.61), and (3.62). |

The uniformly and nonuniformly decimated CBS outputs are special cases of the
model (3.59). For example, for the nonuniformly decimated CBS output (3.19), we
let W = HD" . Hence, we can use Theorem 3.1 to compare the MSE performance

of the proposed algorithm with the CRB via numerical examples in the following.

3.6 Simulations for Hybrid CBS

In this section, we study the performance of the proposed hybrid CBS for passive
arrays via numerical examples. In all the examples, we assume that the number of
DOAs is known for element-space methods, and that the number of in-band DOAs
is known for CBS. To compare with CBS using a filter H(z), for element-space,
we just consider DOA estimates in the passband of H(z) and ignore those in the
stopband. Whenever we mention root mean square errors (RMSEs) in detected
in-band source angles, we refer to averaging square errors measured in w over all
in-band DOAs and over those Monte Carlo runs that obtain the correct number
of in-band DOAs (as element-space can get a wrong number of in-band DOAS).
CBS filters are designed to be lowpass filters with passband edge (1 — 8)7/M and
stopband edge (1 + B)n/M, where M is the decimation ratio, and S is the roll-off
factor which determines the transition bandwidth. If not mentioned otherwise, all
sources c¢; have the same power, and the SNR is defined as the ratio of the power of

an in-band source to the noise power o2.

Example 1 (Hybrid CBS with uniform decimation): We consider a ULA with

N = 96 sensors receiving 2 passband sources at angles § = —2°,2°, and 2 stopband
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Figure 3.3: Example 1. RMSE of DOA estimates of classical beamspace [2],
element-space truncation, hybrid CBS with uniform decimation, and ideal element-
space without RF chain constraint. Except ideal element-space, all the other methods
can be realized with 9 RF chains in the hybrid model. The ideal element-space CRB
based on N-sensor ULA output and hybrid CBS CRB computed from Theorem 3.1
are also shown.

sources at angles 8 = 40°,60°. The decimation ratio is M = 8 for hybrid CBS
with uniform decimation. The CBS filter is designed to be a spectral factor of a
lowpass Nyquist(M)-equiripple filter [71] with length L = 25 and roll-off factor
B = 0.5. Thus, the number of RF chains is only N = (N — L + 1)/M = 9. The
DOAs are estimated using root-MUSIC [26]. Covariance estimates are obtained
by using 500 snapshots, and we average 500 Monte Carlo runs to get Fig. 3.3.
The RMSEs of DOA estimates of hybrid CBS are much smaller than classical
beamspace [2]. Classical beamspace can be directly applied in the analog domain
since its beamspace matrix is a submatrix of a DFT matrix with constant-modulus
entries. The poor performance of classical beamspace is due to the numerical
sensitivity issues mentioned in [2]. Just for reference, we also show the RMSE
when only the first N sensors are used and all other sensors are discarded (element-
space truncation). In this case there is no analog combiner, and the outputs of the
N sensors are processed in the digital domain. Even in this extreme case we see
that the performance is better than classical beamspace, but hybrid CBS is much
better. Finally, we compare to ideal element-space without RF chain constraint,
where the N-sensor ULA output can be processed fully in the digital domain. This
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requires impractically high hardware cost and just serves as an ideal benchmark. /¢
is quite striking that the RMSE of hybrid CBS is close to this ideal case. We also
plot the ideal element-space CRB [44] based on N-sensor ULA output and hybrid
CBS CRB computed from Theorem 3.1. The RMSE of each method is close to its
CRB. This is not surprising since MUSIC and root-MUSIC are statistically efficient
for sufficiently large arrays [26, 56].
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—v= Uniform CBS CRB

—— Nonuniform CBS RMSE
—A— Nonuniform CBS CRB

Root mean square error
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Figure 3.4: Example 2. RMSE and CRB for DOA estimates of hybrid CBS with
uniform or nonuniform decimation.

Example 2 (Uniform decimation vs. nonuniform decimation for hybrid CBS): Next,
we compare nonuniform decimation (CBS coarray method) to uniform decimation
for hybrid CBS. We consider a ULA with N = 108 sensors receiving 3 passband
sources at angles § = —2°,0°,1.5°, and 2 stopband sources at angles 6 = 40°, 60°.
The decimation ratio is M = 4. The CBS filter is designed to be a spectral factor of
a lowpass Nyquist(M)-equiripple filter [71] with length L = 16 and roll-off factor
B =0.5. For CBS coarray method, we do nonuniform decimation after filtering and
retain samples at n; = 7i;M, 0 < i < 7, where {7i;} are the sensor locations of an
8-sensor restricted MRA [3]. For a fair comparison, we retain only 8 samples at
n; = iM, 0 < i < 7 for uniform decimation. Hence, each method can be realized
with N = 8 RF chains in the hybrid model. The DOAs are estimated using root-
MUSIC. Covariance estimates are obtained by using 1000 snapshots, and we average
500 Monte Carlo runs to get Fig. 3.4. The CRB for each method, which can be
computed from Theorem 3.1, is also plotted. The RMSE and CRB for nonuniform
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CBS is much smaller than the RMSE and CRB for uniform CBS, respectively.

Nonuniform CBS has smaller estimation errors because the coarray aperture of the
MRA is larger than the ULA aperture of uniform CBS. The large errors of uniform
CBS here is due to the very closely spaced DOAs. Uniform CBS can still be a good

method in other cases, e.g., in Example 1.

10 T T

—#— Coarray RMSE
—A— Coarray CRB

—6— CBS coarray RMSE
10t —v- CBS coarray CRB |3

Root mean square error

10-5 L L L L L
-20 -15 -10 5 0 5 10

SNR (dB)

Figure 3.5: Example 3. RMSE and CRB for DOA estimates of direct coarray method
in element-space and hybrid CBS coarray method. For CBS coarray method, we do
nonuniform decimation after filtering and retain samples at n; = i;M, 0 < i < 7,
where M = 4 and {#;} are the sensor locations of an 8-sensor restricted MRA
[3]. For direct coarray method, we do nonuniform decimation in element-space and
retain samples at 7i;, 0 < i < 7. Thus, each method can be realized with 8 RF chains
in the hybrid model.

Example 3 (Hybrid CBS coarray method vs. direct coarray method (both with
nonuniform decimation)): Next we again consider hybrid CBS with nonuniform
decimation and coarray method. There are 4 passband sources at angles 6 =
—6°,-2°,3°,7°, and 2 stopband sources at angles § = 40°,60°. All the other
simulation parameters are the same as in Example 2. For comparison, we also
show the performance of direct coarray method in element-space. That is, we
do nonuniform decimation in element-space and retain samples at 77;, 0 < i <
7, where {7i;} are the sensor locations of an 8-sensor restricted MRA [3]. This
nonuniform decimation in element-space (compared to beamspace after filtering)
also appears in [5]. Hence, each method can be realized with N = 8 RF chains in the
hybrid model. In Fig. 3.5, the RMSE and CRB (computed from Theorem 3.1) for
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Figure 3.6: Example 3. RMSE and CRB for DOA estimates of hybrid CBS coarray
method and direct coarray method in element-space as we vary the DOA difference.
The decimation schemes of the two methods are the same as in Fig. 3.5.

CBS coarray method is much smaller than the RMSE and CRB for direct coarray
method, respectively. CBS has smaller estimation errors because the effective
coarray aperture is M = 4 times larger. Notice that the RMSE, but not the CRB
saturates as SNR increases. Next, we consider this same example except that the
SNR is fixed at 0 dB and that there are only two passband sources at angles —6g, 6.
RMSEs and CRBs for DOA estimates versus the DOA difference 26, are plotted
for hybrid CBS coarray method and direct coarray method in Fig. 3.6. Here we
can see that as the two DOAs get closer, the significant increase in RMSE or CRB
of direct coarray method happens earlier than those of CBS coarray method. In
other words, CBS coarray method also achieves higher DOA resolution than direct

coarray method.

Example 4 (Hybrid CBS with different nonuniform decimation schemes, 16 passband
DOAs, 8 RF chains): In Fig. 3.7, we compare hybrid CBS coarray method with
different nonuniform decimation schemes. Here we retain samples at n; = 7ii;M,
0 <i <7, where M = 4 and {7;} are the sensor locations of either an 8-sensor
nested array [32] with 4 sensors in each layer or an 8-sensor restricted MRA [3].
Each decimation scheme can be realized with N = 8 RF chains. The difference
coarrays of the two sparse arrays are —19 < k < 19 and -23 < k < 23, respectively.

We consider a ULA with N = 117 sensors receiving 16 passband sources at angles



95

-3
5(><10 ‘
45& —o— Nested(4, 4) RMSE |1
3 —v Nested(4, 4) CRB
4& —— MRA(8) RMSE
350 —A~ MRA(8) CRB
S .
E 3
e
S25¢
o
(]
c
o 2f
=
°
&
15+
1 L L L -
-20 -15 -10 -5 0

SNR (dB)

Figure 3.7: Example 4. (16 passband DOAs, 8 RF chains) RMSE and CRB for DOA
estimates of hybrid CBS coarray method with nonuniform decimation corresponding
to an 8-sensor nested array with 4 sensors in each layer and an 8-sensor MRA.

w=-021+iA,i=0,1,...,15, where A = 0.47/15 and no stopband sources.
(Recall that w = 7 sin 6.) The CBS filter is designed to be a lowpass Parks-McClellan
filter [63] with length L = 25 and roll-off factor 8§ = 0.2. The Parks-McClellan
filter is approximately a spectral factor of a Nyquist(M) filter [23], so we treat the
noise after filtering as white noise and apply root-MUSIC as usual. We again use
1000 snapshots and 500 Monte Carlo runs. From the simulation results, we observe
that the RMSE and CRB for the MRA are smaller than the RMSE and CRB for the
nested array, respectively. This is because the coarray aperture of the MRA is larger
than that of the nested array. Although the RMSE and CRB tend to saturate with
SNR (as also observed in [49, 50]), we can identify 16 passband DOAs, more than
the number N = 8 of RF chains. This is not possible for classical beamspace or
hybrid CBS with uniform decimation. The direct coarray method in element-space
(as defined in Fig. 3.5) is not shown in this example since it cannot resolve those
closely spaced DOAs. This is because its coarray aperture is too small without

dilation.

Example 5 (Hybrid CBS with different nonuniform decimation schemes, 64 DOAs
in 4 subbands, 8 RF chains): Next, we consider the same settings as in Example 4
except that there are 64 DOAs w = —0.27 +iA + 2ln /M (taken modulo 27 to make
eachw € [-m,7)),0<i<15,0<1 <3, where A =0.47/15. We use a bank of 4
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Figure 3.8: Example 5. (64 DOAs in 4 subbands, 8 RF chains) RMSE for DOA
estimates of hybrid CBS coarray method with nonuniform decimation.

filters and 4 x 1000 snapshots to estimate the DOAs in the 4 subbands. As shown in
Fig. 3.8, we can identify these 64 DOAs using 8 RF chains. In fact, the RMSE of
the DOA estimates for each array in Fig. 3.8 is almost the same as that in Fig. 3.7.

10°
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Root mean square error
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—+— MRA(8) with random delay
—e— MRA(8) with deterministic delay

-20 -15 -10 -5 0
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Figure 3.9: Example 6. (10 correlated passband sources, 8 or 9 RF chains) RMSE
for DOA estimates of hybrid CBS coarray method with nonuniform decimation and
filter delays for decorrelating sources.
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Example 6 (Decorrelation method for hybrid CBS with nonuniform decimation, 10
correlated passband sources, 8 RF chains): Finally, we verify the effectiveness of
the decorrelation method proposed in Sec. 3.4. We consider a ULA with N = 132
sensors receiving 10 passband sources at angles w = —0.1257 +iA,i =0,1,...,9,
where A = 0.257/9, and 2 stopband sources at angles § = 40°,60°. Passband
sources i and i+5 have a correlation coefficient p = 0.9 fori = 0, ..., 4. Hybrid CBS
coarray method with nonuniform decimation is used. We retain samples atn; = 7ii; M,
where M = 4 and {7, } are the sensor locations of either a 9-sensor restricted MRA or
an 8-sensor restricted MRA [3]. We assume that at most 9 RF chains can be used, so
each decimation scheme can be implemented. The CBS prototype filter is designed
to be a lowpass Parks-McClellan filter [63] with length L" = 16 and roll-off factor
B =0.5. For the 8-sensor MRA scheme, we introduce random delays ¢ uniformly
distributed over [0, Q], where Q = 24. That is, the decorrelation filter f(g) in
(3.50) is a rectangular window with length L — L” + 1 = 25. For comparison, we
also introduce deterministic delays to approximate the uniform distribution. Since
an 8-sensor MRA has aperture A = 23 (i.e., the last sensor location 7i; = 23), the
parameters are consistentas AM+Q+L" = 23x4+24+16 = N. For the 9-sensor MRA
scheme, there is no room for introducing delays (i.e., decorrelation cannot be applied)
because a 9-sensor MRA has aperture A =29 sothat AM + L' =29 x4+ 16 = N.
The DOAs are estimated using root-MUSIC with K = 1000 snapshots, and we
average 500 Monte Carlo runs to get Fig. 3.9. The 9-sensor MRA scheme has
large RMSE because the coarray method fails when sources are correlated. The
8-sensor MRA scheme with random delays performs similarly to 8-sensor MRA
scheme with deterministic delays, and they are much better than the 9-sensor MRA
scheme. Thus, deterministic delays are more recommended since they are easier to

implement than random delays in the analog combiner.

3.7 Hybrid Capon-CBS for Passive Arrays

In Sec. 2.5, a variant of CBS called Capon-CBS is proposed. The method consists
of two stages. In the first stage, we design the CBS filter based on the idea of Capon
beamforming [36]. The resulting Capon-CBS filter can do a better job of sup-
pressing out-of-band sources because input statistics are taken into account. Hence,
Capon-CBS is especially useful when there are powerful out-of-band sources that
are correlated with in-band sources. In the second stage, we simply implement the
Capon-CBS filter obtained earlier as in traditional CBS. Thus, the hybrid imple-

mentation described in Sec. 3.3 can be readily applied for the second stage. In this
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section, we therefore focus on the realization of the first stage (design stage) in the

hybrid analog and digital architecture with RF chain constraints.

We consider again the ULA output x as in (3.1) and aim to design a CBS filter /(n)
of length L. As explained in Sec. 2.5, for purposes of computation, the Capon-
CBS filter will be expressed explicitly in terms of real and imaginary components:
[Re{h”} Im{h"}]7 £ h where h = [h*(L — 1) h*(L =2) --- h*(0)]”. Then, the

CBS filter coefficient vector h is obtained from the solution to

min hR;h
h
subjectto Re{h”a} >1 vac &, (3.68)
where

_ 1 N-L
R,=— ) E[Xx. X7, 3.69
L N—L+1; XX ] (3.69)
X.; = [Re{x] ;} Im{x] ;}]" (3.70)

with xz; = [x(i) x(i +1)---x(i + L — 1)]7, and & is a 2L-dimensional ellipsoid
that covers the range of values of az(w) = [Re{al (w)} Im{a (w)}]” for w in the
passband. Given R; and &, the problem can be solved by Lagrange multiplier
methods as shown in [83]. Hence, the problem that remains is how to obtain ﬁL (or
its surrogate) in the hybrid analog and digital architecture, where typically we have
only N < N RF chains, and the size of Ry is 2L x 2L often with L > N. In this
case, we are unable to compute R, in the digital domain after the N RF chains since

we cannot get the complete array output x needed to construct each xz ;.

To solve this problem, we propose to compute a surrogate of R, by nonuniformly
decimating x and using the coarray method. We consider the integer set N =
{no,n1,...,n5_;} corresponding to the sensor locations of some standard sparse

array. Then we nonuniformly decimate x and retain

%= [x(0) x(n)) -~ x(ng_]" = Ac+é, (3.71)

where
A=[a(w) - a(wp)] (3.72)
with (w) = [1 e/“m efom ... eionva]l and & = [e(0) e(n))---e(ng_y)]"

consists of the corresponding decimated noise samples. To proceed further, we
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again assume the sources c; are uncorrelated so that the coarray method can work.
(If sources are correlated, we can use the method for decorrelating sources in Sec.
3.4.) The decimated samples in X can be passed through the N RF chains. Hence,

in the digital domain, we can compute
R(nm = ny) = E[x(nm)x"(np)] (3.73)

D
= piel T 4 g25(ny — my), (3.74)
i=1

which depends only on the difference n,, — n; between the virtual sensor locations,
hence the notation R(n, — n;). Let C be the difference coarray of the array N.
By averaging x(n,,)x"(n;) over snapshots, and over all n,,, n; that produce identical
difference k = n,, — n;, we can estimate

D

R(k) =" piel* +a25(k), (3.75)
i=1

for all k£ € C, and particularly for all k in the central ULA segment, say, —(U — 1) <
k < U - 1. Note that R(k) resembles a single snapshot of the output of the array C

due to the D DOAs w;. Hence, as a surrogate of ﬁL, we define

1 U-L

D’/ =~ =H

RL = 2(]——L . Z rL’l'rL’l-, (376)
i=—U+1

T; = [Re{r],} Im{r] ;}]" (3.77)

withry; = [R(i)) R(i+1)---R(i+ L — 1)]". We assume that 2U — L > 2L so that
1~1’L can be positive definite, which is required by the method in [83]. The inequality
can be satisfied easily since U = O(N?). Then we can solve the problem (3.68)
with R, replaced by ﬁ’L and obtain the Capon-CBS filter /(n) in the digital domain.
The unit-modulus coeflicients /1 (n) and hy(n) such that a;hy(n) + arhy(n) = h(n)
for some ay,a, € C are then found by Lemma 3.1 in Sec. 3.3 and sent back to the
analog domain to implement the phase shifters in the second stage of doing CBS

filtering.

Remark 1) The application of nonuniform decimation and coarray method in the
Capon-CBS design stage is similar to that in the filtering stage described in Sec.
3.2.2. However, the main difference is the decimation ratio M, as we can see by
comparing (3.75) to (3.29). In the context of (3.29), there is filtering followed by
decimation. In the context of (3.75), there is no filtering yet because it is precisely
the filter which is being designed here. Thus, there cannot be decimation and we

have to use undecimated information to design the Capon-CBS filter.
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Remark 2) The definition of lpi’L in (3.76) follows the spatial smoothing method in
[32] and consists of fourth-order statistics of the sources. To mimic the second-order
statistics in (3.69), one may consider the improved spatial smoothing method in [79].
However, the matrix constructed from the method in [79] is generally not positive
semidefinite under finite snapshots. This does not matter in terms of finding signal
and noise subspaces in [79], but it does not make sense for us to minimize h#! INK’LE if
lai’L has negative eigenvalues. This is why we choose the method in [32]. Moreover,
whether we use second-order statistics or fourth-order statistics is not vital since in
either way, the resulting Capon-CBS filter will tend to put zeros at the locations
of stopband DOAs. The intuition is that lAi’L is like a squared covariance [32].
The eigenvectors of such covariance matrix can be classified into two groups, one
corresponding to passband DOAs (signal subspace) and the other corresponding to
stopband DOAs plus noise (interference-plus-noise subspace). Squaring the matrix
does not alter the eigenvectors, while the eigenvalues are squared. Thus, the goal of
the optimization problem is still to suppress the stopband DOAs plus noise, though
with a slightly modified weighting function.

3.7.1 Simulations

Now we give a numerical example to compare hybrid Capon-CBS with hybrid CBS.
We consider a ULA with N = 49 sensors receiving 2 passband sources at angles
6 = 0°,5° and 4 stopband sources at angles w = 0.37 +iA, i = 0,1,2,3, where
A = 0.6871/3. Each in-band source has power 0 dB, and each out-of-band source
has power 10 dB. Each pair of the 6 sources has a correlation coefficient p = 0.5,
except that the 2 in-band sources are uncorrelated. The CBS filter is designed to be
either a lowpass Parks-McClellan filter [63] with roll-off factor g = 0.5 or a Capon
filter. The filter length is L = 8. In the first stage of Capon-CBS design (filter design
stage), we do nonuniform decimation and retain samples at n;, 0 < i < 7, where
{n;} are the sensor locations of an 8-sensor restricted MRA [3]. To decorrelate
sources, we introduce deterministic delays g to approximate a uniform distribution
over [0, Q], where Q = 25. The ellipsoid & in (3.68) is designed in the same way
as in Sec. 2.5. In the second stage of CBS filtering (filter implementation stage),
we do uniform decimation with ratio M = 4. We assume that there are only N = 8
RF chains, so only 8 uniform samples are retained. The DOAs are estimated using
root-MUSIC. We use 1000 snapshots and 500 Monte Carlo runs. As shown in Fig.
3.10(a), if the SNR is not too low, Capon-CBS can yield a smaller RMSE of DOA

estimates. This is because the Capon-CBS filter can better suppress the powerful
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Figure 3.10: Performance of hybrid CBS using a Parks-McClellan filter and Capon-
CBS. (a) RMSE of DOA estimates. (b) Filter responses when SNR is 0 dB.

out-of-band sources that are correlated with in-band sources, as depicted in Fig.
3.10(b) when SNR is 0 dB. The Capon-CBS filter almost puts zeros at the locations
of the stopband DOAs. Hybrid Capon-CBS has a large error at very low SNR since
the filter obtained is far from the ideal Capon filter due to large noise. By contrast,
the Parks-McClellan filter of hybrid CBS is predefined and not affected by noise.

3.8 Concluding Remarks
In this chapter, hybrid CBS is proposed for mmWave passive arrays. Using the fact

that any complex vector can be written as a linear combination of two vectors with



102

unit-modulus entries, we show that any general CBS filter can be implemented. Two
decimation schemes are shown: uniform decimation and nonuniform decimation.
Uniform decimation is used in traditional CBS (Chapter 2), while nonuniform
decimation is proposed in this chapter. In the new scheme, we use the coarray
method to estimate O (N?) DOAs with N RF chains. Moreover, the retained samples
correspond to the sensor locations of a virtual sparse array, dilated by an integer
factor M. This leads to M times larger coarray aperture and thus smaller estimation
errors, as shown in simulations. We also propose a new decorrelation method by
using random or deterministic filter delays. The two types of delays yield similar
estimation performance, so we recommend deterministic delays as they are easier to
implement in analog processors. Besides, we derive the CRB for any beamspace-
processed passive array output. We also show how to realize the design stage of
Capon-CBS filter in the hybrid mode based on nonuniform decimation. We have

verified the performance of the proposed methods via simulations.

To deal with the unit-modulus constraints of analog processors, we write each CBS
filter coefficient as a linear combination of two unit-modulus numbers, so we need
twice the number of phase shifters. Instead, we can consider using deep learning
to optimize the analog processor coefficients or the filter coefficients under the
unit-modulus constraints without increasing phase shifters. These problems are
nonconvex and difficult to solve using classical techniques. Machine learning offers

a new way to solving them.
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Chapter 4

HYBRID CONVOLUTIONAL BEAMSPACE FOR MMWAVE
MIMO CHANNEL ESTIMATION

4.1 Introduction

Array processing for millimeter wave (mmWave) signals has been a popular topic
in recent years [4-6, 9-11, 19, 41, 93, 94, 97, 98]. A main reason for considering
mmWaves is the potential to offer more bandwidth than the highly occupied lower-
frequency microwave bands, but there are also new challenges, such as strong path
loss at the high frequencies of mmWaves [10]. To compensate for the path loss, large
arrays are used, which are practical due to the small sizes of mmWave antennas, to
get large beamforming gain [11]. This makes it impractical to implement one RF
chain per antenna in view of hardware complexity. Instead, many have proposed to

use hybrid analog and digital processing.

In Chapter 3, DOA estimation based on mmWave passive arrays is studied. In this
chapter, we consider mmWave MIMO channel estimation problem [11]. In a hybrid
transceiver design, the transmitter has a digital precoder and an analog precoder, and
the receiver has an analog combiner and a digital combiner, as shown in Fig. 4.1 (see
Sec. 4.2). The analog precoder and combiner constitute an important part of the
design. They serve as dimension reducers so that we can use fewer RF chains than
the number of antennas. Meanwhile, they should be designed in a way such that we
can get good channel estimates from the combiner output. In the literature, there are
two typical analog designs [48]. One is based on switches so that the precoder and
combiner are selection matrices with entries 1’s and 0’s. The other is based on phase
shifters so that the precoder and combiner are matrices with unit-modulus entries.
(The unit-modulus constraint is assumed in many papers [4, 6, 11, 19, 97] but not
necessary as some hybrid processors allow gain control [99].) Phase shifter design
in general gives better performance than switch design since all antenna outputs can

be used simultaneously [48]. Thus, we consider phase shifter design in this chapter.

The sparse nature of an mmWave MIMO channel due to limited scattering allows
it to be modeled by a few paths, each with a direction of departure (DOD) at the
transmitter and direction of arrival (DOA) at the receiver [11]. Hence, channel

estimation can be realized by the estimation of 2-dimensional (2-D) angles DODs
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and DOAs followed by path gain estimation, and techniques for 1-dimensional (1-
D) DOA estimation may be extended to mmWave MIMO channel estimation. In
general, there are two phases in mmWave MIMO channel estimation, the initial
beam training phase and the beam tracking phase [100]. In this chapter, we focus on
the beam training phase, where we use training data to obtain initial DOD and DOA
estimates (whereas the generally time-varying DODs and DOAs should be estimated,
or tracked, in the beam tracking phase). To fulfill the unit-modulus constraint, in
many papers [4, 6, 11, 19, 97], the columns of the analog precoder and rows of
the combiner are designed to be of the form of a steering vector. A hierarchical
multi-resolution beamforming codebook is used with compressed sensing in [11].
However, it is a grid-based method, so the DOD and DOA resolution and estimation
performance are limited by the density of grid points. To get good performance,
we need a dense grid, which requires high computational complexity. Another
hierarchical beam search method based on joint subarray and deactivation codebook
design [101] is proposed in [6] and shown to require smaller pilot overhead than the
method in [11], but it is still a grid-based method. In [4, 19, 97], the analog precoder
and combiner are particularly designed as DFT beamformers, and DODs and DOAs
are then estimated by high-resolution subspace methods, such as MUItiple SIgnal
Classification (MUSIC) [19] and Estimation of Signal Parameters via Rotational
Invariance Techniques (ESPRIT) [4, 97]. MUSIC is also a grid-based method, so
the performance of [19] is limited by the density of grid points. In [97], although
the analog precoder has DFT columns, the digital precoder is designed such that the
overall precoder is equivalent to a selection matrix with entries 1’s and 0’s. Thus, it
behaves more like the switch design. ESPRIT is a gridless method which uses the
rotational invariance [27] of a uniform linear array (ULA) output to estimate DOAs.
DFT beamformers do not preserve this rotational invariance, so elaborate steps are

taken in [4] to rebuild a similar invariance.

To make high-resolution gridless subspace methods readily applicable to the com-
biner output, we propose to use the idea of convolutional beamspace (CBS) described
in Chapter 2 to design the hybrid precoder and combiner. CBS is a beamspace DOA
estimation method originally proposed for passive arrays with purely digital im-
plementation. In CBS, the received array output is first spatially filtered by a
finite-impulse-response (FIR) filter. Then uniform decimation [67, Sec. 1I] (also
called downsampling) is used to reduce dimension. As mathematically defined in
(4.10), a uniform decimator keeps one sample every M, samples, where M; is a posi-

tive integer called decimation ratio. The decimation does not cause DOA ambiguity
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since the filter output is represented only by passband sources. The advantages of

CBS include complexity reduction, higher DOA resolution, and smaller bias.

In this chapter, motivated by the digital CBS combiner in Chapter 2 and hybrid
CBS combiner in Chapter 3, we design hybrid precoder and combiner for mmWave
MIMO channels so that the 2-D Vandermonde structure is preserved at the combiner
output. Then, high-resolution gridless subspace methods like 2-D unitary ESPRIT
[51] can be used without additional processing. In contrast to decimation, we use
expansion [67, Sec. 1I] (also called upsampling) in the precoder. As defined in
(4.12), a uniform expander inserts M; — 1 zero-valued samples between each pair of
adjacent input samples, where M, is a positive integer called expansion ratio. An
expander is typically used with a filter to do interpolation [67, Sec. II]. Besides
the uniform scheme, a new scheme using nonuniform decimation and expansion, as
mathematically defined in (4.20) and (4.21), is also proposed. The new scheme will
be used with (difference) coarray method [32]. Details about coarrays are explained
in Sec. 4.4.2. For a standard sparse array, like a minimum redundancy array (MRA)
[3], nested array [32], or coprime array [40], its coarray has a large central ULA

segment, so we can get better DOA estimates.

The main contributions of this chapter are as follows:

* We propose a new hybrid precoding (and combining) and channel estimation
method, called 2-D hybrid convolutional beamspace (CBS), for mmWave
MIMO transceivers. The precoder is designed as an expander (upsampler)
followed by an FIR filter (the two together also called an interpolator [67,
Sec. 1II]). Such expansion allows us to use a small number of RF chains
to generate the transmitted signals for a large number of antennas. The
combiner is designed as an FIR filter followed by a decimator (downsampler).
Such decimation greatly reduces dimension, so the combiner output can be
processed by a small number of RF chains despite a large number of receive

antennas.

* We propose the first precoding scheme, where uniform expansion and decima-
tion are used. Let M and M, denote the transmit expansion ratio and receive
decimation ratio, and N; and N, denote number of transmit and receive RF
chains, respectively. Then we show that the received block will resemble
one obtained from a pair of virtual (not physical) N,-antenna transmit sparse

ULA with antenna spacing M; (measured in multiples of half-wavelength),



106

and virtual N;-antenna receive sparse ULA with antenna spacing M;. There
is no DOD/DOA ambiguity as only in-band paths are present after filtering,
so high-resolution subspace methods like 2-D unitary ESPRIT [51] can be
readily used to estimate O (NN;) pairs of DODs and DOAs. Moreover, the
effective transmit and receive array apertures are M; and M; times larger. The
aperture of a linear array is the difference between its extreme elements, and

a larger aperture can give better estimation performance [49, 50].

