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SSPD 2016

Dear Colleagues,

We warmly welcome you to this year’s SSPD Conference in the Royal College of Surgeons,
Edinburgh. This event is the 6th conference of the Sensor Signal Processing for Defence series and
provides a chance to present, listen to and discuss the latest scientific findings in signal processing
for defence.

Itis with great pleasure we welcome our two keynote speakers, Geert Leus from the Delft University

of Technology, Netherlands, and Philip Perconti from the U.S Army Research Laboratory, as
well as our invited speakers Antonio De Maio from the University of Naples Frederico II and
Danl0I0I000rom OI00I0INOI0NTOO000000. A welcome also extends to our industrial and[[ilitary
speakers who will be presenting their Signal Processing Challenges and the presenterslof scientific
papers presenting their novel research through oral presentations and poster sessions. We look
forward to some interesting debate and discussion throughout the conferenceland into the evening
at the SSPD Wine Reception and Dinner held in Prince Philip Building,/Royal College of Surgeons.

We would like to take this opportunity to thank the speakers, reviewers, session chairs and the
technical committee for their contribution to this event.

We hope you enjoy our conference.
Mike Davies
Jonathon Chambers

Paul Thomas

Chairs, SSPD 2016

Technical sponsorship is provided by the IEEE Signal Processing Society and the IEEE Aerospace
and Electronic Systems Society. Proceedings will be submitted to the Xplore Digital Library.
The conference is organised by the University Defence Research Collaboration (UDRC) in
Signal Processing, sponsored by the Defence Science and Technology Laboratory (Dstl) and the
Engineering and Physical Sciences Research Council (EPSRC).

: m

“..
Technical Co-Sponsor F
EFE / ¥27/2 . -

Sinal Processing Sociely 7 I

d 'l A EPSRC

Researeh Cownl






SSPD 2016 Thursday 22nd September 2016

8:30 Registration and Refreshments

9:00 Welcome and Opening
Mike Davies, University of Edinburgh / Jonathon Chambers, Newcastle University

9:10 Plenary Keynote: Sparse Sensing for Statistical Inference
Geert Leus, Delft University of Technology

Session 1: Tracking and Detection

10:10 1.0 —OI0ez0ATOTO —O10E20AOCA) 40AAEETC 4AAETENOAD £T0 3DAAA 3E00ACETTAT ¥ <AOATAGO
DaniAl #IA0E, (AOET0Z 7 A00 STEOAOOEOU

10:40 1.1 An Adaptive Receiver Search Strategy for Electronic Support

Sabine Apfeld?, Alexander Charlish?, Wolfgang Koch?, 'Fraunhofer, 2Fraunhofer/University of Bonn

11:05 Refreshments

11:30 1.2 New environmental dependent modeling with Gaussian particle filtering
based implementation for ground vehicle tracking

Miao Yu?!, Yali Xue?, Runxiao Ding’, Hyondong Oh?’, Wen-Hua Chen’, Jonathon Chambers?, Loughborough
University!, Newcastle University?

11:55 1.3 Robust Detection of micro-UAS drones with L-band 3-D Holographic Radar
'Mohammed Jahangir, 'Chris Baker, Aveillant Ltd!

12:20 1.4 Direction Finding Antenna Arrays with Improved Accuracy and Reduced
Complexity and Size
'Houcem Gazzah, University of Sharjah?

12:45 Lunch

Session 2: Signal Processing Challenges - Industrial Perspective - Chair, Paul Thomas, Dstl

13:40 Industrial Speakers and Panel Discussion

Session 3: Poster Session

14:40 Posters and Refreshments available

Session 4: Radar and Lidar

16:10 4.0 Invited Speaker: Transmit Adaptivity in Radar
Antonio De Maio, University of Naples Federico Il

16:40 4.1 Experimental Study on Full-Polarization Micro-Doppler of Space Precession
Target in Microwave Anechoic Chamber
Jin Liu!, Qihua Wu, Xiaofeng Ai', Feng Zhao!, Jian’an Chen?, !National University of Defense Technology

17:05 4.2 Fractional Fourier Transform Based Co-Radar Waveform: Experimental
Validation

Domenico Gaglione?, Carmine Clemente?!, Adriano Rosario Persico!, Christos V. Ilioudis?, Ian Proudler?,
John ] Soraghan?, 'University of Strathclyde, 2L.oughborough University

17:30 Close and End of Day 1
19:30 Wine Reception and Meal (Prince Philip Building, Royal College of Surgeons)
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SSPD 2016 Friday 23rd September 2016

8:45 Registration and Refreshments

9:15 Welcome to day 2
Mike Davies, University of Edinburgh / Jonathon Chambers, Newcastle University

9:25 Plenary Keynote: Taming the Torrent: Future Military Signal Processing and
Information Fusion
Philip Perconti, US Army Research Laboratory

Session 4 cont.: Radar and Lidar

10:25 4.3 Discriminating Underwater LiDAR Target Signatures using Sparse Multi-
spectral Depth Codes

Puneet S Chhabra!, Aurora Maccarone?, Aongus McCarthy?, Andrew M Wallace!, Gerald
Buller?,'Heriot-Watt University

10:50 4.4 Efficient Range Estimation and Material Quantification from Multispectral
Lidar Waveforms

Yoann Altmann?, Aurora Maccarone!, Abderrahim Halimi’, Aongus McCarthy?, Gerald Buller?, Steve
McLaughlin?, "Heriot-Watt University

11:15 Refreshments

Session 5: Signal Processing Challenges - Military User Perspective - Chair, Paul Thomas, Dstl

11:45 MOD Speakers and Panel Discussion

12:45 Lunch

Session 6: Synthetic Aperture Imaging

14:00 6.1 GMTI in circular SAR data using STAP

Emiliano Casalini’, Daniel Henke?, Erich H. Meier?, 'University of Zurich

14:25 6.2 Digital Elevation Model Aided SAR-based GMTI Processing in Urban
Environments

Di Wu', Mehrdad Yaghoobi’, Mike Davies?, 'University of Edinburgh

14:50 Refreshments

15:10 6.3 A Multi-Family GLRT for Detection in Polarimetric SAR Images

Luca Pallotta’, Carmine Clemente?, Antonio De Maio!, Danilo Orlando?, 'University of Naples Federico

I1, 2Strathclyde University, *Niccolo Cusano University

15:35 6.4 A Novel Motion Compensation Approach for SAS
Salvatore Caporale’, Yvan Petillot?, 'Heriot-Watt University

16:00 Close

Vi
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P12

Spectral Library Clustering Using a Bayesian Information Criterion
Jonathan Piper?, John Duselis?, 'Dstl, 2AFRL

Detection of manoeuvring low SNR objects in receiver arrays,
Kimin Kim!, Murat Uney?, Bernard Mulgrew?, 'University of Edinburgh

A Modified Spectral Line Camera for Low Cost Anomaly Detection
Oscar Somsen!, INetherlands Defense Agency

Bistatic Micro-Doppler Characteristics of Precessing Targets
Xiaofeng Ai, Jin Liu, Feng Zhao?, Jianhua Yang?, Jian’an Chen?, National University of
Defense Technology

High Dynamic Range Spectral Estimation for Incomplete Time Series
Mike Newman?, David Harvey?!, 'Thales UK

Tracking small UAVs using a Bernoulli filter
David Cormack!, Daniel Clark? 'Heriot-Watt University/Selex ES, 2Heriot-Watt University

Robust Unmixing Algorithms for Hyperspectral Imagery
Abderrahim Halimi!, Yoann Altmann?, Gerald Buller?, Steve McLaughlin!, William
Oxford? Damien Clarke? Jonathan Piper? 'Heriot-Watt University, 2Dstl

Radar Filters Design in the Presence of Target Doppler Frequency and Interference
Covariance Matrix Uncertainties

Augusto Aubry?, Antonio De Maio?, Yongwei Huang?, Marco Piezzo*, 'Universita degli studi
di Napoli, 2University of Naples Federico II, *The Hong Kong University of Science and
Technology, *Elettronica S.p.A.

Experimental Analysis of Time Deviation on a Passive Localization System

Hugo Seute?, Ali Khenchaf?, Jean-Christophe Cexus?, Jean-Franc¢ois Grandin3, Cyrille
Enderli®, 'Thales Airborne Systems/ENSTA Bretagne, 2ENSTA Bretagne, *Thales Airborne
Systems

Beampattern and polarisation synthesis of 3D RF-seeker antenna arrays

Luc Fourtinon?, Alessio Balleri?, Yves Quéré?, Christian Person* Annaig Martin-Guennou?,
Eric Rius, Guillaume Lesueur®, Thomas Merlet®, !Cranfield University/Telecom-Bretagne,
2Cranfield University, *Université de Brest, *Lab-STICC/MOM UMR CNRS, °Thales Air
Systems

Adaptive M-estimation for Robust Cubature Kalman Filtering
Changliang Zhang!, Ruirui Zhi!, Tiancheng Li?, Juan Corchado? *Northwestern Polytechnical
University, 2University of Salamanca

Fractional Fourier Based Sparse channel estimation for multicarrier underwater
acoustic communication system

Yixin Chen!, John ] Soraghan?, Carmine Clemente’, Stephan Weiss?, *University of
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Christy Simpson?, Andrew Hunter?, Sergei Vorgul!, Emmanuel D. Delande?, Jose
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Cramer-Rao Bounds for Distributed System Size Estimation Using Consensus
Algorithms
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Prof. Geert Leus
Sparse Sensing for Statistical Inference:

Ubiquitous sensors generate prohibitively large data sets. Large volumes of such data are
nowadays generated by a variety of applications such as imaging platforms and mobile devices,
surveillance cameras, social networks, power networks, to list a few. In this era of data deluge,
it is of paramount importance to gather only the data that is informative for a specific task in
order to limit the required sensing cost, as well as the related costs of storing, processing, or
communicating the data. The main goal of this talk is therefore to present topics that transform
classical sensing methods, often based on Nyquist-rate sampling, to more structured low-cost
sparse sensing mechanisms designed for specific inference tasks, such as estimation, filtering,
and detection. More specifically, we present fundamental tools to achieve the lowest sensing
cost with a guaranteed performance for the task at hand. Applications can be found in the areas
of radar, multi-antenna communications, remote sensing, and medical imaging.

Biography

Geert Leus received the MSc and PhD degree in Applied
Sciences from the Katholieke Universiteit Leuven, Belgium, in
June 1996 and May 2000, respectively. Currently, Geert Leus
_ is an “Antoni van Leeuwenhoek” Full Professor at the Faculty
. ) of Electrical Engineering, Mathematics and Computer Science

" ' 3 of the Delft University of Technology, The Netherlands. His
",g- , % research interests are in the area of signal processing for
R_ " - B communications. Geert Leus received a 2002 IEEE Signal
- A W Processing Society Young Author Best Paper Award and a 2005

‘ ' [EEE Signal Processing Society Best Paper Award. He is a Fellow
A - of the IEEE and a Fellow of EURASIP. Geert Leus was the Chair of

the IEEE Signal Processing for Communications and Networking

Technical Committee, and an Associate Editor for the IEEE Transactions on Signal Processing,
the IEEE Transactions on Wireless Communications, the IEEE Signal Processing Letters, and
the EURASIP Journal on Advances in Signal Processing. Currently, he is a Member-at-Large to
the Board of Governors of the IEEE Signal Processing Society and a member of the IEEE Sensor

Array and Multichannel Technical Committee. He finally serves as the Editor in Chief of the
EURASIP Journal on Advances in Signal Processing.




SSPD 2016

Dr. Philip Perconti
Taming the Torrent: Future Military Signal Processing and Information Fusion:

Electronic devices, from unattended ground sensors to small radars, have become a ubiquitous
part of Military operations. With the increased use of sensor systems comes an increased
volume of data that must be processed, moved, assessed, and decided upon within the short
time scales associated with battlefield operations. Onboard processing, information fusion, and
other signal processing methods can be utilized to reduce the overall quantity of information
flowing and to move toward giving the Soldier or decision-maker the best possible targeted
information while limiting the resources required to generate the decision. An overview of
sensor-technology and signal-processing ongoing in the US Army will be given.

Biography

Dr. Philip Perconti is a member of the Senior Executive
Service and serves as the Acting Director of the U.S. Army
Research Laboratory (ARL), the Army’s premier laboratory
for basic and applied research and analysis. ARL conducts
research and analysis in weapons and materials, sensors and
electron devices, computational and information sciences,
human research and engineering, vehicle technology, and
survivability and lethality analysis. ARL's Army Research
Office executes the Army extramural basic research program
in scientific and engineering disciplines. The Laboratory
consists of approximately 2,000 civilian and military
employees with an annual budget of over $1 billion. Prior
to this, Dr. Perconti served as the Director of the Sensors &
Electron Devices Directorate of the ARL. He was responsible
for leading and transitioning the Army’s primary basic and applied research programs in
sensors, electronics, sensor information processing, and power and energy technologies. In
addition, he led ARL's S&T campaign for Materials Research. His duties included operation
of unique electronics and photonics materials fabrication and characterization facilities
that enable world-class, Army-relevant, component research and development. He was also
responsible for planning, executing and balancing mission and customer program needs to
ensure science and technology dominance for the Army.
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Dr. Antonio De Maio
Transmit Adaptivity in Radar:

Radar performance is strongly dependent on the transmit waveform and its parameters
which must adapted depending on the surrounding environment, radar mission, goal, and
task. Waveform adaptivity is a relatively new paradigm, involving a continuous variation of
the transmitted signal, with the main purpose and aim of dynamically optimizing the radar
performance to fulfill the more and more stressing radar performance requirements. In
this talk some new trends in transmit signal optimization will be introduced and discussed.
Specifically, the design of radar waveforms, sharing appealing features and ensuring spectral
coexistence with other Radio Frequency (RF) systems, will be pursued according to a rigorous
framework based on modern optimization theory.

Biography

Antonio De Maio was born in Sorrento, Italy, on June 20, 1974.
He received the Dr.Eng. degree (with honors) and the Ph.D.
degree in information engineering, both from the University of
Naples Federico II, Naples, Italy, in 1998 and 2002, respectively.
From October to December 2004, he was a Visiting Researcher
with the U.S. Air Force Research Laboratory, Rome, NY. From
November to December 2007, he was a Visiting Researcher
with the Chinese University of Hong Kong, Hong Kong.
Currently, he is a Professor with the University of Naples
Federico II. His research interest lies in the field of statistical
signal processing, with emphasis on radar detection and
optimization theory applied to radar signal processing. Dr. De
Maio is a Fellow member of IEEE and the recipient of the 2010
IEEE Fred Nathanson Memorial Award as the young (less than
40 years of age) AESS Radar Engineer 2010 whose performance is particularly noteworthy as
evidenced by contributions to the radar art over a period of several years, with the following
citation for “robust CFAR detection, knowledge-based radar signal processing, and waveform
design and diversity”.

B
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Bio:

Daniel Clark is an Associate Professor in Sensors and Systems at Heriot-Watt University, UK. His research
interests are in the development of the theory and applications of multi-object estimation algorithms for sensor
fusion problems. He has made a number of key contributions to the field of multiple-object filtering that span
the development of novel algorithms and methodology for multi-object tracking to the deployment and
demonstration for commercial applications.

He has collaborated closely with defence organisations internationally on a range of projects in multitarget
tracking spanning theoretical algorithm development to practical deployment in collaboration with Dstl, BAE
Systems, Finnmechanica, Thales, DCNS (France), SAGEM Defense (France), DST (Australia) and the USAF.
His algorithms have been demonstrated in trials with BAE Systems for maritime trials, where they tracked ships
in the Solent from live feed from radar and electro-optic sensors.

Multi-sensor Multi-target Tracking Techniques for Space Situational Awareness
Abstract: The UK and its international partners face a range of new challenges and priorities for defence and
national security for space situational awareness (SSA). In particular, there is increasing concern about the
hazards of space debris and potential harm for satellites and its impact on future space exploration activities.
Space debris has largely been caused by waste products from human activity in recent years, and there are now
several hundred thousand objects that have the potential to cause significant damage.

It is becoming increasingly important to be able to accurately model and track a large number of objects in order
to avoid harm to expensive space-related infrastructure. Advanced surveillance capabilities are needed to be able
to identify and monitor activities in earth’s orbit. It is critically important to these surveillance activities to be
able to detect, estimate, and track multiple potential threats across a variety of platforms with different sensing
characteristics. Multiple-target tracking algorithms have been developed since the 1970s, yet these methods can
suffer from systematic failure due to heuristics introduced for track management.

A radically different approach to multiple-target tracking has attracted a lot of attention in recent years, called
Finite Set Statistics, considers the multi-sensor multi-target tracking problem in a unified way. Estimating target
populations holistically enables operators to estimate the correct number of targets in challenging environments
where there may be many false alarms and the targets are not always observed. This approach led to principled
low computational cost solutions that can be deployed on real-time systems, known as multi-object filters.

This talk will describe the statistical methodology used to develop multi-object filters and show how it can be
used to address a range of problems. The methods will be illustrated on a range of applications including space
surveillance, maritime surveillance, autonomous robotics, and cell biology. The talk will highlight the unique
challenges in multi-sensor fusion for space situational awareness and outline a strategy for addressing them.

Xii
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An Adaptive Receiver Search Strategy for
Electronic Support

Sabine Apfeld, Alexander Charlish, Wolfgang Koch
Dept. Sensor Data and Information Fusion
Fraunhofer FKIE
Wachtberg, Germany
Email: {sabine.apfeld, alexander.charlish, wolfgang.koch} @fkie.fraunhofer.de

Abstract—In this paper, a search strategy for the detection
of multifunctional radar emitters is proposed. The majority
of today’s literature regarding this topic models the intercept
problem as that of the coincidence of two or more periodic
window functions. Since this model is rather simplistic, in this
paper the radars’ illumination patterns are described by signal-
to-noise ratio time series. To optimise the search dwells executed
by an electronic support receiver, a constantly updated scan
period estimate is calculated using the autocorrelation. The
performance of the proposed algorithm is shown in comparison
to several other approaches using a simulation framework.

I. INTRODUCTION

Intercepting the radiations of potentially threatening emit-
ters, which usually are radars, is a common task in the field of
electronic support (ES). Radars of interest might be operating
in a wide range of frequencies, spanning tens of gigahertz.
An intercept receiver covering the complete frequency range
at the same time with a high sensitivity would be expensive,
large and heavy. To overcome this problem, the frequency
range of interest is usually divided into smaller bands of the
receiver’s instantaneous bandwidth and scanned sequentially.
A schedule which defines how long and when to dwell
on which band constitutes a search strategy. Normally, the
emitters to be intercepted use a directional antenna and scan
their surveillance region. Thus, an intercept is only possible
when the receiver is tuned to the frequency of the emitter and
the emitter’s main beam or a sidelobe is directed towards the
receiver.

In the literature, this situation is commonly modelled using
two window functions, which are periodically “on” and “off”
(see e.g. [1]). One of the window functions describes the
points in time when the emitter illuminates the receiver and
the other one specifies the events of the (omni-directional)
receiver being tuned to the frequency of the emitter. When
both window functions are “on” at the same time, an intercept
occurs.

Modelling the illuminations by a strictly periodic window
function simplifies the situation significantly. However, this
simplification is not representative of modern multifunction
radars. Today’s radars perform searching and tracking -
and sometimes even other functions like communication
and missile guidance - in an interleaved manner, breaking
the periodicity of the scan pattern. Moreover, electronically
steered phased array antennas are capable of instantaneously

steering their beams and are not limited by mechanical parts
which need to be rotated. Many authors (e.g. [2]-[8]) don’t
mention this fact or explicitly state that they don’t consider
phased array antennas (e.g. [9]). In [10], the authors argue
that “due to their scanning function electronic beam steering
antennas produce roughly periodic illuminations”. Thus, they
add jitter to the scan period, but still use a window function
based model. In this paper, a complete antenna pattern model
of an electronically steered phased array is used, allowing the
sequence of illuminations to be described by a signal-to-noise
ratio (SNR) time series. In addition, window functions usually
only consider the main beam of the radar. In the presented
approach, the radars can be intercepted and detected through
the sidelobes as well.

Section II describes the developed algorithm in detail.
The method used for evaluation and the results obtained are
presented in Section III. Section IV gives the conclusion.

II. DEVELOPED ALGORITHM

In the presented algorithm, search and tracking dwells
executed by the radars are considered. It is assumed that the
receiver can differentiate between the two types of dwells,
which is not an unrealistic assumption since typically different
waveforms are used for different tasks.

At system startup, no information is available yet so the
receiver begins scanning the frequency range of interest ran-
domly. It uses a fixed dwell time and a fixed instantaneous
bandwidth. SNR is calculated as given in Eq. 1. Here, G rep-
resents the emitter’s antenna pattern. For the omni-directional
receiver, GG, is assumed constant, independent from the angle
of arrival (AoA).

(Syer 5E2) 2 G-,
SNE = (4rRZ - k-T-B-L;,- L, M
p : pulse received
P : set of pulses received
PK(p) : peak power of pulse p
PW (p) : pulse width of pulse p
PRI(p) : pulse repetition interval of pulse p
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A : wavelength of the pulses received
G, : transmit antenna gain in the direction
of the receiver
G, : receiver antenna gain
: range between receiver and emitter

: Boltzmann constant

N >~ X

: noise temperature
B : receiver’s instantaneous bandwidth

Ly, L, : transmit and receive losses

This model of the SNR assumes noncoherent integration
of pulses [11], however it doesn’t take losses due to not
performing matched filtering into account. Introducing these
losses or even considering a different detector architecture
would only result in a scaling of the SNR, which would not
affect the developed algorithm.

Once the SNR on a band crosses the detection threshold
Tp - a parameter of the receiver - the corresponding radio
frequency (RF) is added to a list of active, tentative frequencies
and the receiver stays tuned to that RF band for another d
dwells. If the last one of these dwells results in the highest
SNR, it listens for another dwell. It does so in order to explore
the times of maximum SNR as a high SNR is desirable
for accurate measurements of parameters like pulse repetition
interval (PRI) or pulse width.

Bands in the list of tentative frequencies are visited more
often in the further operation of the receiver in order to gain
more knowledge about the illumination pattern. Algorithm
1 shows the procedure for selecting the next band. The
probability for choosing each tentative frequency is scaled by
y according to the number of frequencies in the list of tentative
RFs until the scaled value reaches a maximum z. This is done
to avoid dwelling on just very few frequencies with a very high
probability. Scaling parameter y and maximum value z must
lie between zero and one. This part constitutes the exploration
phase of the strategy.

Algorithm 1 Select the next band in exploration phase.
Input: List of all RF bands (RF's), list of tentative RFs
(tentative RF's), scaling parameter y, max. value z

Output: Band for the next receiver dwell.

1: 7 <= random € (0,1)

2: if r < min(|tentativeRF's| -y, z) then

3:  return random band € RF's \ tentativeRF's
4: else

5:  return random band € tentative RF's

6: end if

If the receiver intercepts a search dwell and the SNR crosses
the detection threshold, the autocorrelation of the intercepted
SNR time series on that band is calculated. The autocorrelation
is defined as the cross-correlation of a signal with itself. In the
case at hand, the SNR time series is a signal discretised by
the receiver dwells.
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Thus, the autocorrelation is given by

(f*f)(n) = m:Z_w Fr(m)f(m+n) .

n=0,+1,+2, ..

where f* is the complex conjugate of f with f being the
intercepted SNR.

An estimate of the radar’s scan period p is given by the
position of the maximum of the autocorrelation, excluding the
value at lag zero, multiplied by the receiver’s dwell time ¢ gy,¢/1:

b= argmax {(f ()} - taweu 3)

If the standard deviation of the last j period estimates is
smaller than a threshold T4, the period is declared stable and
dwells are scheduled for that frequency. Moreover, the band is
removed from the list of tentative RFs because the exploration
phase is finished. As an intercept is desired to happen when
the SNR is maximal, future dwells are planned at the time of
the last recorded global SNR maximum SN R, plus integer
multiples of the estimated period. Since the period can only
be approximate due to interleaving with tracking dwells and
uncertainties in estimation, the period is updated with each
new detection of the corresponding emitter and dwells are
rescheduled when a new global maximum in SNR is found.
To account for a shift in period, only the last k¥ SNR values are
considered. Furthermore, several dwells are executed around
the expected time of the next (local) SNR maximum. When a
scheduled visit of the frequency band results in a SNR smaller
than the threshold

Tsnr = SNRma:v (4)

with x set to be between zero and one, the number of
dwells scheduled for the next visit is increased by 7. After
s misdetections, the period estimate is reset, the scheduled
dwells are deleted and the band is again added to the list of
tentative RFs, thus restarting the exploration phase.

When a tracking dwell crosses the detection threshold, a his-
togram of the differences in time of arrival (TOA) of the pulse
bursts emitted by the radar on the corresponding frequency
band is built. The maximum of that histogram is used as an
estimate of one of the revisit times. Note that it is assumed that
distinguishing the tracking dwells for different targets is not
possible. Thus, several hypotheses for revisit times are kept.
Each estimated revisit time generates a schedule for visiting
the corresponding band. As for the search case, the RF is
deleted from the list of tentative RFs and several dwells are
executed around the scheduled time. However, as the targets
move, the tracking dwells might quickly point into a direction
where an intercept is not possible anymore. In addition, the
revisit time estimates are rather rough, so scheduled dwells and
the corresponding period estimate are directly deleted after the
first misdetection. If after this deletion no revisit time estimate
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Fig. 1. Example of the illuminations generated by the emitter and the

intercepted SNR time series at the receiver. The illumination pattern results
from calculating the SNR at the receiver assuming that it’s tuned the correct
frequency the whole time.

exists anymore, the frequency is added again to the list of
tentative RFs.

When there is no dwell scheduled, a random band is
chosen with a higher probability for the frequencies in the
list of tentative RFs (see Alg. 1).

Figure 1 shows an example of the illuminations generated
by the emitter and the interceptions by the receiver. The SNR
time series of Figure la depicts the illumination pattern that
would result from the receiver being tuned to the frequency of
the emitter for the whole time. In Figure 1b, the intercepted
SNR at the receiver is shown. At (most of) the points in time
where the SNR is zero, the receiver is tuned to a different
frequency. From about 35 to 52 s simulated time many values
are greater than zero, showing the exploration phase of the
receiver in which it is tuned more often to the corresponding
frequency. After the exploration phase is finished at about 52
seconds, it found a stable period estimate and starts scheduling
for the local maxima of the SNR, as can be seen by the
regularly spaced peaks. The dwells in between the SNR peaks
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Fig. 2. Schematic representation of the scan patterns used. Grey arrows
indicate a jump in beam position without dwelling.

are caused by the random search pattern used when there is
no dwell scheduled. It also dwells on the known bands to be
able to find a potentially undiscovered SNR maximum.

III. EVALUATION & RESULTS

In the following, the simulation framework used for evalu-
ation as well as the results are presented.

A. Simulation Framework

Evaluation of the algorithm is performed using a simulation
framework. An airborne - but for the sake of simplicity
stationary - receiver tries to intercept and detect ground-based
radars using phased array antennas. The stationary emitters
are placed randomly in the scenario, but it is made sure that
they illuminate the receiver at some point. The faces of the
radars are fixed, tilted backwards a few degrees for a better
surveillance of the flying targets. Those are placed randomly
as well and are assigned a random moving direction and
speed. Based on the target’s speed, a revisit time is calculated
which is used by the radars for scheduling tracking dwells.
Without any targets, the emitters perform scanning of their
surveillance region with one of four different patterns (see
Fig. 2). When a target is in a radar’s field of view, tracking
dwells are inserted into the scan pattern, which is then delayed.
Consequently, there is no strict periodicity in the illumination
patterns anymore. Moreover, it means that more tracked targets
cause an increase in aperiodicity.

Each radar uses a different operating mode for searching and
tracking. These are randomly assigned and consist of different
frequencies, PRIs and pulse widths. There is only one radar
transmitting on each frequency at the same time. This choice
was made to avoid implementing deinterleaving algorithms.
Nevertheless, if assumed that the radars can be deinterleaved
based on their signal characteristics, also multiple radars on
the same frequency can be allowed.

During evaluation, the developed algorithm is compared to
a slightly different version of itself and two other algorithms.
The considered strategies are:

o Adaptive strategy: The algorithm proposed in this paper
as described above.

o Adaptive, no tracking: A version of the developed algo-
rithm without scheduling for tracking dwells, included to
see the impact of estimating the track revisit times of the
radars.



o Active RFs: Starts with a random search, then uses the
list of active, tentative RFs and dwells on these with a
higher probability, like in the exploration phase of the
presented algorithm.

o Random: Just selects a random band for each dwell, but
makes sure that each band is selected about the same
number of times.

In each simulation, the number of targets is varied whereas
the simulated time is always 5 min. Further constant parame-
ters are the instantaneous bandwidth of 250 MHz and the dwell
time of 50 ms for each receiver. Moreover, there are always 10
radars present and the scanned frequency band is 2-18 GHz.
Each simulation consists of 30 runs. In each run, the scenario
is created randomly but the different receiver search strategies
are executed in the same scenario before creating a new one.
Note that each radar illuminates the receiver at some point, but
the SNR values of the illuminations don’t necessarily cross
the detection threshold. Thus, the results shown in the next
section are to be seen as a comparison and not an absolute
performance measure, since reaching a 100% detection rate
might not be possible.

B. Results

In Figures 3-5 the results for the simulations are presented.
Each figure shows the values for one of these criteria:

o Efficiency (%): Percentage of dwells on bands with an
active emitter which resulted in a detection.

o Total number of detections over all of the simulation runs.

o Detected (%): Percentage of radars that was detected at
least once.

As the results show, the two versions of the adaptive strategy
always perform better in terms of efficiency and total number
of detections. The percentage of radars detected at least once
is best for the random strategy. This is due to the fact that
the random strategy only explores the environment without
exploiting the information it obtains. Thus, its efficiency as
well as total number of detections are always much worse.

Exploiting the knowledge about active frequencies clearly
outperforms the random strategy in terms of efficiency and
number of detections. Estimating the radars’ scan periods and
scheduling according to the estimates increases the efficiency
and the number of detections even more. However, scheduling
for the tracking dwells doesn’t seem to make a major differ-
ence in performance. As mentioned earlier, the revisit time
estimates are rather rough and as the targets move, at some
time the tracking dwells point in a direction where a detection
is not possible anymore. Moreover, as opposed to the search
pattern with several illuminations as the emitter sweeps past
the receiver’s position, the tracking dwells are only detectable
for a short time instance which requires an accurate schedule.
Thus, because of misdetections for scheduled tracking dwells,
the algorithm directly deletes the corresponding estimates.

None of the criteria considered seems to depend on the
number of targets present in the simulation environment. This
might change when much more targets are present such that
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Fig. 5. Mean percentage of radars detected and standard deviation for the
different search strategies and scenarios.

the radars are overloaded with tracking and only perform the
required minimum of searching. An evaluation of this situation
is planned for the future.



IV. CONCLUSION

An adaptive search strategy for the detection of multifunc-
tion radars has been proposed. The results obtained using
simulations show that efficiency is improved significantly
and more detections are achieved compared to non-adaptive
algorithms. Also, modelling of the intercept/detection problem
in electronic support using antenna patterns and not window
functions was introduced. Using the intercepted SNR time
series instead of a simple “on/off”’-function allows for the
detection of the radars’ sidelobes. In addition, a more so-
phisticated use of the information collected is possible. This
includes scheduling for the times of maximum SNR for an
accurate measurement of the radars’ waveform parameters
and a more efficient use of the receiver’s limited resources.
The simulations demonstrate that the less complex version
of the search strategy, which doesn’t schedule for tracking
dwells, provides an equally good performance as the complete
algorithm. Thus, when regarding computational costs, the
simpler version is a good approach.
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Abstract—This paper proposes a new domain knowledge aided
Gaussian particle filtering based approach for the ground vehicle
tracking application. Firstly, a new form of modelling is proposed
to reflect the influences of different types of environmental
domain knowledge on the vehicle dynamic: i) a non-Markov
jump model is applied with multiple models while transition
probabilities between models are environmental dependent ii)
for a particular model, both the constraints and potential forces
obtained from the surrounding environment have been applied
to refine the vehicle state distribution. Based on the proposed
modelling approach, a Gaussian particle filtering based method
is developed to implement the related Bayesian inference for
the target state estimation. Simulation studies from multiple
Monte Carlo simulations confirm the advantages of the proposed
method over traditional ones, from both the modelling and
implementation aspects.

I. INTRODUCTION

Ground vehicle tracking is an important preliminary step
in many applications such as surveillance, advanced driver
assistance systems (ADAS) and autonomous vehicles. Many
model based state estimation methods (i.e. Kalman or particle
filtering based methods [1]), have been proposed for vehicle
tracking. However, the majority of methods in [1] assume an
open field environment in which the tracked vehicle(s) could
move freely. This contradicts with the realistic scenario where
the motion of the ground vehicle(s) is often affected by its
operational environment. Information from the environment
could be taken as domain knowledge and exploited in the de-
velopment of tracking algorithms in order to enhance tracking
quality.

Different approaches have been proposed to exploit domain
knowledge for ground vehicle tracking. The most apparent
domain knowledge is the road constraint information such as
the constrained region imposed by a road map. Studies on road
network-aided ground vehicle tracking have been reported
in different works such as [2], [3] and [4]. In these works,
different state estimation algorithms (such as the Gaussian (s)
approximation filtering method in [2] and [4], and particle
filtering method [3]) have been applied together with the road
constraint information for the state estimation. Besides, the
manoeuvre of a vehicle will also be affected by its surrounding
environment. For example, a vehicle is likely to accelerate

Jonathon Chambers
School of Electrical and Electronic Engineering,
Newcastle University, UK
jonathon.chambers @ncl.ac.uk.

to overtake. To incorporate domain knowledge related to
manoeuvre determination, [5] and [6] consider a non-Markov
jump modelling system originally proposed in [7] for vehicle
tracking. Multiple state models are applied to represent differ-
ent possible vehicle movements. State-dependent model transi-
tion probabilities are then adopted to model vehicle manoeuvre
type changes with respect to environmental conditions.

In our work, a new domain knowledge aided method is
proposed for ground vehicle tracking. Compared with the
aforementioned works, domain knowledge is exploited in a
more comprehensive way; besides, a more efficient filtering
algorithm is applied for the state estimation. Firstly, the
non-Markov hybrid model framework in [7] is proposed to
model multiple vehicle behaviours. For a particular dynamic
model, both constraints and forces [8] are incorporated to
refine the target state distribution. Based on the proposed
model approach, a Gaussian particle filtering [9] based state
dependent interactive multiple model Gaussian particle filter-
ing (SD-IMMGPF) method is proposed. Compared with the
traditional generic particle based filtering approach for the
hybrid non-Markov jump model implementation as in [7],
the measurement information is exploited for constructing an
importance function to generate more effective particles.

The structure of this paper is listed as follows: The devel-
oped domain knowledge aided model is proposed in Section II.
Bayesian inference and the proposed SD-IMMGPF approach
are presented in Section III. Simulations in Section IV present
the comparison results between the proposed method and
others. Final conclusions and future works are presented in
Section V.

II. PROPOSED ENVIRONMENTAL DEPENDENT MODEL

In this section, we propose a new environmental dependent
model approach for ground vehicle tracking, which exploits
different environmental information in a comprehensive way
for both the manoeuvre type determination and state dy-
namic/distribution refinement.

In a realistic scenario, a vehicle will move with different
manoeuvre types, which can not be reflected by a single
state model. In this way, multiple state models have been
exploited for target tracking as in [10] and [11]. However,
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these approaches assume a Markov jump model, with transi-
tion probabilities between different state models being constant
without considering any environmental information. However,
the manoeuvre type of a certain target is actually environmen-
tally related. For example, a vehicle will commonly overtake
when it approaches another vehicle with a high speed and turn
when it comes to a bend road segment. To this end, the non-
Markov jump modelling framework as in [7] is adopted, for
which the transition probabilities between different models are
not constant but modeled in a state dependent way related to
the target’s surrounding environmental conditions.

A general dynamic model in the non-Markov jump mod-
elling framework can be represented as:

Xe = f(Xe—1) + Wy (1)

where x; represents the state vector, which usually includes
the position and velocity for the vehicle tracking problem; w,
is generally known as the process noise term, which represents
the model uncertainty; f(-) represents a dynamic function
reflecting the desired target dynamics.

Environmental domain knowledge

Fig. 1. The proposed modelling framework. Related parameters are defined
as: X¢: state vector, Z:: measurement vector, m¢: model index and C}:
surrounding environmental conditions of a target, which is dependent on the
target state (i.e., position and velocity) and environmental domain knowledge
(i.e., road map information, geographic data, moving obstacles information,
etc.).

Currently most models (as in [12]) for target tracking do
not consider any environmental information. So the predicted
state distribution by (1) may contradict with the realistic
environmental conditions (for example, the predicted position
of a vehicle may be outside the road boundary). In this
work, a new modelling framework is proposed as shown
in Fig. 1. The non-Markov jump modelling framework is
adopted. Furthermore, the target’s surrounding environmental
condition does not only determine the manoeuvre type but
also refines a particular dynamic model and corresponding
state distribution. The refinement of the state distribution is
achieved by introducing forces and constraints.

A. Force based environmental effects modelling

In realistic scenarios, targets’ movements are affected by
the surrounding environment. For example, a vehicle keeps
away from the road border to avoid collisions or it may
be attracted by certain objects (such as the lane centreline).
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Fig. 2. The illustration of different forces for modelling environmental effects.
f; ; models the repulsive effect between vehicles ¢ and j, f; , models the
repulsive effect between the vehicle i and road boundary o and f; . models
the effect that a vehicle tends to move along with the lane centreline c.

In [8], a force based method has been proposed to model
such repulsive/attractive effects on pedestrians posed by their
surrounding environment. This idea is exploited in this work
for modelling the environmental influences on the vehicle
dynamics. As in Fig. 2, different types of ‘virtual forces’
have been applied, which model the repulsive/attractive effects
on a vehicle determined by its surrounding environmental
conditions.
Same exponential force definition forms are applied to
formulate the repulsive/attractive forces as in [8], with:
f(‘epulsive

V)
fc_l,t'tractive
sJ

=a-exp(—b-d)n;;

=a (1 —exp(=b -d))n;,, @

where ;7 ulsive and f‘i‘)’;tmm“e represent repulsive and attrac-
tive forces between objects i and j; a, b, a’ and b’ are constant
parameter values; n; ; (n; ;) represents the unit vector pointing
from object i to j (j to 7).

Forces from different objects are summed to a total one
(denoted as f°) which represents the effect of the surrounding
environmental conditions on the vehicle. In this way, an
additional acceleration term a® = % is introduced and the
original model of (1) is thus modified to reflect the influence
of the environment on dynamic modelling. In general, the
modified dynamic model can be represented as:

x; = f(x¢e—1) + I(a%) + wy 3)

where the term [(a®) is a function of a¢, which is dependent
on the particular dynamic model definition as in [12].

B. Constraint information

In reality, there are constraints existing in the realistic
environment, which can be further applied to refine the state
distribution. We denote the distribution determined by the
force based model (3) as p(x;), by incorporating the constraint
information the distribution is truncated as:

p(xt)

x; € C
X)) = &t
pelx) { 0, otherwise

“)

where pc(x;) represents the truncated distribution, C repre-
sents the constrained region and &; is calculated as & =
Jo p(x¢)dx;. The probability value which is out of the con-



straint region becomes zero. In this way, the uncertainty of the
state distribution is further reduced.

III. STATE DEPENDENT INTERACTIVE MULTIPLE MODEL
GAUSSIAN PARTICLE FILTERING

Based on the new modelling approach as defined in the
previous section and a proper measurement model, a state
dependent interacting multiple model Gaussian particle fil-
tering (SD-IMMGPF) algorithm is developed for the state
estimation. Different from the generic SD-IMMPF method
[7], the proposed algorithm applies Gaussian particle filtering
for every mode-matched filter with an importance function
constructed with both the state dynamics and measurement
information, which generates more effective particles.

The proposed SD-IMMGPF algorithm is based on the exact
Bayesian inference framework for a multiple model system,
whose overall process is divided into four steps: mode mixing,
state interaction, evolution and correction.

Mode mixing: The mode mixing is related to the evolution
of the model probability between consecutive discrete time
instances ¢t — 1 and ¢. Using the law of total probability, we
have:

Z p(me = s, mi—1 = r|Zs—1)
rem

= > plme = slmi1 =r,Zi_1)p(mi—1 =r|Zi_1),
remM

plme = sZi1) =
(5)

where m, represents the dynamic model index variable whose
value m or r could be any one element in the set M, which
represents the model index ensemble. Z,_; represents the
measurements collection {zi,...,z;—1} during previous time
instances. And p(m; = s|mi—1 = r,Z;_1) can further be
decomposed as:

p(mt = S\Wt—l =T, Zt—l)

6
= /Wfs(xt_l) p(Xe—1|mi—1 =7, Le—1) dXe—1. ©
where 7Z(x;_1) represents the environmental information
related state-dependent model transition probability between
models r and s, which is problem-specific.

State interaction: State interaction generates the initial
mode-conditioned density p(x¢—1|m: = s,Z;_1). According
to the conditional probability relation and the law of total
probability, one has:

Z TFFS(Xt—l) 'p(Xt—1,mt—1 = T|Zt—1)
rem

_ =38.2Zi_ 1) =
p(Xt 1\mt S, Ly 1) p(mt=8|Zt71)

N

Domain knowledge aided state evolution: The state
evolution step is to propagate the mode-conditioned state
density from ¢ — 1 to ¢ by the dynamic model. Given the
initial density is provided in (7) and the s-th environmental
information aided dynamic model, the mode-conditioned prior
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distribution p(x¢|m; = s,Z;_1) at t can be calculated as:

p(xelme = ,Z;_1)

8
= /p(xt‘xt—lamt =8,Z¢—1)p(Xe—1|ms = 8, Zr—1) dX¢—1. ®)

where p(x¢|x;—1,m; = s,Z;_1) is determined by the force
aided dynamic model (3) and constraints (4).

Correction: Finally, the updated measurement is incorpo-
rated to correct the prior by following Bayes’ rule:

p(Xt, M = 8|Zs) o< p(zt]xe, My = s)p(x¢|me = 5,Z¢—1)

9
p(ms = 5|Zo1). ©

The state estimation at time ¢ can then be derived from the
updated posterior distribution p(x¢, m: = s|Z;).

A. SD-IMMGPF implementation

The SD-IMMGPF algorithm is then proposed to implement
the above Bayesian inference. Initially, it starts at time ¢ — 1
with the set of weighted particles {x}",,w/"*:r € M,k €
{1,...,N}} to approximate the probability p(x;_1,mi—1 =
r|Z;—1). Based on this, the Bayesian inference procedure is
implemented as follows:

Mode mixing implementation: Prior mode probability in
(5) is approximated with generated particles as:

E E Wraxkl

reM k=1

p(me = s|Zs 1) ) w2 AL, (10)
where A7_, is defined to facilitate the rest of the derivation.

State interaction implementation: The state interaction
process can be implemented by inserting particles at ¢ — 1

with the different mode index r, into (7) such that

P(Xt 1‘mt:5 /. 1)?j

Z Zﬂrs X, 1 Jwy kld(xt—l _X:fl)/Ai—L

reMk=1

amn

Evolution and correction implementation:

For every mode a Gaussian particle filtering (GPF) [9]
based approach is exploited. An importance function which is
a Gaussian approximation of the mode-conditioned posterior
distribution p(x¢|m; = s,Z;) is constructed, from which
effective particles are generated. Firstly, the mean pj_; and
covariance X;_; of a Gaussian distribution to approximate
p(x¢—1|my = s,Z4_1) are obtained as:

S
Ht—1 = E E 7rrs (x;” 1 Jwy 1Xt I/At 1

TGMk 1

s _ E .k
i 1= E § s (X lwt 1(Xt 1

reMk=1

— i) - (Xt 1
(12)

Based on the domain knowledge aided dynamic model and
measurement model, the mean and covariance are then updated
to obtain p; and X7 at time instance ¢, which determine
a Gaussian distribution N (x¢|pf,¥$) as an approximation
of the distribution p(x¢|m; = s,Z;). Different algorithms
can be applied for the updating, in our work, the truncated

— pi— 1) /Affl



unscented Kalman filtering (t-UKF) scheme as in [13] is
adopted, which exploits both the constraint information and
unscented transformation to better deal with the non-linearities
in both dynamic and measurement models.

A new set of particles {x;°};,—1,  n is sampled from
N (x¢|pf, X7). According to the concept of importance sam-
pling in [1] and (9), the posterior distribution p(x;, m; = s|Z;)
is approximated as:

p(xe,my = $|Zy) = Zwi’sé(xt —x%) (13)

with particle weights {wis}lzl N being estimated as:

pzelx*,me = )N (X% |51, S5 -1 )p(me = 8(Ze 1)
N(xy® |, 27)

1,8
t

(14)
where N (x{|pf), ;%) is a Gaussian approximation of
p(x¢/my = s,Z—1) and p(z:|x;,m; = s) is a measurement
likelihood function determined by a particular measurement
model. From the obtained particles and corresponding weights,
both the state estimation and the s-th model probability can
be estimated as:

N
5 1,8 ,1,8
X = wy X,
sEM i=1
N
p(me =s) =
1=1

IV. SIMULATION STUDIES

15)

i,8
Wy

The proposed method is tested in a simulated scenario as
shown in Fig. 3, with two vehicles being simulated to move
along two road segments in a total of 30s. The first vehicle
is simulated to move with a constant velocity of 10 (m/s)
along the straight road segment for 27.5 (s) after which a
turning manoeuvre is performed with angular velocity 0.2
(rad/s) for 2.5 (s). The second vehicle firstly moves with a
constant velocity of 12.5 (m/s) on the straight road segment
for 8s before it begins to overtake the first vehicle. After 7
seconds, vehicle 2 overtakes vehicle 1 and moves again with
12.5 (m/s) for 7s along the straight segment. Then it begins to
move along the bend road segment with an angular velocity
of 0.2 (rad/s).

Bend

Straight segment segment

110} -

e P

100 -

90 B

80| -

y(m)

70| B

60| -

——vehicle 1 trajectory
50 _e—venicle 2 trajectory )
road boundary , , X ,
] 50 100 150 200 250 300 350 400
x (m)

40

Fig. 3. Simulated vehicles trajectories.
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Multiple dynamic models as in [12] are applied to model
different manoeuvre types of vehicles, which include: a con-
stant velocity (CV) model with a low process noise intensity
level for modelling the CV manoeuvre, a CV model with a
high process noise intensity level for modelling the overtaking
manoeuvre and a constant turning (CT) model for modelling
the turning manoeuvre. A sensor positioned at [200,30] (m)
is applied to measure the range 7, and bearing angle 6, of a
particular vehicle with:

y, = {”} _ [\/(l"s —x)? 4 (Ys — yt)?

+ ny, (16)

0¢ arctan( ﬁ )

where [z, y:] represents a target’s position at time instance
t, [zs,ys] represents the sensor position and n; represents
the measurement noise. In our work, we assume it as

T GQausséi)an distribution with zero means and covariance
5%(m~),

0, 0.02%(rad)?
always receives the two vehicles’ measurements without any
measurement association ambiguities.

Based on the simulated scenario, dynamic and measurement
models, the proposed method is applied for the vehicle track-
ing. The tracking results are compared with other methods
from both model and filtering algorithm.

Model comparison: For the proposed modelling approach,
the transition probabilities between different models are de-
fined with respect to distances between a target and its
surrounding objects (such as another vehicle and the bend
road entry). The road region is applied as the constraints and
forces are used to represented the repulsive effects of vehicle-
to-vehicle and vehicle-to-boundary. These forces are defined
in the form of (2) with the related parameters being selected
empirically for the simulation study.

Comparisons are made between different modelling frame-
works, including Markov jump (MJ) model, non-Markov jump
(NMJ) model, non-Markov model with constraint information
(CNMJ) and the proposed non-Markov modelling framework
with both constraints and forces (FCNMJ). For a fair com-
parison, the same Gaussian particle filtering based approach
is applied for every modelling method and the number of
particles for every dynamic mode is chosen as N = 300. 100
Monte-Carlo simulations are performed. For every vehicle,
the averaged position root-mean-square-errors (RMSEs) for
every time instance is plotted in Fig. 4 corresponding to
every modelling method. While the averaged RMSEs of the
tracked trajectories compared with ground truth one are shown
in Table I. From the results, we can see that the proposed
modelling method exploiting the domain knowledge in the
most comprehensive way, achieves the most accurate result
for the trajectory tracking (as in Table I with the smallest
averaged RMSEs for both vehicles) and lowest RMSEs during
the majority of the time as shown in Fig. 4.

Filtering algorithms comparison: We compare different
Bayesian inference implementation algorithms. The proposed
modelling framework as in Section II is adopted, with the
generic particle filtering based SD-IMMPF (N=3000 for one

. Currently, we assume that the sensor
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Fig. 4. Position RMSEs comparisons for vehicle 1 (a) and vehicle 2 (b) by
different modelling approaches.

TABLE I
AVERAGED POSITION RMSES (M) COMPARISONS FOR DIFFERENT
MODELLING APPROACHES

MJ | NMJ | CNMJ | FCNMJ
Vehicle 1 RMSE (m) | 2.52 | 2.43 2.17 1.51
Vehicle 2 RMSE (m) | 345 | 3.25 242 2.10

dynamic model) and SD-IMMGPF approaches (N=300 for one
dynamic model) implementation approaches being compared.
The same state model is applied for these two approaches and
the same 100 Monte-Carlo simulations have been performed
for RMSEs analysis. From the comparison results as shown
in Fig. 5 and Table II, we can see that the SD-IMMGPF
approach achieves better performance, with smaller RMSEs
being obtained (especially for vehicle 1 with around 45% of
the RMSE reduction as implied in Table II) with a smaller
number of particles and a low computational cost. The reason
behind it is that the SD-IMMGPF approach exploits both the
constraint and measurement information for more effective
sampling.