We propose the second precoding scheme, where nonuniform expansion and
decimation are used. For the expander, the output samples at sample locations
fi ;M equal the input samples at sample locations i, 0 < i < N; — 1. For the
decimator, the output samples at sample locations i equal the input samples
at sample locations 7i; ;M;, 0 < i < N; — 1. (See (4.18), (4.20), and (4.21).)
Here each N, = {i, 0, ..., fly N, }, p € {t,r}, is the set of antenna locations
of a virtual (not physical) standard sparse array. Thus, the expansion and
decimation correspond to standard sparse arrays dilated by M), times. Then,
we show that such nonuniform decimation output resembles a sparse array
output, so by applying the 2-D coarray method [5], we can theoretically
estimate as many as O(Ntzl\_frz) pairs of DODs and DOAs using methods
like 2-D unitary ESPRIT [51]. More importantly, given a fixed number of
RF chains, the nonuniform scheme yields larger array apertures and thus
better estimation performance than the uniform scheme. Besides, because
of the dilation factors M; and M;, we get larger effective coarray apertures
(compared to a system not using dilation) and thus higher DOD and DOA

resolution and smaller estimation errors.

We show that the proposed CBS precoder and combiner with any filter coeffi-
cients can be implemented in a hybrid way under the unit-modulus constraints
of phase shifters. Moreover, the required number of transmit RF chains equals
the number of transmitted symbols in a training vector, and the number of
receive RF chains we need equals the dimension of the decimated CBS output.
In other words, no additional cost in terms of RF chains is incurred by the
unit-modulus constraints (unlike in [48, 95], using twice the number of RF

chains).

We show that hybrid CBS yields smaller estimation errors than other non-
beam-search methods like DFT beamspace MUSIC [19] and DFT beamspace
ESPRIT [4] when having the same pilot overhead. Also, since hybrid CBS can
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be used with high-resolution gridless subspace methods, it requires smaller
pilot overhead to achieve the same estimation error as grid-based beam search

methods such as hierarchical beam search [6].

* We propose a method for decorrelating path gains. We design the CBS filters
for different snapshots as different delayed versions of a prototype filter. Then,
the effective correlations between a pair of path gains will be proportional to
the 2-D discrete-time Fourier transform of the joint probability distribution
of the transmit and receive filter delays. Thus, by designing that Fourier
transform to be a 2-D lowpass filter, we can decorrelate the path gains. The
method is particularly useful for CBS with nonuniform decimation because

uncorrelated path gains are needed to apply coarray method.

There are two stages of a hybrid MIMO channel estimation method. Stage 1
is hybrid precoding and combining. Stage 2 is channel estimation based on the
combiner output. Our main focus is that if stage 1 is designed as proposed, we can
use gridless subspace methods (and with coarray method for nonuniform scheme) to
get good estimates in stage 2. Such good estimates can be also obtained if one uses
other 2-D angle estimation methods, such as state-of-the-art compressed sensing
methods like expectation-maximization-based turbo compressed sensing [102] or
successive-linear-approximation variational Bayesian inference [103]. However,
we will not show simulations particularly for these compressed sensing methods.
Instead, we show that hybrid CBS in stage 1 with subspace method in stage 2
performs better than classical beamspace in stage 1 with subspace method in stage
2. This is sufficient to see the merit of hybrid CBS. Also, we compare to hierarchical

beam search [6] since like CBS, the design of stage 1 is also a key part of the method.

The proposed method is especially suitable for massive MIMO or large arrays,
which are getting popular recently [9, 11], because we can design good CBS filters
with large enough filter lengths. Also, in conventional array processing, the M,-
sparsity can cause DOD and DOA ambiguity. However, in our case, only in-band
paths remain after CBS filtering. Thus, by designing the transmit and receive CBS
filters to have passband widths 27t/ M; and 27/ M., the ambiguity can be resolved. By
contrast, in [5], nonuniformly decimating a convolution output is also considered, but
their design is for decorrelating the path gains instead of for filtering the DODs and
DOAs. Without filtering, they cannot use the dilation factors M), to increase effective
coarray aperture and get better estimation performance. The good performance of
our method will be shown in simulations (Sec. 4.8).
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Chapter outline: The model of mmWave MIMO transceiver systems is presented
in Sec. 4.2. Then, 2-D hybrid CBS with uniform decimation and expansion is
proposed for mmWave MIMO channel estimation in Sec. 4.3, and 2-D hybrid
CBS with nonuniform decimation and expansion is proposed in Sec. 4.4. Their
hybrid analog and digital implementation is shown in Sec. 4.5. Time complexity
is analyzed in Sec. 4.6, where we compare 2-D hybrid CBS with previous methods
in terms of pilot overhead. The new method for decorrelating path gains based on
filter delays in 2-D hybrid CBS is presented in Sec. 4.7. Numerical examples for
2-D hybrid CBS are shown in Sec. 4.8. Finally, the conclusion is given in Sec. 4.9.
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Figure 4.1: System model of hybrid CBS for mmWave MIMO channel estimation.
The analog precoder and analog combiner can only have unit-magnitude multipliers.
Typically, Ny > N, and N, > N,.

4.2 Model of mmWave MIMO Transceiver Systems
We consider an mmWave MIMO transceiver system as shown in Fig. 4.1. At the
receiver, the output of the N;-antenna receive ULA is first processed by an analog

combiner, resulting in a N;-dimensional output, where N; < N; typically. It is then
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passed through N, analog-to-digital RF chains, and finally DOA estimation is done
in the digital domain. The analog and digital building blocks of the transmitter
are reversely ordered compared to the receiver. In particular, N, digital symbols
are passed through N digital-to-analog RF chains. Then the output is processed
by an analog precoder which generates the transmitted signals for the Ni-antenna
transmit ULA. Again, N, < N, typically. The analog precoder and analog combiner
have unit-modulus entries since they are implemented by phase shifter networks.
The digital precoder and digital combiner in general can be any matrices as they
are in the digital domain. They are there for generality, but for channel estimation
problem, we later set them to be identity matrices. As explained in Sec. 1.2, the
Ny X Ny mmWave narrowband MIMO channel matrix can be modeled by [5, 11, 19]

D
Hoi = ) axay (@r)ay (o) = ADg Al (4.1)
i=1

Where Ap = [aNp(wp,l) . ’aN,,(wp,D)],p c {t, r}’
ay(w) = [1 /@ 20 ... /(=D T 42)

for any real number w and positive integer N, and D, = diag(ak.1,...,k.p)-
Here, k is the training block index. In this channel model, D denotes the number of
paths, and ay;, wy;, and wy; are the path gain, direction of departure (DOD), and
direction of arrival (DOA) for the ith path, respectively. Also, each DOD or DOA
wpi =nsiné,; € [-m,m), where 0,; € [-n/2,m/2) is the physical DOD or DOA
measured from the normal to the line of array. We assume that the DODs and DOAs
remain the same throughout the training process, and that the path gains ay ; vary

from block to block independently such that E[ay ,,] = 0 and

Elakme;)] = pmidki (4.3)

forall i, k, [, and m. In general, the gains of different paths can be correlated so that

Pm. # 0 for some m # [.

To estimate the MIMO channel, we transmit K training blocks S, each of which
is composed of N; training vectors s;; fori = 1,...,Nyand k = 1,...,K. In

particular, we design the training blocks to be [11]

Sk =[sk.18k2 - sewl = ol (4.4)

for all k. The receive array output is perturbed by additive white noise E; with
E[E;] = 0 and E[vec(E;)vec” (E;)] = 02641 for all k and . The noise is
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also assumed to be uncorrelated with the path gains. In the following, we first
consider CBS with uniform decimation (and expansion) and then with nonuniform

decimation.

4.3 2-D Hybrid CBS With Uniform Decimation and Expansion

The CBS method described in Chapter 3 is for passive arrays. We now extend the
method to both transmit and receive arrays for mmWave MIMO channel estimation.
In this section, we design an mmWave MIMO transceiver using CBS with uniform
decimation and expansion. The receive combiner is designed in a similar way to
CBS for passive arrays in Chapter 3, while the transmit precoder is designed as
the Hermitian transpose of a receive combiner. We consider FIR filters H,(z) =
Zfli’o_ " p(n)z" of length L, where p € {t, r} refers to the transmitter and receiver,
respectively. Then we define (N, — L, + 1) X N, banded Toeplitz matrices H,, as
in (2.6) in traditional CBS. That is, H,, have entries

Hylix =hp(L, —1+i—k), 4.5)

where we assume /h,(n) = 0 forn < O orn > L,. Then, we consider uniform

decimation matrices

N _ rsNp=Lp+l) o(Np—Lp+1) (Np=Lp+1) T
D, = [4, 8! S e (4.6)

where N, = [(N, — L, + 1)/M,], p € {t,r}. Here M; and M, are the expansion

ratio for the transmitter and decimation ratio for the receiver, respectively.

Now we design the overall precoder to be
F/ = HHD, e cVoW 4.7)
and the overall combiner to be
F, = D,H, € C">M. (4.8)

We only consider the overall precoder Ff] and combiner F; here, and the factorization
into analog and digital parts for hybrid implementation will be explained in Sec.
4.5. Then, the kth received block is

Y, = D;H,H, (HD,'S; + D;H,E; € CV¥:, 4.9)

where E; is the additive noise as defined in Sec. 4.2. We can observe that there is

Hermitian-symmetry between the transmitter and receiver. That is, we define the
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overall precoder to be like the Hermitian transpose of a combiner as in (4.7). Since
S« is (a constant multiple of) identity, each column of Sy produces a shifted version
of the filter as beamformer. These shifts are rendered uniform due to our definition
of D;. Also, it is good to understand the operation in terms of basic building blocks
of digital signal processing. By definition, the overall combiner is equivalent to
the filter /.(n) followed by a uniform decimator, as in Fig. 4.2. In Fig. 4.2, x(n),
0 < n < N; — 1 is the receive array output, and x; (n) is the filter output, given input
x(n). The uniform decimator [67, Sec. II] is defined by

y(n) = x1(Mn) (4.10)

for all integers n. For the precoder, if we consider any inputs = [s(0) s(1) - - - s(Ny—
1)]” and output u = [u(0) u(1) - - - u(Ny — 1)] such that

u = Ffis, (4.11)

we can show that the operation is equivalent to a uniform expander followed by the
filter A{ (L;—1—n), as in Fig. 4.3. The uniform expander [67, Sec. II] is defined by

(o)

s1(n) = Z s(i)6(n — iM,). (4.12)

i=—00

That is, s1(n) is obtained by inserting M; — 1 zeros between every pair of adjacent
samples of s(n). The overall operation in Fig. 4.3 is also called linear interpolation
[66]. Now using (4.1) and (4.4), and remembering that H,,, p € {t,r} are as in (4.5),

we can show that (4.9) simplifies to
— ~ —H —
Y. =ADiA, +DHE, (4.13)
where
A, = [ay, (Mpwp)) - ag (Mpw,p)] (4.14)
with ay (w) as defined in (4.2), and Dy, is diagonal with
[f)k]i,i — O-Sa,k’iHr(ej(’-)r,i)ejwr,i(Lr_l)Ht*(ejwt,i)e_jwt,i(Ll_l). (4.15)

Hence, Y can be viewed as though it is a received block obtained from a pair of
virtual N;-antenna transmit ULA and virtual N;-antenna receive ULA due to paths
with filtered gains ay ;Hy(e/“r)H; (¢/“r) (ignoring the unimportant phase shifts),
DODs Miw;;, and DOAs M,w, ;. The two ULAs are called virtual because they are
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Filter Decimator ()
h.(n) M,

Figure 4.2: Equivalence of the overall uniform CBS combiner to a filter followed
by a uniform decimator.

Expander Filter u(n)
Mt h: (Lt -1- Tl)

Figure 4.3: Equivalence of the overall uniform CBS precoder to a uniform expander
followed by a filter.

not physical arrays. For large transmit and receive ULAs (large N; and N;), which
are getting popular recently [5, 9, 11], we can make L; and L, large and design

sharp-cutoff filters with good stopband.

Just like the 1-D case of passive arrays, the presence of M), in (4.14) implies that
initially we can only identify M,w,; mod 2r, causing ambiguities. However, since
only those w,; in the passbands of H,(e/*) which have width 2x/M,, p € {t,r}
will remain, the ambiguities can be resolved (see (2.20)). Without loss of generality,
we assume that the first D paths are in-band paths. An in-band path is a path whose
DOD is in the passband of H(e/“), and whose DOA is in the passband of H,(e/®).
A path that is not an in-band path will be called an out-of-band path. Then we have

—  ~ —H —

Yi ~ Ar 8Dk 1BA 1 + DiHEy, (4.16)
where KP,IB has the first Doy columns of Kp, and ﬁk,IB is the top left Dy X Dy
subblock of ﬁk.

We note that Y, also resembles a received block obtained from a pair of virtual
Ni-antenna transmit sparse ULA (with antenna spacing M) and virtual N,-antenna
receive sparse ULA (with antenna spacing M;) due to DODs w;; and DOAs wy ;.
This M, and M, times dilation yields larger effective array apertures at the transmitter
and receiver and thus better estimation performance, as we shall see in simulations.
The noise term can be whitened by letting the CBS filter H;(z) be a spectral factor
of a Nyquist(M,) filter. (See Sec. 4.4.2 for more details.) The DODs and DOAs
can be estimated from (4.16) using standard methods like 2-D unitary ESPRIT [51],
and at most min(N(N; — 1), N;(N, — 1)) paths can be identified. Also like the 1-D

case of passive arrays, we can process the training blocks with two entire filter banks
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H,(,i”)(ef“’),O <i, < M, —1to cover the full DOD and DOA ranges -7 < w,, < 7,
p € {t,r}, similar to Fig. 2.3. This allows us to estimate all the DODs and DOAs
if they are not known a priori to be located in specific sectors. This method of
filter banks can also be used for CBS with nonuniform decimation and expansion

proposed in Sec. 4.4.

4.4 2-D Hybrid CBS With Nonuniform Decimation and Expansion

In this section, we introduce an mmWave MIMO transceiver using CBS with nonuni-
form decimation and expansion. The new method is a 2-D extension to 1-D hybrid
CBS with nonuniform decimation in Sec. 3.2.2. Given a fixed number of RF chains,
this yields larger array apertures and thus better estimation performance than the
uniform scheme in Sec. 4.3, as we shall explain. Several relevant arrays will appear

in this section. We list them here for easy reference:

1. Physical (large) transmit ULA and receive ULA
2. Virtual transmit sparse array N; = {7i;;} and receive sparse array N; = {7i,;}

3. Virtual transmit dilated sparse array N, = {7;M;} and receive dilated

sparse array Ny = {7y ;M;}

4. Virtual transmit coarray C; = {k — [ | k,l € N} and receive coarray C, =
{k=1]k,1l €N}

5. Virtual transmit dilated coarray Cyp, = {k — 1 | k,] € Nypm,} and receive
dilated coarray Cp, = {k =1 | k,l € Ny}

Items 2 and 3 are explained Sec. 4.4.1, and Items 4 and 5 are explained Sec. 4.4.2.

4.4.1 Nonuniform Decimation and Expansion
In the definitions (4.7) and (4.8) of the overall precoder and combiner, instead of

uniform decimation matrices, we can also consider nonuniform decimation matrices

T L v O N e (4.17)

p € {t,r}. In particular, we choose
Npi = ﬁ[),l'Mpv (4.18)
where M), are some positive integers, and the integer sets

Np = {ﬁp,o"”’ﬁp,ﬁp—l} 4.19)
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correspond to the antenna locations of some standard sparse arrays. Without loss
of generality, let n, o = 0. In the following, we will show that by introducing M,,
we can get a pair of virtual transmit and receive sparse arrays, dilated by M, and M,
times, respectively. Hence, there will be central sparse ULA segments with antenna
spacings M), in their difference coarrays [79]. (Details for coarrays are explained
in Sec. 4.4.2.) These M, times larger coarray apertures will give better DOD and
DOA estimation performance, which will be observed in numerical examples in Sec.
4.8. Conventionally, the M), -sparsity can create DOD and DOA ambiguity, but we
can resolve it because only in-band paths remain after CBS filtering, as explained
in Sec. 4.3. Note that coarray method need not be considered in uniform scheme,

because the combiner output there resembles a ULA output instead of sparse array

Decimator y(®)
{nr,i}

Figure 4.4: Equivalence of the overall nonuniform CBS combiner to a filter followed

by a nonuniform combiner.
Filter u(n)

Figure 4.5: Equivalence of the overall nonuniform CBS precoder to a nonuniform
expander followed by a filter.

output.

Just like the uniform case, with the relevant matrices defined as in (4.7), (4.8), and
(4.17), the overall combiner is equivalent to the filter /. (n) followed by a nonuniform

decimator, as in Fig. 4.4. The nonuniform decimator is defined by

y(i) = x1(ne;) (4.20)

for all integers i. For the precoder, we can show that the operation (4.11) is equivalent
to a nonuniform expander followed by the filter i (L; — 1 — n), as in Fig. 4.5. The
nonuniform expander is defined by

o0

s1(n) = Z s(1)5(n — ny;). 4.21)

i=—00
That is, s1(n;) = s(i), and s1(n) is zero otherwise. For instance, at the transmitter,
we consider a ULA with Ny = 17 antennas and CBS filter length L; = 5, and
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300xx0Ox0 30000000
2 X X X XX X X 20000000
100xx0Ox0O 10000000
000xx0Ox0O 00000000
012345686 0123456
(@ (b)
BOXOXXXXXOXXXO 6OXOXOXOXOXOXxO
EX XX XXXXXXXXX X EX XXX XXXXXXXXX
4 X XX XXXXXXXXXX 1 OXOXOXOXOXOXxXO
3X XX XXXXXXXXXX 3IX XXX XXXXXXXXX
20XOXXXXXOXXXO 20XOXOXOXOXOxXx0O
1T XXX XXXXXXXXX X 1T XX XXXXXXXXXXX
0OXOXXXXXQOXXXQO 0O0XOXOXOXOxXxO0OXxXO
01234567 89101112 01234567 89101112
(© (d)

Figure 4.6: An example of nonuniform decimation for 2-D hybrid CBS. The 2-D
arrays shown are virtual (not physical) and represent the sample locations we get
if we consider the received block as a sum of 2-D complex sinusoids (see (4.28)).
Filled circles represent antennas (sample locations), and crosses represent empty
space. The array sizes are relatively small here just for ease of presentation. (a) A
2-D rectangular array N @ = { (A i) | fiei, € N, i, € Ni} constructed from a
4-antenna transmit MRA N, = {7i.0, ..., 73} = {0, 1,4, 6} and a 3-antenna receive
MRA N; = {0, ...,72} = {0,1,3}. (b) The 2-D difference coarray C ) of the
2-D rectangular array N'(?). (Only the nonnegative portion, i.e., quadrant I, is shown
because coarrays are symmetric.) Note that C® is a URA here. (c) The dilated
rectangular array N, 15421 ?Mr = {(ﬁi,z}’ ﬁ;’ir) | ﬁ{,il € Num,» ﬁ;’ir € N;um, } constructed from
the dilated 4-antenna transmit MRA Ny, = {Mifiv, . .., Mifi 3} = {0,2,8,12} and
the dilated 3-antenna receive MRA N; y. = {M.fiyp, . .., Miii; 2} = {0, 2,6}, where

M; = M; = 2. (d) The 2-D difference coarray C St ) M, of the dilated rectangular array
N A(,Izt )Mr' Note that Cgt) M, is a sparse URA of antenna spacings (M, M;) = (2,2),
and it is equivalent to C® dilated by M; and M, in the two directions.

N, = 4 samples are expanded to locations corresponding to a 4-antenna MRA
N = {0, ...,73} = {0, 1,4, 6} dilated by M; = 2. In this case, we have the 4x 13

expansion matrix

0
0 (4.22)
. .

oS O O O
o o = O
oS O O O
o O O©O O
o O O O

oS O O

- O O

oS O O
oS O O O
o O O O
- o O O

00O0O

so that the expanded samples correspond to the dilated 4-antenna MRA Ny, =
{Mificp, ..., M3} = {0,2,8,12}. Meanwhile, at the receiver, we consider a ULA
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with N; = 11 antennas and CBS filter length L, = 5, and we do decimation to retain

N; = 3 samples corresponding to a 3-antenna MRA N; = {70, ..., 72} = {0, 1,3}
dilated by M; = 2. In this case, we have the 3 X 7 decimation matrix

1000000
D=0 01 0000 (4.23)
0000O0O0 1

so that the decimated samples correspond to the dilated 3-antenna MRA N; =
{M;itcp, ..., M2} = {0,2,6}. See Fig. 4.6 for demonstration and visualization.
The 2-D arrays shown in Fig. 4.6 are constructed from 1-D transmit and receive
arrays. The physical meaning of these 2-D arrays will be explained in Sec. 4.4.2.

The array sizes are relatively small in the above example just for ease of presentation.
Applying the nonuniform decimation matrices (4.17), we obtain the kth received
block

Y, = D,H,H, (H'D,'S; + D,H,E; € C™>¥:, (4.24)

Again, as Sy is identity, each column of Sy produces a shifted version of the filter as
beamformer, but these shifts are now rendered nonuniform. Using (4.1) and (4.5),

we can show that this simplifies to

Y, = AD/A, +D.HE,, (4.25)

where
A, =[3,(Mpwp1) -+ 8p(Mpwp)] (4.26)
with @,(w) = [1 /@1 ef@h2 ... /"wNp=1|T 1 ¢ {t,1}, and Dy is diagonal

with diagonal entries as in (4.15). From (4.25), we see that Y, can be viewed as a
received block obtained from a pair of virtual transmit sparse array N, and receive
sparse array N; (Item 2 in the beginning of this section) due to paths with filtered
gains ay  H,(e/“ri )H; (e/“r1) (ignoring the unimportant phase shifts), DODs Mwy,
and DOAs M,w,;. We note that ambiguity due to M), can be resolved as explained
in Sec. 4.3. Equivalently, Y; resembles a received block obtained from a pair
of virtual transmit dilated sparse array Ny, and receive dilated sparse array Ny,
(Item 3 in the beginning of this section) due to DODs w;; and DOAs w;;. Notice
that the two dilated sparse arrays merely represent the spatial coordinates in the

beamspace domain where RF chains are deployed.
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4.4.2 Coarray Method

The (difference) coarray method [32] can be used to estimate the DODs and DOAs in
our nonuniform scheme. In the coarray method, second-order statistics of received
data on a sparse array N is used to construct a signal on its corray C = {k — [ |
k,l € N'}. The aperture of C, which equals the aperture of NV, can be much larger
than |N|, so typically, C has a large central ULA segment. In fact, the size of the
central ULA segment is often as large as O(|N|?). Thus, we can get more accurate
DOD and DOA estimates, which is the main advantage of our nonuniform scheme.
Though not our main focus, another benefit is that the number of identifiable paths

is increased.

In particular, the 2-D coarray method [5] is applied. To begin with, we consider the

vectorized received block
yi = vec(Yx) = (A, © Ap)dy + e, € CVV, (4.27)

where e, = vec(DH,E;) and d; has entries [d;]; = [Di];;. To aid understanding
of the method overall, we note that y; has entries (ignoring noise)

D
[Yelii = Z[&k]l.ej(—Mtwt,iﬁt,iﬁMrwr,iﬁr,ir)
rott
i=1

2 Vimom, (g, i) (4.28)

[yl

with [ = Ny +i; for 0 < iy < Nyand O < iy < N;. Here, yg mom, (i, firs,) is the
sum of D complex sinusoids with 2-D frequencies [—Mw Mrwr,,-]T, and we have

those samples evaluated at the locations of the 2-D sparse rectangular array
N = {(i ) | i, € Nesfing, € Mo} (4.29)

See Fig. 4.6(a) for an example. Equivalently, we can view yi a, um, (7, fir,;,) as the
sum of complex sinusoids with 2-D frequencies [—wy; wr,i]T, and we have those

samples evaluated at the locations of the dilated sparse rectangular array
N, = L0 ) 1 € Nowo i, € No, ).
See Fig. 4.6(c) for an example. Then we compute the covariance
R, = E[y:y!] = (A, © A)R.(A, ©A)" +R., (4.30)
where R, = E[flkaf | has entries

[Rd]m,l - o-szpm’lHr(ejwr,m)H:(ejwr,l)ej(wr,m_wr,l)(Lr_l)

) Ht* (ejwl,m)Ht(ejwt,l)ej(wt,l_wl,m) (L-1) 4.31)
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and
R. = E[ee!’] = diag(Re, Re, . . ., R,) € CNNXNNe (4.32)
with
R. = o’D,HHD, € clVo¥:, (4.33)
We can show that R. has entries

[ﬁe]m,l = O'ezgr((ﬁr,m - ﬁr,l)Mr)’ (4.34)

where
ge(k) = > he(m)hi(n = ) (4.35)

is the deterministic autocorrelation of /.(n). Again, we can whiten the noise term
by letting the CBS filter H.(z) be a spectral factor of a Nyquist(M,) filter (see Sec.
2.2.4). This makes g.(M;k) = 6(k) for all integers k and thus R, = o-’I. Now we
assume the path gains are uncorrelated so that p,,; = O for all m # [ in (4.3). (If
path gains are correlated, we can use the decorrelation method of Sec. 4.7.) This

implies that Ry is diagonal.
Then we can consider the vectorization
r, £ vec(R,) = (A 0 A, © A, ©A,)d +ovec(Ly ) (4.36)

where d has entries [d]; = [ﬁd]i,i. This kind of Khatri—-Rao product of 4 manifold
matrices often appears when we vectorize the covariance of a 2-D measurement,
e.g., as in [104]. Considering the i;th, i>th, i3th, and isth rows of Kt, K:, Kf, and
A, respectively in the Khatri—Rao product, we have that

D
~ iTMows (7 i =7 - VA Mowon (7 —it 2
[ry]l = Z[d]ie][ twt,l(nt,tl ”t,t3)+ r‘l)r,t(”r,14 nr,lz)] + o [I]\_/t]\_/r]l\_fri1+i2,]\7ri3+i4 (437)
i=1

with
l Nr(Nt(Nril +ip) +1i3) +iy4 (4.38)

NeN(Nyiy +i2) + (Nyi3 +ig) (4.39)

for 0 < ij,i3 < Nyand O < i, iy < Ny. We observe that [Lg g |5 +ir Nissi, 19

nonzero only if

Niiy +ir = Nz +iy & i =i3,ir =is. (4.40)
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Thus, we can rewrite (4.37) as

D
[ry]l - Z [a]l‘ej[Mtwt,i(ﬁt,il_ﬁt,i3)+Mrwr,i(ﬁr,i4_ﬁr,i2)]
i=1

ey ~ ~ ~
+ 00 (T, — Ay )0 (i, — Tir,) (4.41)

= Rygom, (A, — figy, iy, — fir,) (4.42)

since it depends only on the differences 7i;, — 7i;;, between the virtual transmit

antenna locations and the differences 7i, ;, — i, ;, between the virtual receive antenna
locations. Suppose the coarrays C, (Item 4 in the beginning of this section) have
central ULA segments —(U, — 1) < k, < U, — 1, p € {t,r}. Then in practice, we
can estimate
D
Rug (ks Ke) = ) [d]ed Minikerthoniked o 26 (k)5 (k) (4.43)
i=1
forall k¢ € Cyand k, € C, by averaging [r,]; (with [ as in (4.38)) over snapshots, and
over all 7iy;, — Aiy;, and 7i;;, — 7i,;, that produce identical differences k¢ = 7iy;, — iy,
and k; = 7, — 7i;,, respectively. We can see the connection between (4.43) and
(4.28). To be precise, Ry, m, (ki, kr) can be regarded as a 2-D correlation function of
the sum of complex sinusoids with 2-D frequencies [ Mwy ; Mrwr,i]T, and we have

those samples evaluated at the locations of the 2-D coarray
C? = {(ku ko) | ki€ Cuke € G} (4.44)

See Fig. 4.6(b) for an example. Equivalently, we can view Ry, u, (ki kr) as a 2-D
correlation function R(k{, k}) of the sum of complex sinusoids with 2-D frequencies
[w wr,,-]T, and we have those samples evaluated at the locations of the 2-D dilated

coarray
C2 = (K. k) | ki € Conto K, € Cont )+ 4.45)

where C, y are as in Item 5 in the beginning of this section, p € {t,r}. That is,

RMt’Mr(kt’ kr) = R(Mtkt’ Mrkr)’ (446)
where
D .
R(k kp) = @]l ket + 025 (k)5 (k). (4.47)

i=1
See Fig. 4.6(d) for an example. When N,,, p € {t,r} are standard sparse arrays like
MRAS [3], nested arrays [32], or coprime arrays [40], C (2 will have a large central
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uniform rectangular array (URA) segment {(k, k;) | =(Up—1) <k, <U,-1,p €
{t,r}} with U, = 0(]\72). Likewise, CIEZ) M, will have a large central sparse URA
segment {(Mk¢, Mik,) | =(U, —1) < k, < U, -1, p € {t,1}}. This M X M, times
dilation of aperture can enhance the estimation performance, which we shall see in

simulations.