[=e=50-hweF, H=2000 |
| =8 SDMMGRF. e300 |

RMSE (m)
RMSE (m)

30 40
Time (s)

(b)

Time (s)

(@)

Fig. 5. Position RMSEs comparisons for vehicle 1 (a) and vehicle 2 (b) for
different filtering algorithms

V. CONCLUSION

In this work, a new domain knowledge aided tracking
method is proposed. A new environmental dependent model is
developed. Multiple models are applied with the state depen-
dent probabilities being used to model the realistic vehicle ma-
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TABLE II
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AVERAGED POSITION RMSES (M) COMPARISONS FOR DIFFERENT

FILTERING ALGORITHMS

SD-IMMPF, N=3000 | SD-IMMGPF, N=300
Vehicle 1 RMSE (m) 2.77 1.51
Vehicle 2 RMSE (m) 2.65 2.10
Computational time (s) 3.6 0.8

noeuvre transitions. Both the constraint and force information
are applied to refine the dynamic model and state distribution.
Based on the modelling framework, a SD-IMMGPF approach
is applied to implement the related Bayesian inference for the
state estimation. Simulation studies show the advantages of the
proposed method from both the modelling and implementation
algorithm aspects. In the future, the proposed algorithm will
be extended to a more complicated scenario with miss detec-
tions/false alarms and measurements association ambiguities.
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Robust Detection of micro-UAS drones with L-band
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Abstract—Unmanned Aerial Systems (UAS) are pilotless
aircraft (drone) and are characterized by having very small radar
cross-sections, relatively slow motion profiles and low operating
altitudes compared with manned aircraft. As a direct consequence
they are considerably more difficult to detect and track. This is
exacerbated in traditional 2-D scanning radar which struggle to
find a compromise between the conflicting needs to simultaneously
have short re-visit times and high Doppler resolution. Here, we use
Holographic Radar™ (HR) that employs a 2-D antenna array and
appropriate signal processing to create a multibeam, 3-D, wide-
area, staring surveillance sensor capable of achieving high
detection sensitivity, whilst providing fine Doppler resolution with
update rates of fractions of a second. The ability to continuously
dwell on targets over the entire search volume enables HR to
achieve a level of processing gain sufficient for detection of very
low signature targets such as miniature UAS against a background
of complex stationary and moving clutter. In this paper trials
results are presented showing detection of a small hexacopter UAS
using a 32 by 8 element L-Band receiver array. The necessary high
detection sensitivity means that many other small moving targets
are detected and tracked, birds being a principle source of clutter.
To overcome this a further stage of processing is required to
discriminate the UAS from other moving objects. Here, a machine
learning decision tree classifier is used to reject non-drone targets
resulting in near complete suppression of false tracks whilst
maintaining a high probability of detection for the drone.

Keywords—multi-beam, 3D, Doppler discrimination, air
surveillance, UAS

1. INTRODUCTION

Conventional wide-area non-cooperative ground-to-air
surveillance systems such as Primary Surveillance Radar (PSR)
use a narrow beam scanning antenna to achieve all-round
azimuth coverage. Scanning radars have to find a compromise
between time on target and update rate. This can impede such
systems from reliably detecting very weak signatures targets
buried in strong non-stationary clutter. The central issue is that
the sensor fails to collect sufficient information to distinguish
targets of interest from interfering clutter. Holographic Radar™
(HR) [1] overcomes such short comings through achieving
100% time on target using a 2-D static multiple simultaneous
receive beam antenna array. As the sensor is staring, the update
rate can be very high (ultimately limited by the PRF) and as a
direct consequence the radar is able to maintain very high

detection and more importantly, discrimination performance
even in the most challenging clutter environments.

In most air surveillance radar systems the processing
algorithms are optimized for conventional aircrafts that have an
RCS in the range of 1-100 m? have relatively smooth
trajectories and operate at high altitudes thus making it easier to
discriminate such targets from ground clutter and other surface
targets. Micro-Unmanned Air Systems (Micro-UAS) also
referred to as drones, have an RCS of up to 1000 smaller and
tend to operate over shorter distances, slower speeds, lower
altitudes and have more variable position, velocity and
acceleration parameters, all acting collectively to make Micro-
UAS targets much more difficult to detect.

The Aveillant HR technology [2, 3], has some crucial design
elements that make it well suited to the detection of micro-UAS.
A 2-D array provides vertical separation, the staring antenna
enables longer coherent integration and thus very fine micro-
Doppler resolution. This, in turn, provides for better detection
and discrimination of slow moving objects against ground and
non-stationary clutter. Initial experiments have been conducted
with the HR to establish the potential for providing both a robust
surveillance solution against micro-UASs as well as providing
the key technology to enable their safe use for legitimate
purposes [4]. Increased detection sensitivity against low
observable targets extenuates the problem of false reports of
moving targets such as birds, surface objects, clutter etc. The
suppression of these confuser tracks are very crucial to ensuring
that the surveillance sensor is able to provide reliable reporting
of drone tracks alone. In this paper machine learning techniques
are utilized to filter out the false targets. We report results
achieved in discriminating micro-UAS from the huge numbers
of false targets typical in detecting objects with such a low RCS.

The remainder of the paper is organized as follows. Section
II provides an overview of the HR sensor and describes the HR
prototype used to make real radar measurements. Section II1
reports on the detection performance that the HR is able to
achieve for low observable targets compared to conventional air
targets. Section IV describes the decision tree algorithm used for
drone discrimination and the classification performance
achieved with real drone trials data is reported in Section V.
Finally, the overall conclusions are outlined in Section VI.

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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II.  HOLOGRAPHIC RADAR™ SYSTEM OVERVIEW

There are three uniquely distinct elements to the HR
architecture. The transmitter uses a broadbeam antenna to
illuminate the whole of the desired search volume. It uses a static
multi-element 2-D receiver array to also cover the whole of the
illuminated search volume. The receiver array is digitized at
each element level and processing allows to form multiple
simultaneous receive beams. A 64-element version, using an 8x8
grid configuration for the receiver array, is pictured
schematically in Fig. 1.

Fig. 1. Example of the 64 element 2-D receiver array arranged in an 8x8
grid with an outer ring of dummy receivers.The plot on right shows a
plan view of the nominal transmit and receiver beam patterns.

With this fixed arrangements of beams, the sensor is able to
continuously stare in all directions simultaneously thus enabling
fine Doppler resolution via long and controllable dwell times.
This fine Doppler resolution is utilized to exploit the target
micro-Doppler signature characteristics over extended durations

(5]

Naturally this results in a larger volume of data to be
processed. The problem of processing such very large data
volumes (~512 MB/s) in real-time is straight forward using
current GPU processor technology. The ensuing high Doppler
resolution in each range, azimuth and elevation cell is exploited
to fine tune the post detection filtering rejecting potential false
alarms such as those stationary objects that exhibit internal
motions (e.g. trees, crops etc.) and preserves only detections
from genuine air targets. The inherent 3-D nature of the receive
array is also used to reject targets that are on or very close to the
ground in a manner that can be tailored to a given scenario and
application.

Channel Data Calibration Data

|
ChannelDataStreamer
Channel Frame
| ChannelDataP rocessor I
Channel
GPU result

InitialDetectionGenerator

HrpProcessModel

Stat Result

StatisticsProcessor
GPU resuft

Detecd on Engine

- I CalibrationP rocessor

ps talDetecti

TargetPeakSelector

Mot Aler  Peah Processer

AsterixConverter

Y
ASTERIX

Fig. 2. The Holographic Radar™ processing chain.
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The processing chain is split into three sub-stages as
illustrated in Fig. 2. The first processing stage, the Detection
Engine, processes the raw 1/Q data from all the receiver channels
to forms a 4-D data matrix comprising range, azimuth, elevation
and pulse number. The temporal data is converted into frequency
domain and thresholded to generate a list of candidate initial
detections specifying range and Doppler.

The peak processor stage uses the initial detections as seeds
to refine the search for detections within a receive beam. These
detections are further filtered using characteristics such as
amplitude, Doppler, etc., to distinguish genuine air target returns
from others. The output detections are termed farget plots and
are passed to the final stage that performs tracking using a
Probability Hypothesis Density (PHD) tracker [6]. The outputs
are smoothed tracks that specify the track id, position and
velocity for each reported target plot.

The HR variant used for the measurements reported here is
the Theia 64A system, pictured in Fig. 3 and has a 32 by 8
receiver array. For the drone trials the system was configured to
operate at short ranges and the processing was optimized for low
observable targets. The sensor operating parameters for the
drone trial configuration are summarised in Table 1.

AAVEILLANT

[l

Il

b

g
'

™

Fig. 3. Holographic Radar™ prototype with a 32x8 2-D recevier array.

TABLE I. HR OPERATING PARAMETERS USED FOR DRONE TRIALS
Parameter ‘ Value
Frequency L band
Bandwidth ~2 MHz
Transmit power ~10 kW
Receiver channels 32x8
Azimuth coverage 90°
Elevation coverage 65°
Pulse Repetition Frequency (PRF) ~3.8 kHz
Update rate ~(0.5seconds
III. DETECTION PERFORMANCE

The standard configuration for the Theai 64A sensor
optimizes detection of a 1m?airborne target at a range of 20nmi.
Performance was evaluated against a drone target and
adjustments made to the processing configuration to optimize
detection of such low observable targets.



As a reference a flight was conducted using a micro-light
flying more-or-less radial trajectories. The GPS truth for one of
these reference flights is plotted in Fig. 4. The figure also shows
the radar location and its azimuth field of regard. Performance is
evaluated using the tracker output which is plotted in Fig. 5 for
the reference flight of the micro-light. The data shown is for a
duration of approximately 2.5 minutes. The green markers are
the micro-light track and any false targets are shown in blue. For
the purpose of the analysis presented here, the range is clipped
at Skm although the actual range extends much further. The
Probability of Detection (PD) of the micro-light is measured to
be 95% and the False Alarm Rate (FAR) is very close to 0%.
The radar is actually detecting 100% of the time and the 5% drop
in PD is due to the tracker declaration delay set, in this instance,
to approximately 5 seconds.

‘Current Track: 16 APR 2015 12:32

Fig. 4. Micro-light (insert), GPS truth (blue line), HR location (red
sphere), azimuth field of regard (red lines), blanking range (purple
circle).

Run 2015-04-16-12-03-10 Set 12 - Tracks: Standard Target

5-

-3 -2 -1 0
x (km)
Fig. 5. Radar tracker output showing the micro-light track in green. No
false targets reported. Radar location marked in red.

The micro-UAS test target selected is the remotely piloted
hexacopter that weighs under 4kg and has diameter less than
0.6m. It has a maximum flight duration of a little less than 5
minutes and operates at altitude up to 500ft. The drone flights
were launched from the coast and flown along more-or-less
radial trajectories. An example of the GPS truth data, for one of
the trials, is plotted in Fig. 6.

13

Backto Contents

tirack 123/ APR 2015108 32

Fig. 6. Hexacopter (insert), GPS truth (blue line)) HR location (red
sphere), azimuth field of regard (red lines), blanking range (purple
circle).

Using a standard form of configuration optimized for
aircraft, the performance against the hexacopter, in the first
instance, is very poor, with no tracks reported for the drone.
There were some detections at the pre-tracker output but the PD
is very low. Fig. 7 shows the detection output for a 2.5 minute
duration of the test flight where the hexacopter was travelling
inbound. This data will be referred to as set 3. The green
markers are the drone detections and the missed detections are
marked with the black circles. The blue markers are false plots.
Thus at the pre-tracker stage, the false alarms remain low which
translate into no false alarms at the tracker output. The pre-
tracker PD however is only 33%. These intermittent detections
then result in zero tracks after the tracker so the final PD for
drone was 0%. This illustrates the need for a bespoke
processing approach able to cope with the challenges presented
by ultra-low RCS targets, flying low and slow trajectories.

Run 2015-04-23-11-03-37 Set 3 - Detections: Standard Target

5

’-.

0 ‘ s 3 s
-3 -2 -1 0 1 2 3
X (km)

Fig. 7. Radar detections (target plots) showing hexacopter detections
(green), missed detections (black) and false targets (blue).

The detection sensitivity can be enhanced for such low
observable targets by reducing the amplitude threshold and
permitting detections with lower Dopplers. With these changes
the performance improves significantly for the hexacopter. Fig.
8 is the tracker output for the same data set 3 but this time with
enhanced detection sensitivity. The reported PD for the
hexacopter is 98%. There are however many more false tracks
being reported which then inhibit the ability to identify the



correct track corresponding to the drone. These false tracks are
caused due to low observable targets that are likely to compete
with drones for example birds, surface targets, clutter etc. In this
way it can be seen that to detect drones there needs to be
sufficient sensitivity and that if there is, many other targets such
as birds are also detected and a discrimination stage needs to be
added to the overall processing chain. There are many ways that
this can be implemented. Here we consider the use of a machine
learning approach to filter the non-drone false tracks.

Run 2015-04-23-11-03-37 Set 3 - Tracks: Low Observable

5 -
™ 3
4 2
) <
-3
£ 3 .
>~.2 .
1F —
0 ] . ‘
-3 2 -1 0 1 2 3

x (km)

Fig. 8. Radar tracker output optimised for low observable showing
hexacopter tacks (green) and false target tracks (blue).

IV. DEcISION TREE BASED CLASSIFIER

The results obtained with the hexacopter demonstrate that
HR is able to obtain high PD for micro-UAS. However, in the
absence of any drone discrimination a high volume of false
target tracks are also reported. A decision tree based machine
learning algorithm [7] is now examined in terms of its ability to
reject non-drone targets. It is a flow-chart like classifier in which
each internal node represents a ‘test’ on a selected feature of the
data, each branch represents the outcome of the test and each
leaf node represents a class label i.e., drone or non-drone.

There are three stages to the implementation of a decision
tree classifier; (1) selection of feature parameters, (2) learning
and (3) predict. The feature parameters are based on the
measurements generated at the detection stage. The detection
outputs have a limited feature set comprising position, amplitude
and Doppler. However, the feature set can be significantly
expanded by using a pre-tracker to associate detections from
multiple time steps into ‘tracklets’. This enables the temporal
derivative of each of the radar plot measurements to be added to
the feature set. Examples are acceleration, Doppler rate, etc., all
of which play a varying role in aiding discrimination.

The learning operation of the decision tree is performed off-
line using recorded data. The training data is labelled as either
drone using GPS truth data or non-drone for anything that is not
associated with the drone truth data. The decision tree uses a
greedy algorithm to establish the feature value that will provide
the appropriate split of the training data so that the population
purity of the subsequent child node is always increased. The
population split is performed recursively until all the entries in
the child node are either from the same class or when the
population purity exceeds a pre-defined threshold. This is
illustrated diagrammatically in Fig. 9. The final path from the
root node to the leaf node defines the classification rule. The
learning operation concludes with a decision tree model that
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specifies the feature sets and the classification rules that apply in
discriminating drones from non-drone targets.
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Fig. 9. Decision tree schematics showing (left) population split and (right)
node structure where blue node indicates majority population is class
- “and vice versa for a green node.

The final prediction stage uses the decision tree to classify
detections from each time step as either drone or non-drone.
Only the former are passed to the tracker and the final output
contains either true drone tracks or false positives that have been
misclassified as drones.

V. DRONE CLASSIFICATION PERFORMANCE

The decision tree is trained on real data collected using the
Theia 64A HR for a hexacopter. The training data excluded set
3 which is the data used to test the classifier. Altogether the
training data was roughly 5 times larger compared to the test set.
This, by no means, represents an optimal approach, nevertheless
it provides a good illustration of achievable performance.
Through a process of trial and error the following features have
been found to be a good choice for the decision tree:

e Height: This is the height above the position of the
radar. It is useful for separating ground targets from
low altitude drones;

e  Maximum height: This measures a moving average
maximum height and helps again to eliminate
targets that are at or close to surface;

e Track age: This measures the length of the current
track as estimated by the pre-tracker, and is useful
in rejecting short lived false tracks;

e Doppler: This instantaneous radial

velocity;

measures

e Acceleration: This measures the rate of change of
the velocity vector and enables targets to be
separated by turn rate;

e Jolt: This measures the rate of change of
acceleration and enables targets to be separated
according to the smoothness of their trajectory and
number of turns made;

The classification performance achieved with the decision
tree approach using data set 3 is summarized in the confusion
matrix shown in Fig. 10. The 99% correct classification for non-



drone (class 1) means that the detection plots for data set 3
following classification are extremely clean (i.e., few false
targets as can be seen in Fig. 11). It is interesting to note that the
18% missed classification of the drone is linked to the
commencement of the track (as indicated by the black missed
detections in Fig. 11). Within this early period of the track there
is unlikely to be sufficient measurement history accumulated
from the data to provide good estimates for features such as
acceleration to enable robust discrimination. This highlights an
important aspect of how classification function are to be
executed and that the time to classification is an important
criteria. A notion of classification declaration delay should be
associated with the discriminator output. This will be
synonymous with the declaration delay used in tracking
algorithms to deal with track initiation.

True Class

Predicted Class

Fig. 10. Confusion matrix for drone (class=2) vs non-drone(class=1)
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Fig. 11. Radar detection (target plots) after drone discrimination showing
hexacopter (green), missed detections (black) and non-drones (blue).

The final tracker output obtained for set 3, after the
detections have been filtered by the decision tree discriminator,
is shown in Fig 12. There is just the one genuine track reported
for the drone shown in green. The PD for the drone in this case
is 88%. There is a single output generated for a non-drone false
target (blue marker). Increasing the tracker declaration delay by
just half a second from 5 seconds to 5.5 seconds removes all
false targets from the final tracker output resulting in an overall
FAR of 0%. Thus it is possible to achieve low false alarm rates
for drones whilst managing to cope with the extremely high
sensitivities needed to enable robust detection and
discrimination of miniature UAS.

However, it should be kept in mind that these initial results,
whilst encouraging, are based on limited data and need to be
further evaluated using larger training and test data and against
a wider range of drone target types.
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Fig. 12. Radar tracks after drone discrimination showing hexacopter
(green) and non-drones (blue).

It is also important to understand how well training on one
drone type will enable classification on different drone types and
under different range of environmental conditions. It is equally
important to understand how the classifier is able to distinguish
between different non-drone classes of targets. Ultimately the
drone discrimination effectiveness will be limited by the ability
of the classifier to reject confuser targets.

The current version of the decision tree has been
implemented into the real time processor and the HR system is
able to perform the drone discrimination in live operations.
Future work will extend the feature sets for the decision tree to
include micro-Doppler signatures which will improve the class
separability using aspect such as the propeller response from
drones and the wing beat pattern from birds.

VL

Trials results have shown that HR offers good detection
sensitivity against hexacopter micro-UAS. Furthermore,
discrimination using 6 selected feature trained with a decision
tree is able to remove almost all non-drone false targets. The
training is performed off-line and the classification is carried out
in real-time. The current version of the machine learning
classifier is predominantly making use of features derived from
the flight trajectory profile.

CONCLUSIONS
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ABSTRACT

It has been recently demonstrated that optimal sensor place-
ment can significantly improve target localization accuracy.
This improvement is even more exacerbated when using
arrays of directional sensors. However, the optimal array
configuration is hard to obtain, typically requiring a high-
complexity systematic search. In this paper, we propose a
plausible modification of the optimization criterion that re-
duces the dimension of the search area while maintaining
near-optimum performance.

Index Terms— Cramer Rao bounds, direction-of-arrival
estimation, Cardioid sensors

1. INTRODUCTION

Signal snapshots are collected in order to estimate the Direc-
tion of Arrival (DOA) of a far-field narrow-band source. Not
only the signal phase depends on the source DOA, but also
the amplitude, should the sensors be directional. Estimation
accuracy depends on the estimation algorithm, the array ge-
ometry and the source actual DOA. In the single source case,
most popular algorithms are comparable as they (asymptoti-
cally) achieve the Cramer-Rao Bound (CRB) [1], a widely ac-
cepted performance measure of theoretical and practical im-
portance [2]. For the sake of improving DOA estimation,
a new approach has proved to be effective. In fact, proper
sensor placement may improve performance significantly, as
shown by many recent studies. There, antenna array geome-
tries have been identified that exhibit lower CRB. This ap-
proach has been successfully applied to DOA estimation of
deterministic [3], random [4, 5], far-field [6] and near-field
sources [7].

Existing work has focused on arrays of omni-directional
sensors, as frequently assumed in the DOA literature. A first
attempt has been made in [8] to optimize the geometry of an
array of directional sensors and, hence, address more realis-
tic situations. Directional sensors translate into optimization
problems that are analytically untractable even in the two-
sensors case. Size is a critical design criterion for those sys-
tems, e.g. airborne and marine autonomous unmanned vehi-
cles [9, 10], that can accommodate only a very small number
of sensors.

In [8], it has been proved that: i) the two-sensor ar-
ray with adapted-geometry is comparable in performance
to larger-sized fixed-geometry arrays, and ii) the amount of
improvement increases with the sensor directivity. In this re-
gard, the practical limitation is the computational complexity
of the optimization procedure, for instance, a 3D systematic
search [8]. The present paper achieves a significant reduction
of the computation burden, as the dimension of the search
area is reduced from 3 to 2.

Such simplification is made possible thanks to a modi-
fication of the optimization criterion. Originally, the CRB
is used as a scalar-valued cost function. As it may be
DOA-dependent, focus has been brought onto the so-called
isotropic arrays, for which the CRB is the same at all look
directions. Unfortunately, it is not possible to design small-
sized isotropic arrays, not even the popular Uniform Circular
Arrays (UCA) [11]. In such case, a more suitable perfor-
mance criterion is the expected CRB (ECRB), which depends
on the DOA probabilistic distribution. Yet, CRB and ECRB
have complex expressions if sensors are directional. To
circumvent this difficulty, we adopt the (expected) Fisher
information, i.e. the inverse of the CRB, as our design per-
formance, one that leads to a closed-form expression of the
array orientation. At the same time, performance is close to
optimality, as confirmed through tests with arrays of cardioid
sensors irradiated by a source at an arbitrarily distributed
direction.

The paper is organized as follows. In Sec. 2, we intro-
duce the observation model and recall previous results. In
Sec. 3, an alternative criterion is proposed and the subsequent
optimization algorithm is developed. The so-optimized array
is calculated in Sec. 4 for a number of distributions, and its
performance compared to that of the ECRB-optimized array.
Finally, a conclusion is given in Sec. 5.

2. SIGNAL MODEL AND PREVIOUS RESULTS

A far-field source, characterized by DOA 6 measured counter
clockwise from the z-axis, is emitting a narrow-band signal
s(t) at wavelength A in the direction of an array of two sen-
sors. The first sensor is fixed at the origin O while the second
sensor is placed at a distance pA from O, forming an angle
¢ with [O, x) axis, p and ¢ are yet to be determined. The

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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two identical sensors have a DOA-dependent response g(6)
so that orientations of the sensors are also to be determined.

We denote by 1, 12 and ¢ the respective orientations
of the first sensor, the second sensor and the sensor array, as
shown in Fig. 1. The geometrical optimization problem con-
sists in determining the best choice of the triplet ¢, ¥; and
12, the remaining geometrical parameter p is assumed to be
prefixed based on other antenna array design considerations,
more likely in order to jugulate inter-sensors mutual coupling
and array ambiguities.

0.8
0.7
06
05
0.4

0.3

Y coordinate

0.2

I
-0.4 -0.2 0 0.2 0.4 0.6 0.8
X coordinate

Fig. 1. Positions and orientations of the two directional sensors for
an arbitrarily-shaped sensor response g(6).

DOA estimation is attempted from received signal snap-
shots, collected at time moments 1, .., ¢, all of the form

9(0 — 1) } {nl(t)}
x(t) = . s(t)+
O= 1906 v2) explj2mpeos (0 — 6,01 | ™ [ o)
ey
where source signal s(t) and noise snapshots n;(t) have re-
spective power 02=E [|s(t)|?] and 02=E [|n;(t)?] i =
1,2. Under some regularity conditions [12], DOA local-
ization ability, for a source in the direction 6, is described
by
o2
B(9) = =
CRB(9) 2No?2

S

F=1(0), )
where [8]

2
"(6—11) "(0—v2) s 02
T~ go—vay| +4mptsin® (6 - ¢)

F(0) = [

3)
is known as the Fisher information. Notice that the above is
unchanged if ¢ is replaced by ¢ + , or if (¢1, 12) is replaced
by (b2, 11). So, we will assume that ¢ is in [0, 7] and ¢5 >
11. When the source DOA is random, as assumed in this
paper, the array DOA estimation performance is more conve-
niently assessed through the so-called EC RB=E [C RB(0)].

1 1
090 T 7092

Backto Contents

Minimization of E [1/F(0)] is possible by systematic search,
thanks to the bounded nature of the investigated geometric
parameters ¢, ¥; and 1, and may be affordable in a num-
ber of cases where the source DOA distribution remains un-
changed for some time. Optimal array configurations based
on this ECRB criterion have been reported in [8], along with
their performance, and so for the most frequent cases of uni-
form and normal distributions. For more general cases (e.g.
weighted sums of normal distributions), it is worth reducing
the complexity of such a procedure. This objective is achieved
in the next section, at the expense of optimality, but not dra-
matically so.

3. AN ALTERNATIVE OPTIMIZATION CRITERION

Instead of minimizing the ECRB, i.e. minimizing E [1/F(6)],
we propose to maximize E [F'(#)], following the intuition that
the so-optimized array geometric configuration will achieve
an ECRB close to the lowest possible ECRB. Hence, we will
be opposing

1
P ot ah) — :
(P, 0,7 argmmE{ (9)]
to
(U1, ¥q, @) = argmax E [F(6)].

In order to preserve optimality, the geometric unknowns
are determined by systematic search. While, for the former
physically-relevant criterion, this search is over a 3D region
[8], for the latter criterion dimensionality is reduced to 2D, as
we will show promptly.

Complexity-wise, considering E [F'(6)] allows for an easy
derivation of the optimal value of ¢. In fact, the adhoc crite-
rion E [F'(6)] is given by

Iy — 27%p? [cos (2¢) I1 + sin (2¢) 5] )
where
r 2
g (0—v1)  g'(0—2) 2 2
9(9—w11) B 9(9—1&;)} +277p
I, = B . : (5)
20— T 20—
[ cos (20
L - B|— =) ] ©)
| 2= T 20—
sin (260
I, = E T ( )1 ] @)
| oo T 20

We can assume that, for arbitrarily distributed DOA, I; is
non-zero with probability one. Hence, it becomes obvious
that, at optimality, we have

Iy

tan (2¢) = i



so that ¢ = 3 arctan (%) in] — w/4,7/4], or ¢ =

1 arctan (%) + % in Jm/4,37/4[. We can also write that

cos(2¢) = nli/\/I1? + I3 and sin(2¢) = nla/\/I? + I3,
for some sign parameter = 41, yet to be determined. This
being replaced in (4), we realize that we have to maximize
the following function of ¢; and 15

[ =1y — 2nnp?\/ I} + 12

In regard of the above, and assuming the probability den-
sity function (PDF) of 6 is known, steps of the optimization
algorithm are as follows

1. Set I to zero.
2. Determination of ¥, and Ws:

(a) For 1 spanning 0, ..., 2m,
i. For vy spanning ¢, ..., 27,

A. Evaluate Iy, I and I5 as shown in (5),
(6) and (7), respectively.
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B. Calculate v = max{Io+2r2p?\/I? + I2,

Io —2m2p2\/1? + 12}.
C.Ify>T,thenset]’ =~, ¥y = and
Uy = 1.

3. Determination of ®:

(a) Repeat step 2(a)iA with ¢»; = ¥, and o = Us.

(b) If In +2m2p2\ /12 + 12 > Iy — 272 p*\ /17 + I3,
then set n = —1. Otherwise, setn = 1.

(¢) If nI; > 0, then set & =  arctan (%)

Otherwise, set & =  arctan (%‘) + I
1

4. VALIDATION

In order to compare the proposed adhoc criterion to the orig-
inal ECRB-based criterion, we consider arrays of cardioid-
type sensors, frequently used in acoustic systems [13]. They
exhibit a directional response of the form:

9(0) = go[1 + Bcos(0)], ®)

characterized by constant gg and, more importantly, by pa-
rameter (3 that controls the sensor directivity. We update (5)-
(7) by introducing I} =1 /g2, for k = 1,2 and 3, obtained
as

I = E{

2 sin(0—11)
6 |:1+5cos(9—w1)

2
sin(6—12) 2.2
- 1+5cos(9—2w2):| + 27 P

®

1 + 1
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Fig. 2. Compared performance (a) and shape (b) of the two-sensor
arrays for a zero-mean normally distributed source DOA with a stan-
dard deviation as shown along the horizontal axis. Sensors are such
that 8 = 0.4.

cos (260
Il = E - J(r ) - 1 (10)
[1+,6’cos(9—1/)1)]2 [1+,8cos(0—1/;2)]2
sin (260
I = E . J(r ) - ] (11)
[1+,8C03(9—1/)1)]2 [1+,Bcos(0—1112)]2

Obviously, the optimization procedure remains unchanged
if we replace I, I and I5 in (5), (6) and (7), by 11, I] and
Ig, respectively. At the same time, the optimization proce-
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Fig. 3. Compared performance (a) and shape (b) of the two-sensor
arrays for a zero-mean normally distributed source DOA with a stan-
dard deviation as shown along the horizontal axis. Sensors are such
that § = 0.8.

dure (and the subsequent array geometries) become solely
dependent on the directivity parameter 3.

The near-optimum two-sensor array (optimized based
on the adhoc criterion) is compared to the optimum two-
sensor array (optimized based on the ECRB), and to the
non-optimized fixed-geometry UCAs of 3 and 4 sensors.
Sensors are spaced by half-a-wavelength in order to combat
array ambiguities [14]. Orientations of the UCA sensors are
fixed such that the main lobe is directed outwards [8, 15].
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These direction finding arrays are compared based on the

2 2
physically-relevant ECRB-based cost C= 2gfﬂf#ECRB. For
the two-sensor array, we have

c ="
{ 1 + 1 } f(9)
[+Bcos(@—v)]° ' [1+Bcos(9—va)]

2
sin(0—11) sin(f—12) s 2
52 |:1+ﬁ cos(G—lwl) T 1+8 cos(9—2w2):| +472p2 sin (9_¢)

dé.

Expressions of C' for UCAs of different sizes can be found in
[8].

The optimization problem depends on the DOA PDF. In
Fig. 2 and Fig. 3, where [ is successively equal to 0.4 and
0.8, we illustrate results for a zero-mean normally distributed
DOA, as function of the distribution’s standard deviation. We
realize that the adhoc criterion performs closely to the opti-
mum for low-to-moderate DOA uncertainty (expressed here
by the standard deviation), as shown in Fig. 2(a) and Fig.
3(a). On the contrary, as illustrated in Fig. 2(b) and Fig. 3(b),
the two competing arrays have different behaviors when un-
certainty increases. On one hand, the adhoc criterion invari-
ably points two sensors at the direction of the most probable
DOA, regardless of how uncertain it is. On the other hand,
the optimum criterion manages to take benefit from the uncer-
tainty (i.e. from the prior) by pointing the two sensors away
from the most probable DOA as this direction becomes less
and less sure. On the positive side, the adhoc criterion always
succeeds to deliver the optimum array direction ¢. Also to
be concluded from the comparison between Fig. 2 and Fig.
3, the adhoc criterion is closer to optimality when sensors are
more directive.

In Fig. 4, we intend to evaluate the performance of the
adhoc criterion in a more general scenario where the DOA
PDF is given by

_0)2 2
, ool o521
16) = 2021
We set 0 = 10 [DEG] and let Q span the range [10, 90]

[DEG], in order to check the potential of the adhoc criterion
in arbitrary situations. It is clear from Fig. 4 that a worst
case scenario happens when the two possible look directions
are (close to be) orthogonal. Otherwise, near optimum per-
formance can be achieved.
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Fig. 4. Performance comparison for a source PDF characterized by
two possible look directions €2, with 2 = 10, 20, ..., 90 [DEG].
Sensors are such that 8 = 0.4 (dotted line) and 3 = 0.8 (solid line).

5. CONCLUSION

In the context of DOA estimation using an array of two
directional sensors, the Fisher information has a simpler an-
alytical expression than the CRB and serves as the basis of
a new design criterion to determine best locations and ori-
entations of the sensors. The source DOA being randomly
distributed, maximizing the average Fisher information is
not, strictly speaking, equivalent to minimizing the averaged
CRB. In practice, it is close to be the case. The moderate
loss of optimality is compensated by a drastic simplification
of the optimization procedure. A systematic search involves
a 2D search region instead of the 3D region required by the
CRB-based criterion.

6. REFERENCES

[1] H. Gazzah and J. P. Delmas, “Spectral efficiency of
beamforming-based parameter estimation in the single
source case,” in Proc. Statistical Signal Processing Work-
shop (SSP), 2011, pp. 153-156.

[2] F. Demmel, “Practical Aspects of Design and Application

of Direction-Finding Systems,” in Classical and Mod-

ern Direction-of-Arrival Estimation, T. E. Tuncer and B.

Friedlander, Ed. Academic Press, 2009, pp. 53-92.

[3] H. Gazzah and K. Abed-Meraim, “Optimum Ambiguity-

free directional and omni-directional planar antenna ar-

rays for DOA estimation,” IEEE Trans. Signal Process-

ing, vol. 57, no. 10, pp. 3942-3253, Oct. 2009.

[4] U. Oktel and R. L. Moses, “A Bayesian approach to array

20

Backto Contents

geometry design,” IEEE Trans. Signal Process., vol. 53,
no. 5, pp. 191921923, May 2005.

[5] H. Gazzah and J. P. Delmas, “Direction finding antenna
arrays for the randomly located source,” IEEE Trans. Sig-

nal Process., vol. 60, no. 11, pp. 6063-6068, Nov. 2012.
(6]

H. Gazzah and S. Marcos, “Cramer-Rao bounds for an-
tenna array design,” IEEE Trans. Signal Process., vol. 54,

no. 1, pp. 336-345, Jan. 2006.

[7] H. Gazzah and J. P. Delmas, “CRB based-design of linear
antenna arrays for near-field source localization,” IEEE
Trans. Antennas Propag., vol. 62, no. 4, pp. 1965-1974,

April 2014.

[8] H. Gazzah, J. P. Delmas and Sérgio M. Jesus, “Direction
finding arrays of directional sensors for randomly located

sources,” IEEE Trans. Aerosp. Electron. Syst., accepted.

[9] D. Wang, P. FJ. Lermusiaux, P. J. Haley, D. Eickstedt,
W. G. Leslie, H. Schmidt, “Acoustically focused adaptive
sampling and on-board routing for marine rapid environ-
mental assessment,” Elsevier Journal of Marine Systems,

78 (2009), pp. S393a5407.

[10] H. Schmidt, J. G. Bellingham and J. W.
Bales, “Mobile underwater arrays,’ U.S.
Patents No. US Patent 5,894,450 (April 1999).

https://encrypted.google.com/patents/US5894450.

[11] H. Gazzah and J. P. Delmas, “On isotropic circular ar-
rays of anisotropic sensors,” in Proc. International Sym-
posium on Signal Processing and Information Technol-
ogy (ISSPIT), 2015, pp. 95-99.

[12] B. Porat and B. Friedlander, “Analysis of the asymptotic
relative efficiency of the MUSIC algorithm,” IEEE Trans.
Acoust., Speech, Signal Process., vol. 36, no. 4, pp. 532-
544, Apr. 1988.

[13] D. D. Ellis, "Effect of cardiod and limagon directional
sensors on towed array reverbation response,” J. Cana-
dian Acoust. Association, vol. 34, no. 3, pp. 102-103,
2006.

[14] L. C. Godara and A. Cantoni, “Uniqueness and linear in-
dependence of steering vectors in array space,” J. Acoust.
Soc. Amer., vol. 70, no. 2, pp. 467-475, Aug. 1981.

[15] B. R. Jackson, S. Rajan, B. Liao, and S. Wang, “Direc-
tion of arrival estimation using directive antennas in uni-
form circular arrays,” IEEE Trans. Antennas and Propag.,
vol. 63, no. 2, pp. 736-747, Feb. 2015.



Backto Contents

Cognitive Radar Waveform Design for Spectral
Compatibility

Augusto. Aubry, Senior Member, IEEE
Vincenzo. Carotenuto, Member, IEEE
Antonio De Maio, Fellow, IEEE
Universita degli Studi di Napoli “Federico II”
DIETI, via Claudio 21 1-80125 Napoli, Italy

Salvatore Iommelli, Member, IEEE
Ente di Formazione Professionale Maxwell
via G. A. Campano, 103/105, I-80145 Napoli, Italy
E-mail: s.iommelli @entemaxwell.it

E-mail: {augusto.aubry, vincenzo.carotenuto, ademaio} @unina.it

Abstract— Radar performance is strongly dependent on the
transmitted waveform and its parameters which must be adapted
to the surrounding environment, radar mission, goal, and task.
Waveform diversity is a relatively new paradigm involving a
continuous variation and adaptation of the transmitted signal
to dynamically optimize the radar performance and fulfill the
more and more stressing requirements. In this context, cognitive
radar waveform design in spectrally dense environments is a
very challenging and topical problem. This paper deals with the
synthesis of signals optimizing radar capabilities while satisfying
spectral compatibility constraints. Specifically, the design of radar
waveforms, sharing appealing features and ensuring spectral co-
existence with other Radio Frequency (RF) systems, is introduced
and discussed according to a rigorous framework.

I. INTRODUCTION

The Radio Frequency (RF) electromagnetic (e.m.) spectrum
is a limited natural resource necessary for an ever-growing
number of services and systems. It is used in several appli-
cations, such as mobile communications, radio and television
broadcasting, as well as remote sensing. Indeed, both high-
quality/high-rate wireless services (4G and 5G) as well as
accurate and reliable remote-sensing capabilities (Air Traffic
Control (ATC), geophysical monitoring of Earth, defense and
security applications) call for increased amounts of bandwidth
[1], [2]. Besides, basic e.m. considerations, such as good
foliage penetration [3], low path loss attenuation, reduced size
of the devices push some systems to coexist in the same
frequency band [4] (for instance VHF and UHF). As a result,
the RF spectrum congestion problem has been attracting the
interest of many scientists and engineers during the last few
years and is currently becoming one among the hot topics in
research field [5], [6].

A plethora of papers have addressed the problem of de-
signing radar waveforms with a smart frequency allocation
[7], so as to control the interference brought on overlayed
wireless networks (communication and navigation systems),
while enhancing radar performance requirements in terms of
range-Doppler resolution, low range and Doppler sidelobes,
detection, and tracking capabilities. In [8], a waveform design
technique is introduced to confer some desired spectral nulls
to the radar signal. The idea is to perturb a stepped frequency
modulated pulse forcing an additional fast time polyphase

code. The approach is extended in [9] to the case of continuous
phase waveforms that place nulls at specific frequencies. An
alternate projection algorithm for the construction of chirp-
like constant-modulus signals with a single spectral null is
proposed in [10], whereas in [11] its extension, addressing
the production of multiple notches, is established. In [12],
a fast coding technique based on alternate projections and
successive fast Fourier transforms is developed to obtain sparse
waveforms with a controlled Peak Sidelobe Level (PSL). In
[13] and [14], sparse frequency constant modulus radar signals
with a low Integrated Sidelobe Level (ISL) are built optimizing
a suitable combination between the ISL metric and a penalty
function accounting for the waveform frequency allocation.
Finally, in [15], a spectrum-centric signal design is developed
based on the minimization of the transmitted energy on a
set of disjoint stop-band frequencies under a unimodularity
constraint and AutoCorrelation Function (ACF) masking.

In this paper, cognitive procedures are proposed to de-
vise radar waveforms that exhibits desirable spectral features
(ensuring coexistence with overlayed wireless networks) and
optimize radar detection performance. It is supposed that
the radar system has the ability to predict the behaviour of
surrounding licensed radiators, for instance using a Radio
Environmental Map (REM), [16], containing geographical
features, information on available wireless services as well
as locations and activities of wireless transmitters. More in
details, the described design techniques consider as figure
of merit the Signal to Interference plus Noise Ratio (SINR)
and optimize the transmitted radar waveform constraining the
amount of interference energy on crowded/reserved frequency
bands. Specifically, both global and local spectral compatibil-
ity requirements are considered at the design stage. To manage
some relevant features of the radar probing signal, in addition
to a requirement on the maximum radiated energy, a similarity-
like constraint is enforced on the transmit sequence. By doing
s0, a control of some significant waveform characteristics, such
as range-Doppler resolution, variations in the signal modu-
lus, ISL, and PSL is provided. Hence, algorithms to devise
optimized radar waveforms complying with the considered
constraints are presented. Finally, some interesting case studies
are reported highlighting the trade-off among the achievable
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SINR, spectral shape, and ACF features of the synthesized
waveforms.

The remainder of the paper is organized as follows. In
Section II, the model for the radar transmitted signal and
the description of coexisting wireless systems are reported.
In Section Section III, the constrained optimization problems
for waveform design under either global or local spectral
compatibility requirements are formulated and studied. In
Section IV, the performance of the considered techniques is
illustrated. Finally, Section V is devoted to conclusions and
proposals for possible future research tracks.

II. SYSTEM MODEL

Let ¢(t) be the baseband equivalent of the transmitted radar
pulse modeled as the superposition of N linearly modulated
unitary energy sub-pulses. The code element associated with
the i-th sub-pulse is denoted! by c(i) whereas the vector
c = [c(1),...,¢(N)]T € CN represents the fast-time radar
code. The waveform at the receiver end is down-converted to
baseband, undergoes a sub-pulse matched filtering operation,
and then is sampled. As a result, the N-dimensional column
vector v = [v(1),...,v(N)]T € CV of the fast-time observa-
tions from the range-azimuth cell under test can be modeled
as

(D

with o a complex parameter accounting for channel prop-
agation and backscattering effects from the target within the
range-azimuth bin of interest and n the N-dimensional col-
umn vector containing the filtered disturbance signal samples,
which is modeled as a complex, zero-mean, circularly sym-
metric Gaussian random vector with covariance matrix M =
E[nn']. As to the licensed radiators coexisting with the radar
of interest, it is supposed that each of them is operating over a
frequency band Q, = [fF, f5¥], k=1,..., K, where f and
f% denote the lower and upper normalized frequencies for
the k-th system, respectively. To ensure spectral compatibility
the radar has to properly shape its transmit waveform to
manage the amount of interfering energy produced on the
shared frequency bandwidths. Specifically, the energy radiated

on the k-th band can be essentially evaluated as

I3
Se(f)df =

ff

v =arc+n,

c! R’}' c,

2)

A 2
where S¢ (f) = ‘22;1 c(n)e*]z”f"’ is the Energy Spec-
tral Density (ESD) of the fast-time code ¢ and V(m,l) €
{1,...,N}?

'We adopt the notation of using boldface for vectors a (lower case), and
matrices A (upper case). The n-th element of a and the (m,![)-th entry
of A are respectively denoted by a(n) and A(m,n). The transpose and
the conjugate transpose operators are denoted by the symbols (-)7 and (-)*
respectively. CN and HN are respectively the sets of N-dimensional vectors
of complex numbers and N x N Hermitian matrices. A > O means that A
is a positive semidefinite matrix. I denotes the identity matrix. The Euclidean
norm of the vector @ is denoted by ||@|| whereas the modulus of the complex
number x is denoted with |x|. The letter j represents the imaginary unit (i.e.
j = v/—1), while the letters i and k often serve as indexes. I [] denotes the
statistical expectation.
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£ 1t m=1
Rl;(mv l)= eI2mf5(m=1) _ g2 ff (m—1) 3
l
J2r(m —1) m#

Thus, denoting by E¥, k = 1,..., K, the acceptable level of
disturbance on the k-th bandwidth, that is related to the quality
of service required by the k-th telecommunication network, the
interference energy produced on the shared frequency band-
widths can be controlled forcing the transmitted waveform to
comply with one of the following conditions

o global design constraint

K
ZwchR’;c < Er;

“)

k=1

o local design constraint
cRYe<EF k=1, K. (5)

where E; = ZiilwkE}“ and wy >0, k=1,..., K, specific
weights. According to (4), a constraint on the global injected
interference energy is forced [17]. In this case, different
importance can be given to the coexisting wireless networks,
for instance based on their distance from the radar and their
tactical importance (i.e. navigation systems, military com-
munications, public services, etc), appropriately choosing the
coefficients. As to (5), a local control of the interference energy
produced on each shared frequency bandwidth is pursued [18].
Remarkably, the REM represents the key instrument to gain
the spectrum awareness required to force either the constraint
4) or (5).

III. PROBLEM FORMULATION AND CODE DESIGN

In this section, waveform design techniques that attempts
to enhance the target detection probability while controlling
both the amount of interfering energy produced in the licensed
bands and some desirable features of the transmitted waveform
is introduced. The figure of merit is the SINR defined as

SINR = |ar|?cfRe, (6)

To control some relevant features of the probing signal, other
than an energy requirement ([[c[|® < 1), a similarity-like
constraint is enforced on the transmit sequence, i.e., |c —
QeyCol|? < €, where the parameter 0 < € < 1 rules the size
of the trust hypervolume, ¢y is a suitable reference code, and
Qey» With |ar, |2 < 1, enables the modulation of the reference
code energy.

The degree of freedom given by «, allows to center the
trust hypervolume along the reference code direction (i.e., in
e, Co) according to the actual radar signal energy ||c|?. As
a result, a similarity between the sought radar code and the
signature of the reference code is enforced. Interestingly, when
|le[> = 1 this constraint is equivalent to the conventional
similarity. Notice that several reasons motivate its use [19]: an
unconstrained optimization can lead to signals with significant



modulus variations, poor range resolution, high peak sidelobe
levels, and more generally with an undesired ambiguity func-
tion shape. These drawbacks can be partially circumvented
forcing the solution to be similar to the signature of a known
code ¢g (||co||* = 1), which shares some nice properties such
as constant modulus and reasonable peak sidelobe level.

In line with the two different spectral compatibility require-
ments (4) and (5), the waveform design problem of interest
can formulated as

max c'Re

CceCN,a. €C

s.t. lell? <1

Pi ceH;

lle — ac,coll? < e
|aCO|2 <1

;i =1,2,

where

K
ceCV: Zwchlec < Ej
k=1

HQ:{cecN: ch’;cgEf,k:L...,K}.

Ha
®)

A. Global Design Solution Technique

In this section Problem P;, which accounts for a global
constraint about the spectral compatibility requirements, is
studied. This design problem can be solved resorting to the
analytical framework developed in [17], recasting it as a
Quadratically Constrained Quadratic Programming (QCQP)
problem which is, in general, difficult to solve [20], [21].
Hence, some hidden convexities can be exploited to compute
the transmit signal maximizing the SINR with a polynomial
complexity [17]. From a technical point of view P; is equiv-
alent to a SemiDefinite Programming (SDP) convex problem
whose optimal solution C* allows the design of ¢* by means
of a specific rank-one decomposition procedure [21]. Figure 1
summarizes the main steps involved in the optimal design.

Relaxation

)

Convex Optimization
Problem

Non-Convex
Optimization Problem

Optimal
Solution

|

Rank-one Decompositio

Optimal Code Procedure

Fig. 1: Block scheme of the optimization procedure leading to the optimal
transmit code for the global design.

B. Local Design Solution Technique

In this section Problem P, accounting for local spectral
compatibility constraints is considered. In [18], it is shown
that Ps is a non-convex QCQP problem and, unlike PP; which
is hidden convex, it belongs to the class of NP-hard problems
[22] due to the presence of multiple spectral constraints.
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Hence, a procedure based on the SemiDefinite Relaxation
(SDR) and randomization paradigm [22] is developed to
synthesize in polynomial time solutions with quality guarantee.
The main idea is to explore the one-dimension subspaces
contained in the range span of the optimal solution to the SDP
relaxation [18]. Figure 2 summarizes the main steps involved
in the optimization algorithm.

Relaxation

—)

Convex SDP
Problem

NP-Hard Problem

Optimal
Solution

Randomization

— Procedure
Optimized Code

Fig. 2: Block scheme of the optimization procedure leading to the optimized
transmit code ensuring local control on the radiated interfering energy.

IV. PERFORMANCE ASSESSMENT

The performance of the proposed waveform design tech-
niques are now shown in terms of achievable SINR value,
spectral shape, autocorrelation features, and transmitted en-
ergy. Hereafter, a radar whose baseband equivalent transmitted
signal has a two-sided bandwidth of 810 kHz (corresponding
to a sampling frequency of f; = 810 kHz) is considered.
Additionally, the interference is composed of unlicensed nar-
rowband continuous jammers, white interference, and licensed
coexisting telecommunication networks spectrally overlaid to
the radar of interest. The disturbance covariance matrix is
modeled as

01k

Afr

K Ky
M=0oI+Y “Z°Ri+> osxRy, ©)
k=1 k=1

where K = 7 is the number of licensed radiators; K; = 2
is the number of active and unlicensed narrowband jammers;
Afr, = f§ — fF is the bandwidth associated with the k-
th licensed radiator, for ¥ = 1,...,K; oo, = 0 dB is
the thermal noise level; o7 accounts for the energy of the
k-th coexisting telecommunication network operating on the
normalized frequency band [f{, f}] (o1, = 10 dB, k =
1,...,K); o5, k =1,..., K, accounts for the energy of
the k-th active jammer (0,1,, = 40 dB, 0,2, = 50 dB);
R, is the normalized disturbance covariance matrix of the
k-th active unlicensed jammer, defined as

_ T _
RJ’k;—TJ’]@','J,k7 k’—l,...,K]7

with 7 .(n) = e/27/7+n/Fs where f; denotes the Doppler
shift of the k-th jammer (f;1/fs = 0.7, and f;2/fs = 0.75).

As to the overlayed and foreseen telecommunication sys-
tems spectrally coexisting with the radar of interest we con-
sider the following normalized baseband equivalent radar stop-



bands [23]
3 =[0.0000,0.0617], €2 = [0.0988,0.2469],
Q3 =[0.2593,0.2840], €4 = [0.3086,0.3827],
=
=

]

] (10)

Q5 = [0.4074,0.4938], Qg = [0.5185,0.5556],
27 = [0.9383, 1.0000].

Additionally, we consider Ef ,; = 10log,,(E}) = —20 dB
for k # 3,6 and E¥ 4 = —30 dB for the other frequency
bands.

Concerning the reference code ¢y, we employ a unitary
norm Linear Frequency Modulated (LFM) pulse with a dura-
tion of 200 ps and a chirp rate K = (750x 10%)/(200x 10~°)
Hz/s which corresponds to N = 162 samples due to the
considered sampling frequency. Finally, as to the global design
we consider By = >, E¥ and Ry = Y;_, R

In Figure 3, the normalized (to |az|?) SINR and the
transmitted energy versus e for the waveforms synthesized
according to the local design and the global design are
shown. As expected, regardless of the design technique, the
higher e the better the detection performance. Besides, the
two approaches provide similar SINR values and essentially
achieve the same performance level for e high enough.

e
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— Global Design
—Local Design
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>

SINR / |0¢T|2
£
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(a) Normalized SINR versus e.
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& .
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£
04
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0 i i i i ; i i i i
0 ol 02 03 04 05 06 07 08 09 1

€

(b) Code energy versus €.