From the estimates Ry, u, (ki kr), we can let

[Fy ] (k+Ui-1) QU D)tk U =1 = Rz m, (ks k) (4.48)

for (U, - 1) < k, <U, -1, p € {t,r} and construct

f, = (A 0 A,)d +q € CUDCU-D, (4.49)
where
A, =[a,(Mywy) - a,(Myw,p)] (4.50)
with
a,(w) = [e/@WUrD) ... gm0 lo ... pjeWUp=DT (4.51)

for p € {t,r} and q = [01x,, 02 01%,]” with w = ((2U; — 1)(2U; - 1) — 1)/2. By
comparing (4.49) to (4.27), we see that ¥, resembles a vectorized received block
obtained from a pair of (2U; — 1)-antenna transmit ULA and (2U; — 1)-antenna
receive ULA due to DODs Mw; and DOAs M;w;;. In the above derivations, we
offer an intuitive way of understanding the construction of the 2-D coarray signal
(4.49) via the 2-D correlation function (4.43). This viewpoint is different from [5],
where a 2-D coarray signal is constructed only via applying selection matrices. Our
derivation above provides a different insight about the construction and physical

meaning of (4.49).

Since we only have a single time block (snapshot) Fy, to estimate the DODs and
DOAs using subspace methods, we apply the method in [5], which is the 2-D
extension to the improved spatial smoothing method in [79]. We consider row

selection matrices
Ipi, = Ou,xw,-i,) v, Ou,xi,-1)] (4.52)
and let

Xivip = (Jui, ® Jri)Fy (4.53)
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for1 <i, < Up, p € {t,r}. Then we can show that the spatially smoothed matrix

T
Yo = [X11 X12 -+ X0, X2.1 + Xu,u,) (4.54)

= (AlOADR/(Al 0 AN + oy, (4.55)
where Ry is diagonal with [ﬁd]i,i = [d];, and
A;; = [aUp (Mpwp,l) Toeag, (Mpwp,D)] (456)

with ay(w) as defined in (4.2). Again, if we assume that the first D¢ paths are
in-band paths, we obtain

= H, 2
Yo ~ (Al g © Al p)RuB(A{ 1 © Al )" + 0Ty,

where A;),IB has the first Do columns of A’,, and ﬁd,IB is the top left Dy x D subblock
of R;. We note that Y can be viewed as the covariance of vectorized received
blocks obtained from a pair of Ui-antenna transmit ULA and U;-antenna receive
ULA due to DODs Mw; and DOAs M;w.;, and buried in white noise. (Again,
ambiguity due to M), can be resolved as explained in Sec. 4.3.) Equivalently, Yy is
like the covariance of vectorized received blocks obtained from a pair of U-antenna
transmit sparse ULA (with antenna spacing M;) and U,-antenna receive sparse ULA
(with antenna spacing M;) due to DODs w;; and DOAs w;;. Hence, the effective
array apertures are enlarged by M; and M, times. Then, standard methods like
2-D unitary ESPRIT [51] can be readily used to estimate the DODs and DOAs.
At most min(U(U; — 1), U (U; — 1)) paths can be identified using 2-D unitary
ESPRIT [51]. Thus, O(UU;) = O(N2N?) paths can be estimated theoretically.
However, we are not aiming to estimate a very large number of DODs and DOAs
here. Given a fixed number of RF chains and decimation ratio, the coarray aperture
of nonuniform scheme can be much larger than the array aperture of uniform scheme
(e, U, > N »). Thus, the main benefit is that we can get higher DOD and DOA
resolution and smaller estimation errors, as we shall see in simulations (Fig. 4.9).
Moreover, this can be achieved for a significant number of paths with only a small

number of RF chains.

Note that in (4.24), ﬁpHp, p € {t,r}, are matrices obtained from nonuniformly
decimating the rows of banded Toeplitz matrices. Such way of designing the
precoder and combiner also appears in [5], but therein the coefficients 4, (n) in H,
are not designed for filtering DODs and DOAs but for decorrelating path gains.

Hence, they can only choose n,; = 7i,; (i.e., M, = 1) for the expanded and
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decimated samples. Otherwise, there will be DOD and DOA ambiguities. We can
therefore achieve M, times larger effective aperture of the virtual sparse arrays than
[5] given a fixed number of RF chains. This leads to smaller estimation errors, as

shown in simulations (Sec. 4.8).

4.4.3 Channel Matrix Estimation
As described in the end of Sec. 4.3, to cover the full DOD and DOA ranges, we use a
transmit filter bank with M, filters and a receive filter bank with M filters, p € {t,r}.

For each pair of the transmit and receive filters, (4.27) can be approximated by

Vi = (A, @ A)dy +e; (4.57)
~ (Aup © Arip)di B + €x (4.58)

where KP,IB has the columns of Kp corresponding to the D in-band DODs (or
DOAs), and ElkJB has the corresponding entries of d;. After we obtain the in-band
DOD and DOA estimates, we can construct estimated Kt,IB and Kr,IB and find the
least-squares estimates [ 19] of the in-band path gains &k,IB based on (4.58) as long as
Do < N(N;. After obtaining the DODs, DOAs, and path gains for in-band paths for
all pairs of the transmit and receive filters, we can estimate the channel matrix H,
via (4.1). Hence, if the DODs and DOAs are not known to be in some subbands a
priori, the total number of training blocks required is M{M;K to estimate the channel
matrix, where K is the number of training blocks used for each pair of the transmit

and receive filters.

4.5 Hybrid Analog and Digital Implementation of 2-D CBS

In the following, we describe the hybrid analog and digital implementation of CBS
for mmWave MIMO channel estimation. We first consider the implementation of
the receiver, while the transmitter for the mmWave MIMO system can be designed
similarly since the precoder is the Hermitian transpose of a combiner. As shown in
Fig. 4.1, the analog precoder Ff’d and analog combiner F; , are realized by phase
shifter networks, so each entry of the matrices should have unit modulus. However,
a digital filter that is properly designed does not have constant-modulus coefficients.
To deal with this issue, we use the important result from [48, 96] as given in Lemma
3.11n Sec. 3.3.

We first illustrate the implementation of CBS with nonuniform decimation and
expansion. Consider CBS transmit and receive filters h,(n), 0 < n < L, — 1 and
their vector forms hy, = [h,(L, = 1) h,(L, =2) --- h,(0)], p € {t,r}. According
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Figure 4.7: Detailed implementation of hybrid CBS for mmWave MIMO channel
estimation. The digital precoder and digital combiner in Fig. 4.1 are not shown here
as we design them to be identities. Typically, N; > N, and N; > N,.

to Lemma 3.1, there exist a,1,a,2 € C and h,,,h,, € C» whose entries are
unit-modulus such that

hp = ap,lhp,l + ap,th,Z- (4.59)

Hence, in (4.24), the overall precoder F{{ and overall combiner F, will satisfy

F,=D,H, =H,H, € CN»*"», (4.60)
where
apy app 0O 0 0 0
H, = O 0 a2 o0 4.61)

0 0 0 0 - ap1 app
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are N, x 2N, matrices, and

o =(0) +=(0) +(np1) =(np1) =1y m,-1) =1, R, )
H,=1[h,; h,, hp’f hp’g ---hp’f P hp’g P

.. (k) .
with h, = [01x WD 01y, —1,-1)]" for p € {t,r}, m = 1,2, and nonnegative

integers k. We can implement ﬁp with 2N, L, phase shifting operations because
all the entries of h,; and h,, have unit modulus. For the general case where
lap1] # |ap.l, the decomposition F, = H,H,, implies that we require 2N, and 2N,
RF chains at the transmitter and receiver. Alternatively, if we choose a, 1 = a, 2,
then

H, =a,B,, (4.62)
where
B, = diag([1 1],[1 1],...,[1 1]) € V>N (4.63)

for p € {t,r}. We observe that BtH and B, can be implemented with N, (1-to-2)
splitters and with N, adders, respectively, in the analog domain (see Fig. 4.7). The
constant scalars a, | can be implemented in the digital precoder and combiner. Or,
we may get rid of a,; completely because the performance of standard methods
like 2-D unitary ESPRIT [51] does not change when the received block is scaled by

a constant. In summary, as shown in Fig. 4.7, the analog precoder is designed as
FL = H, B € CVoN, (4.64)

realized with 2N,L, phase shifting operations, and the analog combiner is designed

as
F., = B.H; ¢ V"V, (4.65)

realized with 2N, L, phase shifting operations, and we need only N; and N, RF
chains at the transmitter and receiver, respectively. That is, the number of transmit
RF chains equals the number of transmitted symbols in a training vector, and the
number of receive RF chains equals the dimension of the decimated CBS output.
This means that no additional cost in terms of RF chains is incurred despite the
unit-modulus constraints (unlike in [48, 95], using twice the number of RF chains).
The digital precoder is designed as F tl,{i = az Tor ng = I. The digital combiner
is designed as F, 4 = a, 11 or F; 4 = I. After the digital combiner, the remaining
steps for the 2-D coarray method described in Sec. 4.4.2 can then be realized in the

digital domain.
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For CBS with uniform decimation and expansion (4.9), we can implement the
precoder (4.7) and combiner (4.8) in the same way as we do for the nonuniform
case. This is because we can regard the uniform decimation matrices (4.6) as special
cases of (4.17) by letting the virtual antenna locations n,; = iM,, p € {t,r}. Thus,
we need N; = (N;— L+1) /M, RF chains at the transmitter and N; = (N, —L.+1) /M,
RF chains at the receiver.

4.6 Time Complexity Analysis

We now examine the time complexity of the proposed 2-D hybrid CBS. Here, time
complexity translates into pilot overhead, which is the number of measurements
required in training phase for channel estimation. Due to the large arrays used in
mmWave MIMO transceivers, channel estimation can be a time-consuming task.
Thus, it is interesting to compare our method with previous methods in terms of
pilot overhaed. Suppose the DODs and DOAs are not known to be in some subbands
a priori. Then, to cover the full DOD and DOA ranges, we use a transmit filter bank
with M, filters and a receive filter bank with M filters if the filters have passband
widths 27/M,,, p € {t,r}. For each pair of transmit and receive filters, we need K
training blocks Si, 1 < k < K as shown in (4.4), where each block consists of N;
training vectors. Thus, the total number of measurements required by hybrid CBS

1s
NCBS = MtMrNtK. (466)

This number is the same as the number of measurements required by the classical
DFT beamspace MUSIC [19] or DFT beamspace ESPRIT [4]. This is because to
cover the full DOD and DOA ranges, the two methods similarly require a set of
M; DFT beamformers at the transmitter and a set of M, DFT beamformers at the

receiver. That is,
Nprr-music = Nprr-gspriT = MM N.K. (4.67)

Thus, for a fair comparison between hybrid CBS and these previous methods, we
can choose the same parameters so as to compare estimation performance while

fixing pilot overhead.

Another type of channel estimation methods is based on beam search, such as the
sequential beam search [6] and hierarchical beam search [6] methods. (We compare

to the hierarchical beam search in [6] instead of the hierarchical beam search in [11]
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since the former is shown in [6] to have smaller pilot overhead.) The number of

measurements required by sequential beam search (i.e., exhaustive search) is
NSS = Kos,tKos,rNtNr, (468)

where K, are the oversampling factors! such that the transmit and receive code-
books consists of Ko ,Np, p € {t,1}, steering vectors with evenly sampled angles
in the DOD and DOA ranges w € [—n, 7). The number of measurements required

by hierarchical beam search [6] is
Nys = D[(IOthf(Nt) +1ogy, (Ny) = 2ivy) My + MO + Kog Kosy |, (4.69)

where D is the number of paths, My is the hierarchical factor, and i y is the
initial layer index [6]. For a fair comparison between hybrid CBS and the beam
search methods, we choose to design them to have similar estimation errors and then
compare the pilot overhead. Since the beam search methods are grid-based methods,
the estimation error comes from two sources, on-grid error due to incorrect beam
found and off-grid error due to angles not on grid points. In this chapter, we design
the system parameters so that assuming zero on-grid error, the off-grid error of the
beam search methods is the same as the error of hybrid CBS. This guarantees that
CBS has an error at least as small as the total error of the beam search methods. That
is, the RMSE of CBS is a lower bound for those of beam search methods, as shown
in Fig. 4.16(a). To evaluate the off-grid error, we assume the DODs and DOAs
are uniformly distributed over the full range w € [—x, ). Then, the errors will be
uniformly distributed in (=7/(Kos,p,Np), 7/ (Kos,pNp)), and the error variances are
nz/(SKgs’pNg), p € {t,r}. Hence, if the RMSE of DOD and DOA estimates of
hybrid CBS is €, we shall design

i
Kos.p = :
08,p \/§ENP

In this way, the MSE of hybrid CBS is at least as small as the two beam search

(4.70)

methods. As we will show in Sec. 4.8.2, with this setting, hybrid CBS requires

smaller pilot overhead than the beam search methods.

Note that for each method mentioned in this section, since N, RF chains can be
simultaneously used at the receiver to combine the received array data, the number
of time instants required equals the number of measurements divided by N;, as

explained in [11].

't is assumed that Kos.t = Kos r in [6].



127
4.7 Filters With Delays for Decorrelating Path Gains in 2-D CBS

We propose a new method for decorrelating path gains in the mmWave MIMO
system. The new method, a 2-D extension to the decorrelation method in Sec. 3.4,
is based on CBS filters with delays. In all the derivations in Secs. 4.3 and 4.4,
the banded Toeplitz matrices H; and H; are assumed fixed for all received blocks
Yy, e.g., in (4.24). However, we can also use different banded Toeplitz matrices for
different time blocks. That is,

— —H —
Y, = DrHr,kHa,ka'th Sk + D:H; (Ex, 4.71)

where H,, ; are (N, — L, + 1) X N, banded Toeplitz matrices with entries
[Hpilig = hpi(Ly,—1+i-1), (4.72)

forp € {t,r} and k = 1,..., K. In the following, we show that if we design &, x (n)
to be different delayed versions of some prototype filters 4, (n), the path gains
af,; can to some extent be decorrelated (if they were correlated in the beginning).
The decorrelation method is applicable to both uniform decimation (Sec. 4.3) and
nonuniform decimation (Sec. 4.4) schemes. However, it is more important to
the latter scheme because we assume uncorrelated path gains when using coarray
methods. Hence, the method will be illustrated through the nonuniform decimation

scheme.

We design the filters &, ;(n) for the kth snapshot as delayed versions of some
prototype filters h,(n) with length L), < Lp, p € {t,r}. Let g,x € [0,L, — L}]
denote the delays. Then the filters H, x(z) = -

wbo Ppr(n)z™" are related to the

prototypes by
Hp i (2) = Hy(z)z I+, (4.73)

where H,(z) = ZrLLi’O_l hp(n)z™". Note that each filter /1, () only has at most L),
nonzero coefficients. With such designed H), i, we still have (4.25) but the diagonal

matrix D, now has elements

[Di]ii = ok iHex (ejwr,i)ejwr,i(Lr_])sz (ejwt,i)e—jwr,i(Lr—l) ) (4.74)
Thus, we will also have (4.30), while R, = E[dd!] has entries

[Rylms = O-me [t lej(wl,l_wt,m)(Lt_l)ej(wr,m_wr,l)(Lr_l)
5 S 5 B ?
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where

U = E[H{ (/") Hy i (/) Hy g (€7 ") HY  (€77)]
= H; (e/“vm)H (e’ ') Hy(e/“rm) H} (1)
. E[ej(wt,m—w:,z)%,k e—j(wr,m—wr,z)qr,k] ) (4.75)

4.7.1 Case of Random Delays
Suppose the delays (g, grx) are independent and identically distributed (i.i.d.)
with joint probability mass function (g, g:). Since the 2-D discrete-time Fourier

transform of f (g, g;) is

Li-L{ L-L!
F(ejwt, ejwr) = Z Z (g qr)e_jwt‘he_jqur
=0 ¢:=0
— E[e—jwtqt,ke—jqur,k] , (4.76)
we have that
E[ej(wl,m_wt,l)‘h,ke_j(“)r,m_wr,l)qr,k] — F(ej(wt,l_wl,m)’ ej(wr,m—a)r,z))_ 4.77)

Now we design F(e/“t, e/“r) as a 2-D lowpass filter. Then assuming that there is
not a pair of paths with both DODs close to each other and DOAs close to each
other (so that (w¢; — W m, Wr,m — wy) is in the passband), we can make u,, ; ~ 0 for
all m # [. This, in turn, leads to an approximately diagonal Ry. In other words, the
path gains are decorrelated. With this method, the 2-D coarray method described
in Sec. 4.4.2 can even be applied when the path gains ay; are correlated, i.e.,
pm. # 0 for some m # [. For simplicity, we can design the transmit filter delays to
be independent of the receive filter delays. In this case, the joint probability mass

function f(q¢, g:) = fi(q¢) f:(g:) and its discrete-time Fourier transform
F(e!*,e/) = Fy(e/*)F(e/") (4.78)

are both separable, where

LI,—L'p
Fp@®) = > fo(q)e it = E[e7/trs] 4.79)
q=0

for p € {t,r}. Hence, we can use 1-D lowpass filters Fi(e/*) and F;(e/“) to construct
a 2-D lowpass filter. In some cases, introducing delays for either the transmit CBS

filters or receive CBS filters is sufficient to decorrelate the path gains, but we can
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also do it at both sides. Some simulation examples regarding such comparison will
be shown in Sec. 4.8. We will also see (Example 7) that if we have rough initial
estimates of the DODs and DOAs, we can design or redesign the probability mass
function of the delays to get better decorrelating ability. The introduction of the filter
delays does not ruin the traditional CBS filtering effect on DODs and DOAs. We
can still realize it by designing H,(e/“) and H,(e/®) to be standard lowpass filters.
However, there is a tradeoff between the CBS filtering effect and the decorrelating
effect on the path gains when we choose L), given a fixed L, because the effective
filter lengths of h,(n) and f,(q) are L), and L, — L}, + 1, respectively. Still, for
large arrays (large N,), which are getting popular recently [9, 11], a large enough
L, can be used so that reasonably good filtering ability and decorrelating ability can
be both obtained.

In [5], a method based on decimating rows to obtain submatrices of banded Toeplitz
(SBT) random matrices is also proposed to decorrelate the path gains. However,
instead of introducing random delays, the coefficients 4, i (n), p € {t,r}, are them-
selves chosen randomly with Rademacher distribution. Such design cannot result
in a filtering effect for the DODs and DOAs, which is essential for our decima-
tion scheme (n,; = A,;M,, M, > 1) to work without causing DOD and DOA

ambiguities.

4.7.2 Case of Deterministic Delays

In the above derivations, we have assumed that the delays (g, gr ) are random and
i.i.d. with joint probability mass function f (g, g;). Instead of random delays, it is
also possible to consider deterministic delays. In practice, we use K time blocks to
obtain the estimated covariance

K

1
R, =+ Yy (4.80)
1

k=

where yy is as in (4.27). We let f(gy, ¢r) denote the number of time blocks with

transmit and receive filter delays g; and ¢, divided by K, i.e.,

A 1
Flauan = 2|{1 <k <K | = a0 aes = a}], (431)
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The 2-D discrete-time Fourier transform of f (g, g;) is

Li—L{ L,~L]

ﬁ(ejwt’ejwr) = Z Z f(qt, qr)e_jwtCIte_jwrQr

=0 ¢:=0

K
Z ]wtqt ke—JerIr k (4.82)
k:

which represents an empirical counterpart of (4.76). Then similar to (4.30), we have
E[R,] = (A, @Ar)E[ 1 (A, ©A)" +Re, (4.83)

where

E[Ry] = Z E[d.d!] (4.84)

with [di]; = [Dy];; defined in (4.74). Then with (4.82), we can derive that E [Ry]
has entries

—~

[E [Rd” = 0'5201‘ /i le./[(wt,l—wt,f)(Lt—1)+(wr,i—wr,z)(Lr—1)]
1, ’ ) B
where
iy = Ht*(ejwt,i)H[(ejwt,l)Hr(ejwr,i)H:(ejwr,l)f(ej(wt,l_wt,i), ej(wr,i—wr,z))_ (4.85)

Hence, if we design (g, gr) so that F(e/®, e/@r) can approximate the desired low-
pass filter F(e/®, e/¢r), it is again possible to achieve F (¢/ (@@ | gi(@ri=on)) ~ ()
forall i # [, Essuming (Wi — Wem»> Wrm — wyy) 1s not in the passband. An almost
diagonal E [ﬁd] is then obtained, which means the path gains are decorrelated.
We will see that using either random delays or deterministic delays give us similar
estimation performance in simulations (Sec. 4.8). Thus, deterministic delays can
be a better choice as they are easier to implement than random delays within the

analog precoder and combiner.

4.8 Simulations

In this section, we study the performance of the proposed hybrid CBS for mmWave
MIMO channel estimation via numerical examples. Estimation errors and time
complexity are considered in Secs. 4.8.1 and 4.8.2, respectively. In the following
examples, we assume the number of paths is known for element-space methods,
while the number of in-band paths is known for CBS. To compare with CBS, for
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element-space, we consider DOA and DOD estimates of only those paths that are
in-band paths with respect to CBS. The root mean square errors (RMSEs) in detected
in-band source angles shown in this section are obtained by averaging square errors
measured in w over all in-band paths and over those Monte Carlo runs which yield
the correct number of in-band paths (since element-space may yield a wrong number
of in-band paths). That is, the RMSE of DODs (p = t) or DOAs (p = r) is defined

as

1 Nme Do 1/2
-

NoeD DU (@il = wpi(1)?] (4.86)

0= =1

where w,,;(!) is the ith DOD or DOA in the /th Monte Carlo run, @, ;(/) is the
estimate of w), ;(/), D is the number of in-band paths, and Ny, is the number of
Monte Carlo runs yielding correct number of in-band paths. We design CBS transmit
and receive filters as lowpass Parks-McClellan filters [23, 63] with passband edges
(1 = B)n/M, and stopband edges (1 + B8)n/M,, where M), are the expansion and
decimation ratios, p € {t,r}, and 3 is the roll-off factor which determines transition
bandwidths. Covariance estimates are obtained by using K = 100 time blocks, and
we average 500 Monte Carlo runs to get each plot. If not otherwise mentioned, all
path gains a; have the same power, and we define the SNR to be the ratio of the
power of an in-band path to the noise power 2.

4.8.1 Estimation performance comparison

Example 1 (2-D Hybrid CBS with uniform decimation and expansion): We consider
a pair of transmit and receive ULAs with Ny = N; = 96 antennas. There are 2
in-band paths with DODs 6; = —4°,3° and DOAs 6, = —3°,4°, and 2 out-of-band
paths with DODs 6, = 40°,60° and DOAs 6, = 45°,65°. The expansion and
decimation ratios are M; = M, = 8. The CBS transmit and receive filters have
length L; = L; = 25 and roll-off factor § = 0.5. Thus, the numbers of RF chains are
N,=(N,—L,+1)/M, =9, p € {t,r}. The DODs and DOAs are estimated using
2-D unitary ESPRIT [51]. As shown in Fig. 4.8, the average RMSE of DOD and
DOA estimates of hybrid CBS is compared to 2-D classical DFT beamspace (BS)
MUSIC [19]. Classical BS is directly applicable to the analog domain because a
submatrix of a DFT matrix with constant-modulus entries is used as its BS matrix.
We use either 100 x 100 or 1000 x 1000 2-D MUSIC grid points for the passband
angles. With the first grid, classical BS MUSIC has larger RMSE than hybrid CBS
since the performance is limited by the density of grid points. With the denser grid,
classical BS MUSIC achieves smaller RMSE than hybrid CBS at lower SNRs (but
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vice versa at higher SNRs). However, the denser grid takes much higher computation
and time complexity. The running time per Monte Carlo run of hybrid CBS is 0.058
seconds, which is smaller than and much smaller than those of classical BS MUSIC
with 100 x 100 and 1000 x 1000 grid points, namely, 0.13 and 7.6 seconds. Just
for reference, we also show the average RMSE when only the first N p» antennas are
used, p € {t,r}, and all other antennas are discarded (element-space truncation).
In this case there are no analog precoder and combiner. Since not all antennas
are effectively used, element-space truncation has the worst performance in this

example.

—e— Element-space truncation

—4— Classical BS MUSIC, 100 x 100 grid points
—+— Classical BS MUSIC, 1000 x 1000 grid points
—&— Hybrid CBS

10

Root mean square error

-20 -15 -10 -5 0
SNR (dB)

Figure 4.8: Average RMSE of DOD and DOA estimates of element-space truncation,
classical beamspace (BS) MUSIC, and hybrid CBS with uniform decimation (and
expansion). Except classical BS, 2-D unitary ESPRIT is used to estimate DODs
and DOAs. Each method can be realized with 9 transmit and 9 receive RF chains in
the hybrid model.

In the remaining examples, we study 2-D hybrid CBS with nonuniform decimation
and expansion, applied with coarray method. The expansion and decimation ratios
are M, = M, = 4. The nonuniform decimation matrices ﬁp in (4.17) are chosen
with n,; = i, ;M,, 0 < i < Nmra — 1, where {7i,,;} are the antenna locations of
Nwmra-antenna restricted MRAs [3], p € {t,r}. DODs and DOAs are estimated
using 2-D unitary ESPRIT [51].

Example 2 (Uniform decimation vs. nonuniform decimation for hybrid CBS): We

first compare nonuniform decimation (CBS coarray method) to uniform decimation
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for hybrid CBS. We consider a pair of transmit and receive ULAs with Ny = N; = 52
antennas. There are 7 in-band paths with DODs w; = —0.1257 + iA and DOAs
wr = —0.1257 +iA, i = 0,1,...,6, where A = 0.257/6 and 2 out-of-band paths
with DODs 6, = 40°,60° and DOAs 6, = 45°,65°. (Recall that w = 7 sinf.) The
CBS transmit and receive filters have length L; = L; = 16 and roll-off factor 8 = 0.5.
For CBS coarray method, the nonuniform expansion and decimation correspond to
MRAs with Nyjra = 5 antennas. For a fair comparison, we retain only 5 samples
atn; =iM,, 0 < i < 4 for uniform expansion and decimation. We also compare to
the classical DFT beamspace ESPRIT [4], with 5 DFT beams used at each of the
precoder and combiner. Hence, each method can be realized with N, = 5 transmit
and N, = 5 receive RF chains. In Fig. 4.9, the RMSEs of DODs and DOAs for
nonuniform CBS are the smallest, while uniform CBS and DFT beamspace ESPRIT
have similar performance. Nonuniform CBS has smaller estimation errors since the
coarray aperture of the MRA is larger than the ULA aperture of uniform CBS. The
large errors of uniform CBS is because the DODs and DOAs are too closely spaced.
Uniform CBS can still be a good method in other scenarios, as we saw in Example
1.
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—A— DOA, uniform CBS
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Figure 4.9: RMSE of DOD and DOA estimates of hybrid CBS with uniform or
nonuniform decimation and classical DFT beamspace (BS) ESPRIT [4].

Example 3 (2-D Hybrid CBS coarray method vs. direct coarray method (both
with nonuniform decimation and expansion)): We consider a pair of transmit and
receive ULAs with N = N, = 108 antennas. There are 3 in-band paths with DODs
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0, = =7°,-2°,3° and DOAs 6, = —4°,1°,6°, and 2 out-of-band paths with DODs
6; = 40°,60° and DOAs 6, = 45°,65°. For CBS coarray method, the nonuniform

expansion and decimation correspond to MRAs with Nyira = 8 antennas. The CBS

transmit and receive filters have length L; = L, = 16 and roll-off factor g = 0.5.
For comparison, we show the performance of the direct coarray method in element-
space. That is, we do nonuniform expansion and decimation in element-space at the
transmitter and receiver, respectively, corresponding to samples at 7i,;, 0 < i < 7,
where {71, ;} are the antenna locations of an 8-antenna restricted MRA [3], p € {t,1}.
Thus, each method can be realized with 8 transmit and 8 receive RF chains in the
hybrid model. As shown in Fig. 4.10, the RMSEs of DODs and DOAs of CBS
coarray method are much smaller than those of the direct coarray method. This
is because CBS has an effective 2-D coarray aperture that is 4 X 4 times larger
(since CBS has dilation factors M; = M, = 4, but direct coarray method does not).
Also, for each method the RMSE of DODs is similar to that of DOAS since similar

parameters are used for the transmitter and receiver.
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Figure 4.10: RMSE of DOD and DOA estimates of direct coarray method in element-
space and hybrid CBS coarray method. For CBS coarray method, the nonuniform
decimation matrices ﬁp in (4.17) are chosen with n,; = 7i,, ;M,, 0 < i <7, where
M, = 4 and {7i,;} are the antenna locations of an 8-antenna restricted MRA [3],
p € {t,r}. For direct coarray method, we do nonuniform expansion and decimation
in element-space at the transmitter and receiver, respectively, corresponding to
samples at 71, ;, 0 < i < 7. Thus, each method can be realized with 8 transmit and 8
receive RF chains in the hybrid model.
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Example 4 (2-D Hybrid CBS coarray method with nonuniform decimation, 12 in-
band paths, 5 RF chains): Now we show the effectiveness of hybrid CBS coarray
method by an extreme case with many paths. Suppose we have a pair of transmit and
receive ULAs with Ny = N; = 61 antennas. There are 12 in-band paths with DODs
wi = —0.27 + iA and DOAs w; = =027 +iA, i =0,1,...,11, where A = 0.4x/11
and no out-of-band paths. For the decimation and expansion, MRAs with Nyjra = 5
antennas are used. The CBS transmit and receive filters have length L; = L, = 25
and roll-off factor § = 0.2. As shown in Fig. 4.11, reasonably good RMSEs of
DODs and DOAs can still be obtained. The RMSEs tend to saturate with SNR as
coarray method is used [49, 50], but we can identify 12 in-band paths, more than
the number N » =5 of RF chains. Moreover, if we use two filter banks (each with
M, = 4 filters, p € {t,}) as described in the end of Sec. 4.3, then we may identify
the paths falling in the other M{M; — 1 = 15 combinations of transmit and receive
filter passbands. Thus, much more paths can be identified. The direct coarray
method as in Example 3 is not shown in Fig. 4.11 since it cannot identify those
closely spaced DODs and DOAs.
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Figure 4.11: (12 in-band paths, 5 RF chains) RMSE of DOD and DOA estimates of
hybrid CBS coarray method with nonuniform decimation.