Fig. 3: Comparison between global and local design in terms of normalized
SINR and code energy.

In Figure 4, the ESD and the squared modulus of the
normalized (to the peak value) ACF of the codes synthesized
through both the design strategies, assuming ¢ = 0.31,
are reported. For comparison purposes the behaviour of the
reference code cg is displayed too. In Figure 4(a), the stop-
bands where the licensed systems are located are shaded in
light gray. The curves highlight the capability of the local
design to perform a fine control of the amount of interference
energy produced over the shared frequency bandwidths. In
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fact, unlike the global design that shares a flat ESD in the stop-
bands, the code synthesized using the local design exhibits
a spectral behaviour which closely follows the local spectral
compatibility requirements. In fact, within the third and sixth
stop-bands the ESD is lower than that in the others. Moreover,
in 4 and Q5 a higher ESD than in 2 is observed. In
a nutshell, the results clearly show the capability of the
local design to grant the necessary quality of service to the
overlayed radiators. Interestingly, the ACF obtained using the
local and the global design share similar features as both
satisfy the same similarity constraint.
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3 i M
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w
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(a) ESD versus normalized frequency.
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(b) Squared modulus of ACF versus delay bin.

Fig. 4: Comparison between global and local design in terms of ESD and
ACF considering € = 0.31.

In Figure 5, the behaviour of the codes synthesized through
P (in terms of ESD and normalized ACF) is reported for the
three values of epsilon (¢ = 0.001,0.322,0.584). As expected,
the code for e = 0.001 is almost aligned with ¢g. Moreover,
it can be observed that increasing the similarity parameter
e smarter and smarter distributions of the useful energy are
achieved. Indeed, an enhancement of the unlicensed jammer
rejection as well as a possible reduction of the radar emission
in correspondence of the shared frequencies is obtained. This
is in agreement with the SINR trend of Figure 3(a). Finally,
inspection of Figure 5(b) highlights that better SINR values
and interference rejection are traded-off with worse and worse
range resolutions and/or ISLs/PSLs.

V. CONCLUSIONS

This paper has considered the cognitive design of radar
waveforms in a spectrally crowded environment where some
frequency bands are shared among the radar and other
telecommunication systems.

Either global and local spectral compatibility requirements
have been considered at the design stage. Hence, polynomial
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Fig. 5: Local design results in terms of ESD and ACE.

computational complexity solution procedures have been de-
scribed to synthesize optimized radar waveforms. The perfor-
mance of the synthesized signals has been analyzed studying
the tradeoff among the achievable SINR, spectral shape, ACF
features, and radiated energy. Remarkably, the local constraint
approach is able to ensure a precise control on the interference
energy induced on each shared/reserved bandwidth at the price
of a slight performance reduction.

Possible future research tracks might concern the develop-
ment of robust frameworks to contrast transmitter impurities
and the cognitive fully exploitation of the available multiple
dimensions, i.e., spatial, temporal, and polarizations [24]-
[26], to further improve system performance. Besides, it could
be interesting to extend the local approach to account for
unimodular waveforms (which is tantamount to introducing
additional non-convex constraints) and signal-dependent in-
terference (implying that the objective function is no longer
quadratic) [27].
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Abstract—Based on the background of radar target detection
and recognition of space precession targets, an experimental
study on full-polarization micro-Doppler of those targets is
introduced. The wide-band scattering properties of space
precession targets are analyzed, and then the theoretical full-
polarization micro-Doppler models are proposed. The scenario of
the experiment is introduced, and the measured data are
analyzed, and then the differences of full-polarization micro-
Doppler of different scattering structures can be observed during
precession.

Keywords—Target  Recognition;  Precession;  Microwave
Anechoic Chamber; Micro-Doppler; Polarization; Wide Band

I. INTRODUCTION

Along with the improvement of radar measurement and
modern signal processing, the description of target details,
especially the precise description of the target’s motion state
and construction has become a research hotspot of radar
detection.

Normally micro-motion is defined as the whole or parts of
target’s micro motion such as vibration, rotation and coning
except translational motion?!. Micro-motion is decided by the
physical property such as the distribution feature of the target’s
mass and the dynamic characteristics, which can be regarded as
the inherent motion forms. Micro-motion makes it possible to
extract the target’s features relating to physical property, which
provides a novel path to non-cooperative target’s detection and
recognition14],

Modern radar system is moving towards the ability of wide-
band, full-polarization and coherent measurement, and
provides an efficient tool for richer target information
measurement. On the background of space precession target
measurement, this paper aims to research the dynamical
scattering properties of space precession targets by way of
microwave anechoic chamber experiment. Based on the wide-
band measurement experiment), the full-polarization micro-
Doppler property of the space precession target is further
analyzed, which supports the research of ballistic target
recognition in midcourse for microwave radar.

II. WIDE-BAND SCATTERING PROPERTIES OF SPACE PRECESSION
TARGETS

In high-frequency area, the total electromagnetic scattering
can be seen as the composition of the electromagnetic
scattering of some parts, and this special scattering point is

This research is funded in part by National Science Foundation of China
under contract 61101180 and 61401491.

defined as the equivalent scattering center'®. For typical space
precession target, the scattering mechanism of its nose cone is
hyperboloid specular reflection, the equivalent scattering center
slides with the change of the incidence direction®. And in
some warhead designs the radius of the nose cone is small that
the sliding can be ignored, in other words the equivalent
scattering center can be seen to be fixed. The scattering
mechanism of its torus is borderline diffraction!”, and its
equivalent scattering center is the cross point of the incidence
plane and the edgef®.

Considering the flat cone cylinder warhead, shown as Fig 1,
when the radar line of sight R, illuminates along the included

angle with the cone axis £, a borderline scattering center will

be formed at the joint part of the edge of the bottom and the
cone-cylinder. The points B, C, D marked in figure 1 is the
cross points of the incident plane and the edge of the two rings,
and it is also the location of the borderline scattering center at
the missile body, which can be strictly demonstrated using the
method of equivalent currents®. Considering the shadowing
effects, only one scattering center is formed at the edge of the
bottom. Besides, when [ is larger than the semi-cone angle,

the scattering center at C will not exist. During the precession
of the warhead, the target’s symmetry axis will change, and
then causing the change of the incident plane, therefore the
scattering center will slide along the ring, not fixed.

Fig 1. Equivalent scattering center of the precession target

In warhead designs, common structure of both the nose
cone and rings is rotational symmetry. For this structure, the
illuminated parts changes when the target circles around the
symmetry axis, however the key factor determining the echo
such as the surface shape and the medium doesn’t change.
Although the surface flow field of the electromagnetic wave
affects the echo, its action time is short, usually several
microseconds, therefore the scattering field can be regarded
fixed. In this case, the scattering center of the warhead’s main
body will not change with the target spin, so the coning is the
main influence of the precession.

978-1-5090-0326-6/16/$31.00 ©2016 IEEE

26



III. FULL-POLARIZATION MICRO-DOPPLER MODEL OF THE
SPACE PRECESSION TARGET

As shown in Fig 2, precession is constituted by two parts,
one is the spin circling the missile body’s symmetry axis
Oz with the angular velocity @, , and the other is the coning

circling the precession axis OZ with the angular velocity @, .

The included angle 8 between OZ and Oz is the precession
angle.

In Fig 2, R is the radar’s position, O is the target’s center
of mass, OX is in the plane formed by OZ and OR , vertical
to OZ and forming an acute angle with OR. OY , OX and
OZ form a right-handed coordinate system, and call OXYZ
the reference coordinate system. Ox is in the plane formed by
OZ and Oz, vertical to Oz and forming an obtuse angle with
OZ . Oy , Ox and Oz form a right-handed coordinate
system, and call Oxyz the local coordinate system. At initial
time, the included angle of the projection of Oz at OXY plane
and OX is ¢ . The included angle S of OR and OZ is
called the average aspect angle, and The included angle ¥ of
OR and Oz is called the incident angle.

A

Fig 2. Precession model
Assume that there exists a scattering center p in the

missile body, and R, is the distance between radar R and the
scattering center p . Radar transmits the pulse signal with the
frequency f; . The slow-time echo can be written as

St @) Sy ()

5. (1) { }=S<r) exp(jzz@) (1)

Syry @ s vvr @)
Where S(t) = Ay (D) XP([ Py (1)) @y (£) XP(j Py (1))
L ay (0exp(idy, (1) ay, () exp(jdy, (1)

is the polarization scattering matrix at ¢ .

According to the geometrical relationship, to an ideal
scattering center which has fixed polarization scattering matrix
and location at the missile body, assuming its coordinate in the
local coordinate system is (x, y,z) , its distance to the radar is
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R, = R, —cos f(zcos @+ ysin @) — xsin fcos(@,t + ¢) o

+ysin fcos@sin(w,t + @) — zsin Ssin sin(@,t + @)

And the echo’s Doppler frequency of a single polarization
channel ij(i=H,V;j=H,V) is

_ 1 do(s, (1)) 20,f, sin
2 dt c
+ycosfcos(@,t+@)—zsinfcos(@,t + ¢))

i (xsin(@,t+ @)

3)

To the scattering center of the nose cone, assume the
coordinate of its top in the local coordinate system is(0,0,z),

and the distance to the radar is
R, =R, —zcos fcos@—zsin fsinOsin(@,t + @)+ AR, (4)
Where AR, is the slide distance.

And the echo’s Doppler frequency of a single polarization
channel ij(i=H,V;j=H,V) is

P _Ld@(sij 1) 20,f sin
Y or dt c
+ycosfcos(w,t + @) —zsinfcos(@,t + @))

(xsin(@,t + @)

©)

do.
Where ZL a‘i” is the Doppler frequency shift caused by
V4

the polarization scattering matrix phase change.

For the ring structure, assume the distance between its
center and the center of mass is /, and the ring’s radius is r,
then the distance between the two equivalent scattering center
and the radar can be expressed as

R, = R, —kcosa(cos @ cos 5 +sin fsin fcos(@,t + ¢))
(6)

—k sin a\/l —(cos@cos f+sinGsin fcos(w,t + )’

R,, = R, —kcosa(cos@cos S +sinsin Scos(w,t + @)
(7)

+k sin a\/l —(cos@cos S +sin Osin fcos(w,t + o))’

Where k=vI*+r* ,a= arctan(?) . The echo’s Doppler

frequency of a single polarization channel
ij@=H,V;j=H,V) is
_ 1 d(s,(0)
“om dt ®)
= L%+%(a) cosasin fsin @sin(@ t + @)
2z dt ¢ 0 F ’

o, sin ozsin Bsin @sin(@, ¢ + @)(cos B cos @ +sin fsin 8 cos(w,t + (/J)))
\/1 —(cos@cos f +sin Gsin S cos(w,t + 0))’




1 do(s, (1)

T o
de,
=Lﬂ+2—kf°(a)ycosasinﬂsinb’sin(a)t+(p)
27 dt c r

o, sin arsin Bsin @sin(w,t + @)(cos S cos O +sin Ssin & cos(w, ¢ + go)))

\/1 —(cos@cos f+sinGsin fcos(w,t + 0))’
It is known by theoretical derivation:

1. The Doppler of the rotational symmetry precession target is
determined by the precession angle, radar’s average line-
of-sight angle and the coning frequency.

2. The Doppler of the ideal scattering center’s coning is sine
function. And when non-ideal scattering exists, the
coordinate in the local coordinate system will make the
Doppler deviate the sine function.

Target’s polarization characteristic changes with time, and
the phase change of polarization scattering matrix affects
Doppler frequency, and the amplitude change affects signal’s
intensity.

IV. EXPERIMENTAL SCENE OF FULL-POLARIZATION MICRO-
DOPPLER MEASUREMENT

According to the motion feature and structure of the
warhead, researchers make the precession target model shown
in Fig 3.

(a) individual components
Fig 3. The precession target model
Precession target is formed by five parts: warhead model,
spin motor, coning motor, rotation coupling and control cabinet,
which are marked as 1-5 in Fig3(a). By way of the combination
of the target model, the change of the precession angle and the
average line-of —sight angle and the change of the precession
velocity, different motion states of different targets can be
simulated.

(b) combined model

The experiment is conducted in the compact microwave
anechoic chamber, shown in Fig 4, the main facilities include
network analyzer, transmit antenna, receive antenna, collimator
reflector, antenna platform and target platform.

In microwave anechoic chamber measurements, network
analyzer is used as transmit signal source and the echo
processor. It works as a radar, being the key part of the system.
network analyzer in this experiment is Agilent 8362B, its
frequency range is 10MHz-20GHZ), and the frequency range
of the collimator reflector is 0.1GHz-40GHz, so this system
can support the experiment from UHF band to Ku band.
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Fig 4. Microwave anechoic chamber measurement system of precession
targets

The key of microwave anechoic chamber dynamic
measurement is the expansion of network analyzer’s dynamic
data record function. In static measurements, network analyzer
processes all the echoes at some specific posture averagely, and
only makes one record. However in this experiment, the
network analyzer is expected to simulate radar’s detection,
which requires continuously data record during target’s motion.
Dynamic data record can be realized by way of software
development. according to the performance of Agilent 8362B,
when the frequency range is 9GHz-10GHz and the interval is
SMHz, the data record frequency can reach 68Hz.

Connect the output of the network analyzer with the receive
parts and the antenna of the band to be measured, and put the
antennas on the focus of the collimator reflector, and isolate
them by the transmitter-receiver isolation. Let the antenna’s
polarization be linear polarization, variable polarization
measurement can be conducted by accurate antenna rotation
facility.

V. EXPERIMENT RESULTS ANALYSIS

The experiment on full-polarization micro-Doppler of space
precession target is conducted in the Microwave Lab of
National University of Defense Technology. Fig 5 shows the
experiment scene.

e e

(a) Front and side view (b)Back view
Fig 5. Experiment scene of full-polarization micro-Doppler of space precession
target

The scanning frequency range in this experiment is 9GHz-
10GHz, the bandwidth is 1GHz and the interval is SMHz. by
IFFT transform to the data collected, HRRP can be get for
target’s current posture. Processing the HRRP by time-
frequency analysis, micro-Doppler of different structures can
be obtained during target’s precession. The polarization
scattering property is reflected in the time-frequency energy
distribution shown in Fig 6. And Fig 7-10 gives out different
structure’s micro-Doppler of HH,HV,VH,VV polarization
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channels, where (a) means the micro-Doppler of the nose Compare Fig 7(b) and 10(b) with Fig 8(b) and 9(b), the
cone,(b) means the micro-Doppler of the middle ring, (c) cross-polarization is one order of magnitude lower than the
means the micro-Doppler of the bottom ring, the precession co-polarization. Besides, the micro-Doppler of the same
angle is 7.9, the average line-of-sight angle is 10.4° ,and the structure for different polarizations differs slightly, which
coning frequency is 0.26Hz. is caused by the polarization scattering matrix phase

change in formula (1).

Frequency /Hz

\
[ 1 :
== m
Time /s
/ Fig 12. Comparison of the measurement results and the theoretical micro-Dop

pler frequency for the middle ring
J 4. From the comparison of Fig 7,8,9,10, the echo intensity of
. the nose cone is one order of magnitude lower than the
ring structure. It shows that the scattering energy of ring
structure is stronger than the nose cone. The scattering
intensity of the nose cone is stable, while the scattering
intensity of the ring structure is sensitive to the posture.

Fig 6. Measurement results analysis
Though observation, conclusions can be drawn as follows:

Frequency /Hz
Frequency /Hz
Frequency /Hz

1. The warhead design is usually very simple due to the

Time /s

Time /s

aerodynamics, so it has limited numbers of scattering (a) (b)
centers. As shown in figure 6, HRRP is made up by three
scattering centers, which is the nose cone, the middle ring
and the bottom ring.

Fig 7. HH polarization

2. From Fig 7(a) and 10(a), for HH and VV polarization the
micro-Doppler of the nose cone is sine. Figure 11 gives
out the comparison of the measurement results and the
theoretical micro-Doppler frequency according to formula
(5) marked by the imaginary line for VV polarization. @)
From Fig 8(a) and 8(b), for HV and VH polarization the Fig 8 .HV polarization
echo of the nose cone is very weak, it’s concluded that the
echo energy of co-polarization is much larger than that of
cross-polarization.

Frequency /Hz

Fig 9. VH polarization

Frequency /Hz

10
Time /s

Frequency /Hz
Frequency /Hz

Fig 11.Comparison of the measurement results and the theoretical micro-Dopp
ler frequency for the nose cone
3. From Fig7(b),8(b),9(b) and 10(b), the middle and bottom
rings is the sliding scattering centers and the micro- @) (b) ©
Doppler deviates from sine function. Fig 12. gives out the  Fig 10. VV polarization
comparison of the measurement results and the theoretical
micro-Doppler frequency according to formula (8) and (9)
which is marked by the imaginary line for VV polarization.
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VI. CONCLUSION

In this paper the measurement system for precession target
is built by precession target model design and expansion of
microwave anechoic chamber dynamic measurement function.
Based on this the full-polarization micro-Doppler characteristic
of precession targets is studied. The experiment results are
accordance with the theoretical results. Further we will take
advantage of the microwave anechoic chamber measurement
data to conduct the study on motion and structure feature
extraction of precession targets based on spatial polarization.
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Abstract—A Fractional Fourier Transform (FrFT) based
waveform design for joint radar-communication systems (Co-
Radar) that embeds data into chirp sub-carriers with different
time-frequency rates has been recently presented. Simulations
demonstrated the possibility to reach data rates as high as
3.660 Mb/s while maintaining good radar performance compared
to a Linear Frequency Modulated (LFM) pulse that occupies
the same bandwidth. In this paper the experimental validation
of the concept is presented. The system is considered in its
basic configuration, with a mono-static radar that generates the
waveforms and performs basic radar tasks, and a communication
receiver in charge of the pulse demodulation. The entire network
is implemented on a Software Defined Radio (SDR) device.
The system is then used to acquire data and assess radar and
communication capabilities.

I. INTRODUCTION

The employment of joint radar-communication systems
represents an innovative solution to the problem of continu-
ously increasing demand on bandwidth [1] and the need to
meet the low-SWaP (Size, Weight and Power consumption)
requirements.

Applications that can benefit from the technology proposed
in this paper include satellite and airborne Synthetic Aperture
Radars (SARs) that need to share sensed data with a ground
station rapidly [2]; nodes in a surveillance Multiple-Input
Multiple-Output (MIMO) radar network that need to exchange
information about targets; vehicles that need to interact in a
intelligent transportation network [3]. All these applications
may benefit from a joint-radar communication technology
which shares bandwidth, power and hardware resources to
perform radar and communication operations simultaneously.

A joint radar-communication system (Co-Radar) based
on Fractional Fourier Transform (FrFT) waveform has been
recently presented by the authors in [4]. The FrFT [5] was
shown to be suitable for orthogonal waveforms generation for
MIMO radar systems [6]-[9], and in this scenario it has been
exploited to map complex modulated symbols into different
chirp, or Linear Frequency Modulated (LFM), sub-carriers
with different time-frequency rates. Simulations demonstrated
the feasibility to reach data rate as high as 3.660 Mb/s,
while maintaining good radar performance in terms of range
resolution, Doppler resolution and Side Lobe Levels (SLLs)
when compared with a LFM pulse that occupies the same
bandwidth.

Different techniques of embedding data in the radar wave-
form have been previously proposed. In [10] and [11] informa-

tion bits are sent by exploiting the orthogonality between up-
chirp and down-chirp signals. Methods based on LFM pulses
phase-modulated through Binary Phase Shift Keying (BPSK)
and Minimum Shift Keying (MSK) symbols are presented
in [12] and [13], respectively. Stepped-frequency [14] and
Frequency Modulated Continuous Wave (FMCW) [15] based
joint radar-communication systems have also been proposed, as
well as Orthogonal Frequency Division Multiplexing (OFMD)
based systems [16], [17]. However, none of these previous
techniques is designed to achieve data rates up to 3.660 Mb/s
at medium ranges.

In this paper the experimental validation of the FrFT based
Co-Radar system [4] is reported. A basic configuration of the
system is considered: a mono-static radar generates the FrFT
waveforms, sends the pulses, listens to echoes and performs
basic radar tasks, while a communication receiver demodulates
the pulses.

The remainder of the paper has the following structure.
Section II summarises the concept of the FrFT based Co-
Radar waveform design framework presented in [4]. Section
IIT describes its implementation on a Software Defined Radio
(SDR) device, while the experimental setup and results are
presented in Section IV. Finally, Section V concludes the paper.

II. FRFT BASED CO-RADAR SYSTEM

In this section the FrFT based Co-Radar system [4] is
presented. The FrFT [5] is a time-frequency representation of
a signal and can be considered as a rotation by an arbitrary
angle ¢ of the signal itself in the time-frequency plane, such
that:

¢=a M

where « is called order of the transform. In the proposed
system, FrFTs with different orders are used to map the
modulated symbols into quasi-orthogonal chirp sub-carriers.

The block diagrams of the mono-static radar and the
communication receiver in a simple FrFT based Co-Radar
system scenario are shown in Figure 1 and described in the
following.

A. Mono-Static Radar

The block diagram of the mono-static radar in the consid-
ered basic configuration of the FrFT based Co-Radar system
is shown at the top of Figure 1. The serial-to-parallel (S/P)
block is used to divide the long sequence of bits coming from
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Figure 1.

the source into C' — 1 segments of N bits each, where C
is the number of chirp sub-carriers composing the waveform.
The 0-th order sub-carrier is not used to carry information
bits. It accommodates a pilot waveform instead, used at the
communication receiver for synchronisation and phase com-
pensation. Since each pulse contains NV x (C' — 1) information
bits, the final bit rate is N x (C' — 1) x PRF b/s, where PRF
stands for Pulse Repetition Frequency. In each segment, G
guard bits are added at the end of the sequence in order
to compensate for the group delay introduced by the Root
Raised Cosine (RRC) filter. Then the sequence is spread
by using a chip sequence; the chosen chip sequence is a
L-long Barker code, which leads to a spread sequence of
(N + G) x L bits. The interleaver is used to mitigate the
Inter-Carrier Interference (ICI) that occurs in the middle of
the sequence due to the overlap of the different chirp sub-
carriers and that generates a burst of errors. It is applied only
to the NV bits of information and aims to spread the burst of
errors across the entire spread sequence. The digital modulator
maps a series of B bits into one of the M = 28 possible
complex symbols belonging to the chosen modulation scheme
(i.e. PSK), leading to a (N + G) x L/ B long symbol sequence.
The modulation scheme and the cardinality of its alphabet
M can be adaptively chosen according to the conditions of
the channel. The RRC filter is used to minimise the Inter-
Symbol Interference (ISI) that may be caused by the channel.
For efficiency, it is implemented as a multirate filter that up-
samples the output by a factor R, leading to a final sequence
of (N + G) x L x R/B samples.

The C'—1 sub-waveforms obtained after the RRC filter are
then mapped to different chirp sub-carriers uniformly spaced
in the time-frequency domain. Note that the FrFT is periodic
in ¢ with period 2w, however rotations of ¢ and ¢ + =«
produce signals that overlap in the time-frequency plane. For
this reason, only angles in the range [0, 7) are considered, that
leads to o € [0,2). Thus, the uniformly spaced sub-carriers
are obtained by choosing the ¢-th fractional order to be equal
to a; = ia,i = 1,...,C — 1, where & = Z. Finally, the
parallel-to-serial (P/S) block combines the chirp modulated
sub-waveforms and the pilot sub-waveform by adding them
together. Specifically, the latter is a bi-phase coded signal run
by a Coarse/Acquisition (C/A) code [18] given by:

pln] = e/ (el=1) @
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Block diagram of (top) the Mono-Static Radar and (bottom) the Communication Receiver of the FrFT based Co-Radar basic configuration [4].

where a[n] is the selected C/A code properly up-sampled
and truncated to match the length, in samples, of the Co-
Radar waveform. Before sending the waveform to the Radio
Frequency (RF) front-end, its mean is removed and the power
is normalised such that all the transmitted pulses present the
same power. While generating and transmitting the FrFT based
pulses, the mono-static radar acquires the echoes and performs
any needed radar task (i.e. matched filter with the transmitted
pulse).

The spectrogram of a Co-Radar waveform with relatively
few sub-carriers is shown in Figure 2 for clarity, although in
practice many more sub-carriers would most likely be used.
Each of them is the rotation by a specific angle, driven by the
order of the FrFT, of a phase modulated signal (i.e. QPSK).

Spectrogram of a FrFT Based Co-Radar Waveform

Normalised Frequency (f/BW)

0 0.2 0.4 0.6 0.8 1
Normalised Time (t/7)

Figure 2.
carriers.

Spectrogram of a FrFT based Co-Radar waveform with 4 sub-

B. Communication Receiver

The communication receiver is shown at the bottom of
Figure 1. All the operations are performed within a Pulse
Repetition Interval (PRI). Before the pulse is synchronised and
demodulated, the mean of the received signal is subtracted
to remove the strong return from the background. The syn-
chronisation is necessary since the pulse could fall anywhere
within the PRI due to the transmitter-receiver distance, and
the alignment with the pulse on a sample basis is needed to
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Figure 3. Pilot waveform’s (a) autocorrelation and (b) its peak’s complex
value on varying the phase offset.
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perform the inverse FrFT. This is achieved by exploiting the
good autocorrelation properties of the pilot waveform, shown
in Figure 3(a).

The pilot waveform is also used to estimate the phase
offset introduced by the channel. Figure 3(b) shows how the
autocorrelation’s complex-valued peak changes on varying the
phase offset. In particular, when the offset is zero the real
part of the peak reaches its maximum, while the imaginary
part is zero. Hence, once the peak of the autocorrelation is
detected by matched filtering the received signal with the pilot
waveform, the phase offset can be estimated by evaluating the
phase of the correlation peak. This phase estimation method is
also robust with respect to the Doppler shift potentially present
in the signal.

Once the synchronisation and the phase compensation are
performed, the pulse can be demodulated. The S/P block splits
and redirects the pulse, whose length is (N + G) x L x R/B
samples, to C' — 1 different IFrFT blocks that perform the
inverse FrFT. Each sequence is then input of the RRC filter,
which also down-samples the sub-waveform by a factor R.
The digital demodulator translates the (N + G) x L/B long
sequence of symbols in a sequence of (N + G) x L bits,
according to the modulation employed. At this point, the de-
interleaver performs the inverse operation of the interleaver.

The chip correlator block correlates the input spread se-
quence with the L-long Barker chip code used in transmission
to extract N + G bits, exploiting both the low correlation side
lobes and the knowledge that the peaks of the correlation occur
every L samples. Finally, the guard remover and the P/S blocks
reconstruct the original stream by combining the N-long bit
sequences coming from the C' — 1 different parallel branches.

III. FRFT BASED CO-RADAR ON SDR

The FrFT based Co-Radar system is implemented by
means of a SDR device, namely the National Instruments
Universal Software Radio Peripheral (NI-USRP) 2943r. It has
four in-phase and quadrature (IQ) channels, two receivers and
two transmitters/receivers, and its working frequency ranges
between 1.2 GHz and 6.6 GHz. It is provided with a fully
programmable Xilinx Kintex-7 FPGA (Field-Programmable
Gate Array) and can be connected to a host computer through
a high-speed, low-latency PCI Express x4 (~800 MB/s). It
is used with three wideband LB-2678-15 multi octave horn
antennas produced by A-Info, two for the mono-static radar
node and one for the communication receiver.

The USRP 2943r is programmed through NI software
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Figure 4. High-level block diagram of the FrFT based Co-Radar system’s
implementation in LabVIEW.

LabVIEW, and its high-level block diagram is shown in
Figure 4. Within the loop that repeats every PRI, the FrFT
based Co-Radar waveform is generated as described in the
previous section and sent to the FPGA. The latter up-samples
the signal in transmission to meet the 120 MHz data clock
frequency of the device and interfaces with the RF front-end.
Meanwhile, the received signal, down-sampled and coming
from the FPGA, is sent both to a MATLAB session for the
real-time pulse demodulation and to a matched filter with the
transmitted pulse for further radar processing. Specifically, a
real-time spectrogram is computed. This choice is driven by
the limited power and bandwidth resources of the employed
SDR device, which are not sufficient for more advanced radar
operations. Outside the loop, the message to send is loaded
and all the preliminary steps are performed.

IV. EXPERIMENTAL SETUP AND RESULTS

The implemented FrFT based Co-Radar system is used in a
controlled laboratory environment to acquire data and assess its
communication and radar capability. The acquisition geometry
is shown in Figure 5. The mono-static radar is placed at the
bottom left, the communication receiver at the top right, while
within the light blue area a person is walking towards and
away from the radar to generate a Doppler signal.

The transmitted message is a 64 x 64 black and white

|

| Receiver |
| |
| Mono-Static |
: Radar :
| |
| |
| |

Walking Area

Figure 5.
paign.

Acquisition geometry of the laboratory-based experimental cam-



image with a bit depth 5. Carrier frequency is 3 GHz and
the bandwidth is 1 MHz. The number of information bits per
carrier, N, is 3, the length of the Barker code is L = 7 and
Quadrature PSK (QPSK) is the employed modulation scheme,
hence B = 2. The RRC filter is designed to span S = 8
symbols, with an up-sampling factor R = 18 and a roll-off
factor = 0.4. This leads to a guard of G = 3 bits. The total
number of samples per waveform is 378, which means that
the duration of the pulse is 7 = 378 us. The PRF is fixed to
83.33 Hz, giving a duty cycle of 3.15 %.

Different configurations are analysed by changing the num-
ber of sub-carriers, C = 4,6, 8,10, and modifying the trans-
mitted power. The Signal-to-Noise Ratio (SNR) is estimated
both at the mono-static radar and the communication receiver.

Communication performance is shown with solid lines in
Figure 6, in terms of Bit Error Ratio (BER) averaged over 10
realisations vs SN R.omms- The dotted lines in Figure 6 show

Communication Performance

-~ 4 Sub-Carriers
-~ 6 Sub-Carriers
8 Sub-Carriers
- 10 Sub-Carriers|

0

10

— Real Data
Monte-Carlo Simulation

¥

Bit Error Ratio
=
L}

15 20

1‘0
SNR__(dB)

comms

Figure 6. Communication performance on varying the SN Rcomms and for
different number of chirp sub-carriers.

the results obtained by running Monte-Carlo simulations with
10° iterations with the same parameters listed above, assuming
the channel to be Rician with K-factor equal to 6 dB (indoor
channel). They are used as comparison to validate the results
on the acquired data. Note that no Forward Error Correction
(FEC) method is used, since this is out of the scope of the
present paper.

As expected, as the SN R omms increases, the BER de-
creases. However, no significant further improvements are
observed for SN R.omms greater than 15dB, and this trend
is confirmed by the results from the Monte-Carlo simulations,
which clearly show plateaus. They are due to the overlap of
the sub-carriers, which causes errors independently of the noise
level. For the same reason, performance improves by reducing
the number of sub-carriers.

The radar capabilities of the FrFT based Co-Radar are
presented by showing spectrograms from the signals acquired
during the laboratory-based experimental campaign. Figure 7
and Figure 8 show spectrograms when FrFT based Co-Radar
pulses with C' 4 and C 8 sub-carriers are used,
respectively, and for two different values of SN R, 444 In
all the cases the Doppler and micro-Doppler signature of the
person walking towards and away from the radar is clearly
visible.

V. CONCLUSION

The paper presented an experimental validation of the FrFT
based Co-Radar system proposed in [4]. The system was suc-
cessfully implemented on a SDR device and its performance
demonstrated in a controlled laboratory environment. A basic
configuration was considered with one mono-static radar and

34

Backto Contents

Spectrogram-C =4, SNRra

. 2.95dB. Spectrogram - C = 4, SNRra

da dal

Frequency (Hz)
Frequency (Hz)

Time (s)

Time (s)

(@) (®
Figure 7.  Spectrograms obtained from FrFT based Co-Radar pulses with
C = 4 and different SN R,.q 4q.- Window length 0.36 seconds, overlap 80 %.
Person walking towards the radar approximately between 0-5 seconds and 10-
11 seconds, and away from it between 5-10 seconds.
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Figure 8. Spectrograms obtained from FrFT based Co-Radar pulses with
C = 8 and different SN R, q4.- Window length 0.36 seconds, overlap 80 %.
Person walking towards the radar approximately between 4-8 seconds, and
away from it between 0-4 seconds and 8-11 seconds.

one communication receiver.

Communication performance was evaluated in terms of
BER vs SN R.,ms and resulted consistent with that obtained
from Monte-Carlo simulations. It shows BER between 1073
and 1072 when no error detection and correction techniques
are used. Due to the limited power and bandwidth resources of
the employed SDR device, the radar capability of these novel
waveforms is assessed by computing the spectrograms of the
acquired signals. They clearly showed the main Doppler and
micro-Doppler signature of a person walking towards and away
from the radar. These preliminary results confirm the capability
of the proposed novel waveforms of joint radar-communication
operations.
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Discriminating Underwater LiDAR Target
Signatures using Sparse Multi-spectral Depth Codes

Puneet S Chhabra®, Aurora Maccarone, Aongus McCarthy, Andrew M Wallace and Gerald S Buller
School of Engineering and Physical Sciences, Heriot Watt University, Edinburgh, EH14 4AS

Abstract—The analysis and discrimination of underwater
multi-spectral full-waveform LiDAR signatures acquired using
a single-photon counting sensor is presented. We use a realistic
scaled exemplar of a marine environment, with known and
unknown targets, and show how we can both discriminate
different materials and detect and locate mines. Each waveform
is a temporal photon histogram whose inherent nature changes
with the laser wavelength, target geometry and environment.
Discriminatory dictionaries for target materials and mine types
are learnt by making multi-spectral measurements. An accuracy
of 97.8% and 98.7% was achieved for material and mine type
discrimination, respectively.

Index Terms—Photon counting, dictionary learning, multi-
spectral, lidar, ATR, full-waveform, target discrimination

I. INTRODUCTION

Terrestrial and aerial light detection and ranging (LiDAR)
has enabled researchers to explore the third dimension, depth;
this has advantages in remote sensing [1], bathymetric map-
ping [2], defence and security [3], and restoration and ar-
chaeology [4]. It is only recently that LiDAR systems have
been built and tested for underwater applications. Commercial
and academic focus [2] on bathymetric LIDAR has been on
shallow waters and uses either monochromatic laser sources
or a maximum of two wavelengths. This work is the first to
report signal analysis and discrimination of underwater LIDAR
data for mine counter-measures (MCM).

The multi-spectral depth imaging system [5] used in this
study is based on the time-of-flight (ToF) approach using
time-correlated single photon counting (TCSPC). Figure la
illustrates a schematic of the experimental set-up. The TCSPC
module (Hydraharp in Figure 2) time-stamps each photon
event reflecting from a target and records it using a single-
photon detector. The photon counts can then be time gated
to form a histogram, a full-waveform, whose inherent nature
depends on several factors, e.g., the laser wavelength, surface
geometry and transmission medium. Figure 1b illustrates an
exemplar used in this paper which has several targets em-
bedded in a sand-cement-epoxy mixture, and was imaged in
a tank filled with clear unfiltered tap water. Making such
measurements is the first step to demonstrate how LiDAR
could be used as an alternative to acoustic sensors for MCM
purposes in very challenging environments.

*As a joint PhD candidate P. S. Chhabra is also with the University of
Edinburgh. Correspondence: psc31@hw.ac.uk
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Fig. 1: a) A schematic of the experimental set-up; b) (left) an
exemplar under investigation with different targets; (middle)
Amplitude image, colour coded photon count, blue (low) to red
(high) c) 16 full LiDAR waveforms at different wavelengths
for a single pixel.

A. Contributions & Outline

The main contribution of this work is a novel approach to
discriminate target signatures acquired by an underwater multi-
spectral LiDAR system. This has been applied to identify both
materials and specific targets for MCM.

In Section II we describe the basis of our approach,
including firstly i) a “reflectance” aware spectral depth
representation (SDR); and, secondly ii) a semi-supervised
discriminatory objective function as an enhancement to the
traditional sparse approximation scheme. In Section III we
describe our implementation of the earlier theory, giving
pseudocode descriptions of our software. The evaluation of
the method on our own experimental data is given in Section
IV. Finally, our conclusions are presented in Section V.

B. Experimental Setup

The experimental set-up is illustrated in Figure 1. Table I
summarises the sensor equipment and acquisition parameters
used. The exemplar was lowered underwater and kept at a
distance of 1.33m from the SPC sensor. In order to limit the
influence of any ambient illumination, the experiment was
carried out in a dark room. The instrumental response was
measured using a reference scatterer, a Spectralon panel, which
was placed approximately at normal incidence to the beam. For

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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TABLE I: Experiment Key Parameters

Parameter Value

Environment Clear unfiltered tap water

Laser System NKT Photonics supercontinuum
laser source and tunable filter
fibre-coupled to the transceiver unit
500nm - 725nm

~ 300pum

19.5MHz

Exemplar 1: 200 x 200 pixels

Area: bem x bem

Mluminating Wavelength

Laser Beam Diameter

Laser Repetition Rate

Acquisition Mode

Pixel acquisition time: 10ms

Histogram bin width 2ps
Histogram Length 4500 bins (after gating)
Avg. Optical Power ~ 300nW

each pixel a 4500 bin time-gated histogram is created with a
depth resolution of 300um, which is referred to as, Single
Photon Counting data in Figure 2. Such measurements are re-
peated for 16 wavelengths ranging between 500nm to 725nm,
equally spaced by 15nm. The choice of the wavelengths hinges
on a detailed, previous study [5].

II. THE PROPOSED APPROACH - AN OVERVIEW

The proposed approach summarised in Figure 2 has three
main stages: i) spectral depth representation (SDR) (see
Section II-A, where a representation based on the LiDAR
equations and surface geometry is proposed; ii) signal approx-
imation and discrimination (SAD) to create and learn spectral
sparse codes of the representations produced in stage 1,
Section III; and, iii) prediction where unseen target signatures
are classified.

A. Stage 1 - Spectral Depth Representation

The following assumptions were made when processing
raw multi-spectral SPC data: i) one peak per waveform was
extracted at each wavelength; ii) SPC waveforms are aligned
and normalised with respect to the Spectralon target, with
10% reflectance; iii) the laser beam width is less than surface
differential. For a beam width of 300 um, the smallest target
diameter under-investigation was around 0.5 cm. Finally, iv) a
fixed stand-off distance from the sensor is assumed and the
sensor is stationary.

1) Spectral FW-LiDAR Features: In previous work for the
analysis of urban and forest scenes using laser scanning,
several classification and feature relevance algorithms [1], [6]
have been proposed. However, these methods do not truly em-
bed the full-waveform properties and the spectral reflectance
of the observed objects. Our SDR representation captures such
variations from the waveform and the point cloud data. For NV
acquired sets of waveforms at A wavelengths, N x A wave-
forms are processed and the echo properties are extracted, Eq.
2. The transmitted time signature of the super-continuum laser
source is an exponential pulse and the degree of modulation
on the backscattering beam depends on the surface geometry
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Fig. 2: The Proposed Approach.
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Fig. 3: An exponential pulse and a least-square fit to a
returning target signature for a single wavelength.

and its spectral reflectance. Figure 3 illustrates one such return
as a black curve. The pulse has the form

f(t) = k(e
Ee(tpito)ﬂ d
-1 " T m-T)

The waveform processing module, stage 1 of Figure 2,
finds the location within in each waveform where the average
curvature, controlled by a specified region, is concave down,
to. Once this location is identified, a least-square fit of a double
exponential pulse provides the true position, the temporal
parameters, 71, T2 and the area under the curve, Ay. Figure 3
shows how an exponential pulse was fitted, the pink curve, to
the incoming full-waveform, the black curve. The parameters
71 and 72, represent the fall and the rise of the exponential
pulse respectively. These are computed at each wavelength.

2) Depth Representation (DR): The FW processing leads to
a dense 3D point cloud. In order to capture local surface vari-
ations, a regional variance-covariance matrix was computed
on the 3D point cloud. The radius, r, of the region shown in
Figure 4 can be altered depending on the point cloud density.
West et al. [6] show how Eigenvalues can be used to describe
the local, spatial distribution of the 3D point cloud. They
compute discrete moments within a neighbourhood that can
describe the planarity, linearity, sphericity and anisotropy.

Table II illustrates how these properties are computed,
provided the Eigenvalues & > & > &;. The Eigenvalues

>

=

— TRy,

(t=0),
In(72/Th)

where, k = tp (D



Fig. 4: Raster images of different geometric features computed
for each 3D point, controlled using a local neighbourhood
radius, 7. (a) Anisotropy Ag, b) Planarity Pg, ¢) Sphericity
Sg and d) Linearity Lg Table II.

TABLE II: Depth Representations using Eigenvalues

Linearity Lg % Sphericity Sg %
Planarity Pg % Anisotropy Ag %

computed are invariant to 3D rotation [6] and view-point since
they are computed locally. Four local 3D surface features,
Anisotropy, Ag, Planarity, Pg, Sphericity, Sg and Linearity,
L¢g are computed within a neighbourhood, governed by radius
r, of each 3D point. Finally, the depth D, per pixel completes
the SDR vector. A combined per-pixel representation was then
fed into the stage 2 of the approach, the SAD. For each pixel,
the SDR representation is a vector of 53 elements. For the
experiments reported here, A = 16. Set one (elements 1 to 16)
corresponds to the 77, set two (elements 17 to 32) corresponds
to the 73, set three (elements 33 to 48) corresponds to Ay. The
remaining elements are the local geometric properties. So the
final representation looks like

Fy = [(TLaBos AT Aoy,

Ag, Pe, S, Le, D @)

B. Stage 2 - Signal Approximation and Discrimination

Signal representation has a significant impact on the
discriminatory nature of any classification system. Over
the years, research in image characterisation has provided
many compact and invariant representations e.g., image
saliency, edge detections, bags-of-features (BoF) [7]. The
BoF approach uses a vector quantisation (VQ) scheme in
order to encode relationships between high-dimensional
image patches belonging to the same class. In [7], VQ was
applied to local regional histograms in order to generate
cluster means. Cluster membership can be controlled in
the higher-dimensional space and distance measures can be
computed. The VQ scheme forces a cardinality constraint on
cluster membership leading to a coarse representation of the
input signal. This work proposes an alternative to the VQ
scheme and not only relaxes the cardinality constraint but also
improves the discriminatory capabilities. For completeness,
first a short overview of the VQ method is presented in Section
II-B1 followed by the proposed alternative formulation in
Section II-B2.
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1) Vector Quantisation: Let W be a set of SDR in a P-
dimensional space, i.e., W = [w1,...,wn]" € RN*P_ The VQ
scheme applies a K-means clustering algorithm to solve the
following problem

N
argpin 3 [|wn — 4.2If3, Card (¢,) =1,
’ =1

where, Z = [z1, ..., 2x]" € RP*X | are the K cluster centres,
a codebook are unknown. ||.||3 and |.| denotes the squared

Lo and L norm, respectively. The cluster membership in Eq.
(3) can be written as Q = [¢1, ...,qN]T.

2) Discriminatory Sparse Codes: An alternative to a re-
strictive VQ approach is to relax the Card(q,) constraint
to allow more than 1 non-zero element. In this work the
traditional sparse approximation scheme was modified and a
new discriminatory objective function was added. Suppose we
have access to the best Z, the new modified SAD problem can
be written as

N
el +G Q).

n=1

N
argmin | 7w, — an 213 + B

’ n=1
subject to |¢n| < 1, Vn=1,2,...,N (4)

In Eq. 4, the codebook Z is an overcomplete basis set, a
dictionary, where K » P. The term G (Q) is a discriminatory
function that minimises inter-class and maximises intra-class
variance. Detailed explanation of G (Q) and step by step
implementation of SAD is given in Section III. The penalising
terms, $; and [y control the importance of the sparsity
constraint and the reconstruction error, respectively.

The solution to (4) can be divided in to two steps: 1) solve
Eq. (4) with respect to Q and Z. The dictionary, i.e, codebook,
Z and coefficients Q are retained; ii) for a test signal, the
coefficients are obtained by optimising Eq. (4) with respect
to Q only. The individual functional blocks within each stage
are explained in detail below along with their implementation
details.

The discriminative nature of Eq. 4, G(Q) is expressed
below. For a set of coefficients Q = [q1, g2, ..., gk |, Where
qi,---,qk, ---, g are the coefficients for the dictionary atoms,
of which K, samples are in class €2, for 1 < ¢ < (2, the mean
and variance for class ). can be defined as:

1 2 1 2
fe=— >, @ V=1 > llz—pell3 5)
Ke qee K 2€Q.
The mean of all coefficient samples can be written as:
1 K
1= k=1 qk- ©)

The inter-class scatter matrix, S,, and the intra-class scatter
matrix, S, can be defined as:

Q
Sw=ZU§

c=1

Q
Sy =11 > Ke (e = 1) (e — )" 113 (7)
c=1



Finally, the Fisher discrimination function is defined as:
G(Q) =S5, S, (8)

Using Eq. (5) - (8), Eq. 4 can be solved using an orthogonal
matching pursuit (OMP) algorithm [8]. The modified version,
simultaneous approximation and discrimination (SAD) was
presented in [3]. Algorithm 2 presents step by step details
to solve Eq. 4.

III. IMPLEMENTATION DETAILS - PSEUDOCODE

In this section, the solution to Eq. (4) along with details
of the discriminatory function G(Q) is presented. First, the
sparse codes for the SDR, from stage 1, are generated and a
dictionary and their respective coefficients are learnt. Further,
with the help of a semi-supervised clustering approach, these
sparse codes are optimised for maximum discrimination. The
pseudo-code to the approach in Figure 2 is presented in
Algorithm 1.

A. Stage I - Lines I to 11

For a given set of input pixels, W € RN, the aim is to create
a representation that has a physical basis, LIDAR equations
and target geometry. Lines 1 - 11 of Algorithm 1 generate a
P-dimensional representation F € RIN*A)XP In total, 40,000
waveforms were recorded for 16 different wavelengths. Lines
3 and 4 process each pixel for 16 different wavelengths. Lines
4 - 7 correct the intensity at each wavelength. For each pixel,
line 7 aligns the 16 waveforms with respect to the system
impulse, measurements made on a Spectralon target in advance
and estimates the depth, point cloud matrix P. Finally, line 10
compute the FW properties and geometric shape properties, as
explained in Section II-A.

B. Stage II and III- Lines 12 to 21

Given a F € RINXMXP matrix, the aim is to produce
a set of sparse codes that are optimal and highly discrimi-
natory, especially in identifying different materials. From a
partially labelled set, U, line 13 selects a small sub-set, K,
of representations, where K >» P, and initialises them to Z.
Equation 4 is solved for Q and Z but without the optimisation
add-on G (Q), Eq. 8. Solving Eq. 4 with the discriminatory
function, G (Q) produces Q and Z that maximises the intra-
class variance and minimises the inter-class variance. A semi-
supervised approach can be adopted here, where labels are
generated by clustering Q into three different clusters.

IV. RESULTS AND ANALYSIS

The discriminatry performance of our approach is analysed
using the exemplar of Figure la. Two sets of experiments
were carried out: 1) Material Discrimination: classify target
signatures into three constituent materials, sand, plastic and
metal, used to make the exemplar; ii) Mine Discrimination:
classify different mine types, which not only differ in shape
but also in material. Four different mines were used, Plastic
1, a cuboid shaped mine, Plastic 2, a spherical shaped mine,
Metal 1 and Metal 2, small and large spherical shaped metallic
mines, respectively.

Backto Contents

Input: SPC data W € RN*A| Partial labelled set, 2
Output: Dictionary Z, Coefficients Q and pixel labels
// Stage I — SDR. See Section II-A
begin
SDR matrix F « []
forall the n € [1,N] do

forall the ) € [1,A] do

CorrectIntensity (wn, x, $»)

end

Waiign < AlignWaveforms ({w, x}5_;)

P — EstimateDepth(W gy,
end
10 F « SDR(Wiign,P) // Eq. 2
11 end

// Stage II — SAD. See Section III-B
12 begin
// Get w random SDR’s from set
13 w € R® « Randperm(£2), where K » P
[Qinit, Zinit] < Solve Eq. (4) without G(Q)
14 classlde — VQ(Q, w) // Eq. 3
// Dictionary selection. Algorithm 2
15 [Q,Z,dictIdx] < SAD (F, Zinit, classldz, pamm)
// Reorder dictionary indices
16 Zopt Reorder(Z, dict[dx)

o NN T R W N -

17 end

// Stage III - Prediction
18 begin
19 labels «— Classify(F, Zopt, Ftest)
20 forall the i € [1,N] do
21 | Distance(Zopt, F)
22 end
23 labels « Sort(Distance (Zop, F))
24 return [abels
25 end

Algorithm 1: PSEUDOCODE - PROPOSED APPROACH

Input: F = {fn}ﬁ':1 e RN*P Qe RP*K, 51, By
Qutput: Dictionary, atom indices and coefficients
151 Ry «— W, dictldx <« ¢
152 while Ry; — 0 do

15.3 t « 0 Select z;, € Z, such that
N N
rél}% B2 Z ||fn - an||2 + B Z |qn|1 + G(Q) >
n=1 n=1
subject to|gn| <1, Vn =1,2,.., N

15.4 dictldx < dictldx U k

// Projection and residual
155 | Oy — Qxinv(QT «Q) = QT
15.6 R; < F-0O,F
157 t—t+1
158 end

159 return Q, Z, dictldx
Algorithm 2: PSEUDOCODE - SAD MODULE
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TABLE III: Confusion Matrix - Material Discrimination

Sand | Plastic Metal

Sand 0.9721 | 0.0144 | 0.0133
Plastic || 0.0151 | 0.9823 | 0.0024
Metal 0.0140 | 0.0035 | 0.98239

TABLE 1IV: Confusion Matrix - Mine Discrimination

Plastic 1 | Plastic 2 | Metal 1 | Metal 2 Sand

Plastic 1 0.9755 0 0.0020 0 0.0224
Plastic 2 0.0054 0.9905 0.0007 0.0020 0.0014
Metal 1 0.0014 0.0027 0.9946 0 0.0014
Metal 2 0.0014 0.0068 0 0.9891 0.0027
Sand 0.0102 0.0007 0 0.0007 0.9884

TABLE V: Effect of Depth Representation (DR) on accuracy

Plastic 1 | Plastic 2 | Metal 1 | Metal 2
Without DR(%) 92.65 95.65 97.62 98.10
With DR(%) 97.55 99.05 99.46 98.91

A. Experiment 1 - Material Discrimination

The confusion matrix for material discrimination is shown
in Table III. A subset of 8520 target signatures, equally
divided into three different materials was selected. A 10-fold
cross-validation classification was then performed using the
proposed approach resulting in a mean classification error rate
of 0.021%.