Example 5 (Decorrelation method for 2-D hybrid CBS with nonuniform decimation
and expansion): Next, we verify the effectiveness of the decorrelation method
proposed in Sec. 4.7. We consider a pair of transmit and receive ULAs with
N¢ = N; = 71 antennas. There are 2 in-band paths with DODs 6, = —7°,3° and
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DOAs 6, = —4°,6°, and 2 out-of-band paths with DODs 6; = 40°,60° and DOAs
6, = 45°,65°. Each pair of the 4 path gains have a correlation coefficient p = 0.4.
For CBS coarray method, the nonuniform expansion and decimation corresponds
to MRAs with Nvra = 5 antennas dilated by M, = 4 times, p € {t,r}. The CBS
transmit and receive prototype filters have length L{ = L] = 16 and roll-off factor
B = 0.5. To decorrelate the path gains, we introduce deterministic receive filter
delays g, to approximate the uniform distribution over [0, Q], where Q = 19.
That is, the decorrelation filter f;(g) in (4.78) is a rectangular window with length
L, — L} +1 = 20. Since a 5-antenna MRA has aperture A = 9 (i.e., the last sensor
location 7i; 4 = 9), the parameters are consistent as AM,+Q+L, = 9x4+19+16 = N;.
For comparison, we consider the random SBT precoding method [5], which can
also decorrelate path gains. Like hybrid CBS, the random SBT precoding method
is designed to be realized with Ny = 5 transmit and N, = 5 receive RF chains
in the hybrid model. The submatrices of banded Toeplitz random matrices at the
transmitter and receiver are obtained by keeping rows 71, ;, 1 <i < 5, corresponding
to the antenna locations of a 5-antenna MRA, p € {t,r}. As shown in Fig. 4.12, the
RMSEs of DODs and DOAs of CBS coarray method are much smaller than those of
the random SBT precoding method. CBS has smaller estimation errors because the
effective 2-D coarray aperture is MM, = 4 X 4 times larger. Also, for each method
the RMSE of DODs is again similar to that of DOAs since similar parameters are

used for the transmitter and receiver.

Example 6 (Random or deterministic filter delays at the transmitter, or receiver, or
both, for the decorrelation method): Now we compare the performance of the pro-
posed decorrelation method with several combinations of random or deterministic
filter delays at the transmitter and receiver. All the simulation parameters are the
same as Example 5, except that there are 6 in-band paths with DODs w; = —0.17+iA
and DOAs w; = —0.127+iA,i =0, 1,...,5, where A = 0.227/5. The 2 out-of-band
paths are the same as before, and each pair of the 8 path gains have a correlation
coefficient p = 0.4. As shown in Fig. 4.13(a), for all SNRs, the average RMSEs
of DODs and DOAs are almost the same for either random or deterministic delay
at either the transmitter or receiver. Implementing the delays at the transmitter
or receiver do not matter because of the similar parameters on both sides. When
deterministic delays yield similar performance to random delays, we recommend
deterministic ones as they are easier to implement in the analog precoder and com-
biner. Yet we also see that using independent random delays at both the transmitter

and receiver results in slightly smaller average RMSE. This is due to the effect of
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Figure 4.12: RMSE of DOD and DOA estimates of the random SBT precoding
method [5] and hybrid CBS coarray method with nonuniform decimation and ran-
dom filter delays. Each method can be realized with 5 transmit and 5 receive RF
chains in the hybrid model.

the product F,(e/“\)F;(e/“r) in (4.78). That is, the decorrelating ability is doubled.
Similar results are obtained in Fig. 4.13(b) when we fix the SNR to be 0 dB and vary
the correlation coefficient p. We note that in this example, considering either of the
transmitter and receiver has only N, = 5 RF chains, we already achieve quite high

DOA resolution when resolving those 6 in-band paths with closely spaced DOAs.

Example 7 (Filter delays with different probability mass functions for the decorrela-
tion method): We compare the performance of the proposed decorrelation method
with random receive filter delays with different probability mass functions: a nor-
malized rectangular window, Hann window, or Hamming window [63]. All the
simulation parameters are the same as Example 6, except that there are 2 in-band
paths with DODs 6, = —7°,3° and DOAs 6, = —4°,6°, and each pair of the 4
(in-band and out-of-band) path gains have a correlation coefficient p = 0.9. As
shown in Fig. 4.14(a), at higher SNR regime, the average RMSE of DODs and
DOAs of the Hamming window is slightly smaller than that of the Hann window,
which is, in turn, slightly smaller than that of the rectangular window. This can
be understood if we consider the magnitude responses of the used windows in Fig.
4.14(b). Here the difference of the 2 in-band DOAs measured in w is also plotted.

At this frequency, the attenuation of the Hamming window is larger than that of
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Figure 4.13: Average RMSE of DOD and DOA estimates of hybrid CBS coarray
method with nonuniform decimation. To decorrelate the path gains, we introduce
random or deterministic delays for the CBS filters at the transmitter (Tx), or receiver
(Rx), or both. (a) RMSE as SNR varies. (b) RMSE as correlation coefficient varies.

the Hann window, which is, in turn, larger than that of the rectangular window.
This determines the decorrelating ability due to the receive filter delays. Hence,
in practice, if we have rough initial estimates of DODs and DOAs, we can design

or redesign the probability mass function of the delays to get better decorrelating
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Figure 4.14: Performance of hybrid CBS coarray method with nonuniform decima-
tion and random filter delays at the receiver. The probability mass function of the
delay is a normalized rectangular, Hann, or Hamming window. (a) Average RMSE
of DOD and DOA estimates. (b) Magnitude responses of the used windows. The
difference of the 2 in-band DOAs is indicated by the dashed vertical line.

ability.

Example 8 (Estimation errors of channel matrix): In all previous examples, we

only show estimation errors of DODs and DOAs, but not of the channel matrix.
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Figure 4.15: NMSE of channel matrix estimates of DFT beamspace (BS) ESPRIT
[4], direct coarray method in element-space, and hybrid CBS coarray method. The
expansion and decimation schemes are the same as in Fig. 4.10. For DFT BS
ESPRIT and CBS coarray method, the total number of training blocks is M(M;K =
4-4-100 = 1600. For direct coarray method, the number of training blocks is
K =100 or K = 1600.

In general, smaller estimation errors of DODs and DOAs correspond to smaller
estimation errors of the channel matrix. However, for completeness, we now show
an example for estimation errors of channel matrix. We consider direct coarray
method in element-space and hybrid CBS coarray method as in Example 3. We also
compare to DFT beamspace ESPRIT [4]. There are 3 in-band paths with DODs
6, = —7°,2.5°,3° and DOAs 6, = —4°,5.5°,6°, and 2 out-of-band paths with DODs
0; = 35°,75° and DOAs 6, = 75°, —=30°. All the other simulation parameters are the
same as in Example 3. As explained in Sec. 4.4.3, for CBS coarray method (and
DFT beamspace ESPRIT), if the DODs and DOAs are not known to be in some
subbands a priori, we need a total of M(M;K =4 -4 - 100 = 1600 training blocks
to estimate the channel matrix, where K is the number of training blocks used for
each pair of the transmit and receive filters. Thus, for direct coarray method, we
consider both K = 100 and K = 1600 time blocks, where the latter case gives a fair
comparison. As shown in Fig. 4.15, the normalized mean square errors (NMSEs)
(as defined in [19]) of the channel matrix of CBS coarray method are smaller than
those of the direct coarray method, even with K = 1600. DFT beamspace ESPRIT
performs the worst as it fails to resolve the closely spaced DODs and DOAs.
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4.8.2 Time Complexity Comparison
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Figure 4.16: Time complexity comparison between hybrid CBS, sequential beam
search [6], and hierarchical beam search [6]. (a) Average RMSE of DOD and DOA
estimates. The lower bound for beam search methods is due to off-grid error as
explained in Sec. 4.6. (b) Number of measurements.

We now compare the time complexity of hybrid CBS with other methods. As
explained in Sec. 4.6, since the number of time blocks is chosen to be the same
for non-beam-search methods like hybrid CBS, DFT beamspace MUSIC [19], and
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DFT beamspace ESPRIT [4] in Sec. 4.8.1, they all have the same pilot overhead,
as in (4.66) and (4.67). Thus, the results in Sec. 4.8.1 show that hybrid CBS has
smaller estimation errors than the other methods when pilot overhead is fixed. To
compare with beam search methods, as elaborated in Sec. 4.6, we design system
parameters in a way such that RMSE of hybrid CBS is at least as small as beam
search methods. To this end, we first do simulations for hybrid CBS and obtain the
average RMSE of DOD and DOA estimates as in Fig. 4.16(a). In this example, we
vary the number K of training blocks while fixing the SNR to be 0 dB. There are
only 3 in-band paths with DODs 6; = —7°,-2°,3° and DOAs 6, = —4°,1°,6°. All
the other simulation parameters are the same as in Example 3. Then we use (4.70) to
compute the corresponding oversampling factors Ko ,, p € {t,r}, for beam search
methods. With such K ,, the RMSE of hybrid CBS equals the off-grid error of
beam search methods, and is a lower bound for their RMSEs, as plotted in Fig.
4.16(a). Then, we can evaluate the pilot overhead of sequential beam search [6]
and hierarchical beam search [6] using (4.68) and (4.69), respectively. The other
parameters are chosen as Mys = iy = 2 as in [6]. As shown in Fig. 4.16(b), hybrid

CBS requires the smallest number of measurements.

4.9 Concluding Remarks

In this chapter, 2-D hybrid CBS is proposed for mmWave MIMO channel estima-
tion. High-resolution gridless subspace methods like 2-D unitary ESPRIT can be
readily applied to the combiner output without additional preparation since CBS
preserves the Vandermonde structure of a ULA output. The transmitter precoder is
designed as an expander followed by a CBS filter, whereas the receiver combiner
is designed as a CBS filter followed by a decimator. We propose two decimation
and expansion schemes: uniform and nonuniform. In the latter scheme, the ex-
pansion and decimation are nonuniform, corresponding to antenna locations of a
virtual transmit dilated sparse array and receive dilated sparse array. Thus, we can
use the 2-D coarray method to increase the number of identifiable paths. More
interestingly, it is possible to get better DOD and DOA estimation performance due
to the larger array aperture resulting from the dilation and sparse array structure.
This can be done for quite a few paths with a limited number of RF chains. Besides,
a method for decorrelating the path gains is proposed. The method is based on
introducing CBS filter delays which vary with time blocks. With the method, we
can apply 2-D coarray methods even for correlated path gains. One can get better

decorrelating ability by designing the probability distribution of the delays. By sim-
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ulations, we show that hybrid CBS yields smaller estimation errors than previous
non-beam-search methods such as DFT beamspace MUSIC and DFT beamspace
ESPRIT when having the same pilot overhead. Also, hybrid CBS requires smaller
pilot overhead to achieve the same estimation error as beam search methods such as

hierarchical beam search.

Recently, a new technology, reconfigurable intelligent surface (RIS) [86, 105], has
been proposed by many to solve the issue of sensitivity to blockages for mmWave
communications. With RIS, channel estimation is challenging because RIS is
passive without active RF chains or computational power, and the number of RIS
elements is often large. Hence, it is important to design low-complexity algorithms
for RIS-aided mmWave MIMO channel estimation. It is particularly promising to
adapt hybrid CBS to the RIS framework since hybrid CBS has low complexity and

good estimation performance.
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Chapter 5

THEORETICAL ANALYSIS OF 1-D CONVOLUTIONAL
BEAMSPACE

5.1 Introduction

As proposed in Chapter 2, convolutional beamspace (CBS) is a beamspace method
for direction-of-arrival (DOA) estimation. Given an N-sensor uniform linear array
(ULA) output x, traditionally one does beamspace processing by computing y = Tx
and estimating DOAs based on y instead of x. Here y has length less than N,
so there is reduction in computational complexity. Besides, beamspace methods
usually enjoy higher DOA resolution and smaller bias compared to element-space
methods (which estimate DOAs directly using x) [2, 8, 16, 17]. For CBS, T is
a banded Toeplitz matrix so that it is equivalent to filtering the array output. In
Chapter 2, uniform decimation (downsampling) on y is further proposed to achieve
significant complexity reduction. More precisely, we compute the average of the
covariance matrices of all polyphase components [66] of y, and DOAs can be
estimated based on the eigenvalue decomposition of the average covariance. The
idea of using FIR filtering in beamspace methods is also proposed in [106], but the
detailed development of how we use the filter output to estimate DOAs only appears

in this thesis and in our papers [23, 24].

This chapter aims to study MSE performance of the CBS method. Besides low
computation and compatibility with root-MUSIC and ESPRIT, CBS also offers
performance advantage over element-space in some scenarios. While CBS and
element-space have similar DOA estimation errors for uncorrelated sources, the
estimation error of CBS can be significantly smaller than that of element-space
when there are correlated sources. This benefit of CBS is demonstrated in Chapter
2 mainly through numerical examples, while theoretical MSE analysis is given only
for limited simple cases. Moreover, some details are bypassed in the analysis in
Chapter 2, so the results are only approximations. One main goal of this chapter is
thus to develop a rigorous and more accurate analysis for the MSE performance of
CBS.

The foundations for the analysis of MSE performance for MUSIC and root-MUSIC

were laid many decades ago in the classic papers [26, 56]. We extend the analysis
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to CBS in this chapter. According to the results in [26, 56], MUSIC and root-

MUSIC asymptotically have the same MSE in element-space, and we will show
that it is also true for CBS. Compared to element-space, we have to tackle two
additional complications in CBS. First, the different polyphase components of y
are not independent, so it is more difficult to derive the asymptotic probability
distribution of the eigenvectors of the average finite-snapshot covariance matrix.
In the traditional asymptotic theory for principal component analysis [107], only
independent observations are considered. This is directly applicable to element-
space, but some modifications are required to adapt it to CBS. Second, the filter
output y is represented only by the sources in the filter passband since we assume
the attenuated stopband sources, if any, can be neglected, as shown in Chapter 2.
This leads to an additional error term that should be analyzed. As we shall see, the
effect of these filtered stopband sources is a bias, and it can be analyzed separately
from the variance term. A first-order perturbation analysis is adopted. Furthermore,
this bias term (squared) is often much smaller than the variance term if the CBS
filter has reasonably good stopband attenuation and if the stopband source power is

not very large.

In addition, the Cramér—Rao Bound (CRB) [43, 44, 108] for CBS is also derived
in this chapter. Conventionally, the CRB offers a lower bound on the variances of
unbiased estimates of parameters. As explained earlier, CBS yields biased DOA
estimates if there are stopband sources. A modified form of CRB for a biased
estimator of a scalar parameter is given in [109]. In our case, a biased estimator
of a vector of parameters, i.e., DOAs, is considered, and we show that it can be
viewed as an unbiased estimator for some transformation of the parameters. Hence,
we can use the CRB for transformation of parameters [43] to get a modified form of
lower bound on the variances of CBS DOA estimates. This bound depends on the
Jacobian matrix of the transformation and can be numerically computed. Moreover,
assuming the stopband sources are reasonably attenuated, the modified bound can
be well approximated by the original CRB for unbiased estimates. We study the
CRB under the stochastic model [44, 49], where the source amplitudes are assumed
random. We derive two forms of CRB expressions. Form 1 is in the same style as
the CRB in [49]. Although it is not the focus of this chapter, Form 1 can yield a CRB
even when the noise is non-white with a singular covariance. On the other hand,
Form 2 is in the same style as the CRB in [44] and offers some important insight.
For example, the CRB for a DOA is approximately inversely proportional to its SNR
and approximately independent of source powers of other DOAs. A necessary and
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sufficient condition for the CBS CRB to exist is also given. Although the main goal
of this chapter is to study the MSE and CRB for CBS, all the results also apply to
element-space because element-space can be viewed as a special case of CBS.

Chapter outline: The basics of convolutional beamspace (CBS) are reviewed in
Sec. 5.2, and notions for aiding later analysis are also presented. MSE for CBS
is analyzed theoretically in Sec. 5.3. Cramér—Rao Bound (CRB) for CBS is then
derived in Sec. 5.4. In particular, two forms of CRB expressions are proposed in
Sec. 5.4.1 and Sec. 5.4.2. Numerical examples are shown in Sec. 5.5 to verify
the theory. Finally, Sec. 5.6 concludes the chapter. Appendices 5.A, 5.B, and 5.C

contain detailed proofs of the results.

5.2 Convolutional Beamspace

We consider an N-sensor ULA with sensor spacing 4/2, and assume D monochro-
matic plane waves of wavelength A impinging on the array with DOAs 6; €
[-7/2,/2) measured from the normal to the line of array. The array output is
thus

x=Ac+e, (5.1

where ¢ contains source amplitudes c;, and e is additive noise. The array manifold

A = [ay(w)) ay(w2) -+ ay(wp)], where w; = 7 sin 8; and
ay(w) = [1 /@ /2@ ... gf(N=De)T (5.2)

for any positive integer N. The stochastic (also known as unconditional) model [44]
is considered. That is, we assume c is a circularly-symmetric complex Gaussian ran-
dom vector with covariance P, which can be non-diagonal if sources are correlated.
The noise e is assumed circularly-symmetric complex Gaussian with covariance p.l
and uncorrelated with the sources. To apply subspace methods like MUSIC [52] or

root-MUSIC [26], we compute the array output covariance
Ry 2 E[xx”] = APA? + p L (5.3)

Then the DOASs w; can be estimated by finding the signal and noise subspaces, which
are spanned by appropriate subsets of eigenvectors of Ryy.

In Chapter 2, a new beamspace method, called convolutional beamspace (CBS) is
proposed. In CBS, the ULA output x(n),0 < n < N — 1 is convolved with an FIR
filter H(z) = Zﬁ;ol h(n)z™" to obtain the output y(n), where L < N. Discarding the
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transient samples y(0), ..., y(L — 2), we then collect the steady-state samples in a

vector

y2[y(L-1)y(L) -~ y(N-1)]" =Hx

= A;d + He, (5.4
where
(h(L-1) -~~~ RO) 0 - 0]
0 WL-1) -  Rh0O) - 0
H- . . . . . .
0 0 oo R(L=1) - h(0)

isa (N — L+ 1) x N banded Toeplitz matrix,
AL =[ay-r+1(w1) -+ ay—r+1(wD)], (5.5)
and d = Dyc with
Dy = diag(H(e/“)e/“1E=D  H(e/9P)e/@r L=y, (5.6)

Like the original array output x, the CBS output y is represented in terms of a

Vandermonde matrix, i.e., A;. Hence, we can compute the covariance

Ryy = A RqaAY + p.HHY, (5.7)
where

Rqq = E[dd"] = DPDZ, (5.8)

and estimate DOAs using root-MUSIC or ESPRIT without any further adjustment
or processing to the data. Note from (5.6) that the source amplitudes c; are filtered
by the frequency response H(e/®). We assume signals in the filter stopband
are well attenuated, so y contains only those DOAs that fall in the passband of
H(e/®). Without loss of generality, assume w1, . . ., wp, are in the passband. Then,
y = A 0do + He, where A} o has the first Dy columns of Ay, and dg has the first
Dy entries of d.

Since y contains only passband sources, we can decimate y without causing ambigu-

ity. This gives us complexity reduction, which is an integral part of any beamspace
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method. In particular, if H(e/®) has passband width 27t/ M for some integer M, we

can decimate y by M and obtain
Vi =Dy = Agecd; + D/He ~ Agec0d; 0 + D/He, (5.9)

where

(N-L+1)  s(N=L+1) r (5.10)

_ (N-L+1)
D; = 51 6l+M +(J-1)M

is a decimation matrix, Agec = [aj(Mw;) --- aj(Mwp)], J = (N-L+1)/M

(assumed an integer for simplicity), d; has entries
[d)); = cie/ ETIHD H (), (5.11)

Agec,0 has the first Dy columns of Agec, and d; o has the first D¢ entries of d;. In
(5.9), [ can take values 0, ..., M — 1, corresponding to the M polyphase components
[66] of y. We will estimate only the Do passband DOAs based on v;. We assume
Do < J for MUSIC to identify DOAs without ambiguity [52]. To avoid wasting

data, we compute the average covariance

M-1
Rave = va = AdecRdAgIeC + peGdec, (5.12)
=0

where Ry is Ry, = E[dldf{ | averaged over [ (polyphase index),
Ry, = E[Viv]'] = AdecRa A ee + PeGaees (5.13)
and Ggec = D;HHYD; is independent of /. To aid our later analysis, we express
Rave = Agec0R10ALL ) + OR + peGec, (5.14)
where the covariance perturbation

OR = Agec RIAT  — Agec 0Ra0AL (5.15)

dec

contains the auto-covariance of stopband sources and the cross-covariance between
passband and stopband sources. This covariance perturbation is due to the filtered
stopband sources, so we assume ||0R|| is small. In (5.15), lvld,o isRy,, = E[dl,odfo]
averaged over /. We assume that the CBS filter is a spectral factor of a Nyquist(M)
filter so that Ggec = I (see Sec. 2.2.4). That is, the noise after filtering and

decimation remains white. Then we compute the eigenvalue decomposition

Ruve = EsAEY + ELALEY (5.16)
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where E; = [e; ---ep,] and E, = [ep,+1 - - - €;] contain the signal and noise eigen-
vectors respectively, and As = diag(4y,...,4p,) and A, = diag(Apy+1,-..,47)
contain the corresponding eigenvalues in descending order. Note that only the first
Dy eigenvalues are assumed dominant and correspond to signals. Then we can
estimate the passband DOAs using MUSIC [52] or root-MUSIC [26]. Considering
MUSIC as an example, we evaluate the MUSIC spectrum

P(w) = (a¥ (Mw)E,Efa;(Mw))™ (5.17)

on a dense grid of potential DOAs and identify local maxima as the estimates of
M w; mod 27, or equivalently w; + 27s; /M for some integers s;. Since w; are known
to be in the passband of H(e/“) which has width 27/M, the ambiguities s; can be
resolved. In practice, we use a finite number, say K, of independent snapshots to
estimate the covariance matrix (5.12). That is, we compute noise subspace estimate
En based on

M-

1 K
we = a7 0, D, ilKIVI K] (5.18)
=0 k=1

._

and then evaluate the MUSIC spectrum (5.17).

5.3 MSE Analysis for CBS

The goal of this section is to derive the MSE performance when we use MUSIC [52]
or root-MUSIC [26] to estimate DOAs based on (5.18). In Chapter 2, comparison
of MSE performance between CBS and element-space is given mainly based on
numerical examples, and theoretical analysis of CBS MSE is given only for limited
simple cases in an approximated way. In the following, we present a rigorous and
more accurate MSE analysis for CBS. The results are derived based on the asymp-
totic eigenvector distribution of covariance. Also, we assume that the stopband
attenuation of the CBS filter is large enough so that the filtered stopband sources

can be dealt with first-order perturbation analysis.

MSE of DOA estimates for element-space is analyzed for MUSIC in [56] and for
root-MUSIC in [26], and these papers have remained the foundation for such anal-
ysis for many years. Here we extend this analysis to CBS. In fact, the probability
distributions of DOA estimation errors and thus MSEs in element-space are asymp-
totically the same for MUSIC and root-MUSIC. We will show that these are also
true for CBS. Compared to element-space analysis, there are two complications we
should deal with for CBS. First, v;[ k] is not independent of v,, [ k] for [ # m, which
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makes the derivation of the distribution of the eigenvectors of (5.18) more difficult.
Independent observations are assumed in the traditional asymptotic theory for prin-
cipal component analysis [107], which is naturally applicable to element-space. We
modify the method so that it can be used for CBS. Second, the presence of 6R due
to the filtered stopband sources is an additional source of estimation errors. We will
show that the effect of the filtered stopband sources is a bias and can be analyzed
separately from the variance term as we use a first-order perturbation analysis. To

and

this end, we define Ryy o = Rny;R:o

Rave,O = Rave|5R=O = Es,OAs,OEgO + En,OAn,OEHH’O (519)

to be the covariance matrices when J6R is set to be zero (equivalently, when
the stopband sources are nulled), where Esg = [ejo --- ep,o] and E,p =
[epy+1.0 -+ eyo0] contain the signal and noise eigenvectors respectively, and
Ago = diag(d1,...,4dp,0) and Apo = diag(Apy+1,0,---,470) = pel contain the
corresponding eigenvalues in the diagonals. Here we only have Dy signal eigen-
vectors because the D — Dy stopband sources are null. According to the theory of
perturbation of Hermitian matrices [110, 111], the signal eigenvectors of R,y are

6Re1 0

el_e10+2/110— €0, l:1,...,D0 (5.20)
ril

if ||0R|| is small compared to the norm of the first term in (5.14). Here we assume
the signal eigenvalues are distinct so that the denominators 4;0 — 4,0 # 0. This
is true with probability one if the DOAs w; are randomly distributed with some

continuous probability distribution.

In the following, we first present a lemma for the distribution of the signal eigenvec-
tors €; o of the K-snapshot estimate l/iave,o when we null the stopband sources. This
can be viewed as a generalized version of its element-space counterpart, Lemma 3.1
in [56].

Lemma 5.1 The signal eigenvectors €, of ﬁave,o are asymptotically (for large K)

Jjointly complex Gaussian with means e, o, covariances

KMZ(/lzo— zo)(/lro—/lk 0)

J
E[(&,0 — €1,0) (&0 — €,0)"] = Z Z

1
’

e0ey (5.21)

i
]
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and relation matrices

, J tr (ﬁ;’;l) (R(r l))H) )
E[(&0—e0)(&,0—€p) ] = e o€, , (5.22)
' ' ; % KM2(A10 - 2:0) (A0 — Ago) <0
i+ #r

for1 < 1,r < Dy, where ﬁ%‘p € CM*M for 1 < p, q < J are submatrices of

Ryy = (Eff ® i) Ryy0(Eo ® Iy) (5.23)
(1.1 (L)
Ryy T Ryy
=] T (5.24)
p (1) nJ.J)
Ryy T Ryy

Here Eg = [Es o Eq 0] contains the eigenvectors in (5.19).

Proof: See Appendix 5.A. [ ]

Note that although the signals and noise are circularly-symmetric complex Gaus-
sian, the eigenvector estimates € are not in general circularly symmetric since
the relation matrices can be nonzero. Our expressions of covariance and relation
matrices reduce to those in [56] if we set L = 1, the CBS filter H(z) = 1, the
decimation ratio M = 1, and B; = 0 (since all sources are in the “passband”). In

this case, considering (5.19), we can simplify (5.23) as
ﬁyy = ESIRyy,OEO = E{){Rave,OEO = Ao, (5.25)

where A = diag(As,0, An). Hence, we obtain the covariances

J
A « A1,04i,0
E[ (&0 — €/0) (é-0 — €-0)"] Zmlo_l ey O (5.26)
l

;
and relation matrices
=104

W rOelo(l O1r). (5.27)

E[(&,0 — €10) (&0 — €-0)'] =

These element-space expressions are much simpler than the CBS ones because
ﬁyy is diagonal for element-space. Also, as mentioned earlier, CBS eigenvector
estimates €; o are generally not circularly-symmetric complex Gaussian. However,
for element-space, they are circularly-symmetric complex Gaussian since E[ (&, —
e0)(&0—€0)]=0

Next, using Lemma 5.1 and (5.20), we can derive the distribution of the DOA

estimation errors @; — w; as follows.
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Theorem 5.1 The CBS DOA estimation errors ©; — w; for passband sources, when
either MUSIC or root-MUSIC is used with (5.18), are asymptotically (for large K)

Jjointly Gaussian distributed with means B; and cross-correlations

1
EL(@1 - w0n)(@x - wi)] = BBy + o ref
2KM?g(&;)g(@y)
Do Do
Z Z e/oas(@)al (@r)e 0] (@) En B Ef jas (@)
=1 r=1

0 0
+ ; Zl el Oaj(w’)af (wk)er OaJ (wl)EIl OCIrEn Oaj(wk)}
=

for1 <i,k < Dy, where &; = Mw;,

B Re{a? (@) ZD‘) (er00el” + 5elefo)élj(a~),-)}

i . : (5.28)
Mg (&)
J 6Re10
Z T A I=1,...,Do, (5.29)
-4
r#l

a(w) = aj(w) g(w) = aj (w)En,oEnH’OaJ(w), B, and C;, are (J—Do)*x(J—Dy)
matrices wnh entries

tr (l’i(r D) (R(D0+n D0+m))H)
Yy

B lmn = 5.30
[Birln. M2(A10 = pe)(Ar0 — Pe) (>-30)

and

tr (I"i%’)om N (R(r D0+m)) H)

Coln = 5.31
ol = s = P o = o) (>-31)

for1 <m,n<J—-Dy 1<Il,r <Dy and ﬁg’;’q), 1 < p,q < J are as defined in
(5.24).

Proof: See Appendix 5.B. [ ]

In particular, the MSEs E[(&; — w;)?] of the passband DOAs can be obtained by
letting k = i in Theorem 5.1:

E[(&: — w)?*] = B} +V,, (5.32)

where
Doy Do

1 H ~ H/ ~ H/ ~ H - ~
Vi= mRe{ ; ; €0y (0;)ay (&i)eroa; (&) EnoBi Ej 4a, (o)

Do Do
+Zze1 Oaf(wl)aj(wl)e ()aj (wl)E OClrE ()aj(wl)}
=1

r=1
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fori = 1,...,Do. As mentioned earlier, since v;[k]| is not independent of v,,[k]
for [ # m in (5.18), it is more difficult to analyze CBS MSE. One can see such
complications through the M x M matrices 1~1§§’q) appearing in (5.30) and (5.31).
On the other hand, the presence of the filtered stopband sources simply results in a
bias B; in the DOA estimates. Thus, the MSE is given in the form of a bias-variance
decomposition. As we shall see in the simulations (Fig. 5.4), the bias term is
typically much smaller than the variance term if the CBS filter is properly designed
with good stopband attenuation and if the stopband sources are not too powerful.
Hence, we may ignore the bias term in many practical cases. Due to the complicated
MSE expression, it is not easy to get further insight. However, we will present more
insight based on the CRB expressions in Sec. 5.4.

Our MSE expression can be viewed as a generalized version of the element-space
MSE expression in [56]. Our expression reduces to that in [56] if we set L = 1, the
CBS filter H(z) = 1, the decimation ratio M = 1, and B; = 0. Then again we have

Ryy = A as in (5.25) and thus

_ /ll,OpeI
(A0 — pe)?

and C; = O for all /, r. This is why we can get the much more simplified expression

B, 5 (5.33)

for element-space MSE

D
1 /ll,Ope

~ 21 _
E[(®; — wi)*] = 2Kg(wz) = (/11,0 —pe)2

lefas (w)]? (5.34)

given in [56]. Although it is known that CBS CRB cannot be smaller than element-
space CRB [23, 78], it is still unclear whether CBS MSE can be smaller than
element-space MSE for uncorrelated sources because of the complicated MSE
expression for CBS. For correlated sources, CBS MSE can be much smaller than
element-space MSE (see Fig. 5.5(b)).

5.4 Cramér-Rao Bound for CBS

In this section, we derive the Cramér—Rao bound (CRB) [43] for the DOA estimates
based on the CBS output y in (5.4), under the stochastic model [44, 49]. The
CRB offers a lower bound on the variances of unbiased estimates of parameters.
However, as shown in Sec. 5.3, CBS yields biased DOA estimates if there are
stopband sources. Hence, some extra care will be taken in order to derive the CRB
for biased estimators [43]. We shall derive two forms of CRB expressions. Form

1 is in the same style as the CRB in [49]. It is derived from inverting the Fisher
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information matrix [43], and a necessary and sufficient condition for the existence
of the CRB is naturally obtained in this process. Although it is not the focus of this
chapter, Form 1 also yields a CRB even when the noise is non-white with a singular
covariance. Meanwhile, Form 2 is in the same style as the CRB in [44] and offers

some additional insight as shown later.

The probability model for stochastic CRB [44, 49] based on K snapshots of CBS

outputs is

y[1] R, O o)

2 O Ry - O

Y[_] ~cNlo| Y T (5.35)
y[K] O O - Ry

where Ryy is as in (5.7). The parameter vector for this probability model is

. T
a=|[w]?, [pl2 [Pi(;?]bk [Pl~(]1<)]i>k Pe| > (5.36)

(r)
ik
parts of the (i, k)-entry of P, respectively. Thus, there are D+ D?+1 real parameters,
T

where p; is the ith diagonal entry of P, and P;,” and PS() are the real and imaginary

among which only the D parameters w = [w] --- wp]' are of interest.

For any unbiased estimator & with E[&] = «, the CRB is given by [43]
CRBun(e) = [Z(a)] ", (5.37)

where 7 () is the Fisher information matrix for the model, such that the covariance

of the estimator
cov(&) > CRBypp (). (5.38)

As shown in Sec. 5.3, however, CBS yields biased estimates @y for the in-band
(passband) DOAs wy = [wy -+ w DO]T if there are out-of-band (stopband) sources.
A modified form of CRB for a biased estimator of a scalar parameter is given in [109].
To derive a bound for the biased vector estimator wg, we consider its expectation
E[&p]. It must be some function of the model parameters a, say, E[&y] = ¥ ().
Then @( can be viewed as an unbiased estimator for the transformation /() of the
parameter vector . Hence, assuming /() is differentiable, we can use the CRB
for transformations [43] to obtain a lower bound on the covariance of the biased
estimate wy:

Y (a)
Jo

cov(&p) = (5.39)

awa))T

CRBunb(a) ( dox



155

where CRB () is defined in (5.37), and g—w is the Jacobian matrix with entries

(81
oy _ oIyl _ 1+ 578, i=k
3o '

= 9B; )
i,k B[Oé]k a[ﬁ]k, i+ k

(5.40)

Here B; are the biases defined in (5.28). Although the derivatives 5?§ik

analytically computed from (5.28), the results will be lengthy due to the complicated

can be

dependence of e; o and ;0 on [a]x. Thus, we omit the tedious derivations, which

may not give much insight. In this chapter, we only compute the derivatives

numerically in the example of Fig. 5.4. Moreover, these derivatives 6?gik are

typically small since the covariance perturbation 6R due to the filtered stopband

sources is small. Thus,

0
@gixa) ~ [T Op, p-py+n2+1] (5.41)
so that we have
T
cov(éyp) = aﬁ;“)CRBunb(a) (aﬁ;“)) (5.42)
=~ CRBunb(WO), (5.43)

where CRBnp (wy) is the top left Dy x Dg block of CRByp (). Note that (5.43) is
precisely the CRB for CBS if there are no stopband sources so that @y is unbiased.
If stopband sources exist, as we shall see in simulations (Fig. 5.4), usually (5.43)
also gives a good lower bound. It does not make a big difference to consider (5.42)
unless the out-of-band source power is extremely large. In the following, we focus
on the w-block CRByp(w), i.e., the top left D x D block of CRBy,, () because
it leads to more elegant and insightful expressions. Once we have CRBypp(w), we
can immediately obtain CRB,p(wp) as a submatrix. Then in particular, we have

that the variance
var(@;) > [CRBynb(wo)]ii (5.44)

for each in-band DOA estimate ©;. Now we are ready to derive Form 1 of the CRB

by investigating the Fisher information matrix 7(cx).

54.1 Forml1

The (i, k)-entry of the Fisher information matrix Z(c) for the model (5.35) can be
derived as [49]

H

0 -1
[Z(a)]ik = Ka[l;)yji (ng ® Ryy)

Oryy
dali’

(5.45)
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where ryy = vec(Ryy). Separating the parameters of interest from the other param-

eters, we have

GG GHA,
I(a) =K , (5.46)
ATG  ATA,
where
3T or or
_ (RT 2 oo yy
G = (R, ®Ryy) [ Jal (9[04]D] , (5.47)
-1 or or
A= (R @Ry, ) ° W W 5.48
1= (R} @ Ry) [a[a]DH FIET. (5.48)

Here we assume Ryy is positive definite so that (ng ® Ryy) is also positive definite.
Then (RT, ® Ryy)™!/? denotes the inverse of its positive definite square root. For the
CRB (5.37) to exist, we require 7 () to be invertible, so we obtain the following

theorem.
Theorem 5.2 The CRB (5.37) exists if and only if
M= [M; (ADy)*® (A Dy) vec(HH)] (5.49)
has full column rank, where
M, = A; © (ALDyPD})) + (ALDyPD},)* © AL, (5.50)
and
Ar=[ay (1) -+ ay_rv1(wp)] (5.51)

with ay_r+1(w) = %aN—LH(w)-

Proof: See Appendix 5.C. [ ]

Theorem 5.2 offers a necessary and sufficient condition for the CRB to exist. Since
M has (N — L+ 1)? rows and D + D? + 1 columns, it can have full column rank only
if D < N—L+1. In [49], a similar condition for the existence of the element-space
CRB is given assuming sources are known to be uncorrelated. In the following, we
assume that M indeed has full column rank. Now using the ideas of block matrix
inversion and Schur complements [49], we can show that (5.37) and (5.46) imply
that

1 -1
CRBuno(w) = = (GH n; G) , (5.52)
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where Hi‘l =1-A (Af Al)_IAf denotes the orthogonal projection onto the null
space of A{{ . Computing the above derivatives and simplifying the results, we can
obtain the CRB as follows.

Theorem 5.3 [f there are no stopband sources, the CRB for the DOAs w for CBS is

1 -1
CRBunp (w) = — (GHHXG) : (5.53)
K
where

_1
G- (R§y ® Ryy) " (AL © (ALDEPDY) + (AL DyPD:) ©AL),  (5.54)

_1
A= (R§y ® Ryy) " [(ALDp)* ® (AL Dy) vec(HH)]. (5.55)

Here AL, Dy, and Ay are as defined in (5.5), (5.6), and (5.51). If stopband sources

exist, (5.53) is an approximate bound.

Remark 1) Suppose there are stopband sources so that the CBS DOA estimator is
biased. Then the exact CRB (5.42) can be computed from (5.40), (5.37), and (5.46)
with G as in (5.54) and Ay as in (5.141). In this chapter, we only numerically

compute the derivatives in the Jacobian matrix in the example of Fig. 5.4.

Remark 2) By slightly modifying the proof of Theorem 5.3, one can verify that if the
noise covariance is peR. instead of pel for any R, known a priori, then the CRB
is as in (5.53)—(5.55) except that HHY is replaced by HR.-H" in (5.55). It is valid
even when R is singular. This result for a singular noise covariance cannot be

obtained using Form 2 in Sec. 5.4.2.

Proof of Theorem 5.3: See Appendix 5.C. [ |

The CRB in Theorem 5.3 serves as a good reference for determining how well CBS
performs in practice. In Sec. 5.5, we will show that the MSE performance of CBS
is close to the CRB in many cases. Besides, since element-space can be viewed as

a special case of CBS, we can obtain the following corollary.

Corollary 5.1 The CRB for the DOAs w for element-space is

1 -1
CRBum(w) = (GHIIXG) , (5.56)
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where
G= (R,{X ® RXX)_% (A* © (AP) + (AP)* © A) , (5.57)
A= (R,{X ® Rxx)_% [A*®A vec(D)]. (5.58)

Here
A = [ay(w1) -+ an(wp)] (5.59)

with ay(w) = %aN(a)).

Remark: Similar to Remark 2 for Theorem 5.3, if the noise covariance is pcRe
instead of p.I for any R, known a priori, then the CRB is as in (5.56)—(5.58) except
that I is replaced by R in (5.58). It is valid even when R, is singular.

Proof of Corollary 5.1: This corollary is obtained by setting the filter length L = 1
and CBS filter H(z) = 1 in Theorem 5.3. [ ]

Note that although Theorem 5.3 for CBS applies only to ULAs, Corollary 5.1
applies to any linear arrays. One can verify that our proof under the special case
of element-space is valid for sparse arrays. It is valid even when the sources are

correlated.

In [49, 50], different expressions of element-space CRBs are also derived, but
uncorrelated sources are assumed therein. It is important to consider correlated
sources because CBS is especially advantageous over element-space in this case.
Yet, to compare with previous works, we also consider uncorrelated sources in
the following. When the sources are known to be uncorrelated a priori, i.e., P =

diag(p1, ..., pp), the parameter vector becomes
T
a=[[wl2, [pl2; pe (5.60)
instead of (5.36), and the CRB for CBS can be derived as follows.

Theorem 5.4 Suppose the sources are known to be uncorrelated a priori. Then if
there are no stopband sources, the CRB for the DOAs w for CBS is

1 -1
CRBUE (@) = (G” HXWG) , (5.61)

n

where G is as in (5.54) and

D=

Aure = (R§y ® Ryy)_ [(ALDy)" © (ALDy) vec(HH™)] . (5.62)
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The CRB (5.61) exists if and only if

Munc = [Mi (A Dpy)" © (A Dpy) vec(HH")] (5.63)

has full column rank, where M is as in (5.50). If stopband sources exist, (5.61) is

an approximate bound.

Proof: The proof is similar to that of Theorem 5.2 and Theorem 5.3. [ ]

Again, element-space can be viewed as a special case of CBS, so we obtain the

following corollary.

Corollary 5.2 When the sources are known to be uncorrelated a priori, the CRB

for the DOAs w for element-space is

1 -1
CRBYS (w) = = (67114, G) (5.64)
where G is as in (5.57) and
_1
Ayne = (R§X ® RXX) "IATOA vec(D)]. (5.65)

Proof: This corollary is obtained by setting the filter length L = 1 and CBS filter
H(z) = 1in Theorem 5.4. [ ]

One can check that (5.64) is equivalent to the CRB expressions in [49, 50]. Besides,
comparing Theorem 5.4 to Theorem 5.3 and Corollary 5.2 to Corollary 5.1, we
observe that the only difference in the CRB expressions is the substitution of a
Khatri—-Rao product for a Kronecker product in the expression for A. Therefore,
Aunc 18 a submatrix of A, obtained by selecting proper columns of A. This allows us
to formally establish the following result. This essentially follows the intuition that

additional prior knowledge can only decrease the CRB.

Fact 5.1 Suppose the sources are uncorrelated. Then the CRB for the DOAs w
for CBS when the information of the uncorrelatedness of the sources is unknown a

priori is not smaller than that when this information is known a priori:

CRBunb (@) |p_giag(pr....pp) = CRBump (@) (5.66)

Similarly, it is true for element-space:

CRBejm (w)|p_ > CRB"™ (w). (5.67)

diag(p1,....pp) ~ elm
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Proof: Since Aypc 1s a submatrix of A, obtained by selecting proper columns of A

(for both CBS and element-space), we have Iy < l'[iunc. Hence, (G l'IXG)_1 >
(G"M, G)~', which completes the proof. |

Fact 5.1 shows that the CRB cannot be larger if more prior information is given,

which is not surprising. We will verify this theorem by simulations (Fig. 5.6).

5.4.2 Form 2

Now we get back to our correlated model with the parameter vector (5.36). In
[44], an alternative form of element-space stochastic CRB different from Corollary
5.1 is derived for any linear array under two added assumptions. First, assume the
manifold matrix A has full column rank. Second, assume the number of sources
D < N, the number of sensors. In the case of a ULA, since A is Vandermonde, the
second assumption implies the first one. Hence, for CBS CRB based on the filter
output y, if we assume D < N — L + 1, then we can derive a second form of CRB
using results in [44]. Note that this same assumption is required for Form 1 to be
valid. In the following, we assume this inequality is satisfied. Since the model in
[44] only applies to white noise, a noise-whitening transformation is used to obtain

the following theorem.

Theorem 5.5 [f there are no stopband sources, the CRB for the DOAs w for CBS is

CRBum(w) = 2 [Re{S1 0 83}] (5.68)
where
Si = PATHR JHAP, (5.69)
S = AW I, WA (5.70)
with A as defined in (5.59) and
W = (HH")"'/’H. (5.71)

Like in Theorem 5.3, (5.68) is precisely the CRB for CBS if there are no stopband
sources. If stopband sources exist, it is an approximate bound. An exact bound can

be computed as in Remark 1 of Theorem 5.3.

Remark: This noise-whitening method (5.72) requires a nonsingular noise co-

variance, i.e., HH in the case of CBS. By definition we assume 4(0) # 0 and
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h(L — 1) # 0 so that L is the filter length. This implies that the banded Toeplitz

matrix H has full row rank, so HH” is positive definite, and W is well defined. This
is also why we cannot obtain a Form-2 CRB if the noise covariance is p.R. instead
of p.lI for any singular R, known a priori (but we can obtain a Form-1 CRB as in
Remark 2 for Theorem 5.3).

Proof of Theorem 5.5: Consider the noise-whitening transformation
z = (HH")™'2y. (5.72)

Since this transformation is invertible, the CRB based on z is the same as the CRB

based on y. We can show that the covariance of z is given by
Ry = APAY + p 1, (5.73)

where A, = WA is the equivalent manifold for z, and W is defined in (5.71). Since
(5.73) has the same form as the element-space model in [44], we can apply the CRB

expression therein and obtain (5.68), with
S: = PAAR, AP (5.74)

and S; as in (5.70). Using (5.71) and (5.72), we can show that (5.74) is equivalent
to (5.69). [ |

Note that if D < N — L + 1, one can verify that the RHS of (5.53) indeed equals
the RHS of (5.68). The detailed derivations are lengthy and omitted here, but the
main idea is to start from computing the block matrix inversion (AA)~! in (5.53),
to express quantities in terms of signal and noise subspaces, and to simplify things
using properties of the Kronecker product and Khatri—Rao product. Then, one can
finally obtain (5.68). In this process, we need D < N — L + 1 to guarantee the noise

subspace to have a nonzero dimension.

Theorem 5.5 offers a second form of CRB for CBS. Some additional insight can be

obtained from Form 2. To this end, we first show an approximation as follows.

Fact 5.2 Let yr = HY(HHY)""H denote the orthogonal projection onto the

column space of H. Assume

pe(AHHHHA)_l/ZP_l(AHHHHA)_I/ZH < 1. (5.75)
Then the CRB (5.68) can be approximated by

iy 1-1
CRB i (w) ~ % [Re{PoS;}]| ™", (5.76)

where Sy is as in (5.70).
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Remark: The insight to be gained from this fact will be clear from Corollaries 5.3
and 5.4 below.

Proof of Fact 5.2: 'To prove this fact, we only have to show that S; ~ P under
the assumption (5.75). Consider (5.73) and (5.74). Applying the matrix inversion

lemma [112], we have

R, =p'1-p?A, (P71 + p tAHA)TIAL
_ _ _1 _ _1
= o' T- p AL (ATA,)2(S+ D)1 (ATA,) 2AL,

where

S = pe(AFA,) TP (AFA,) 2 (5.77)
= pe (AP Igu A) V2P L (A IIgn A) V2. (5.78)

Now since ||S]| < 1 due to (5.75), we have (S +1)~! ~ I - 8. Thus,

S = PAAR AP (5.79)
~ p;'PAIAP - p;'PAIA,(AT'A,) 2 (AF'A,)2AL AP
+ ps'PAPAL(APA,) 2S(APA,) ZATA,P (5.80)
= p'PAYAP — pT'PAYA,P + P (5.81)
=P, (5.82)
where we have used (5.77) to obtain (5.81). This completes the proof. |

The assumption (5.75) is satisfied in practical CBS and element-space systems with
large arrays. To understand why it is the case, note that the LHS of (5.75) is less
than or equal to ||pcP~!|| - ||(AfTIgrnA)~!||. If the number of sensors N is large
and if the DOAs are not very close to one another, then typically A”A ~ NI. That
is, the columns of A are approximately orthogonal. Meanwhile, according to our
numerical experiments, Ilgz A ~ A for properly designed CBS filter. Together, we
have || (AfTIgnA)~'|| * N~!. Moreover, we assume that the SNR is not very small
and that the correlation coefficients between the sources are not close to 1, so that
lpeP~!|| < N. Hence, we finally obtain (5.75). Numerical values for the LHS of
(5.75) will be given in the example of Fig. 5.3.

The fact that IIgzA ~ A for properly designed CBS filter is expectable to some
extent. In [78], it is shown that the CRB based on y = Tx for any beamspace
matrix T is larger than or equal to the element-space CRB, and that IItnA = A
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1s a necessary condition for the beamspace CRB to equal the element-space CRB.
Thus, it is not surprising that the well-performing method CBS leads to IIyn A ~ A.
This means that all steering vectors roughly lie in the column space of H”, so no

significant signal information is lost.

Having proved Fact 5.2 and discussed the practical side of the assumption (5.75),

we now derive the following corollary relating CRB to source powers.

Corollary 5.3 Suppose the assumption in Fact 5.2 holds so that we have (5.76).
Also assume the correlation coefficient of each pair of sources is fixed. Then the
CRB for a DOA is approximately inversely proportional to its own source power and
approximately independent of the source powers of the other DOAs. This is true for
both CBS and element-space.

Proof: We can express the source covariance P as
P=D,R,D,, (5.83)

where D, = diag(+/p1,...,+/Pp), and the correlation coefficient matrix R, has
entries [R,];x = E[c;c;]/+/pipx. Hence, (5.76) implies

CRBnp (w) ~ é’—;{ [Re{D,R,D, oS}, (5.84)
Pe - T
= 5xDp [Re{R, 0S5} D, (5.85)

Thus, the CRB for the ith DOA is
14 w11
CRBym (w;) ~ T;i [[Re{Rp oS3} ]I_J_, (5.86)

which is inversely proportional to p; and independent of pj for all k # i. This is
also true for element-space since CBS reduces to element-space if we set the filter
length L = 1 and CBS filter H(z) = 1. [ |

Corollary 5.3 shows that the CRB for a DOA almost does not depend on the power of
another DOA. In particular, the CBS CRB for in-band DOAs is almost independent
of out-of-band source powers. That is, a more powerful out-of-band jammer does
not impose a larger lower bound on MSE of in-band DOA estimates. As we shall
see in simulations (Fig. 5.3), CBS can yield an in-band MSE almost independent
of the out-of-band source powers as long as the filter stopband attenuation is large

enough to sufficiently attenuate the stopband sources.

Another corollary relating CRB to noise power can be obtained from Fact 5.2 as

stated below.
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Corollary 5.4 Suppose the assumption in Fact 5.2 holds so that we have (5.76).
Then the CRB for a DOA is approximately proportional to the noise power pe. This
is true for both CBS and element-space.

Proof: 1t is immediately proved by (5.76). [ ]
Corollary 5.3 and Corollary 5.4 together imply that the CRB of a DOA w; is

approximately inversely proportional to its own SNR p;/p.. This will be verified
by simulations (Fig. 5.5). Note that the two corollaries may not be easily proved by
directly using the CRB expression in Theorem 5.3 or Theorem 5.5. Even Theorem
5.5 does not immediately lead to Corollary 5.4 because S; in (5.68) depends on pe.

In this sense, Fact 5.2 is an important result which gives much more insight.

5.5 Simulations

In the following numerical examples, we assume the number of DOAs is known.
To compare with CBS using a filter H(z), for element-space, we just consider DOA
estimates in the passband of H(z) and ignore those in the stopband. Whenever
we mention mean square errors (MSEs) or root mean square errors (RMSEs) in
detected in-band source angles, we refer to averaging square errors measured in w
over all in-band DOAs. Similarly, since the stochastic CRBs [44] differ for different
DOAs, we average the variance bounds over all in-band DOAs. The theoretical
MSEs of CBS and element-space are computed from (5.32) and (5.34), respectively.
Unless otherwise stated, the CBS and element-space CRBs are computed from
(5.53) and (5.56), respectively. Note that (5.53) is precisely the CRB for CBS only
if there are no stopband sources so that the in-band DOA estimates are unbiased.
If stopband sources exist, (5.53) is approximately a lower bound on the variance
of DOA estimates of CBS due to (5.43). The exact lower bound (5.42) for the
biased CBS estimator will be compared to the approximate bound in Fig. 5.4. The
CBS filter H(z) is designed to be a spectral factor of a lowpass Nyquist-equiripple
filter [71], with passband edge 7/2M and stopband edge 37/2M, where M is the

decimation ratio.

In Fig. 5.1, we compare RMSEs of DOA estimates and CRBs for CBS with
various filter length L, and for element-space. The RMSEs based on Monte Carlo
simulation and based on our theoretical analysis in Sec. 5.3 are both shown for
comparison. We consider a ULA with N = 99 sensors receiving 6 sources at angles
0 = -5°,0°5°40°, 60°, and 80°. All sources have power 1. Sources n and n + 3

have a correlation coefficient p = 0.9 for n = 1,2,3. For CBS, the decimation
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Figure 5.1: Simulated RMSE, theoretical RMSE, and CRB for CBS with various
filter length L, and for element-space.
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Figure 5.2: Magnitude responses of the Nyquist-equiripple filters used for CBS with
several typical values of filter length L.

ratio is M = 4. Hence, the three sources at —5°,0° and 5° are in the passband,
and the others are in the stopband. Noise variance is p. = 1. Root-MUSIC is used
to estimate DOAs. Covariance estimates are obtained by using 500 snapshots, and

500 Monte Carlo runs are used. Several observations can be made from Fig. 5.1.
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First, the theoretical RMSE curves almost coincide with simulated RMSE curves for
both CBS and element-space. This verifies our MSE analysis in Sec. 5.3. Second,
the CBS CRB is always larger than the element-space CRB. This is consistent with
the known fact that beamspace CRB cannot be smaller than element-space CRB
[78]. However, the RMSE of CBS is uniformly smaller than that of element-space
in this example. That is, CBS offers a practical algorithm with RMSE approaching
the CRB when there are correlated sources, while there is a large gap between
RMSE and CRB for element-space. Finally, there is an optimal filter length such
that the RMSE of CBS is minimized. If the filter length is too small, the stopband
attenuation is not good enough (see Fig. 5.2), and the filtered stopband sources
contribute to a large bias B; as defined in (5.28). If the filter length is too large,
we need to discard many transient samples in the filter output (since we retain only
steady-state samples). This leads to a larger RMSE. By plotting a RMSE curve as
a function of the filter length using our analysis in Sec. 5.3, we can determine the
optimal filter length. However, we also note that the dependence of CBS RMSE
on the filter length L is not very significant. For a wide range of values of L, CBS
is better than element-space, so it is not a difficult task to choose L in practice.
Magnitude responses of the Nyquist-equiripple filters used for CBS with several
typical values of filter length L are shown in Fig. 5.2. These filters indeed have
equiripple stopband attenuation. Besides, we obtain better stopband attenuation as

the filter length increases.

In Fig. 5.3, we compare RMSEs of DOA estimates and CRBs for CBS and element-
space as we vary the out-of-band source power. The filter length is now fixed at
L = 16, and all the other simulation parameters are the same as in the example of
Fig. 5.1. We do not use the optimal value L = 12 as in Fig. 5.1 because it was
obtained when the out-of-band source power is 0 dB. We need a larger filter length
to get better stopband attenuation to deal with larger out-of-band source power.
According to Fig. 5.3, both the CBS CRB and element-space CRB almost do not
depend on the out-of-band source power, as implied by Corollary 5.3. To obtain this
corollary, we need the assumption (5.75) in Fact 5.2 to be valid. This is indeed the
case since the LHS of (5.75) gradually decreases from 0.112 to 0.0627 as the out-
of-band source power increases from 0 dB to 30 dB. Besides, just like in Fig. 5.1,
the CBS CRB is larger than the element-space CRB. However, the RMSE of CBS is
smaller than that of element-space if the out-of-band source power is not too large.
To better understand how the MSE and CRB of CBS change with the out-of-band
source power, in Fig. 5.4, we show the simulated MSE, theoretical MSE Bl.2 +V;
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Figure 5.4: Simulated MSE, theoretical MSE, theoretical variance, theoretical
squared bias, CRB for unbiased estimate (5.43), and the exact variance bound
(5.42) for biased estimate for CBS as the out-of-band source power varies.

(as defined in (5.32)), theoretical variance V;, theoretical squared bias Bl.z, CRB for
unbiased estimate (5.43), and the exact variance bound (5.42) for biased estimate

for CBS. As long as the out-of-band source power is not extremely large, say, not
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greater than 20 dB in this example, our theoretical expression gives a good estimate
of the true MSE. If the out-of-band source power is extremely large, our assumption
that the covariance perturbation 6R in (5.15) due to the filtered stopband sources is
small will be invalid. Thus, there is a larger difference between theoretical MSE and
simulated MSE. Another observation is that the theoretical squared bias is much
smaller than the theoretical variance for out-of-band source power not greater than
10 dB. Hence, we may ignore the bias term in the MSE analysis if the passband and
stopband sources have similar powers. Finally, as mentioned in the beginning of this
section, the CBS CRB in each previous plot is approximately a lower bound on the
variance of DOA estimate due to (5.43). Here we compare the exact lower bound
(5.42) for the biased CBS estimator with the approximate bound. The exact CRB
(5.42) is computed from (5.40), (5.37), and (5.46) with G as in (5.54) and A; as in
(5.141), and the derivatives in the Jacobian matrix are computed numerically. We
see that the approximate bound is similar to the exact bound if the out-of-band source
power is not greater than 20 dB. Hence, (5.43) gives a good lower bound as long as
the out-of-band source is not too strong compared to the stopband attenuation of the
CBS filter.

In Fig. 5.5, we compare RMSESs of DOA estimates and CRBs for CBS and element-
space as we vary the SNR. We consider the same three passband sources and three
stopband sources as in the example of Fig. 5.1. All sources have power 1. The
SNR is thus 1/pe, where the noise power p. is varied. Sources n and n + 3 have a
correlation coefficient p for n = 1,2, 3. All the other simulation parameters are the
same as before. In Fig. 5.5(a), we consider p = 0, i.e., the uncorrelated case. When
the SNR is greater than -20 dB, both CBS and element-space RMSEs approach
the CRBs, and the two systems have similar performance. For the extremely low
SNR regime, the simulated RMSEs deviate from the theoretical RMSEs. This
can be expected because our analysis is asymptotic. It is not a serious issue since
the analysis already works well for an SNR as low as -20 dB. In Fig. 5.5(b), we
consider p = 0.9. In this correlated case, CBS RMSE still approaches its CRB, but
element-space RMSE does not. CBS RMSE is significantly smaller than element-
space RMSE. In these two subfigures, the theoretical RMSE curves again almost
coincide with simulated RMSE curves for both CBS and element-space. Moreover,
both CBS and element-space CRBs look linear in the log-log plots, and the CRBs
decrease by a factor of 10 as SNR increases by 20 dB. That is, the CRBs for MSE
is inversely proportional to the SNR. This verifies the result of Corollary 5.4. We
note that in the example of Fig. 5.5(b), the in-band sources are correlated only with
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Figure 5.5: Simulated RMSE, theoretical RMSE, and CRB for element-space and
CBS as the SNR varies. Sources n and n + 3 have a correlation coefficient p for
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out-of-band sources. CBS is especially advantageous over element-space in this
setting. If in-band sources are correlated with one another, then element-space can
be better than CBS, as shown in Fig. 2.6.