B. Experiment 2 - Mine Discrimination

The aim of this experiment was to seek answers for the
following questions: 1) can mines with structural variation
but similar spectral signatures be classified correctly?, and,
ii) what impact do the Geometric features, Section 1I-A2,
have on classification? Table IV lists the confusion matrix for
mine classification when geometric properties are included,
using the full SDR representation, Eq. 2. A subset of 7350
target signatures, equally divided into five different classes was
selected. The mean classification error rose by 1 3.6% when
geometry based DR was neglected. The effect on accuracy of
classification for four different mines with and without DR is
listed in Table V. Figure 5 illustrates the learnt coefficients, Q,
clustered into different mine types. The 3D point cloud, shown
within, is segmented not only on the basis of their spectral
content but also their geometric features. For illustration
purposes, the clusters are plotted along three dimensions, area-
under-curve, Ay, sphericity, Sg and linearity, L¢, respectively.

V. CONCLUSION

A novel spectral-depth representation is presented that is
highly discriminatory in characterising different target signa-
tures underwater. A custom-made realistically scaled exemplar
with known and unknown targets has been investigated using
a multi-spectral single photon counting LiDAR system. Multi-
spectral measurements were made underwater on targets with
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Sphericity's, 0

Fig. 5: Mine clusters using the spectral depth codes, Q, on
the spectral axis, echo area; and the depth axis, linearity and
sphericity, respectively.

different shapes and materials, Section I-B. Using the pro-
posed spectral depth representation sparse codes are optimised
for maximum discrimination between different materials and
mines, demonstrating accuracies of 97.8% and 98.7%, re-
spectively. Combining depth with spectral data, the approach is
very effective at discriminating targets of different shapes, but
with similar spectral response, or conversely of similar shape
but having different spectra. When spectral features alone
are considered, the discrimination error reported for Plastic 1
mine is 7.35%. But, when spectral and depth representation is
considered, the error reduces to 2.45%, Table V. This work
has been the first to report the analysis and discrimination
of multi-spectral underwater single photon counting LiDAR
signals as an alternative to acoustic MCM.
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ABSTRACT

This paper describes a new Bayesian range estimation and spectral
unmixing algorithm to analyse remote scenes sensed via multi-
spectral Lidar measurements. To a first approximation, each Lidar
waveform consists of the temporal signature of the observed target,
which depends on the wavelength of the laser source considered
and which is corrupted by Poisson noise. When the number of
spectral bands considered is large enough, it becomes possible to
identify and quantify the main materials in the scene, in addition
to estimating classical Lidar-based range profiles. In this work, we
adopt a Bayesian approach and the unknown model parameters are
assigned prior distributions translating prior knowledge available
(e.g., positivity, sparsity and/or smoothness). This prior model is
then combined with the observation model (likelihood) to derive
the joint posterior distribution of the unknown parameters which
are inferred via maximum a posteriori estimation. Under mild
assumptions often true in practice, we show that it is possible to
find a global optimizer of the posterior by splitting the problem
into two sequential steps estimating the unknown spectral quantities
and the target ranges, respectively. The proposed methodology is
illustrated via experiments conducted with real multispectral Lidar
data aquired under controlled observation conditions.

Index Terms— Multispectral Lidar, Depth imaging, Spectral
unmixing, Poisson noise.

I. INTRODUCTION

Light detection and ranging (Lidar) systems are particularly
useful to extract spatial features from three-dimensional (3D)
scenes. Using single-photon techniques, it is possible to recover
structural parameters of forest canopies such as vegetation height,
leaf area indices and ground slopes. Spectral information about the
scene is usually extracted using passive multispectral (MSI) and
hyperspectral images (HSI). Such images are particularly useful
to detect spectral variations caused for instance by changes in the
canopy composition or by the presence of hidden vehicles or targets
for defense applications.

Combining spatial and spectral information can be achieved by
coupling Lidar data and multi/hyperspectral images [1], [2]. How-
ever, as in many multimodal data fusion problems, data synchro-
nization issues in space (alignment, resolution) and time (dynamic
scene, change of observation conditions, etc.) are still open issues.
To tackle these problems, multispectral Lidar (MSL), which has
recently received attention from the remote sensing community
[3]-[5], presents as a promising alternative. Indeed, MSL systems
have the ability to fully exploit the 3D distribution of objects,
in particular for scenes including semi-transparent objects (e.g.,
vegetation or fences). In contrast to passive hyperspectral imaging
systems which integrate the spectral response along the path of
each optical ray, MSL systems measure the spectral response as
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a function of distance, e.g. depth into a forest canopy and can be
used to detect and identify objects (e.g., buildings, vehicles, human
activity) hidden for instance in vegetated areas.

In [5], [6], spectral unmixing techniques were developed to
analyze 3D scenes composed of multi-layered objects, assuming
that the spectral signatures of the materials composing the scenes
were known and assuming linear mixing processes. In this paper we
extend the method proposed in [5] to account for and identify possi-
ble deviations from the classical linear mixing model (LMM) used
to estimate the amount/abundances of each endmember (assumed
known) present in the scene. We assume that for each pixel, the
photons emitted by the pulsed laser sources at different wavelength
are reflected onto a single surface. This is typically the case for
short to mid-range (up to dozens of metres) depth imaging where
the divergence of the laser source(s) can be neglected.

Single-photon Lidar and thus MSL systems usually record,
for each pixel/region of the scene, a histogram of time delays
between emitted laser pulses and the detected photon arrivals. Due
to the discrete nature of detected photons, Poisson noise models
are more appropriate for single-photon MSL data than Gaussian
noise models classically used when analysing HSIs. Due to the
design of the proposed experiments (performed indoor here) and
to simplify the estimation problem, we further assume that the
ambient light and dark counts can be neglected. This assumption
often holds for measurements by night or for mid-range imaging
applications for which the laser power can be adjusted to reduce
the acquisition time and thus the background counts. In this paper,
we demonstrate the possibility of efficient 3D scene analysis by
exploiting geometric and spectral information contained in MSL
data (33 discrete wavelengths ranging from 500nm to 820nm),
under favourable observation conditions. However, the proposed
method can be extended to more difficult observation conditions,
as discussed in the conclusions of the paper.

Adopting a classical Bayesian approach, appropriate prior distri-
butions are chosen for the unknown parameters of the model and
the joint posterior distribution of these parameters is then derived.
Here we propose to estimate the unknown model parameters via
maximum a posterior estimation. Unfortunately, the corresponding
cost function to be optimized is often multimodal, which increases
the risk of reaching a local as opposed to a global optimum. In
this work, we show that under weak assumptions (often met in
practice), it is possible to reach a global optimum using a two-step
optimization scheme. More precisely, one can first estimate the
mixing coefficients (abundances) involved in the spectral unmixing
problem and then estimate the object ranges.

The remainder of the paper is organized as follows. Section II
introduces the observation model associated with MSL returns for
a single-layered object to be analyzed. Section III presents the
Bayesian model associated with the spectral unmixing problem
considered and the associated posterior distribution. Section IV
describes the estimation strategy adopted to maximize the posterior
of interest. Results of experiments conducted on real MSL data are
shown and discussed in Section V and conclusions are reported in
Section VI.
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II. PROBLEM FORMULATION

This section introduces the statistical observation model associ-
ated with MSL returns for a single-layered object which will be
used in Section III for spectral unmixing of MSL data. We consider
a 4-D array Y of Lidar waveforms and of dimension Nyow X Neol X
L x T, where Nyow and N stand for the number of rows and
columns of the regular spatial sampling grid (in the transverse
plane), L is the number of spectral bands or wavelengths used to
reconstruct the scene and 7" is the number of temporal (correspond-
ing to range) bins. Let y; j ¢ = [YL‘,J‘,L: = [Yije1s--- ,yl"j’[,T]T
be the Lidar waveform obtained in the pixel (¢, 5) (i.e., ith row and
jth column) using the ¢th wavelength. The element y; j ¢+ is the
photon count within the ¢th bin of the ¢th spectral band considered.
Let d; ; be the position of an object surface at a given range from
the sensor, whose spectral signature (observed at L wavelengths) is
denoted as A;; = [Nij1,--.,\ijzn]T. According to [7], [8] and
assuming that the ambient illumination and dark photon counts can
be neglected, each photon count y; ;¢ is assumed to be drawn
from the following Poisson distribution

—tij)) 1)

where go ¢(-) is the photon impulse response whose shape can differ
between wavelength channels and ¢; ; is the characteristic time-of-
flight of photons emitted by a pulsed laser source and reaching
the detector after being reflected onto a target at range d;,; (d;,;
and t; ; are linearly related in free-space propagation). Moreover,
the impulse responses {go¢(+)} are assumed to be known and can
usually be estimated during the imaging system calibration. We
further assume that the spectral signatures of the scene surfaces can
be decomposed as linear mixtures of 2 known spectral signatures
m, (also referred to as endmembers and gathered in the matrix

Yigiet|Niges iy ~ P (Nijego,e(t

M = [mi,...,mg])
)‘i,j = Ma’ixja Vi, 7, 2
where @i ; = [aij1,...,ai 4 r|" contains the abundances of the

R endmembers in the pixel (7, ). Note that due to physical con-
siderations the unknown abundance vectors {a; ;}, . are assumed
to have positive entries. It is important to recall that in this work,
we consider applications where the observed objects consist of a
single visible surface per pixel. We do not consider cases where
the photons can penetrate through objects (e.g., semi-transparent
materials for which we would like to infer the internal composition)
or be reflected onto multiple surfaces. This assumption allows the
spectral unmixing problem to be reduced to a two spatial dimen-
sions problem, which could be extended for distributed targets
in future work. The problem addressed in this paper consists of
jointly estimating the range of the targets (for all the image pixels)
and solving the spectral unmixing problem (e.g., estimating the
abundance vectors). The next section studies the proposed Bayesian
model developed to solve the problem considered.

III. BAYESIAN MODEL
III-A. Likelihood

Assuming that the MSL waveforms y; ; {yi7j727t}e7t of
a given pixel (4,7) result from the photons reflection onto a
surface associated with the spectrum A; j, the likelihood associated
with the pixel (i,7) can be expressed as f(yi ;|\ j, ti,j;) =
I1,; f(wijee5 Niyjego,e(t — ti5)) , when assuming that the de-
tected photon counts, conditioned on their mean in all chan-
nels/spectral bands are independent. Considering that the noise real-
izations in the different pixels are independent, the joint likelihood

can be expressed as
H f(yis

and T is a matrix gathering the target ranges.

F(Y|A,T)

,j7ti,]')7 (3)

where A = {Xij}, ;
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III-B. Prior distributions

In this work, we do not account for the potential spatial cor-
relations between the target distances in neighbouring pixels of
the scene. Thus, each target position is considered as a discrete
variable defined on T = {tmin, - - -, tmaa }» such that 1 < ¢ <
tmae < T (in this paper we set (tmin, tmae) = (501,77 — 500)
for 1" = 4500, see discussion in Section IV) and assign the target
ranges independent uniform priors p(t;,; = ¢) = 1/T',Vt € T
where T’ = card(T). Note that more informative priors could
be used, e.g., to capture potential spatial correlations affecting
the range profiles, as in [8]. However, when the number of
spectral bands L considered and the number of detected photon
are significant, the depth estimation does not require informative
regularization (as the L bands are used to estimate ¢; ;). For this
reason and for paper length constraints, we simply consider uniform
priors here. Moreover, assuming prior independence between the
ranges parameters {t; ;};; yields

T) = Hp(ti,j)-

As often assumed when addressing spectral unmixing problem,
we consider applications where the number of spectral components
involved in the mixture of a given pixel is likely to be smaller
than the number of endmembers R in the known matrix M. This
typically occurs when the surface hit by the laser source and visible
by the detector is relatively small compared to the size of the scene
objects. In such cases, it makes sense to consider prior models
which promote sparse estimated abundances. Similarly, when the
transverse spatial sampling of the scene (using either a raster
scan on a regular grid or a detector array) is dense enough, the
abundance maps often present spatial structures (e.g., smoothness)
that can be incorporated within a prior model. In contrast to
the model proposed in [5] and which did not consider spatially
correlated abundances, in this work, we consider the following
priors promoting sparse and piece-wise smooth abundance maps
while ensuring the abundance positivity
f(A'r|)\1,'r7 >\TV,7‘) X

“)

exp [~ A1 |[Ar[l11 = Arv,, TV (AL)]if @i, > 0,Y(3, 5)
0 else

where A, is an Nyow X Neo matrix such that [Ay]i; = aijr,
[[Arl[1,1 = 2, ;laijr| and TV (-) denotes the total-variation
(TV) regularizatién [9], [10]. The positive parameters Aq , (resp.
Arv,r) control the prior sparsity (resp. smoothness) of each
abundance map A.,. In this work, we set \;, = A; and
Arv,r = Ary,Vr and these parameters are assumed to be fixed
((A1, Arv) = (10,100) in the results of Section V). Although the
estimation of these hyperparameters is out of scope of this paper,
note that they can be tuned via cross validation or adjusted via
sequential optimization (see e.g., [11]).

Finally, assuming prior independence between the R abundance
maps yields f(A|A1, A\rv) = [T, F(A A1, Ary).

III-C. Joint Posterior distribution

From the joint likelihood and prior model specified in Sections
III-A and III-B, we can now derive the joint posterior distribution
for T and A = {A.,} , given the observed waveforms Y and
the value of the fixed hyperparameters ® = (A1, Arv). Using
Bayes’ theorem, and assuming prior independence between T, and
{A.},, the joint posterior distribution associated with the proposed
Bayesian model is given by

f(T,AlY,®) < f(Y|T,A)f(A[®)f(T) ©)

)



IV. ESTIMATION STRATEGY

The posterior distribution (5) models our complete knowledge
about the unknowns given the observed data and the prior informa-
tion available. In a similar manner to [5], we exploit this posterior
to perform joint depth estimation and spectral unmixing of the MSL
data. However, while a minimum mean squared error (MMSE)
estimator was used in [5], here we consider the following joint
maximum a posteriori (MAP) estimator

(T,A) = argmaxf(T,A|Y, ®), ©)
T,A
which can also be obtained by minimizing the negative log-
posterior — log (f(T, A|Y,®)). Although is can be shown that
f(Y|T,A) is log-concave with respect to (w.r.t.) A, computing
the estimator in (6) is generally challenging, mainly because
f(Y|T, A) can be multimodal w.r.t. T. In [5] a simulation method
was used to handle the possibly multimodal likelihood (3) based
on the full 4D data cube. As will be shown below, here the joint
depth estimation and spectral unmixing problem is solved with a
reduced computational cost using efficient optimization methods
(under mild conditions discussed below). Indeed, we show that the
estimator in (6) can be obtained by first computing A and then T.
From (1) it can be seen that

Ui g,e|Niges iy ~ P (Nijedie) s (7

where ¥; ¢ = Z?:l Yi,j.ee and Gi o = 23:1 go’g(t —tZ"j)‘ That
is, the integrated waveform (summed over the time bins) for each
pixel and wavelength follows a Poisson distribution whose mean
only depends on spectral parameters \; j , = my,.a; ; scaled by
Gi,j,¢ which contains only information about the range of the target.
The additional assumption considered in this work concerns the
values of g; j¢. More precisely, we assume that g; ;¢ is constant
for all possible values of ¢;; € T. This occurs in practice when
T is far from the boundaries of (1,7) compared to the spread of
the impulse responses go,¢(+). In our experiments, the supports of
the instrumental responses are shorter than 500 time bins and we
ensured the histograms of time-of-flights were long enough not to
clip any target peak. This motivates our choice of (tmin, tmaz) in
Section III-B. Under this additional assumption, we have

log (TT, f (wige.tlXige, tig))
= log (f(i,jelNijesti)) + i
log (f (Fi.j,e1Mi,5.0)) + cijoe, (®)

where ¢; j ¢ is a constant which does not depend on \; ;.. Note
that ¢; ;¢ depends on ¢; ; though and should be noted c¢; j¢(ti ;).
However, we do not explicit this dependency and use c; j¢ to
lighten the notations. Combining (5),(6) and (8) yields

log(f(T))

(T, 11) = argmin — log(f(A)) —
T,A

— Zlog

4,4

(f (i,5,6| X 5,0)) + cigie )

where we notice that the optimization w.r.t. A does not depend
on the value of T. Thus, we can first estimate A (it reduces to
estimating the marginal MAP estimator of f(A[Y,®) and then
compute T which also maximizes the conditional f (T]Y, A, D).
In addition to splitting to estimation of A and T into two 51mple
sequential steps, one of the main advantages of the proposed ap-
proach (over the method considered in [5]) is its low computational
complexity while providing a global optimum of (5). Indeed, the
estimation of A is achieved using only a reduced number of
summarizing features (i.e., {7 j}) from the original data. The
next paragraph details how to sequentially compute A and T.
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IV-A. Estimating A

Eq. (7) can be rewritten in matrix form as

Y~P (MK) (10)

where Y is an L x NrowNeol matrix gathering the elements g, ; 0, M
corresponds to the endmember matrix whose columns have been
scaled by g; ¢, A and is the R ><AwaNcol reshaped abundance
matrix. Consequently, computing A reduces to unmixing the in-
tegrated waveforms Y under Poisson noise assumption, using the
prior model/regularization described in Section III-B and estimating
A via MAP estimation. The corresponding minimization problem

+ A1 Z |Ar]]1,1 — Arv ZTV (A,)

is can be solved using any state-of-the art convex optimization
algorithm since C(A) = —log(f(Y|MA)) is proper, lower
semicontinuous and convex [12] (in practice M has positive entries
and is full-rank). Here we used an instance of alternating direction
method of multipliers (ADMM) similar to PIDAL-TV [12] but
other alternative algorithms could have been used (e.g., SPIRAL
[13]). Comparison of algorithms for solving (11) is out of scope
of this paper and the interested reader is invited to consult [10],
[12] for details about the ADMM implementation using TV and ¢;
regularization. It is interesting to recall here that although solving
(9) requires the whole observation matrix Y, estimating A only
requires the integrated waveforms, which drastically reduces the
computational complexity of the problem.

an

minC'(A)
A0

IV-B. Estimating T

As discussed above, T can be obtained by maximizing
f(T|Y, A, ®). Moreover, it can be seen for (5) that

) = [ f(tislyis Mas ;)

¥

f(T|Y,A, & (12)

with f(ti7j|yi,j,AMdi7j) X f(yi,j\ti,j, Mdi,j)/T/. Consequently,
the elements of T can be estimated independently (and in a parallel
manner). Since ¢;; is assumed to be discrete and can only take
value in finite set T, the estimation of T is straightforward. Note
that since we compute the values of f(¢; ;|ys,;, Ma;, ;) for all
possible values of ¢;,; € T, we can derive measures of uncertainty
about the ranges (see Section V).

V. SIMULATION RESULTS

500nm
550nm | —
600nm
650nm
700nm | 7
750nm
800nm

Photon counts

3 3.5 4

Fig. 1. Examples of instrumental impulse responses mea-
sured with an acquisition of 100s at different wavelengths
(500, 550, 600, 650, 700, 750 and 800nm)



V-A. Experiment description

We assess the performance of the proposed method to analyse
the depth and spectral profiles of a 5 X 5 cm scene (see Fig. 2
(a)) composed of 8 objects made of polymer clay and mounted on
real tree leaves and fixed onto a dark-grey backboard at a distance
of 1.8m from a time-of-flight scanning sensor, based on time-
correlated single photon counting (TCSPC). The transceiver system
and data acquisition hardware used for this work is broadly similar
to that described in [14]-[18], which was previously developed at
Heriot-Watt University. The measurements have been performed
indoor, in the dark to limit the influence of ambient illumination.
The scene has been scanned using a regular spatial grid of 190x 190
pixels and L = 33 regularly spaced wavelengths ranging from
500nm to 820nm. The histograms consist of 7" = 3000 bins of
2ps, which represents a depth resolution of 300um per bin. The
power of the supercontinuum laser source has been adjusted from
preliminary runs and the per-pixel acquisition time is 10ms for each
wavelength.

The instrumental impulse responses go.¢(-) (partly depicted in
Fig. 1) were estimated from preliminary experiments by analysing
the distribution of photons reflected onto a Lambertian scatterer
placed at a known distance over a long period of time (100s here).
Fig. 1 illustrates the fact that the response of imaging system
can change in amplitude and shape, depending on the wavelength
considered due to the wavelength-dependent characteristics of its
different elements (e.g., supercontinuum laser source, detector,
lenses). Notice also the delays between the different peaks mainly
due to the different (and wavelength-dependent) path lengths of the
light in the imaging system. These delays can be compensated for
as part of the calibration and do not have a significant influence on
the imaging performance.

If a single wavelength was to be used to estimate the depth
profile, the variations of the peak shape could make the choice
of the most relevant wavelength difficult as the depth estimation
accuracy mainly depends on the amplitude (reflectivity estimation)
and width (depth estimation) of the peak. Of course, the depth
estimation performance also depends on the spectral signatures
of the objects of the scene (e.g., some objects can have a low
reflectivity at a given wavelength and are thus hardly detectable).
By considering several wavelengths to estimate the depth profile,
we can expect a more robust depth estimation (each object needs to
be visible at at least one wavelength) as we benefit from potential
redundancy between the different spectral bands.

V-B. Unmixing results

Fig. 3 shows the spectral signatures of the R = 9 endmembers
manually extracted from the the data (based on the known position
of the different objects) and Fig. 4 depicts the corresponding esti-
mated abundance maps. Although the leaves and most clay objects
present close shades of green in Fig. 2 (a), Fig. 3 shows that the
leaf spectra are significantly different from the green clay spectra
which have similar shapes (and thus makes the unmixing problem
particularly difficult). Nevertheless, the estimated abundances are
generally in good agreement with the RBG image as it is possible
to identify the regions where the different materials are present.

V-C. Depth estimation

Fig. 2 (b) shows the depth/range image estimated using the
proposed method (i.e., after having estimated the abundance maps)
which is in very good agreement with the structure of the scene
in Fig. 2 (a) (the reference range being set to the range of the
backboard). In particular, it is possible to detect subtle depth
variations (e.g., central veins of the leaves, depth gap between
the leaves and the board). To evaluate the quality of the depth
estimation, we compute for each pixel the posterior probability
flti; = tijlyij,Ma; ;) in (12). The corresponding proba-
bility map in Fig. 2 (c) illustrates the high concentration of
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(b) (©)

Fig. 2. (a): Standard RGB image of the scene composed of different
coloured clays and leaves fixed on a dark-grey backboard. (b)
Estimated depth/range image in millimetre (the reference range
corresponds to the backboard range). (c) Posterior probabilities
of actual ranges to be within the 0.3mm interval around d;; =
(3/2).10%%; ;.
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Fig. 3. Spectral signatures of the R = 9 endmembers used to
analyse the MSL data (corresponding abundance maps depicted in
Fig. 4).

f(ti;lyi;, Ma, ;) around £ ; which translates an accurate depth
estimation. Indeed, f(t;; = t: ;|yi.;, Ma. ;) is higher than 95%
in most pixels, the lower probabilities being associated with regions
where the surface orientations yields lower photon counts and thus
higher uncertainties about the object ranges. Note however that
f(ti; € (ti; — 1,ti; + 1)|ys,;, Ma, ;) is higher than 99% for
more than 99% of the pixels, leading to confidence intervals at
99% smaller than 0.9mm for almost all estimated ranges.



&

Fig. 4. Estimated abundance maps (all images have the same
dynamic, i.e., between O and 1).

VI. CONCLUSION

We have proposed a new Bayesian model and a fast joint
depth estimation and spectral unmixing algorithm for 3D scene
analysis from MSL data. Assuming the ambient illumination can
be neglected, the spectra of the scene surfaces visible by the
imaging system were decomposed into linear mixtures of known
endmembers, potentially corrupted by sparse deviations/anomalies.
Adopting a Bayesian approach, prior distributions were assigned to
the unknown model parameters; in particular sparsity and smooth-
ness promoting priors were used to encode the spatial organization
of the abundance maps. Including ambient illumination and dark
count levels in the observation model (as in [8], [18]-[20]) is
the obvious next step from a more general application of the
proposed method. This can be done easily by including additional
background terms in (1). Note that the proposed method can
still be applied if the background levels are known (or estimated
beforehand) by modifying the cost function in (9) (the resulting
cost function remains convex with respect to A). In future work,
and especially for remote sensing applications, it will be crucial to
account for the presence of distributed (multi-layered) targets and
anomalies (e.g., objects present in isolated pixels and/or presenting
spectral signatures which differ from the main objects of the scene),
which would yield multiple returns in the MSL data. This could
potentially allow the estimation of real 3D abundance profiles.
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GMTT in circular SAR data using STAP
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Abstract—This paper presents method and results of a Ground
Moving Target Indication (GMTI) experiment using multi-
channel Synthetic Aperture Radar (M-SAR) data collected by
the four channel F-SAR system. The proposed approach is based
on sub-aperture processing, Space-Time Adaptive Processing
(STAP), constant false alarm rate (CFAR) thresholding and
geocoding. The results are validated and compared with results of
the same data set from a previous approach based on a combina-
tion of single-channel (SC) and Along-Track Interferometry (ATT)
detections. It is shown that the STAP-based technique guarantees
better performances when detecting moving targets with a small
Radar Cross Section (RCS).