As mentioned in the beginning of this section, in all the previous examples, the CBS
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Figure 5.6: CRB for CBS as the SNR varies. The uncorrelatedness of the sources
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and element-space CRBs are computed from (5.53) and (5.56), respectively. That
is, the correlations P;; between sources are assumed unknown as in (5.36). When
all the sources are uncorrelated, we can also assume that the uncorrelatedness 1is
known a priori. Under this assumption, we have obtained the CBS and element-
space CRBs in (5.61) and (5.64), respectively. To compare the two cases, we
consider again the example of Fig. 5.5(a) and compute the CBS CRB assuming
either unknown or known uncorrelatedness. The results are shown in Fig. 5.6.
The CRB assuming known uncorrelatedness is smaller than the CRB assuming
unknown uncorrelatedness, which is consistent with Fact 5.1. Interestingly, the

difference between them is very small, so this prior information is not so influential.

5.6 Concluding Remarks

The MSE performance and Cramér—Rao bound (CRB) for convolutional beamspace
(CBS) are analyzed in this chapter. Theoretical expressions of MSE are derived
assuming that MUSIC or root-MUSIC is used to estimate DOAs. (The performance
is the same for both.) The bias of the CBS estimator, though negligible in some cases,
is given via a first-order perturbation analysis. To obtain the variance of the CBS
estimator, we develop an approach to derive the asymptotic probability distribution
of the eigenvectors of the average finite-snapshot covariance matrices of dependent

random vectors. This approach can be useful to other applications because previous
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results are only for independent random vectors. As for CRB, we offer two forms of
expressions. Form 1 is derived directly from the Fisher information matrix. Form 2
is derived via a noise-whitening approach and offers further insight. In particular,
the CRB for a DOA is approximately inversely proportional to its own source power
and approximately independent of the source powers of the other DOAs. Also, the
CRB for a DOA is approximately proportional to the noise power. These results
are also true for element-space and to the best of our knowledge, have not been
theoretically established in previous works. Extensive numerical examples are also

given, which verify the theoretical results.

Appendices

5.A  Proof of Lemma 5.1

Consider the K-snapshot estimate ﬁave,o =R
where ﬁave is defined in (5.18). We have

ave| sg_ With stopband sources nulled,

E[ﬁave,O] = Rave,O = Adec,ORd,OAic’o + PeGec (5.87)

M-1M
_E [K V1 V20 [V ] ¥

+ K(K - 1)M2 [Rave,O] i,p [Rave,O];h] (588)

for0 <i,p,g,h <J— 1. Since the entries of v; for all [ are circularly-symmetric

complex Gaussian, using Wick’s theorem (or Isserlis’ theorem) [113, 114], we have

E [[Vl]i[vl];[vm];[vm]h] =E [[Vl]i[vl];] E [[Vm];[vm]h]
F B [VLilva 3] B [0 vl
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Hence, we can obtain the covariance

E [([iiave,O]i,p - [Rave,O]i,p)([ﬁave,O]g,h - [Rave,O]g,h)*]
M-1M-1

1
=25 > 2 E[vlilvali E[vil; [vali] (5.89)
=0 m=0
= ﬁtf (RES RE™™), (5.90)

where R§;g) € CMXM are submatrices of

(1,1) (1)
Ryy T Ryy
Ryyo = Ryy|sgeo = | R (5.91)
(J,1) (J,J)
Ryy T Ryy

Throughout the above derivations, we implicitly assume the stopband sources have

been nulled.

Then consider (5.19) and let Eg = [Es o Eq 0] and Ag = diag(As, An o). Define
U = K'2(EfRyye0Eo — Ag). (5.92)

Based on the multivariate central limit theorem and (5.90), we can derive that U is

asymptotically (for large K) complex Gaussian with mean zero and covariance
E[[U];,[U]},] = #u (iiyy’g)(ﬁ;’;’h’)f’) : (5.93)
where ﬁ;;g ) are as defined in (5.24). Let
V = K2U+ Ag = EFRye 0o (5.94)
and suppose that
V = QDyQ” (5.95)

is the eigenvalue decomposition of V with eigenvalues in descending order. We
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partition U and Q into

-
Uil Uiz -+ UlD, u.
T
Uz Uy -+ U2Dp, u,,
U=| : R Sl (5.96)
T
UDyl UDy2 *** UDyD, uDoe
| Uel Ue2 cor 0 Uep, Uee |
- _
q11  q12 - 41Dy 4y,
T
q21 422 " 42Dy Qpy,
Q=1 : D : S (5.97)
T
Dol 4D¢2 " 4DoDy Up,e
el qe2 e (eD Qee |

where Uee, Qee € CU=P0XU=D0) and w;e, 0, Qie, qei € C/7P0, i = 1,..., Dy.
Following the derivations in [107], we can show that asymptotically (for large
K), K'/2(g;; — 1) converges stochastically to 0, and the limiting distributions of
K/ 2g;i;and K 1/ 2q.; are the same as the limiting distributions of uj, /(10— Aip) and
ll}"e/(/ll,o —pe), 1 <i,1 < Dy, i # 1. Using (5.94) and (5.95), we obtain

Ruve0 = (E0Q)Dy (EoQ)7, (5.98)

which is the eigendecomposition of ﬁave,o- Hence, asymptotically, the signal eigen-

vector estimates are

€0=Eo[Q].; (5.99)
Dy [U]* E ()ll>‘<
—ej g+ K12 M g+ — e 5.100
H0 ; A0 = i oo A10 = Pe ( )
i#l
I (U7,
_ 1,i
—e o+ K17y — ¢, (5.101)
; o= Ao
i%

[ =1,...,Dp. Using (5.93) and (5.101), we obtain the statement of the lemma.
To obtain the relation matrices, we have also used the fact that U is Hermitian

symmetric.

5.B Proof of Theorem 5.1
Following the idea (Eq. (B.2a)) of [56], asymptotically (for large K), the DOA
estimates @; of MUSIC based on (5.18) satisty

_ —Re{a (0)E.Ella;(@)

O — w; ® o ——
Mall (&) E.Efla;(&;)

(5.102)
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where @; = Mw;, aj(w) = %a 7(w), and the terms neglected in the approximation
are O(1/K). Besides, according to [26], root-MUSIC has the same asymptotic error
expression (5.102). Then in view of (5.20), for small ||SR]],

all (onEuENa; (@) = &Yl (@) (1 - BEEY)a, (@;) (5.103)
~ alf (@) (1 - EgoEl)a, (@) (5.104)
= a7 (@) EnoEf )8, (@), (5.105)

where the terms neglected in the approximation are O (||6R||). Thus,
O; — w; ~ —Refalf () BB 4, (0)}/ (Mg(@)), (5.106)

where g(w) = ¥ (w)EnoE ja;(w). Besides,

E,Ef =1-EE" (5.107)
Dy
~T- BBl = > (erodef! + desefh) (5.108)
=1
R Dy
= EnoEl, - > (ero0e]! + desefl), (5.109)

=1

where the terms neglected in the approximation are O (||6R]|?), and Je; is defined
in (5.29). Hence, for large K and small ||6R]],

Re{al! (@) EnoEl 4, (@)}

5 —w: = B: — , 5.110

Wi — Wi i Mg (&) ( )

where B; is defined in (5.28). Next, in view of (5.101), we can write Es,o =Eso+ E,

where ||§|| = O(K™'/?). Therefore, since a;(@;) lies in the signal subspace, we
have

all (@)EqoEl ) = all (&) E 0B E, 0 (5.111)

= all (@) Eso(Eso - IA‘Zs,o)ILIIA‘Zn,OEHILI,O (5.112)

~ =H 55
= —al(@)Es 08 (1-EsoEl), (5.113)

where we used the fact that IAE?OEH,O = O to obtain (5.112). Replacing Es,o by
Eso+ E and neglecting O(1/K) terms, we obtain
T ~ =H
all (1) EnoEL) ~ —a)l (@) Es0E (1 - EsoEL) (5.114)
~ =H
= —af () Es0E EqzoEl| (5.115)
_ _JH(~ TH H
= —ay (0)Es 0E (En oE (5.116)
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where we used the fact that EfoEn,o = O to obtain the last equality. Substituting
this into (5.110), we have

& — w; = B + R, (5.117)
where
7 Re{al! (@) Es 0B En o 4, ()}
o Mg(w)

Here we see that the DOA estimation errors @; — w; are asymptotically (for large K)

(5.118)

jointly Gaussian since the signal eigenvector estimates in Es,o are jointly complex
Gaussian due to Lemma 5.1. Note that E [1/3\,] = O because E [E:{OEH,O] = EgoEn,O =

0, so E[®; — w;] = B;. Moreover,

E[(&; — ) (O — wi)] = BiByx + BiE [Ri| +E [R:| By +E [RiRy]  (5.119)
= BiBx +E [RiRy], (5.120)

where
Re{all (@;) 2,25 €108 EnoEH 8,(&)}
Mg(o;)
Re{a? (@) 2" €08 En 0B 4, (1)}
. Mg(&r)
Using the fact that Re{u}Re{v} = Re{uv + uv*}/2 for any u, v € C, we obtain

E[R:R:| =E

55 R +
E [RiRy] = f{yi vl (5.121)
2M>g(@;)g(dr)
where
Dy Dy
Y1 = Z Z [ef,’oaj(a”)i)aﬁ’(cbk)er,oa?(cai)
=1 r=1
“EnoEy) E [&108] | EnoE]a, (1) (5.122)
and
Do Dg
Y2 = Z Z [efoaj(a?i)az(a?k)er*’oaf(@i)
=1 r=1
“En By B (8108 | E; 0B, 025 (@) | (5.123)

Using (5.21) and noting that EnHoei,o =0fori=1,...,Dgpand En,OEnHOei,O = e, for
i=Dg+1,...,J, we obtain

EqoE. E 808 |EnoEl ) = Eq 0B E /K, (5.124)
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where By, are as defined in (5.30). Similarly, using (5.22), we obtain
EnoE E [&08] |E; (El ) = E,0C,E] /K, (5.125)

where C;, are as defined in (5.31). Using (5.120)—(5.125), we finally derive the

expressions for covariance in the theorem statement.

5.C Proof of Theorems 5.2 and 5.3
In view of (5.47), (5.48), and (5.52), we need to compute the derivative of ryy with

respect to each parameter in c. According to (5.6)—(5.8), we have that

ryy = vec(Ryy) (5.126)

D D
Vec( > Pisb(wib® (wy) + p HA" (5.127)
i=1 k=1

M

D" Piib*(wi) ® b(w;) + pevec(HH) (5.128)

i=1 k=1

= Z pib*(w;) ® b(w;) + pevec(HH?)
i=1
+ ) P I (@r) @ b(wy) +b* () @ b(wy)]

i>k
+ D 7Py [b* (@) ® b(w;) = b*(w;) & b(wi)], (5.129)
i>k

where b(w;) = H(e/%)e/®L=Day ;.1 (w;) for each i. We used the fact that P is

Hermitian symmetric to obtain (5.129). Using (5.128), we can derive that

or or . .
[J O &r 6 (ALDRPD) + (ALDRPDY) 0 AL, (5.130)

36()1 5(1)1)

where A, is as in (5.51), and that

9
aryy = vec(HH"). (5.131)

e

Using (5.129), we can derive that

P
Y _ b (w) ® b(w;) (5.132)
opi

= [(ALDg)" ® (ALDw)]. (i-1)p+i (5.133)
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fori=1,...,D and

aryy * %
— " b*(wy) @ b(w;) + b (w;) ® b(wy) (5.134)
P,
= [(ALDy)* ® (ALDu)]. (k-1)D+i
+ [(ArDu)* ® (ALDu)]. (i-1)D+k (5.135)
or
p T = Jb"(wi) ® b(w) — jb"(wi) ® b(wy) (5.136)
P.l
ik

= j[(ALDy)" ® (ALDu)]. (k-1)D+i
— J[(ALDy)* ® (ALDw)]. (i-1)D+k (5.137)

for i > k. Hence, there exists a matrix T € CP *xD? gych that

D

or or or ,

- @ G| | =AD" ® (ALD)IT  (5.138)

Pifiy LOPy Lisk LOPy Lisk
holds. More precisely, [T].; = 6((221)) Dai fori = 1,...,D, and the column of T
corresponding to Oryy Oty are
T
s+ et 8P (5.139)

(k—=1)D+i (i-1)D+k>Y = (k=1)D+i (i-1)D+k’

respectively, for i > k. One can check that T is invertible. In view of (5.46), the
CRB (5.37) exists if and only if [G A;] has full column rank. This proves Theorem
5.2 when we substitute (5.130), (5.131), and (5.138) into (5.47) and (5.48) and note
that (RT; ® Ryy)™"/% and T are invertible. Besides, (5.52) becomes

1 -1
CRBunb(w) = (GHHXI G) , (5.140)
where G is as in (5.54), and

[SIE

Alz(R§y®Ryy)_ [[(ALDp)* ® (ALDp)]T vec(HH)]. (5.141)

We finally obtain (5.53) by noting that ITy = ITy since T is invertible and does not
alter the column space.
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Chapter 6

DISTRIBUTED ALGORITHMS FOR ARRAY SIGNAL
PROCESSING

6.1 Introduction

Beamforming and direction-of-arrival (DOA) estimation are two important areas
of sensor array processing [8, 26, 27, 36, 52]. Popular algorithms include the
Capon method for beamforming [36] and MUSIC [52], root-MUSIC [26], ESPRIT
[27], and FOCUSS [37, 38] for DOA estimation. Traditionally, these algorithms
require data collection and centralized computation at a fusion center. However,
following the pioneering work of Scaglione, et al. [7], distributed algorithms for
DOA estimation and beamforming have gained more research interest. In these
algorithms, the sensor array is partitioned into subarrays. The data in subarray
i is available only to the processor in that subarray, and between the processors
there is some minimal exchange of intermediate results, in order to implement an
average consensus. Based on such local computations and limited data exchange
between processors, the goal is to perform usual array processing tasks such as DOA
estimation and beamforming. Thus, such arrays work without the help of a central
processor or fusion center. The communication bottleneck that is present in the case
of large arrays with a central processor is thus mitigated in these decentralized (or
distributed) systems. A detailed discussion of the relevance and advantages of such

distributed processors can be found in [42] and references therein.

An excellent overview of distributed implementations of principal component meth-
ods is presented in [42], with a mention of applications in array processing as well.
In the above papers for distributed array processing, a network gossiping protocol
called average consensus (AC) [20-22] is extensively used as a backbone algorithm
to avoid the need of fusion centers. AC is a method for computing the average of
some values stored at all the subarrays. Subspace-based methods for DOA esti-
mation, including MUSIC [52], root-MUSIC [26], and ESPRIT [27], require the
computation of the eigenvalue decomposition (EVD) of the covariance matrix of
the array output. To compute the EVD in a fully distributed manner, a distributed
power method is proposed in [7]. In [35], Suleiman, et al. propose a distributed
algorithm for ESPRIT based on least-squares estimates (LS-ESPRIT), although the
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total least squares (TLS) ESPRIT is not considered. All the above are AC-based

methods and apply to any network structure. Bertrand, et al. [115] propose a
non-AC-based method that uses an alternating optimization procedure to estimate
covariance matrix eigenvectors. The communication cost is reduced by sending ar-
ray data projected onto lower dimensional subspaces. However, this method applies
only to fully connected networks or networks with a tree topology. Using a similar
idea, a distributed DOA estimation method which applies only to fully connected
networks is presented in [116]. Partially distributed algorithms for MUSIC and
root-MUSIC are introduced in earlier literature [117] and [118], but fusion centers
are still required therein. We focus on AC-based methods in this chapter as it applies
to any network structure. The main goal of this chapter is to show how to use the
distributed power method and AC to implement several important array processing
algorithms, but not to compare different kinds of distributed eigenvector estimation
methods or AC methods.

Importantly, there are two families of AC methods, asymptotic convergence [20]
and the recently introduced finite-time convergence methods [21, 22]. Asymptotic
AC is used for the distributed DOA estimation algorithms in previous works [7, 35,
42, 53]. In these methods, one uses only finite but sufficiently many iterations to
approximate asymptotic behaviors, so additional estimation errors arise from the
use of asymptotic AC. This kind of error is analyzed in [53] for distributed LS-
ESPRIT. By contrast, finite-time AC offers exact convergence in a finite number of
iterations, so no additional estimation errors are introduced. Hence, we choose to
use finite-time AC in this chapter, and this is why our distributed algorithms can
achieve the same performance as the centralized counterparts. Finite-time AC can
be applied without any limitations, so they are readily applicable to the previous
works [7, 35, 42, 53] as well. Exact convergence is guaranteed in finite iterations
as long as the subarray network is connected [21]. The finite-time AC methods
[21, 22] are based on the idea of linear graph filters. When we are allowed to use a
large enough filter order, i.e., a sufficient number of AC iterations, these finite-time
AC methods already yield zero MSE due to exact convergence. We consider this
scenario in this chapter. If one wants to use fewer iterations while sacrificing some
MSE, a new finite-time AC method [119] may be considered. The new method
extends the idea to nonlinear graph filters and designs filter coefficients using a

learning framework of graph convolutional neural networks.

Although there are several inspiring papers on distributed algorithms for array
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processing, distributed algorithms have not yet been reported for a number of well-
known methods for DOA estimation and beamforming. In this chapter, we develop
distributed algorithms for DOA estimation methods such as root-MUSIC, and total
least squares (TLS) ESPRIT which is known to be more accurate than LS-ESPRIT
[35]. We also derive distributed versions of the Capon beamformer and the well-
known FOCUSS method for sparse-solver based DOA estimation. The above DOA
estimation methods are classical methods, and we only consider these. More recent
methods like grid-based Lasso [59] and grid-less atomic norm minimization [120]
are left as future work. Besides, beamspace processing is a well-known technique in
array processing [2, 8, 12, 14-19, 23,24, 55], and in Sec. 6.4, we propose distributed
algorithms for the convolutional beamspace (CBS) method introduced in Chapter 2.
We will show that distributed DOA estimation algorithms, including root-MUSIC,
TLS-ESPRIT, and FOCUSS, can be applied either directly to the original array
domain, called element-space, or in series with a beamspace method like CBS. We
also propose a distributed algorithm for spatial smoothing [39], which is a technique

used for DOA estimation when there are coherent or correlated sources.

All the proposed algorithms are fully distributed in that a fusion center is not required.
The novelties of the proposed algorithms mainly lie in finding a way to implementing
the algorithm so that all the data exchange among subarrays can be realized using
AC. This is achieved by transforming problems at hand into steps where computing
the average of some values across the network is the only step that involves data
exchange among subarrays. In particular, we often transform the problems into
a series of linear operations on the involved distributed variables, such as array
outputs and signal eigenvectors. For instance, in Capon beamforming, it would not
be easy if one tries to compute the inverse of the covariance matrix directly when
the array output is distributed. The novelty of our distributed Capon beamforming
is to propose to use the conjugate gradient method [121] to replace the inversion
of the covariance matrix with linear operations on array outputs. Likewise, only
linear operations on array outputs are needed in distributed FOCUSS. As another
example, in root-MUSIC, it would not be easy if one tries to explicitly compute
Esﬁf when the eigenvectors are distributed, where the columns of Es are the
estimates of the signal eigenvectors. The novelty of our distributed root-MUSIC
is to propose to avoid explicit computation of Esﬁf and use the Aberth method
[122] for rooting polynomials in root-MUSIC to ensure that only linear operations
on signal eigenvectors are involved. That is, many of the algorithms in their original

form require operations other than weighted averages of the involved data, and we
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show how to transform those operations into a series of weighted averages. In order
to put the new methods in the right context, this chapter includes short reviews of
all important techniques which form the backbone of the new methods. Moreover,
the existing and new, centralized and distributed methods are presented in a unified

framework. In this sense the chapter is self contained and has some tutorial value

as well.
Subarray 0  Subarray 1 Subarray P -1
[ 1 1 1
Nsensors O O O O O O O O O0O0O0

Processor Processor R
0 / 1

data exchange

Processor

P-1

Figure 6.1: Schematic of distributed array processing. The N-sensor linear array is
divided into P subarrays. The sensor data from subarray p is directly available only
to processor p, corresponding to node p in a communication network modeled by
an undirected graph G. Between the processors there is some minimal exchange of
intermediate results, in order to implement an average consensus.

The system model used throughout this chapter is shown in Fig. 6.1. This is
a network composed of P nodes, each of which is a Q-sensor linear subarray
[7, 35]. For ease of presentation, we assume that each subarray has the same
number of sensors, but many algorithms in this chapter can be readily extended
to subarrays with different numbers of sensors. The sensor data from subarray p
is directly available only to a local processor at node p. Between the processors
there is some minimal exchange of intermediate results, in order to implement an
average consensus. The communication network is modeled by an undirected graph
G = (V, &), where YV is the set of the P nodes, and & is the set of edges. Each node
represents a set of sensors and the edges represent the communication links. If there
is an edge between two nodes, then two way communication is allowed between
these nodes (for average consensus and so forth). The P subarrays, which do not
have overlapping sensors, collectively form a linear array with N = PQ sensors.
That is, all the subarrays are on the same vertical positions. As in Sec. 1.1, the
unit sensor spacing is 4/2, and monochromatic plane waves of wavelength A arrive
from D directions. Assume all the subarrays are located not too far away, and they

receive the same set of source amplitudes. Let x,, € C2 be the output of the pth
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subarray. Then the array output is
X = [xg X{ X;_I]T:Ac+e, (6.1)

where ¢ contains source amplitudes c;, e contains additive noise terms, and A =

[ay(w1) ay(w2) -+ ay(wp)] with
ay(w) = [ejwzo elwn L. eja)zN_l]T. (6.2)

Here z; € Z is the ith sensor location. Without loss of generality, assume zo = 0.
In (6.2), w = 7 sin@, with DOA 6 € [-n/2, 7/2) measured from the normal to the
line of array. We assume E[c] = 0, E[|c;|?] = pi, E[e] = 0, E[ee/] = ¢?I, and
E[ce/] = 0. In this chapter, we consider in general non-uniform linear arrays, but
some of the proposed algorithms only apply to uniform linear arrays (ULAs), and

we will mention it whenever it is the case.

Chapter outline: The distributed power method and average consensus are reviewed
in Sec. 6.2. The proposed distributed algorithms for Capon beamforming, root-
MUSIC, TLS-ESPRIT, and FOCUSS are introduced in Sec. 6.3. Then distributed
convolutional beamspace methods, along with a variation called the “robust Capon
beamspace filter” are introduced in Sec. 6.4. Distributed spatial smoothing is

described in Sec. 6.5. Finally, Sec. 6.6 concludes the chapter.

6.2 Review of Distributed Power Method and Average Consensus

In this section, the distributed power method [7] and average consensus (AC) [20—
22] are reviewed. The distributed power method is the first step for subspace-based
DOA estimation algorithms as it estimates the eigenvectors of the covariance matrix
of the array output. AC is a backbone subroutine for the distributed power method

and other algorithms proposed in this chapter.

Subspace-based methods for DOA estimation, including MUSIC [52], root-MUSIC
[26], and ESPRIT [27], require the computation of the eigenvalue decomposition
(EVD) of the covariance matrix Ryx of the array output x. In practice, we use K

snapshots to get the covariance estimate

1

Ry = e Z x[k]x" [k]. (6.3)

K
k=1

To compute the EVD of Ry in a fully distributed manner, a distributed power

method was proposed in [7]. The method uses average consensus (AC) [20-22] as
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a subroutine to compute the average of some values stored at all the subarrays. For
average consensus, one can use methods which have either asymprotic convergence
[20] or finite-time convergence [21, 22]. We propose to use finite-time AC in this
chapter since it offers exact convergence in a finite number of iterations. A numerical
example in Sec. 6.3.1 also shows that finite-time AC performs better than asymptotic
AC. As shown below, as long as G is a connected graph, exact convergence can be

achieved in at most P — 1 iterations [21].

6.2.1 Average Consensus
The aim of AC is to compute the average of some initial scalar values u, (0) stored
atnodes p = 0,...,P — 1. Nodes communicate with their neighbors and update
their values through distributed linear iterations of the form

p(t+1) = Wy (D (8) + D Wyi(Dui(t), (6.4)

ieN,

where W), (¢) is the weight on u;(¢) atnode p foriterationt,and N, = {i | {p,i} € E}
is the set of neighbors of node p. The weights W,,;(¢) are in general complex-valued
and time-varying, though they are restricted to be time independent in some papers
[7, 20]. We can write (6.4) in the vector form

u(t+1) =W()u(r). (6.5)
The goal of finite-time AC is to achieve
u(l,) = 117u(0)/P (6.6)

after a finite number of iterations /,., while the goal of asymptotic AC is to achieve
lim; . u(f) = 117u(0)/P. We propose to use finite-time AC in this chapter. In
[21], it was shown that if G is a connected graph, then there exist weight matrices
W(0), ..., W(lc — 1) with I,. < P — 1 such that (6.6) holds. Such weights are not
unique, but one way to get a feasible solution is to start from the Laplacian L of
G. Suppose the distinct eigenvalues of L are Ay, ..., Ag, where R < P. Since G is
connected, L. must have the simple eigenvalue 0 [123]. Without loss of generality,

assume Ap = 0. It is shown in [21] that if we take

W(O)—(_I—)R_I(L—A I 6.7
S A dy e Ageg ! ©7
and

W) = L — 4,1 (6.8)

forr=1,..., R -2, the iteration (6.5) converges after [, = R — 1 < P — 1 steps.
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6.2.2 Distributed Power Method

Now we summarize the distributed power method [7]. We first consider the deriva-
tion of the first eigenvector of ﬁxx. Let e;(0) € CV be an initial random vector.

Suppose all eigenvalues are distinct. Then the power iterations [124]
er(n+1) = Ryer (n) (6.9)
will converge to the first eigenvector as n — oo. Let
ei(n) = [e]y(n) €] ;(n) --- € p_ (m]" (6.10)

with each e; ,(n) € C2 stored locally at node p. Using (6.1) and (6.3), we can

rewrite (6.9) as

K P—l
ei(n+1)= EZ x, [kle1,(n) (6.11)
k=1 pzo
P K
E; 1AC, (x;) [k]e1,p(n)), (6.12)

where AC,,(u,) denotes the average consensus of the scalar values u, with enough
iterations so that the output is the exact average of u,,’s. Hence, by first computing
blk] = ACp(xg[k]el,p(n)), node p can locally compute

er,(n+1)= x, [k]b[k]. (6.13)

=~
Ngle

k=1
Note that here we use the notation b[k] instead of b, [ k] because each node obtains
a copy of the exact average, but one should understand that node p is using its own
copy of b[k] to compute (6.13). Suppose we run (6.9) for I,y iterations. Then
we do normalization &, = e;(Ipm)/||€1(/pm)|| to obtain our final estimate &; of the
normalized first eigenvector. The norm [|e;(/pm)|| can also be computed via AC

since

”el(lpm)”2 =P-AC, (e{{p(lpm)el,p(lpm))- (6.14)

To derive the gth eigenvector €, of Ry, we note that €, is the eigenvector correspond-
ing to the largest eigenvalue of (I — q 1 eef )Rxx, where &; is the ith eigenvector
of ﬁxx Thus, it can be obtained by runnlng the power iterations

g—1
e,(n+1) = (I - Zéiéf{
i=1

Ryxe, (7). (6.15)
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Note that &,(n) = Ryxe,(n) can be computed in a manner similar to (6.12). Then,

q—-1
e,(n+1) =&, (n) —PZé,— AC, (&=, ,(n)), (6.16)
i=1

where &; , €,,,(n) € C are subvectors of & and &,(n), respectively, corresponding
to node p. Hence, by first computing f; , = AC, (éf{péq, »(n)), node p can locally

compute

q-1
eqp(n+1) =84, (n) =P > &, fig (6.17)
i=1

which is the subvector of e,(n + 1) corresponding to node p. Finally, after Ipy
iterations, we do normalization &, = e,(/pm)/||€;(/pm)|| to obtain our final estimate
€, of the normalized gth eigenvector. The norm ||e;(/pm)|| can be computed in a
manner similar to (6.14). The total communication cost per edge for estimating D
eigenvectors is O (D (D + K)o Ipm) ~ O(DKI,Ipm) if D < K. The cost is mainly
dominated by computing €, (n) and (6.16). For comparison, the communication cost
of the method in [115] applied to a fully connected network is O (DK I,,), where I,
is the number of iterations for alternating optimization. When the distributed power
method is applied to a fully connected network, I, = 1, so the communication
cost is O(DKIpy). The communication costs of the two methods have the same
dependence on D and K. We use distributed power method in this chapter as it

applies to any network structure.

The existence of €;, i < ¢ in (6.15) implies that we can start the power iterations
for €, only after the first ¢ — 1 eigenvectors are obtained. That is, the eigenvectors
are updated sequentially. Alternatively, we can replace each &; by e;(n + 1), so the
power iterations for all eigenvectors can be done in parallel. This can reduce time
complexity. However, the modified method typically requires more iterations to
compute each eigenvector, as shown later in Fig. 6.5. The total computational and
communication costs are thus increased. Hence, we use only the original method in

all other examples in this chapter.

6.3 Distributed DOA Estimation and Beamforming

In this section, we propose distributed algorithms for Capon beamforming [36], root-
MUSIC [26], ESPRIT [27] based on total least-squares estimates (TLS-ESPRIT),
and FOCUSS [37, 38]. (Note that LS-ESPRIT has been reported [35] and analyzed
[53].) The distributed DOA estimation algorithms, including root-MUSIC, TLS-
ESPRIT, and FOCUSS, can be applied either directly to element-space or in series
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with a beamspace method, such as CBS presented in Sec. 6.4. In the following,
we first show how to do distributed Capon beamforming in Sec. 6.3.1. Distributed
root-MUSIC, ESPRIT, and FOCUSS are presented in Secs. 6.3.2, 6.3.3, and 6.3.4,
respectively. FOCUSS is a method to obtain sparse solutions to underdetermined
equations, so distributed FOCUSS has applications much broader than distributed
DOA estimation. The communication, computation, and storage costs of the pro-

posed distributed methods are compared to centralized methods in Sec. 6.3.5.

6.3.1 Distributed Capon Beamforming

In traditional beamforming, we consider a linear array output
X = C()aN(a)o) +u, (6.18)

where u = Ac+e is the interference plus noise. The quantity wq represents the “look
direction,” i.e., the direction in which we want to point the beam, ¢ is the amplitude
of the signal coming from that direction, and A, c, e are as defined in (6.1), with
w1, .. .,wp representing D interferer directions. The output of the beamformer can

be expressed as
zpr = h''x, (6.19)

where h = [1(0) --- (N — 1)]7 is a complex weighting vector. The output signal-

to-interference-plus-noise ratio (SINR) of the beamformer is defined as

E[|coh”an (wo)I*] _ polh”ay (wo)?

SINR = = ,
E[thlllz] hHRuuh

(6.20)

where po = E[|co|?] and Ryy = E[uu”]. When the signal is uncorrelated with the
interference, the Capon beamformer [8, 36], which is the solution to the optimization

problem
mhin h’Rh
subject to  hfay(wp) =1, (6.21)

maximizes the SINR, where Ry = E[xx]. The solution to this problem is given

by
h=c Rglay(wp), (6.22)

where ¢ = 1/(all (wo)Rgray (wp)). In practice, Ry is replaced by its estimate Ry
as in (6.3).
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Algorithm 1 Conjugate gradient method
1: o = ay(wo)

2: po=To

3: wop=0

4 fori=0to N—1do

500 @ = (rflri)/(pf[Rxxpi)

6: Wiy =W, +a;p;

7o Ty =T — @Ry

8:  if ||lrs1]|*> < € then

9: break > End iteration if residual approaches zero
10:  end if

1 Bi=(cH ri)/(rfry)
12: Pir1 = Fig1 + Bip;

13: end for

14: return w;,|

Now we show how to compute the Capon beamformer in our distributed setting,

where the array output x = [xg xlT e X}T)_l

The crucial step is to compute the inverse of the covariance estimate (6.3) appearing

17 with X, € C@ stored locally at node p.

in (6.22). Instead of directly computing this inverse, we propose to use the conjugate
gradient (CG) method [121] to compute

w =R ay(wp). (6.23)

Equivalently, we want to solve the system of linear equations

RuxW = ay (wp), (6.24)
where ﬁxx = ﬁXHX is assumed to be positive definite (it is generally true if K > N).
The CG method is a method for solving a set of positive definite linear equations
[125]. Hence, (6.24) can be solved by the CG method, which is summarized as a
pseudocode in Algorithm 1 shown in the table. In the CG method, we construct a
set of vectors Py, . . ., py—1 that form a basis for CV and are mutually conjugate with
respect to ﬁxx, i.e., le ﬁxxpk = 0 for all i # k. Then the final solution w can be

expressed as

W= Z aip;i (6.25)

1=

—_

for some ;. The basis vectors p; and coeflicients «; are obtained iteratively as in
Algorithm 1. The quantity w;y; = 22:0 aiPx is the partial solution in iteration

i+1,and r;y; = ay(wo) — RyxWiy is the corresponding residual. Line 9 serves as a
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checkpoint for ending the CG iterations. If the residual r;y; = 0, the CG iterations
should be terminated. In practice, we check if ||r;41]|> < € for some small positive €.
For more details of the CG method, one may refer to [121]. The key point of using
the CG method here is that Ryy appears only in the linear operation q; = Rxxp, in
Lines 5 and 7. This can be computed using AC in a way similar to (6.12).

Algorithm 2 Distributed design of Capon beamformer

1: 9 = aN(wO)

2: ap = I'OHI‘()

31 Po =T

4: wog=0

5: fori=0to N —1do

6: fork=1toK do

7: tlk] =P- ACp(xg[k]pi,p)

8: end for

9: forp= OtoP—ldo R
10: dip = % Zk 1 Xplklt[k] > Compute q; = Rxp;
11:  end for

122 b;=P-AC, (P} aip)

13: a; = a,-/bi

14 forp=0toP-1do

15: Witl,p = Wip +@Pip

16: Fivip =Tip — Qi p

17:  end for

19:  if a;41 < € then
20: break » End iteration if residual approaches zero
21:  end if
22: Bi=ain/a;
23: forp=0toP—-1do
24: Pi+1.p = Yi+1,p + BiPip
25:  end for
26: end for

27: return w;,|

The proposed distributed Capon beamforming based on CG method is presented in
Algorithm 2 shown in the table. It is essentially using the CG method to solve (6.24)
and making the algorithm distributed. Some new variables are defined in Algorithm
2 so that some partial results can be reused. Throughout the algorithm, the vectors
Pip>Qip>Tip,Wip € C2 are subvectors of Pi.qi, Yi, W; € CN, respectively, corre-
sponding to node p, and are accessible only to node p. Moreover, the computations

in Lines 10, 15, 16, and 24 are done locally at each node in parallel. AC appears
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in the algorithm in three places, Lines 7, 12, and 18. The inner products in the AC
arguments are also computed locally at node p in parallel. Line 7 is the dominant
operation for communication, leading to O (KN I,.) communication cost per edge,
where [, is the number of AC iterations. After computing the Capon beamformer
(6.22) using Algorithm 2, we simply have to apply the beamformer as in (6.19).
This can be also done using AC since

z8r = P - AC, (hifx,). (6.26)

Here h), € C2 is the subvector of h corresponding to node p.

Our idea of using the CG method to compute the inverse of the covariance matrix
can be applied to situations other than Capon beamforming. It can be used for any
problem that requires the inversion of an array output covariance. For example, we
can derive a distributed algorithm for the method of space-time adaptive processing
(STAP) for MIMO radar systems proposed in [126].

A numerical example is next given to demonstrate the effectiveness of the proposed
distributed Capon beamforming. We consider the network as in [35] composed of

P = 6 nodes, and the neighboring sets are

NO = {192}’N1 = {0’ 2}5 N2 = {07 193}’
N3 ={2,4,5}, No = {3,5}, N5 = {3,4}. (6.27)

For this network, using the finite-time AC method in [21], we can achieve exact
convergence in 3 iterations. This is because, in this case, the Laplacian L has R = 4
distinct values. The weight matrix W(¢) of each iteration can be found using (6.7)
and (6.8). We compare this finite-time AC method with the asymptotic AC method
using the optimal symmetric weight matrix proposed in [20]. Each node is a ULA
with Q = 2 sensors and they together form a 12-sensor ULA. The signal of interest
is at angle 6 = 5°, which is assumed known. There are 5 interfering sources with
DOAs w = 0.57,0.627,0.74x,0.867, and 0.987. (Recall w = wsinf.) All sources
are uncorrelated with power 1. The noise variance is o2 = 1. Output SINRs for
various number of iterations for asymptotic AC are shown in Fig. 6.2(a). It does
not make sense to consider the SINRs of finite-time AC before it reaches exact
convergence with a sufficient finite number of iterations, so we just fix it to be that
number, 3 in this example. We use 500 snapshots and average 2000 Monte Carlo
runs to get the plot. Indeed, finite-time AC converges much faster than asymptotic

AC. Although asymptotic AC gets SINRs similar to finite-time AC also in some of
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Figure 6.2: Distributed Capon beamforming with asymptotic AC and finite-time
AC methods. The number of iterations for finite-time AC is fixed at 3. (a) Output
SINR. (b) Typical beamformer responses.

the small numbers of iterations, we cannot know which iterations yield larger SINRs
if we do not know the ground truth, so in practice we still have to use a large enough
number of iterations for asymptotic AC, like 20 in this example. Hence, we propose

to use finite-time AC in our distributed algorithms. Note that the centralized Capon
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beamformer yields exactly the same SINR as the finite-time AC method, so it is not
plotted. Typical beamformer responses are also shown in Fig. 6.2(b). The beam
pattern of asymptotic AC gradually converges to that of finite-time AC as iterations

progress.

6.3.2 Distributed MUSIC and Root-MUSIC
In algorithms such as MUSIC [52] and root-MUSIC [26], we first compute the EVD
of the covariance matrix Ryy of the array output x and obtain

Ry = EAEY + E AEX, (6.28)

where Eg = [e;---ep] and E, = [ep4 - - - ey] contain the signal and noise eigen-
vectors respectively with ef e, = 0k —m], and As and A, are diagonal matrices
containing the corresponding eigenvalues. In the MUSIC algorithm, we evaluate
the MUSIC spectrum

P(w) = (aj(w)EqEf ay(w)) ™! (6.29)

on a dense grid of potential DOAs and identify local maxima as the DOA estimates.
This is because theoretically, if w is a true DOA, then the steering vector ay (w) is
orthogonal to noise subspace E,, i.e., ag(w)EnEf ay(w) = 0. The converse (i.e.,
if aZ(w)EnEHH ay(w) =0, then w is a true DOA) is also true for a ULA (given the
number of sources D < N), but not true in general for a non-ULA [56, 127, 128].
Our focus here is the development of distributed algorithms. We will see that these
algorithms are insensitive to whether the array is uniform or not, and we do not
focus on well-known identifiability issues here. In practice, Ryx and e; are replaced

by their finite-snapshot estimates Ry and &; respectively.

Root-MUSIC is a variation of the MUSIC algorithm. It avoids the evaluation of
MUSIC spectrum on a dense grid by computing the roots of a polynomial, thereby
improving accuracy, and reducing complexity. Thus, instead of finding local maxima

of P(w), we find roots p; of the polynomial
f(2) = ay(2E.Eran(2), (6.30)

where EN(Z) = ZWN-1[1 79 ..Z—ZN—I]T and ay(z) = [1 z¥ ...ZZN—I]T (with z;
denoting sensor locations as before). This polynomial is obtained by replacing /¢
with z in P~!(w) and then multiplying it with z*¥-!. The DOAs w; are obtained

from the arguments of p;.
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Now we show how to do MUSIC and root-MUSIC in our distributed setting. In this
case, the eigenvector estimates are obtained using the distributed power method in
Sec. 6.2, and the results are & = [&/ ---&,

Then the MUSIC spectrum can be evaluated as

1" with &; , only known to node p.

i=D+1

N -1
P(w) = ( Z ‘ P Ac,,(éfpaN,p(w)))z) : 6.31)

where ay ,(w) € C2 is the subvector of ay(w) corresponding to node p. Alterna-

tively, since | e [ES En] is a unitary matrix so that Esﬁf + Enﬁlgl = I, we also

have
P(w) = (af (w)(I - EEDay(w))™! (6.32)
= (N - a¥(w)EEay (w))™! (6.33)
D ) -1
- (N - ‘p . AC, (é{fpaN,p(w))( ) . (6.34)
i=1

Typically, (6.34) is advantageous over (6.31) in terms of computation and communi-
cation among nodes because dominant eigenvectors €y, . . ., €p are obtained first by
the distributed power method, unless D is almost as large as N. The communication
cost per edge for evaluating P(w) using (6.34) is O(DGI,.), where G is the number

of grid points used for w.

For distributed root-MUSIC, we can similarly consider either (6.30) or
f(2) = Nz —ag () EEay (2). (6.35)

In the following, we use the form in (6.35) to derive our distributed algorithm because
it is easier to obtain E than E,. A similar algorithm can be derived for (6.30). To
]T

b

understand the crucial step that is required here, consider Es = [ET - ET

s,P—1
OxD contains the local subvectors of eigenvectors for node p. To

where K, » €C
explicitly compute all entries of 1?:51?:5 , we need to compute Es,pﬁlgq for each pair
of p and ¢. This cannot be done without a fusion center or sharing data among all
nodes. Instead of explicitly computing Esﬁf , we propose to use the Aberth method
[122] as our polynomial-rooting algorithm and show that the method can be done
in a distributed way based on AC. Given a polynomial f(z) of degree n, the Aberth

method is an algorithm that finds all roots simultaneously by the iteration
-1
Gk x 1
Zivtk = Zik - - — (6.36)

f(zik) =1 Sk Tzl
I#k
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Algorithm 3 Distributed root-MUSIC
1: Randomly initialize zq 1, ..., 202zy_,
2: fori = 0to I,,x do
3: fork=1to2zy-1 do

4 u=P-AC,(E ay,(zix))
5. u=P-AC,(E] ay (zi4))
6: v="P-AC,(Ef by, (zik))
7 v=P AC,(BL by (zi4))
8: s=Nz ' - u’u
9: t= NZN_1ZiIZ_1_1 —viu-u’v
10: Zivtk = Zik = [1/5 = e (1/ (zig = zi))] ™!
11:  end for
12: i D ziv1k — z,-,k|2 < € then
13: break » End iteration if all roots converge
14:  end if
15: end for
16: return z;y11,...,Zi+12zy_,
for k = 1,...,n. Here z; ; stands for the kth root in the ith iteration, and f’(z; x) is

the first derivative of f(z) evaluated at z = z; 4. The key point of using the Aberth
method is that Eg appears only in f’(z;x) and f(z;x), and we can show that dis-
tributed computation of these can be done using AC. After plugging (6.35) into (6.36)
and some derivations, we can realize distributed root-MUSIC as summarized in Al-
gorithm 3 shown in the table. In this algorithm, ay ,(2), ay ,(2), by, (2), by ,(z) €
C< are subvectors of ay(z), ay(2), d%EN(z), and d%g v (2), respectively, correspond-
ing to node p. The vectors Ay, (zik), Ay ,(zik), by, (zik), by ,(zix) can be
evaluated at node p because each z; x is known to all nodes. The matrix multipli-
cations in the four AC arguments are computed locally at node p in parallel. The

iterative algorithm stops either when all roots converge, i.e.,

Z |zirik — zikl* < € (6.37)
%

for some small positive €, or when a predefined maximum number of iterations Iax
is reached. The total communication cost per edge is O (zy—1D Iac 1), Where Iy, is

the number of Aberth iterations. A numerical example is given in Sec. 6.4.4.

The Aberth method works even for non-distinct roots [122]. One scenario that
hinders convergence is when the roots are symmetrically positioned in the complex
plane with respect to some line, and the initial guess of the roots makes them

also symmetrically placed with respect to the line. However, this happens with
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probability zero in our case due to two reasons. First, the actual roots resulting
from a finite number of snapshots of the array output are not symmetrical with
probability one. Second, we initialize the roots randomly with some continuous
probability distribution, so they are not symmetrical with probability one. Hence,

essentially it will always converge in our case.

6.3.3 Distributed ESPRIT

ESPRIT [27] is another commonly used subspace-based DOA estimation algorithm.
For ESPRIT, we assume that each node is a Q-sensor ULA with the same sensor
spacing 1/2, but the displacements between the subarrays are unknown, so the
entire array can be non-uniform. This array setting follows [35]. In [35], ESPRIT
based on least-squares estimates (LS-ESPRIT) was shown to be realizable in this
distributed setting. Itis well-known that total least-squares (TLS) ESPRIT produces
more accurate estimates than LS-ESPRIT [129]. In this subsection, we will show
that distributed TLS-ESPRIT can also be done, and we will present distributed
LS-ESPRIT and TLS-ESPRIT in a unified framework.

In ESPRIT, we require two groups of sensors with a shift invariance between them.
Here we define the first group to be the first Q — 1 sensors of each node and the
second group to be the last O — 1 sensors of each node. Hence, the shift invariance

is the unit sensor spacing 4/2. Equivalently, consider the selection matrices
Ji = [Ip-1 0g-1] (6.38)
and
Jo = [0g-1 Ip_1], (6.39)
where 0¢_; is the (Q — 1) X 1 zero vector. Moreover, let
Ji=Ip®l (6.40)

for [ = 1,2, where ® denotes the Kronecker product. Then in ESPRIT, we have
to select the rows of signal eigenvectors E, corresponding to each group, i.e.,
K, = JE forl =1,2. Ideally, K, and E, have the same column space if we have
infinite snapshots. In practice, we find the LS or TLS solution [27] to E,\Y =E,.
The LS solution is

Wis = (EE) ™ (EE,). (6.41)
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Then the DOA estimates of LS-ESPRIT are [27]

Orsx = arg(Ax(Yrs)), (6.42)

the argument of the kth eigenvalue of Wrs. To compute the TLS solution, we

consider
F,, F
e (6.43)
F1 Fao
where F;,, = E¥E,, for / = 1,2 and m = 1,2, and compute its EVD
F = EAE”, (6.44)

with the eigenvalues in descending order. Then we decompose the matrix E €

C2DX2D into D x D submatrices, i.e.,

_ |E;y E
= |t TR (6.45)
Exi Epp
The TLS solution is then
YrLs = _EI,ZEE’IZ, (6.46)
and the DOA estimates of TLS-ESPRIT are
otLsk = arg(Ax (Prrs)). (6.47)

Now we show how to do ESPRIT in our distributed setting. In [35], the authors
showed how to do this for LS-ESPRIT. We now give a unified derivation for dis-
tributed ESPRIT, which works whether it is LS- or TLS-ESPRIT. For / = 1, 2 and

m =1,2, we have

P-1

(BB 10k = D (3iip)" (Tnéi ) (6.48)
p=0

=P AC,((Ji8: )" (Jnérp)) (6.49)

T
i,P-1

C2 being the subvector corresponding to node p. Thus, (J 1&,)" (J €k ) can be

for each (i, k)-entry. Again, & = [éz0 ---&f 17 is the ith eigenvector with &, €

computed locally at node p. Then with AC, each node can obtain the entire matrix
F. Hence for LS-ESPRIT, we can compute

Yis = Fl_,llFl,z (6.50)
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and then (6.42) locally at each node. Likewise, for TLS-ESPRIT, (6.44) through

(6.47) can also be realized locally at each node. This leads to an increase in the total
computational complexity since all the nodes are performing the same operations.
An alternative would be for one node to do the computations and then send the
final DOA estimates to the other nodes. This is a tradeoff between computation
and communication. The communication cost per edge for both LS-ESPRIT and
TLS-ESPRIT is O(D?I,.), though TLS-ESPRIT has twice communication cost of
LS-ESPRIT because TLS-ESPRIT requires the entire matrix F while LS-ESPRIT
requires only Fy 1 and F;,. This is a tradeoff for getting better DOA estimates with
TLS-ESPRIT.

0.04 T T T

—*— LS-ESPRIT, distributed
0.035 - —+— TLS-ESPRIT, distributed ]
—6— TLS-ESPRIT, centralized & ideal EVD

0.03"
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Figure 6.3: RMSE of DOA estimates using distributed LS-ESPRIT, distributed
TLS-ESPRIT, and centralized TLS-ESPRIT.

A numerical example is given next to demonstrate the effectiveness of the proposed
distributed TLS-ESPRIT. We consider the same network (6.27) and use the finite-
time AC method with 3 iterations as explained in Sec. 6.3.1. We compare distributed
TLS-ESPRIT with distributed LS-ESPRIT [35] and centralized TLS-ESPRIT [27].
Here the distributed power method shown in Sec. 6.2 is used to estimate eigenvectors
of the array output covariance for distributed TLS-ESPRIT and distributed LS-
ESPRIT, whereas ideal EVD of the covariance is assumed for centralized TLS-
ESPRIT. The sensor locations of the pth node are 15p, 15p+1,...,15p+9, so each
node is a ULA with Q = 10 sensors, and there are 60 sensors in total. Note that the

entire array is not a ULA. The displacement 15 between the subarrays is arbitrary
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[e]

and assumed unknown. There are 6 DOAs at angles 6 = —5°,-3° — 1°,...,5°.
The sources are uncorrelated with power —5 dB. The noise variance is 02 = 1.
We assume the number of DOAs is known. The number of power iterations is
Ipm = 5. Root mean square errors (RMSEs) of DOA estimates for various number
of snapshots are shown in Fig. 6.3. In this chapter, whenever we mention RMSEs
in detected source angles, we refer to averaging square errors measured in w over all
involved DOAs. We average 5000 Monte Carlo runs to get the plot. As expected, the
RMSE of distributed TLS-ESPRIT is smaller than that of distributed LS-ESPRIT.
The RMSE of centralized TLS-ESPRIT is even smaller at 40 snapshots because ideal
EVD is used for it. However for 50 or more snapshots, distributed TLS-ESPRIT

using only 5 power iterations performs almost the same as centralized TLS-ESPRIT.

6.3.4 Distributed FOCUSS

The FOCUSS algorithm [37, 38] for finding sparse solutions to an underdetermined
system can also be used to estimate DOAs. We first briefly review the centralized
FOCUSS for the case of multiple measurement vectors [38], or multiple snapshots
in our language. To use FOCUSS for DOA estimation, a dictionary D of steering
vectors ay(@;) on a dense grid of potential DOAs {(Di}f:] is considered, and the
goal is to find sparse signals Q = [q(1) q(2)---q(K)] that well represent the K

snapshots of array output

X = [ay(@1) ay(@2) -+ ay(@qa)] Q +E. (6.51)

dictionary D

Here X = [x(1) x(2)---x(K)] and E = [e(]) e(2)--- e(K)] are the K snapshots
of array outputs and noise, respectively. The number of grid points d is typically
much larger than D, the number of sources. If D is not too large [38] (the exact
bound depending on N and K), there exists a solution to (6.51) such that q(k) has
a common sparse pattern across all snapshots. The locations of nonzero entries of
q(k) reveal the DOAs, and the values represent the source amplitudes. FOCUSS is
an iterative algorithm for solving such a problem. It is initialized with

Qo =D'X. (6.52)
Then we iterate

Wt = diag([lqui 7% .., llanall ™77 (6.53)
Qi1 = Wn+1(DWn+l)+X (6.54)
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forn =0,1,..., until convergence. Here qrf’i is the ith row of Q,,, and p € [0, 1]
is a parameter to be chosen so that the solution aims to minimize the £, diversity
measure [38], i.e., the £, pseudo-norm of the vector whose elements are the £, norms
of the rows of Q.

Now we show how to do FOCUSS in our distributed setting, where
X=[xjxI...x5 1" (6.55)

with X, € C2*K stored locally at node p. Let By = D* = [Bgg---Bgp_1] with
each By, € C9*€ . Since the dictionary D is known to all nodes, By, p can also be

obtained at node p. Hence, (6.52) can be computed from
Qo =P -AC,(Bp,X,). (6.56)

Let Byy1 = Wyet (DW,1)™ = [Bys10 - - - Byt p—1] with each B,i1 , € C™€. Then
(6.54) can be computed from

Qn+l =P ACp(BnH,po)- (657)

Since each Q,4 is the result of AC, it is known to all nodes, so (6.53) can also
be formed at each node. Thus, each B, , can indeed be obtained at node p.
The fact that only linear operations on array outputs are involved in the iterations
makes FOCUSS readily realizable using AC. As in distributed ESPRIT, computing
(DW,,+1)" at all the nodes leads to an increase in the total computational complexity
since they are performing the same operations. An alternative would be for one
node to do the computations and then send the results to the other nodes. This is
a tradeoff between computation and communication. The communication cost per
edge is O(dK I, Is,), where I, is the number of FOCUSS iterations. A numerical

example is given in Sec. 6.4.4.

Distributed FOCUSS evidently has broader applications than DOA estimation. It
can be used for any problem that requires a sparse solution to an underdetermined

system [38].

6.3.5 Communication, Computation, and Storage

We now compare the communication costs of the proposed distributed algorithms
and centralized algorithms. Using the results in Sec. 6.2.2 for distributed power
method and in this section for the DOA estimation methods, the communication

costs per edge for the various distributed algorithms are summarized in Table 6.1.
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Table 6.1: Communication costs of distributed and centralized DOA estimation
methods

Algorithm Communication cost Typical numbers
Distributed MUSIC O(DKIyelpm + DGlyc) 3000
Distributed root-MUSIC | O(DK IicIpm + z2n-1DIaclap) 8940
Distributed TLS-ESPRIT O (DK Iy Ipm + D?I,.) 1812
Distributed FOCUSS O (dK I Ito) 9 x 10
All centralized methods O(KN) 12000

For a ULA, zy—-1 = N — 1. Typically, the number of DOAs D is much smaller
than either of the number of grid points G used for w in MUSIC, number of
sensors N, number of snapshots K, and number of grid points d used for w in
FOCUSS. How we choose the numbers of iterations /pm, Iz, and It, depends on the
particular DOA problem settings, but empirically we need a relatively small Zpy,.
Also, according to Sec. 6.2.1, I, < P, and the exact number of /,. depends on the
network structure. Hence, the communication cost of TLS-ESPRIT is typically the
smallest. That is, TLS-ESPRIT is the DOA estimation method particularly suitable
for distributed implementations. On the other hand, to implement any centralized
DOA estimation method, each node always sends the raw data to a fusion center to
do centralized computation. Thus, the communication cost of any centralized DOA
estimation method is the same. Given K snapshots of the array output x, the total
communication cost across the sensor network is O (KNT), where T is the average
distance between each node and the fusion center. The distance between two nodes
is the number of edges in a shortest path connecting them. In other words, we have
assumed that an efficient routing protocol is used so that each node can send its raw
data to the fusion center via a shortest path. In this case, the average communication
cost per edge for any centralized algorithm is O(KNT/|E|). Since we assume the
network is a connected graph, O(1) < T < O(P) and O(P) < |E| < O(P?). The
possible range of the average communication cost per edge is thus O (KN P"), where
-2 < r £ 0. Hence, whether the communication cost of a distributed algorithm
is smaller than the average communication cost of a centralized one depends on
the values of the parameters and on the connectivity of the network. Distributed
algorithms are typically more advantageous given larger arrays or more snapshots,
especially for distributed TLS-ESPRIT.

Besides the average communication cost per edge, another important metric is the
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maximum communication cost among all the edges because it can determine the
existence of a communication bottleneck. Unless the network is almost fully con-
nected, the maximum communication cost for any centralized algorithm is typically
close to O(KN), due to an edge nearby the fusion center. By contrast, the maximum
communication costs of the distributed algorithms follow the same expressions in
Table 6.1 because each edge has the same communication cost. Therefore, dis-
tributed algorithms are more likely to be better than centralized ones in terms of
maximum communication costs, which can determine a communication bottle-
neck. For comparison, the maximum communication cost of centralized methods
is also listed in Table 6.1. Also, we give an example of typical numbers by setting
P=60=20,D=2K=100,d =G =200, I,c = Iym = 3,1 = 10, I, = 15,
and zy-; = 119. The numbers of iterations are set according to empirical results.
We see that distributed TLS-ESPRIT has the smallest communication cost. All the
distributed algorithms have smaller costs than centralized ones, except distributed
FOCUSS. The large communication cost of FOCUSS is mainly due to the factor dK
in the expression. Unless there is some other prior information (e.g., DOAs known
to be in some range so that a smaller d can be used), distributed FOCUSS would
not be advantageous in terms of communication cost. The numbers in Table 6.1 are
typical when we assume the number of sources D < N. The small-D assumption
is also made in the literature [115] to show the advantage in communication costs
for distributed methods. However, even when this assumption does not hold so that
distributed methods do not lower communication costs, other issues can still prevent

the use of centralized methods in the first place, as explained in the following.

In the proposed distributed algorithms, the local computation cost at a node depends
on the amount of local array data and the number of its neighbors, but not directly
on the size of the network. Take TLS-ESPRIT as an example. The computational
complexity of (6.49) locally at node i is O(D?Q + D?I,.|N;|), where |N;| is the
number of its neighbors. Besides, each node only has to store its local array
data and AC weights for each edge between each neighbor and itself. It is unlike
centralized systems where the fusion center has to store the array data collected from
all the nodes to do centralized computation. Therefore, the proposed distributed
systems should scale better than centralized systems with fusion centers, as the
sensor network expands. The requirement of local storage space and computation
power that grow with the network size makes it very challenging to implement

centralized algorithms for large networks.
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In summary, we have the following key observations.

1. TLS-ESPRIT typically has the smallest communication cost among the pro-
posed distributed algorithms.

2. There are two ways to measure communication cost: average communication
cost per edge and maximum communication cost among all the edges. The
maximum communication cost can determine a communication bottleneck,
so it is more important for the system to be scalable. The two measures do
not make a difference for distributed algorithms, but centralized algorithms
have larger maximum communication cost than average communication cost.
Hence, distributed algorithms are more likely to be better than centralized

ones in terms of maximum communication costs.

3. In the proposed distributed algorithms, the local computation and storage at a
node depend on the amount of local array data and the number of its neighbors,
but not directly on the network size. Thus, these distributed systems should

scale better than centralized systems.

6.4 Distributed Convolutional Beamspace

In this section, we propose distributed algorithms for the convolutional beamspace
(CBS) method introduced in Sec. 2.2, and for its variant Capon-CBS presented in
Sec. 2.5. Given an N-sensor array with output x € CV, the idea of beamspace
is to compute a transformation y = Tx € CB, where B < N, and estimate DOA
using y. (For clarity, DOA estimation using x directly is called element-space
method.) With a properly designed T, the DOAs falling outside a chosen subband
are attenuated, and we focus on estimating only the DOAs in the subband. A bank
of transformations {T;} can be operated in parallel to cover all subbands. One major
advantage of beamspace processing is the lowered complexity due to dimensionality
reduction (B < N). Beamspace methods also tend to have smaller SNR threshold

for resolution of closely spaced sources [8, 16, 17] and smaller bias [2, 23].

Classical beamspace methods compromise the Vandermonde structure in the output
of a uniform linear array (ULA), so elaborate steps have to be taken to apply root-
MUSIC [2] or ESPRIT [18]. By contrast, CBS methods allow root-MUSIC and
ESPRIT to be performed directly for ULAs without additional preparation since
the Vandermonde structure is preserved. This is achieved by convolving the ULA
output with an FIR filter H(z). In traditional CBS (Sec. 2.2), the filter H(z) was
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predefined as a standard lowpass filter, such as the Parks-McClellan filter [63]. But

the filter was not designed by taking input statistics into account. In Capon-CBS
(Sec. 2.5), the filter is designed based on data using the idea of Capon beamforming,
so it should do a better job of suppressing the sources falling in the stopband, as

they are treated as interference in the Capon method.

The CBS methods have two stages. Stage 1 is the convolutional beamspace (CBS)
stage, where the ULA output is convolved with an FIR filter H(z). Stage 2 is the
DOA estimation stage. The filter in Stage 1 needs to have a flat passband, and it is
a standard lowpass filter in traditional CBS or the robust Capon beamspace filter in
Capon-CBS. The robust Capon beamspace filter is based on the robust version [83]
of Capon beamformer, as proposed in Sec. 2.5 to get a flat passband. Distributed
implementation of the CBS filter, i.e., distributed convolution, is introduced in Sec.
6.4.1. Distributed design of the robust Capon beamspace filter is presented in Sec.
6.4.2. The DOA estimation algorithms proposed in Sec. 6.3 can be used in Stage
2 to form an overall distributed system together with the Stage 1 methods in Secs.
6.4.1 and 6.4.2. This distributed DOA estimation in Stage 2 is presented in Sec.
6.4.3. Numerical examples are given in Sec. 6.4.4.

6.4.1 Distributed Implementation of the CBS Filter
Convolutional beamspace (CBS) methods as in Chapter 2 are used for ULAs. That
is, we assume the sensor locations z; = i in (6.2). We convolve the N-sensor ULA

output sequence x(n),0 < n < N — 1 with an FIR filter

L-1
H(z) = Z h(n)z™" (6.58)
n=0
with length L < N and retain steady state output samples:

y2 [y(L-1)y(L)---y(N-D]"
=H[x(0) x(1)---x(N - 1)]7 = Hx, (6.59)

where His a (N — L+ 1) X N banded Toeplitz matrix with first row [A(L —1) h(L -
2)---h(0) 0 ---0] and first column [A(L — 1) 0 ---0]”. Asin Sec. 2.2, one can
show that

y = A.d + He, (6.60)

where Ay is a Vandermonde matrix obtained from A (defined in (6.1), (6.2)), by
keeping the first N — L + 1 rows, and d has elements dj = cye/ L=V H(e/“*). The
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arriving signals with DOAs wy are thus filtered by the response H(e/®). The filter
is designed as a standard lowpass filter such as the Parks-McClellan filter [63] in
traditional CBS (Sec. 2.2), and as a Capon beamspace filter in Capon-CBS (Sec.
2.5). The design of the Capon beamspace filter will be discussed in Sec. 6.4.2.
Assuming signals in the stopband are well attenuated so that y contains only those
DOAss that fall in the passband of H(e/“), we have y ~ A} odo + He. Here A} o has
D columns of A, corresponding to the D sources that fall in the passband, and d

has the corresponding D rows of d.

To achieve complexity reduction in CBS, we decimate y(n) with a uniform down-
sampler. If the passband of H(z) has width ~ 27/M, we can decimate y(n) by the
integer M. Let v(n) = y(n+ L — 1) so thaty = [v(0) v(1) --- v(N — L)]”. Then
we take the polyphase components of v(n) [66]. That is, we define

vi=[v()vl+M) - v+ -1DM) ], (6.61)

forl =0,...,M -1, where J = [(N—-L+1)/M]. Asin Sec. 2.2, it can then be
verified that [23]

v, = Agecd; + D;He, (6.62)

where
Agec = [a;(Mw1) a;(Mw>) -+ a;(Mwp)], (6.63)
d; has elements d; ;. = cre/ L1k (/) and Dy = [8; Spapr -+ Speg—1ym]” is

a decimation matrix, with §; being the /th standard basis vector for the (N — L+ 1)-
dimensional space. The noise term D;He can be whitened by making D; HH" Df{ =
I. This is achieved by choosing H(z) as a spectral factor of a Nyquist(M) filter as
shown in Sec. 2.2.4. Since v; is represented in terms of the Vandermonde matrix
Agec just like the original ULA output x, standard DOA estimation methods such as
root-MUSIC or ESPRIT can be directly applied. Details will be shown in Sec. 6.4.3.
The columns of Age. are aj(Mwy) rather than ay(wy), so wi can be determined
only up to Mwy mod 27, creating ambiguity. But since wy are known to be in the
passband of H(e/®) which has width 2/M, the ambiguity can be resolved.

Now we show how to implement the convolution (6.59) in the CBS stage in our
distributed setting. Once we can do this, there is no difficulty in doing decimation.

We make the following assumptions to simplify our distributed algorithm.
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» Assumption 1: The CBS filter has order L — 1 < Q. Since CBS is typically

used for large arrays (large N), this assumption is reasonable.

» Assumption 2: There is an edge between each pair of adjacent nodes p — 1

and p.

The method described in the following applies to CBS using any kinds of filters,
including Capon-CBS. With y and H defined as in (6.59), let yo € C2~1*! and
yy€C2 p=1...,P—1sothaty =[y] y| ---y,_,]". Since L — 1 < Q, we have

—Ho,o 0 . 0
Ho H; 0 :
g=| 0 Hor Hop (6.64)
0
| 0 -~ 0 Hppo Hpjp]

Here Hop is a (Q — L + 1) x Q Toeplitz matrix with first row [A(L — 1) h(L -
2)---h(0) 0---0] and first column [A(L — 1) 0---0]”. Besides,

WL-1) h(L-=2) - k(1)
o 0 AE=D R
H,, = : ST :
0 o0 h(L-1)
0 0

are Q X Q Toeplitz matrices, and H, , are Q X Q Toeplitz matrices with first row
[A(0) 0---0] and first column [A(0) A(1)---h(L=1)0---0]",forp=1,...,P—1.
Thus, we have yo = Hp0xp, which can be computed locally at node 0. Besides,

since L — 1 < Q, we have
Y, =H, ,—1x,_1 +H, )X, (6.65)

which can be computed locally at node p once node p — 1 sends the last L — 1 entries
of X,_1,ie,x(pQ—-L+1),...,x(pQ —1),tonode p,forp=1,...,P—1. This
can be done without using AC because we assume that there is an edge between
nodes p — 1 and p. The communication cost per edge is O(KL), where K is the

number of snapshots.
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If no assumption is made on the filter length L, then in the most general case, we

can compute
y(i+L—-1)=h/x=AC,(h] x,), (6.66)

where hl.T is the ithrow of H, and h; , € C2 is the subvector of h; corresponding to

node p, fori =0,..., N — L. The communication cost per edge is O(K(N — L)1I,.).

6.4.2 Distributed Design of the Capon-CBS Filter

In Sec. 2.2, the CBS filter is a standard lowpass filter, such as the Parks-McClellan
filter. In this case we simply assume all nodes have the filter coefficients available.
It is beneficial to replace such a standard filter with a data-dependent filter based on
the idea of Capon beamforming, as explained in Sec. 2.5. Among all the unknown
DOAs, those falling in the stopband are treated as interferers (or jammers). We call
this the Capon-CBS filter. This is nothing but a sliding Capon beamspace generator.

This will provide optimal attenuation of the stopband signals.

Note that the output of this Capon-CBS filter will be used to estimate the DOAs in
its passband. Thus, unlike in traditional beamforming applications, this Capon-CBS
filter should be designed to have a flat passband. Since the traditional Capon filter
does not yield a flat passband around wq although H(e/“0) = 1, we will use the
robust Capon beamforming method reported in [83]. This is a method to ensure
that H(e/“) ~ 1 in a specified passband range, while at the same time optimally
rejecting the interferers in the stopband. We call this CBS filter the robust Capon
beamspace filter. For purposes of computation [83], this filter will be expressed
explicitly in terms of real and imaginary components: [Re{h’} Im{h’}]" £ h
where h = [A*(L = 1) h*(L =2) --- h*(0)]7. The CBS filter coefficients h are
designed as a robust Capon beamspace generator, which is the solution to

min h’R;h
h
subjectto h’a>1 Vae &, (6.67)
where
_ 1 N-L
R,=— ) E[X. X!, :
L= T ZO X%, (6.68)

with X, = [Re{x] } Im{x] }]” and

x ;= [x(@) x(@+1) ---x(@+L-1)]". (6.69)
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Here, & is an 2L-dimensional ellipsoid that covers the range of values of a; (w) =
[Re{a; (w)"} Im{a;(w)”}]" inthe passband. The low-complexity algorithm given
in [83] can be used to solve the problem.

Now we show how to compute h in our distributed setting. We make the same
Assumptions 1 and 2 as in Sec. 6.4.1 to simplify the algorithm. Then, with K

snapshots, we estimate

~ K N-L
R 6.70
L= KN L+1)le=0 XilkI%, & (6.70)
P ac »(RLp), (6.71)
N-L+1 b -
where
L
R, o= KZZXL, X0 [k (6.72)
k=1 i=0
and
1 K (p+1)Q-L
R = <T
Rpp= X Z . Z xpi[kIxp ;[k] (6.73)
k=1 i=pQ-L+1

forp=1,...,P—1. Considering (6.69), we see that (6.72) can be computed locally
at node 0 since it involves only x(0),...,x(Q — 1). To compute (6.73), since it
involves x(pQ — L +1),...,x((p+1)Q — 1), node p — 1 has to send the L — 1
samples x(pQ — L+ 1),...,x(pQ — 1) to node p. Then (6.73) can be computed
at node p. Note that these samples to be sent are exactly the same as those we
need to send for the distributed implementation of the CBS filter. In other words,
there is no additional communication cost for the “convolution” part of CBS if we
already did the “Capon design” of Capon-CBS. After each node obtains R, via AC
in (6.71), the problem (6.67) can be solved locally at each node using the method in
[83]. The total communication cost per edge for the design of the Capon-CBS filter
is O(KL + L*I,.), where I, is the number of AC iterations.

6.4.3 Distributed DOA Estimation in Stage 2
For subspace-based methods such as MUSIC, root-MUSIC, and ESPRIT, we esti-

mate the average of the J X J covariances of all the polyphase components

K
Rue = —— > 3 v lkIV[A]. (6.74)
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where the polyphase components v; are defined in (6.61). Then we only have to
compute the signal and noise eigenvectors of (6.74), and the remaining steps just
follow Secs. 6.3.2 and 6.3.3. Note that (6.74) is similar to (6.3). The elements
of each vector v; are distributed among the P nodes in exactly the same way that
the elements of x were distributed in (6.3). The eigenvectors of ﬁave can therefore
be computed exactly as we computed eigenvectors of Ry in Sec. 6.2.2. From
these the DOAs can be estimated unambiguously as described in Sec. 2.2. The
summation over / in (6.74) leads to an increase in communication cost compared to
element-space, but CBS offers a smaller computational complexity. It is a tradeoff

between computation and communication.

FOCUSS introduced in Sec. 6.3.4 can also be used to estimate the DOAs in Stage 2.
How we use FOCUSS with CBS is similar to the formulation of the Lasso problem
with CBS, described in Sec. 2.4. We just replace D and X in (6.52) and (6.54) by
Dio=[a;(Mdy) aj(M®y) ---a;(Mdg,)] and Vo = DoHX, respectively. Here Dy
is the decimation matrix as in (6.62), and {@1, ..., dq,} is the grid of frequencies
within the passband of H(e/“). If the grid is uniform, dy ~ d/M. Note that since
the passband width is 27/M, the arguments M@y span a range of 2zx. The rows
of Vy are distributed among the P nodes in the same way that the rows of X were
distributed in (6.55). Hence, the FOCUSS iterations can be done using AC in a
similar way. Significant reduction in computational complexity is obtained due to
the smaller size of the dictionary Dy o. Moreover, the communication cost per edge
is O(doKI,.Is,), smaller than O (dKI,.If,) for the element-space FOCUSS. Thus,
among the distributed DOA estimation methods, FOCUSS gets more benefits when
used with CBS.

6.4.4 Simulations

We now present numerical examples to demonstrate the effectiveness of the proposed
distributed CBS methods together with distributed DOA estimation algorithms in
Sec. 6.3. We again consider the same network (6.27) with P = 6, and use the
finite-time average consensus (AC) method with 3 iterations as explained in Sec.

6.3.1. The noise variance is o2 = 1.

Example 1: Distributed root-MUSIC with distributed CBS. We show the DOA es-
timation performance of distributed root-MUSIC when it is used together with dis-
tributed CBS (both traditional and Capon). The results are also compared to element-

space and the centralized counterparts. Again, the distributed power method is used
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Figure 6.4: Distributed root-MUSIC and centralized root-MUSIC for element-
space, traditional CBS, and Capon-CBS. (a) RMSE of in-band DOA estimates. (b)

Typical filter responses. The distributed and centralized algorithms result in the
same filter for each system, so only one curve is plotted for each system.

to estimate eigenvectors of the array output covariance for distributed algorithms,
whereas ideal EVD is assumed for centralized algorithms. Each node is a ULA
with Q = 8 sensors and they together form a 48-sensor ULA. For CBS methods,
the filter length is L = 9, and the decimation ratio is M = 4. The traditional CBS
filter is designed to be a lowpass Parks-McClellan filter [63], with passband edge
71/2M and stopband edge 37/2M. The Capon-CBS filter is the solution to Problem
(6.67) with & designed as in Sec. 2.5 using r = 10 equally spaced samples of the
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array response in the passband. Note that the two assumptions L — 1 < Q and that
there is an edge between each pair of adjacent nodes p — 1 and p are satisfied, so
the distributed CBS methods with lower communication costs can be used for both
traditional and Capon CBS. There are 2 in-band sources (sources in the passband)
with power —5 dB and DOAs 6 = —5°, 5°. There are 3 out-of-band sources (sources
in the stopband) with power 15 dB and DOAs w = 0.5, 0.747,0.987. Each pair of
the 5 sources has correlation coefficient 0.6, except that the two in-band sources are
uncorrelated. We assume the number of DOAs is known. RMSEs of in-band DOA
estimates for various number of power iterations are shown in Fig. 6.4(a). We use
100 snapshots and average 2000 Monte Carlo runs to get the plot. With only a few
power iterations, all distributed algorithms converge to the centralized counterparts.
Given enough number of power iterations, distributed traditional CBS and Capon-
CBS perform significantly better than element-space. As shown in Sec. 2.5, in
this harsh environment with powerful out-of-band sources correlated with in-band
ones, centralized Capon-CBS has even smaller RMSE than centralized traditional
CBS. This behavior is also true for distributed counterparts here. Fig. 6.4(b) also
shows that the Capon-CBS filter indeed has a flat passband while suppressing the
out-of-band sources. Capon-CBS filters keep a balance between attenuating inter-
ference and noise, which is the benefit of design based on data. The distributed
and centralized algorithms result in the same filter for each of the two systems,

traditional CBS and Capon-CBS, so only one curve is plotted for each system.

The results in Fig. 6.4 are obtained when we estimate eigenvectors of the array output
covariance using the traditional distributed power method [7], where eigenvectors
are updated sequentially (method 1). As mentioned in the end of Sec. 6.2.2, we
can also update the eigenvectors in parallel (method 2). For the same example,
we compare the two distributed power methods in Fig. 6.5. We see that method
2 requires more iterations than method 1 to compute each eigenvector. This can
be expected because we do not use the finally converged results of the first g — 1
eigenvectors to update the gth eigenvector in method 2. Thus, we choose to use

method 1 in all other examples in this chapter.

Example 2: Distributed FOCUSS with distributed CBS. Next we show the DOA
estimation performance of distributed FOCUSS when it is used together with dis-
tributed CBS. The results are also compared to element-space and the centralized
counterparts. For FOCUSS, the number of DOAs and their locations are estimated
together. Specifically, after getting the estimate Q in (6.51), we plot the FOCUSS
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Figure 6.5: RMSE of in-band DOA estimates for distributed root-MUSIC using
the two distributed power methods. Method 1 is the traditional power method [7],
where eigenvectors are updated sequentially. Method 2 is a modified version where
all eigenvectors are updated in parallel.

spectrum P(&;) = 3, |Qin)? for 1 < i < d. Then, we declare that there is a source
at @; if there is a peak (local maximum) that is larger than a particular threshold:
P(&;) > €. Here we use €, = 0.1 (with the spectrum normalized to have a
maximum value 1). Each node is a ULA with QO = 16 sensors and they together
form a 96-sensor ULA. For CBS, the decimation ratio is M = 4, and the filter is de-
signed to be a lowpass Parks-McClellan filter [63] of length L = 17, with passband
edge 7/2M and stopband edge 37/2M. A grid of d = 200 points uniform in w is
used for the potential DOAs. There are 2 in-band sources with power 1 and DOAs
0 = —0.573°,0.573°. There are 10 out-of-band sources with identical power (which
is varied in the experiment), with DOAs w = 0.57,0.57 + 6,0.57 +26,...,0.98x
with 6 = 0.487/9. The in-band DOAs are exactly on the grid for simplicity. All
sources are uncorrelated. Support recovery accuracy (SRC) of in-band DOAs for
various out-of-band source powers are shown in Fig. 6.6(a). The SRC is defined
as the probability of recovering the two and only two DOAs in the passband and
without errors among all Monte Carlo runs. We use 100 snapshots and 2000 Monte
Carlo runs to get the plot. CBS can tolerate more powerful out-of-band sources
than element-space. More importantly, since distributed and centralized algorithms

perform exactly the same for each of the two systems (i.e., element space and CBS),
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Figure 6.6: Distributed FOCUSS and centralized FOCUSS for element-space and
CBS. (a) Support recovery accuracy (SRC) of in-band DOAs. Both distributed and
centralized algorithms have the same SRC for each system, so only one curve is
plotted for each system. (b)-(c) Typical FOCUSS spectra of element-space and CBS
when the out-of-band source power is 15 dB.

only one curve is plotted for each system. That is, the proposed distributed FOCUSS
yields exactly the same solution as centralized FOCUSS. Typical FOCUSS spectra
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of element-space and CBS for a Monte Carlo run are shown in Fig. 6.6(b)-(c). For
CBS, only the passband part is plotted. The two in-band sources can clearly be
resolved with CBS FOCUSS, but not with element-space FOCUSS. In the latter the

out-of-band sources are too powerful to allow the in-band sources to be resolved.

6.5 Distributed Spatial Smoothing
In this section, we propose distributed algorithms for spatial smoothing [39]. Spatial
smoothing is a technique used for DOA estimation when there are coherent or

correlated sources. Consider a ULA output x as in (6.1), which has covariance
Ryx = AR A + 0721, (6.75)

where Ree = E[cce’]. When there are coherent sources, the rank of R and hence
the rank of AR..A will be less than the number of sources D. Therefore, the signal
subspace, i.e., the column space of A, cannot be fully identified from the EVD of
Ry«. To overcome this, one computes the spatially smoothed covariance

.
R = - Z [xeeixEL 1, (6.76)
i=0

where L is a parameter and
X = [x({) x(i+1) ---x(i+N - Lg)]". (6.77)

It can be shown [39] that the reduced rank due to coherent sources can be fully
restored back to D based on this spatial smoothing if Ly > D. Thus, more accurate
DOA estimates can be obtained by applying subspace-based methods to Rgg, for at
most N — L sources [39]. With this method we can therefore identify D < N/2
sources. Empirically, spatial smoothing also helps when sources are correlated but

not necessarily coherent [130].

We now show how to do spatial smoothing in our distributed setting. The task here
is to estimate the eigenvectors of ﬁss instead of ﬁxx obtained from K snapshots and
then estimate DOAs using, e.g., root-MUSIC. One may notice that both distributed
design of the Capon-CBS filter and spatial smoothing involve the average of subarray
covariance matrices. More precisely, ﬁL in (6.68) and R in (6.76) are exactly the
sameif L = N—Lg+1and Xy ; isreplaced by x; ;. So actually, the method for dealing
with ﬁL can be used to deal with Ry if the assumptions (a) (N —Lgs+1)—1 < Q (b)
that there is an edge between each pair of adjacent nodes p — 1 and p, are satisfied.
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Algorithm 4 Distributed power iteration of spatial smoothing
1: fori=0to Ly — 1do

2: fork=1toKdo

3 Gkl =P AC,(X, [kler;p(n)
4:  end for

5: forp=0toP—-1do

6: Qip = % Zf;] Xss,i,p (k]2 (k]

7:  end for

8: end for

9: form=0to L —1do

10: forp=0toP—-1do

11 Sm,p = LLSS Zi:pQ§i+m<(p+1)Q [qi]m
12:  end for

13: [ei(n+1)],, =P- ACp(st,)

14: end for

15: return e;(n+1)

In this case, Ry can be computed via average consensus in a manner similar to

(6.71). Then the eigenvectors of R can be computed locally at each node.

Case of unrestricted Lg. 1f no assumption is made on L, then we can modify the
distributed power method in Sec. 6.2.2 to realize spatial smoothing. If we can show

how to compute the power iterations

—~

€1 (n + 1) = Rge; (n) (6.78)

for the first eigenvector e, then the remaining steps follow the same way as in Sec.
6.2.2. The main idea is to clarify what computations can be done locally at each node

p. The detailed procedure is presented in Algorithm 4 shown in the table. The vector

sst+1

Xss,i,p 18 the subvector of Xg; € CN-Lss+1 gtored at node p, and its length can vary

from O to N — Ly + 1 for different 7 or p. Then, the vector ey ; ,(n) is the subvector

H
8$S,I,p

computed locally at node p in parallel. The computations in Lines 6 and 11 are also

of e;(n) with entries corresponding to Xgs; ,. The inner products x_, . [k]e;; , are
done locally at each node in parallel. Finally, q; = [q], - --q/,_,]", and the notations
[qi]» and [e;(n)],, mean the mth entry of q; and e (n), respectively. AC appears
in Algorithm 4 in two places, Lines 3 and 13. Line 3 is the dominant operation
for communication, so the total communication cost per edge for estimating D
eigenvectors is O (DK LgsIacIpm). This is Lg times the cost of the basic distributed
power method in Sec. 6.2.2. This is a tradeoff for getting better DOA estimates

when there are coherent or correlated sources and when (N — L+ 1) — 1 > Q.
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Figure 6.7: RMSE of DOA estimates with and without spatial smoothing using
distributed root-MUSIC and centralized root-MUSIC.

A numerical example is given to demonstrate the effectiveness of the proposed
distributed spatial smoothing. We consider the same network (6.27) and use the
finite-time AC method with 3 iterations as explained in Sec. 6.3.1. We show
the DOA estimation performance of distributed spatial smoothing used with root-
MUSIC. Again, the distributed power method is used to estimate eigenvectors of the
covariance for distributed algorithms, whereas ideal EVD is assumed for centralized
algorithms. Each node is a ULA with Q = 16 sensors and they together form a 96-
sensor ULA. There are 6 DOAs at angles 6 = —10°, —-6°, -2°,...,10°. All sources
have power 1, and each pair of sources have the same correlation coefficient p. The
noise variance is 02 = 1. The parameter Ly, = 17 is used for spatial smoothing.
The assumption (N — Lgs + 1) — 1 < Q is not satisfied, so Algorithm 4 is used.
We assume the number of DOAs is known. The number of power iterations is
Ipm = 5. RMSESs of DOA estimates for various p are shown in Fig. 6.7. We use 500
snapshots and average 2000 Monte Carlo runs to get the plot. Spatial smoothing
improves performance significantly, especially for the distributed case. Except for
the coherent case (o = 1), RMSE of distributed spatial smoothing is almost the same
as that of centralized spatial smoothing, though we use a small I, = 5. When there
1s no spatial smoothing, or when p = 1, the distributed algorithm has larger RMSE
than the centralized one because the covariance is closer to being rank-deficient, so

errors due to finite /py, are magnified.
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6.6 Concluding Remarks

In this chapter, we propose distributed algorithms for several DOA estimation and
beamforming methods, including spatial smoothing methods and the convolutional
beamspace methods introduced in previous chapters. These algorithms are truly
distributed in that a fusion center is not required. The novelties of the proposed
algorithms lie in transforming problems at hand into steps where computing the
average of some values across the network is the only step that involves data exchange
among subarrays. Using average consensus with finite-time exact convergence as
a subroutine, these distributed algorithms can achieve the same performance as
centralized algorithms in just a few iterations. The effectiveness of the distributed

algorithms is verified through simulations.

In the future, one can consider developing distributed algorithms for the difference
coarray method [32] for sparse arrays. It is possible that some sparse arrays can
facilitate the design of distributed coarray method, whereas others can cause dif-
ficulties. Hence, the sensor locations of the sparse arrays may need to be jointly

designed.
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Chapter 7

CONCLUSIONS AND FUTURE DIRECTIONS

In this thesis, we proposed a new beamspace method, convolutional beamspace
(CBS). CBS is especially suitable for large arrays since it achieves DOA and channel
estimation with low complexity. We presented the basic digital CBS for DOA
estimation based on passive arrays in Chapter 2. We further developed the hybrid
(analog and digital) CBS for DOA estimation based on passive arrays in Chapter 3.
Then we proposed hybrid CBS for mmWave MIMO channel estimation in Chapter
4. We analyzed the MSE performance and derived the Cramér—Rao bound of CBS
for DOA estimation in Chapter 5. As another line of research on array processing
algorithms with low computation and communication complexity, we developed
distributed algorithms for several well-known DOA estimation and beamforming

methods in Chapter 6.

In addition to the results presented in this thesis, there are several related array

processing topics worth studying in the future:

1. CBS with gridless sparse recovery methods: In the discussions about CBS
in this thesis, we focus on beamspace processing followed by subspace DOA
estimation methods. However, the DOAs can also be estimated from the
CBS output using sparse recovery methods, such as dictionary methods as in
Sec. 2.4. Dictionary methods are grid-based methods and suffer from off-
grid errors, so one may want to consider CBS with gridless sparse recovery
methods such as atomic norm minimization method [92]. Atomic norm
minimization method suffers from high computational complexity, so the use
of CBS should be beneficial.

2. CBS for beamforming: In the CBS method for passive arrays, there are two
stages. In stage 1, we do filtering and decimation. In stage 2, we only do DOA
estimation in this thesis. We have considered designing the filter based on the
idea of Capon beamforming [36, 83] in stage 1, leading to the Capon-CBS
method. In the future, we can also consider beamforming in stage 2. Besides
low complexity, there can be other advantages. When we decimate the CBS

filter output by M, we can get M polyphase components [66]. Hence, higher
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signal to interference-plus-noise ratio (SINR) can be potentially obtained by
taking a weighted average of the beamformer outputs resulting from the M
polyphase components. The design of the weights is thus an interesting

optimization problem.

. Reconfigurable intelligent surfaces for mmWave MIMO channels: Besides
severe path loss, mmWave communications are also faced with the challenge
of sensitivity to blockages. Many propose to use a new technology, reconfig-
urable intelligent surface (RIS) [86, 105], to solve the issue. An RIS can be
installed on large flat surfaces like buildings to reflect RF energy around ob-
stacles. It consists of an array of passive reflecting elements. Each reflecting
element can independently impose the required phase shift on the incoming
signal so that the overall reflected signal can be reconfigured to propagate
toward the desired directions. To make good use of such RIS-aided com-
munication systems, many methods require channel state information. Thus,
channel estimation is a crucial step. This channel estimation is challenging
because the RIS is passive without active RF chains or computational power,
and the number of RIS elements is often large. Hence, it is important to
design practical algorithms with low hardware and computational complexity
for RIS-aided mmWave MIMO channel estimation. In particular, it is promis-
ing to adapt hybrid CBS to the RIS framework since hybrid CBS has low

complexity and good estimation performance.

. Machine learning for array processing and communications: The use of ma-
chine learning for classical array processing tasks has gained more attention
recently [131, 132]. Classical methods based on theoretical modeling and
derivations typically perform well or even the best if the modeling is perfect.
In contrast, when there is model mismatch such as array imperfections, ma-
chine learning-based methods can perform better since they are data-driven.
To combine the benefits of both methods, one may consider using general
system architectures as in classical designs while tuning relevant parameters
with machine learning. For instance, machine learning, particularly deep
neural networks, can be used to optimize the analog and digital precoder and
combiner coefficients in mmWave MIMO communication systems, or the fil-
ter coefficients of CBS. These problems are nonconvex and difficult to solve
using classical techniques. Machine learning opens up a new possibility of

solving them.
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5. Applications in autonomous vehicles: As an emerging technology, autonomous
vehicles have attracted much research attention recently. To achieve the self-
driving ability, a huge amount of data should be communicated among vehicles
and between vehicles and the infrastructure. Thus, mmWave communications,
which can offer large bandwidths, will be likely considered [133]. Again, to
overcome the severe path loss of mmWaves, large antenna arrays will be
used to get large beamforming gain. To steer the beams towards the target
directions, the DOAs of the targets have to be estimated first. Besides DOA
estimation, the estimation of other parameters such as range and Doppler fre-
quency can also be relevant [134]. Hence, it is interesting to explore how to
design low-complexity and high-resolution beamspace methods like hybrid

CBS in this high-dimensional estimation framework.
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