I. INTRODUCTION

Nowadays, SAR-GMTI is becoming increasingly important
since acquiring knowledge about moving objects and simulta-
neously imaging the area of interest has considerable advan-
tages for both civil and non-civil applications. Monitoring and
counting vehicles on highways or detecting non-cooperative
moving targets on ground may demand different performances
but they do ask for a common core processing. In the past
decades several solutions have been proposed in order to de-
sign a SAR system with GMTI capabilites. A simple taxonomy
is based upon the number of receiving channels. Therefore,
we may divide these systems into two groups: single-channel
systems and multi-channel systems. The first ones are SAR
systems with a single receiving antenna connected to a single
receiver. They were initially proposed since generating multi-
channel data was not feasible in terms of processing burden,
hardware complexity and costs. Viceversa, most recent state-
of-the-art methods for SAR-GMTI such as ATI [1], Displaced
Phase Center Array (DPCA) [2] and STAP [3-4] rely on multi-
channel data.

DPCA and STAP-based techniques make use of multiple
receiving channels to suppress the signal back-scattered by
stationary targets (clutter), thus making the detection of small
slow moving targets easier. More specifically, STAP processes
the pulses collected by M antenna elements at N pulse
repetition intervals (PRI). These space-time samples are then
combined in such a way that the output signal-to-interference-
pluse-noise-ratio (SINR) is maximized. Such a processing de-
fines a 2-D filter which increases detection rates with respect to
any 1-D space or time filter. Unfortunately, the main drawback
of STAP is its computational burden which is a function of
the N spatial degrees-of-freedom and M temporal degrees-of-
freedom (DOFs). Sub-optimal STAP configurations were then
designed in order to limit the overall number of spatial and
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temporal DOFs and make STAP suitable for real life appli-
cations [3-4]. While SAR-STAP was mainly applied to linear
flight patterns [5], less attention was placed on the advantages
of circular SAR data. The circular acquisition geometry used
in this paper yields an extended illumination time which
leads to longer moving object detection times. Furthermore,
a more detailed analysis of STAP detection capabilities under
a changing illumination geometry becomes feasible given a
circular flight pattern. This allows the validation of STAP
detection capability with respect to the aforementioned criteria.
Additionally, a comparison with SC/ATI combined detections
was conducted demonstrating that STAP can contribute to a
better detection capability especially for small RCS objects.
Initial results show an increase from 30% using SC/ATI to
80% with STAP.

In Section II-A we briefly introduce the test site, then we
describe the F-SAR sensor and list its specifications. In
Sections II-(B-E) each single stage of the processing chain is
described in detail. Section II-F outlines the validation method
while section III analyses and evaluates the achieved results.
Finally, in Section IV we summarize the overall results and
suggest potential future investigations.

II. METHOD

A method for GMTI using circular M-SAR real data is
introduced and described. The main steps of the processing
chain are as follows: (/) a pre-processing block implementing
sub-aperture processing, track linearization and array calibra-
tion, (2) a sub-optimal STAP processing known as Adjacent
Bin Post Doppler STAP (ABPD-STAP) [6], (3) a CFAR
thresholding to detect moving targets and (4) geocoding.
The aforementioned processing chain is capable of achieving
ground moving target detections in spite of a circular flight
path and attitude perturbations.

A. Test site and sensor

The study area for the SAR-GMTI experiment was a
highway intersection close to the municipality of Oensingen,
located in the canton of Solothurn, Switzerland (see Fig. 1).

The SAR sensor utilized in the experiment is the F-SAR
sensor designed by DLR [7]. The system comprises one trans-
mitting antenna and four equally spaced receiving antennas
with an inter-element spacing of 20 cm. Elevation and azimuth
angle are respectively 30.3 and 7.3 degrees.

The transmitted signal is a down-chirp signal centered around
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Fig. 1. Geocoded SAR image of the test site Oensingen.

a 9.6 GHz carrier frequency with bandwidth equals to 100
MHz and the theoretical range resolution is approximately 1.5
m. The slow time signal was sampled with a Pulse Repetition
Frequency (PRF) of approximately 2016 Hz. The whole batch
of data comprises more than 300 k pulses (ca. 149 s) collected
on a circular acquisition geometry. The flight path has an
approximate diameter of 3.5 km, a mean altitude above ground
of 2.7 km, and an average platform velocity of 76 m/s.

B. Data pre-processing

The data were firstly divided into a large number of highly
overlapping apertures with reduced bandwidth (OAwrB) with
a step size of 200 pulses (ca. 0.1 s) between subsequent
OAwrB. Each of the OAwrB was defined by extracting a
coherence processing interval (CPI) of 700 pulses (circa 0.34
s) from the whole data set. This aperture is small enough
to guarantee a valid post-Doppler STAP filtering and limits
target range migration within few range-Doppler cells. The
following step consists of track linearization and forward
velocity compensation: this was only possible since a very
precise global positioning system (GPS) was installed on-
board the airborne platform. The OAwrB were then processed
to achieve range compression and a Fast Fourier Transform
(FFT) was performed along the slow-time axis to map the
received signal into the range-Doppler domain. Fig. 2 shows
the range-Doppler map of Channel #1 for a given OAwrB.
Even though range-Doppler maps are not always straight-
forward interpretable, some of the underlying structures are
clearly visible. This is due to the meter range resolution
and to the CPI duration which is long enough to compress
the signal along the Doppler axis. In fact, we can recognize
the highway intersection, some agricultural fields and few
buildings characterized by dominant scatterers. The presence
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Fig. 2. Range-Doppler map before STAP: Channel #1, OAwrB #106.

of grassland and urban area suggests that the background
clutter is very likely to be heterogeneous and this will have to
be accounted for when performing moving targets detection.
Finally, the last step of the pre-processing stage is the array
calibration, which is crucial when using techniques that exploit
amplitude and phase differences of the signals collected by
an array. The main goal is to remove any antenna pattern
imbalances between the array elements so that their transfer
functions are as similar as possible. The technique that was
implemented is the adaptive 2-D calibration proposed by
Ender [8]: this approach is useful when no information about
the antenna patterns is available.

C. STAP processing

In order to remove or at least mitigate the impact of back-
ground clutter the ABPD-STAP technique has been applied
to each Fourier-transformed OAwrB. Post-Doppler approaches
imply a theoretical decoupling of the samples at adjacent
Doppler bins allowing an independent and separate clutter
suppression for each one of them. Nonetheless, even if the
Fourier-transformed signals are less correlated than the time-
domain ones, some correlation persists. For this reason the so
called order 2 extended factored processing [6] was adopted.
That is, two adjacent correlation values (one for each side)
were included giving a total of three Doppler bins. The
interference-pluse-noise covariance matrix is then estimated
as follows:

K
R(k,w) = % > Z(k,w) * Z' (k,w) (1)
k=1

w=[(w—1) w (w+1)]

being ’ the conjugate transpose operator, while & and w
identify respectively the range bin and the Doppler bin. Given
the spatially dependent nature of clutter, the K bins were
selected by means of a sliding window strategy [9] and a fixed
number of neighbouring range-gates were discarded in order to
avoid target self-nulling. The STAP filter weights are defined
by
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Fig. 3. Range-Doppler map after STAP: OAwrB #106.

h(k,w) = R (k,w) * v(w) ()

where v is the steering vector which maximizes the signal
centered around Doppler bin w. Finally, STAP filtering is
implemented as

~ ’

Z(k,w) =h (k,w)* Z(k,w) 3)

yielding the results shown in Fig. 3.

D. Moving targets detection

The decision whether a moving target is present in the
range-Doppler map is made by a 3-step detection scheme
[10]. The final detection mask is defined by computing the
logical AND of three different binary masks. The first one
aims at removing false alarms lying outside the antenna main
beam: a threshold is defined as function of the noise level
and its variance. Range-Doppler cells containing values falling
below this threshold are very likely not containing any useful
signal. The second binary mask is designed in order to remove
clutter residues [11]. In fact, as one can see by comparing
Fig. 2 with Fig. 3, the proposed ABPD-STAP technique is
not capable of completely removing the background clutter.
Dominant scatterers are likely to survive the STAP filtering,
especially when the SAR scene is heterogeneous. The third
binary mask is the result of a CFAR thresholding. From
Eq. (3) we can easily derive the so called Maximum-Likely
Quotient (MLQ) statistic which reflects the highly variant
back-ground reflectivity of the SAR scene. The scaled F-
distribution proposed in [12] proved to be the one providing
the best fit. The very last step consists of removing single cell
potential detections from the AND mask, that is detections
occupying only one range-Doppler cell were suppressed.

The results of this detection scheme are shown in Fig. 4
where one can recognize the candidates for moving targets.

E. Geocoding

The masked range-Doppler map (as shown in Fig. 4) is the
input for the geocoding step. Moving target candidates are
back-projected directly to a three-dimensional reconstruction
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Fig. 4. Range-Doppler map after STAP and MT detection: OAwrB #106.

grid as we are interested in mapping them into a geocoded
reference system. This is possible since the linearized aircraft
position is known and a very accurate digital elevation model
(DEM) was available. In order to accomplish it, Time Domain
Back-Projection (TDBP) [13] was used. Note that here we
have range-Doppler STAP-filtered signals while usual inputs
for the TDBP are the base-band range-compressed signals. An
Inverse FFT (IFFT) was then performed along the Doppler axis
to transform the filtered signals back into the time-domain. The
TDBP calculates the geocoded image as follows:

OAU)TBFLT =

= E SFLT

t=1

<R’t> ei2mfem | 12k R(Z0,y0,20) 4)
c

R = /(X (t)~20)* + (Y (t)~y0)* + (Z(t) ~ 20)?

where ¢ and 7 correspond respectively to slow-time and
fast-time. (X (¢), Y (¢), Z(t)) is the sensor position in global
Cartesian coordinates along the slow-time, k. is the frequency
wavenumber at carrier frequency f,. and c is the speed of light.
sprT 18 the base-band range-compressed STAP-filtered signal
at slow time ¢.

F. Validation method

In order to validate the overall processing chain, the outputs
of the STAP approach are compared with the ones of a SC/ATI
based approach [14] where the same data set was processed.
In addition, ground-truth measurements are available from (a)
a camcorder equipped with a GPS clock overlooking the test
site and (b) speed camera pictures and times of each single car
or truck passing during the over-flight. With this information,
we could not only validate the accuracy of the STAP moving
target detections, but also outline a brief comparison between
the STAP-based approach and the SC/ATI combined approach
based on five test objects.



Backto Contents

Fig. 5. Geocoded SAR image: Channel #1, OAwrB #106.

III. RESULTS

To define a fair comparison between different approaches,
the CFAR thresholding of Section II-B was defined in such a
way that the number of STAP potential detections could match
the ones from the other approaches (SC & ATI). That is, the
FA ratio of the three methods were similar. The set of five
moving target detections was analyzed over 100 consecutive
OAwrB (circa 10 s). Fig. 5 shows the geocoded SAR image;
Fig. 6 shows the STAP-derived detections overlaid on top of
it. The five test moving targets are marked by the numbers 1-5
and can be found in the bottom-left of Fig. 6.

TABLE I
DETECION RESULTS

SC ATI SC N ATI STAP
MT #1 95 66 98 100
MT #2 42 53 93 90
MT #3 41 57 87 94
MT #4 46 66 93 95
MT #5 3 29 29 81

The results are summarized in Table I. The overall perfor-
mances of the STAP approach proved to be better than SC
and ATI if those are taken singularly. The reason behind this
gap is simple. The SC approach works fine as long as the
target is outside the antenna main beam but fails when target
with small RCS are within the main beam. Viceversa, ATI
works better in the center of the antenna beam but its detection
performances are affected by clutter: in fact, the phase of a
moving target hidden in strong clutter is mainly driven by
the clutter itself (see [14]). However, when combining these
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Fig. 6. STAP-derived detections on top of the SAR image: OAwrB #106.
(Green crosses) Moving target detections. (Red) Moving targets’ responses.

two approaches together the detection rate rise substantially.
STAP still shows an overall better detection rate but the gap is
considerably smaller. More specifically, large moving targets
with big RCS (see Table I, MT #1) are reliably detectable
by both approaches. On the contrary, moving targets with a
smaller RCS (see Table I, MT #5) represent a more challenging
task for SC/ATI combined approach (only 30% detection rate)
while STAP still guarantees a robust detection rate of 80%.
As for the STAP missed detections of MT #2-5, they were
mainly caused by the sliding-window secondary data selection
for the estimation of the covariance matrix. In fact, for few
apertures the test moving targets were at the same Doppler
and very close in range to a line of dominant scatterers. The
presence of strong fixed targets in the secondary data led to
the moving target in the cell under test being nulled when
applying the STAP filter. However, based on these five test
objects and using circular SAR data, we can conclude that
STAP is relatively unaffected by the illumination geometry.

IV. CONCLUSIONS

We have introduced a method based on OAwrB and STAP
processing to identify ground moving targets in circular SAR
data. The proposed algorithm was evaluated by comparing it
with the SC/ATI detections of the same data set. The achieved
results are promising as the algorithm proved to be capable
of detecting moving targets with reliable detection rates.
This approach could potentially be an option for detecting
and tracking non-cooperative moving targets in a non-civil
scenario irrespective of the acquisition geometry. However,
the algorithm should be modified to be capable of managing
dense vehicle and man-made target environments. This would
guarantee enhanced performances that are more suitable for



such applications. Further investigations shall include a more
detailed comparison between SC, ATI and STAP in order to
assess whether STAP is the best technique for any environment
and any configuration. If that is not the case, following
steps shall focus on merging different approaches in order to
increase the overall detection rate at a fixed FA ratio.
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Abstract—This paper presents a work for imaging the moving
targets and estimating their velocities with better accuracies using
the Digital Elevation Map (DEM) in urban environments under
multi-channel Synthetic Aperture Radar (SAR) scenarios. Given
the received phase histories pre-processed by channel balancing
techniques, we employ Ground Moving Target Indicator (GMTI)
methods to detect the moving targets, and apply the DEM to
assist imaging the observed scene and estimating the states of
the targets. Specifically the DEM can be leveraged to calibrate
the positions of the moving targets and give further constraints
on the estimations of velocities. The described work is demon-
strated through the AFRL Gotcha challenge data. We present
the positions of the relocated targets along with their velocity
estimations as the experimental results.

Index Terms—SAR, GMTI, digital elevation map

I. INTRODUCTION

SAR was originally developed as a flexible sensing tech-
nique to produce high resolution images of the observed scene
for surveillance purposes. In particular, SAR-based GMTI
aims to indicate the moving targets within SAR images and
estimate the moving target parameters including their physical
positions and velocities. The developments on GMTI tech-
niques in the last decade significantly captured the attention
from the SAR community due to its capabilities in promoting
situational awareness. In practice, SAR imaging assumes that
the observed scene contains only static targets. Therefore,
moving targets will introduce blurrings and displacements to
the SAR images, and they need to be relocated and refocused
using GMTT techniques.

Within the multi-channel SAR framework, widely used
GMTI techniques include Displaced Phase Center Antenna
(DPCA), Along Track Interferometry (ATI) and Space-time
Adaptive Processing (STAP) [1][2][3]. DPCA and ATI are
subtractive methods which suppress the clutter and reveal
the moving targets with magnitudes and interference phases
respectively. STAP can be taken as the extended version of
DPCA and it is well known to be computationally expensive.
Take the ATI as an example, radial velocities of the moving
targets can be estimated and the moving targets can then be
relocated accordingly. However, in particular scenarios where
the monitored region has significant variations on elevations,
the localisations of the targets will be distorted and inconsis-
tencies will show up if we compare the relocated targets to
the ground truth target path.

In this paper, we discuss how the DEM can be utilised to
enhance the relocations of the moving targets and improve the
estimations of targets’ states. The remainder of the paper is or-
ganized as follows. Section two describes the signal modeling
of a standard multi-channel SAR system with a specific terrain
map. In section three, the DEM aided SAR/GMTI processings
are presented. We first introduce the SAR basics and GMTI
approaches. Then we focus on incorporating the DEM into
the moving target imaging and the target states estimations. In
section four, we demonstrate the performance of the proposed
methods using the real airborne SAR data. Conclusions are
presented in section five.

II. SIGNAL MODELING

In Fig. 1 we depict a standard multi-channel SAR system
in the spotlight mode with a number of moving targets in
the observed scene. A terrain map is associated with the
monitored region. The phase centres of antennas are equally
spaced with a distance d along the flight path of the platform.
Let the azimuth time (slow time) of the transmitted pulses
be 7, where n = {1,2,..., N} is the pulse number; r(7,)
be the instantaneous spatial position of one target at 7,;
Tgt)(Tn) and Tio)(Tn) denote the distance from the target to
the i—th antenna and the distance from the scene origin to the
corresponding antenna position respectively. Within a short
sub-aperture, we can assume that the platform velocity is a
constant vp,.

For the target at r(7, ), the discrete received phase histories
from the i—th channel after the de-chirping process (the
movement of the platform is compensated with reference to
the scene origin) can be formulated as:

> ey

where {fx|k = 1,2,...,K} denotes the range frequencies;
A; represents a nominal factor which accounts for the beam
pattern and energy loss for the i—th channel; o(r(7,)) is the
complex reflectivity of the target at r(7,); ¢ is the speed of
light and wu;(7,,) is the differential range rgt) (Tn) — rﬁo) (Tn)-
Given that we have multiple targets in the observed scene,
the received data can be assembled by accumulating the
received signals from all the targets. Thus, the received data
can be further reformulated in the matrix-vector form as

_j47rfkui (Tn)
&

Vil i) = Asor(r(r) exp(
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Platform track

Fig. 1. The geometry of a multi-channel SAR system with moving targets in
the monitored scene which is associated with a terrain map.

Y; = ®p(X), where ®p is the forward projection operator
to map the image domain to the data domain and X € CM*E
denotes the collection of the target reflectivities.

III. DIGITAL ELEVATION MODEL AIDED SAR/GMTI

Based on the described multi-channel SAR system we focus
on the DEM aided SAR/GMTI processings in this section.
How the terrain information can help locate the moving targets
and estimate their states will be discussed in details.

A. SAR Pre-processing

Given that the phase histories have been range compressed
and range-migration corrected, it has been reported that for two
channels the signals in Doppler and range-frequency domain
can be approximated with the equations [4]:

Y1 (w, Q) = c(w)h1(2)D1(q(w))
Yalw, ) = C(w)hz(Q)Dz(CI(W))%P(—jQipw) @

where c¢(w) is the nominal factor to denote the complex
Doppler dependencies, h;(€2) is the transfer function with the
range frequency 2 for the i—th channel, D, is the antenna
pattern for the i—th channel, and ¢(w) is the directional cosine
history over the Doppler frequency w.

From (2) it is shown that the phase histories can be balanced
with two functions in azimuth and range directions respec-
tively, i.e. H,.(w) and H,4(2) in (3), to retrieve the same
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responses for stationary targets between different channels.

Hy.(w) = Dl(Q(W)) d
Dz(q(w))efﬂp(*jﬂw) 3)
~ h(9)
HTQ(Q) - hQ(Q)

This process is especially crucial for subtractive GMTI
methods such as DPCA and ATI which reveal moving targets
in SAR images through the differences between channels.
Specifically the phase history for the second channel can be
balanced via Ys(w, Q) = Ya(w, Q)H,.(w)Hrg(§2). An adap-
tive 2D channel balancing technique was proposed to update
H,.(w) and H,,(Q) with iterations [4]. We will employ this
approach to pre-process the SAR data in the remainder of the
paper.

In practice, we tend to employ more azimuth samples
to better mitigate the imperfect balances along the range
direction. However, H,.(w) have strong degradations in am-
plitudes among azimuth frequencies, and this will induce
less calibration accuracies for the azimuth samples in high
frequencies. The simple solution is to estimate H,.(w) and
H,,(€) with a number of azimuth samples and preserve only
the low frequencies in H,.(w).

B. SAR Imaging and GMTI

The SAR imaging process can be interpreted as approxi-
mating the pseudo inverse of the forward projection opera-
tor ®%.. Let the discrete grid on which the SAR image is
formed be G,,; = (zm,y1,0) and the range files AR, =
(1) — Gl = |lx(m)|l, where m = {1,2,..,M}, and
I = {1,2,...,L}. The well known matched filter and back
projection techniques realise the image formation via X =
®%(Y;) in which the backward projection operator ®% is the
Hermitian transpose of ®%:

( ) “4)

Based on the imaging mechanism, multiple targets detection
algorithms are valid to mark the ground moving targets in
the formed images. In particular, DPCA is implementing the
subtractions among the formed SAR images between different
channels, ATT is realised by multiplying the formed image
from a channel with the conjugate of the complex image
from another channel, a compressed sensing based method is
exploiting the sparsities pixel-wise in the image domain [5],
and a sparse regularised minimisation model is generalising
the moving targets and background separation problem as an
optimisation framework [6].

In general, these GMTI techniques are all capable of de-
tecting displaced targets in SAR images and estimating their
radial velocities. For the rest of the paper, we employ a fast
back projection approach [7] to do efficient high-resolution
SAR imaging, and the sparsity based optimisation method we
previously developed to realise the targets detection and radial
velocities estimations [6].

7 47Tfk Alen
C

K N
X (m, l):Z Z Yi(fr, ™) exp

k=1n=1



C. Moving Targets Relocations with DEM

Since we can indicate the moving targets in SAR images
based on the aforementioned approaches, here we aim to
integrate the GMTI outputs and DEM into the SAR imaging
algorithm (4). Given the velocity vector V; = (0!, v{¥) v(*))
for a moving target and the subdata Y, which corresponds
with this target, the image formation of this specific target

with DEM can be written as:

K N
Xt(mvl) = Zzn(fkﬂ-n)x
k=1n=1
<j47ffk(|l’(7n) — G — Vel — Ro(m))

C

exp

)

(&)

where G/, = (z,y,2(m,1)) is the physical grid with
the elevation information, the enriched range files AR],;,, =
|lr(rn) — G, — Vi7|| = Ro(7,) contain the DEM and target
states, and Ro(7,) = ||r(7,,) — Irreys|| denotes the distance files
with azimuth time between the platform and a reference point
r..s. Here the reference point r,.; is the scene center which
can incorporate the DEM, and it can be pre-computed as a
constant vector.

To be specific, the fast SAR imaging technique [7] operates
by splitting the raw data into blocks and calculate the pixel
reflectivities in parallel within each data block. The imaging
implementation for each block still follows the basic back
projection format. Therefore, it is straightforward to utilise the
DEM and velocity information in the fast image formation by
manipulating the differential range AR/, in (5), i.e. incor-
porating the DEM into G/, and r,.s, and setting AR/, =
I’ (7,) = GL,I| — Ro(r,) where ¥'(1,,) = r(7,) — V7,
to achieve moving targets imaging with better relocations.
Therefore, the computations remain consistent with (4) in the
imaging process and the fast SAR imaging technique [7] still
holds.

In a number of scenarios we only have the estimated radial
velocities or our emphasis is on the target relocations, the
differential range can be approximated via:

~ rad
AR, 2 1(7) = Gl + 07V = Ro(ma)
= [r(7n) = Gl — Ro(70)
where vyad) describes the radial velocity with which the target

moves away from the antenna, and the distance files Ro(7,,)
can be flexibly replaced with R{(7,) to enforce the radial
velocity constraint in moving targets relocations.

D. Moving Target States Estimation

There has been a number of investigations in estimating
moving target states/velocities. For example, it is well known
that the radial velocities of moving targets correspond to
the phase differences between SAR images from different
channels in ATI [8][9], and the azimuth velocities can be
estimated through bank of filters[10]. It was suggested in
[11] that the azimuth velocities of moving targets can be
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charactered with a Fractional Fourier transform in the time-
frequency domain. In [12] it was reported that the estimated
velocities can be selected by best focusing the targets to give
sharp image patterns and also maintaining the data fidelity.
Here the utilisation of DEM can give us a direct estimation
on the vt(z) in V; by differentiating the elevations, which
provides us a further constraint on the velocity estimations.
It can also be used as an auxiliary criterion to help calibrate
the velocities estimated by other methods. Especially when the
targets are moving on roads in urban environments, the geo-
metrical information of the road can be used in combination

with the DEM to estimate the target states in three directions
( (x) , (v) (Z)).

vy 0, vy
IV. EXPERIMENTAL RESULTS

In this section we demonstrate the exploitation of DEM in
AFRL GOTCHA data set [13] and compare our estimations
to the ground truth data. An X-band SAR system with three
Radar channels operates in an urban environment and collects
71 seconds raw data (PRF is 2.17 kHz and the transmitted
chip is centred at 9.6 GHz). The original data Y;, Yo and
Y5 were intentionally range-gated from 5400 range samples to
384 range samples for memory considerations. We replace the
missing range samples with zeroes and rebuild the complete
phase histories Y; € C?409%200 where i = {1,2,3}. Then
with the 2D channel balancing technique presented in [4], we
keep calibrating the raw phase histories with 8000 azimuth
samples and only preserve the 800 calibrated samples in the
low frequencies till all data has been processed.

A. DEM Setup

Note that the DEM is absent in the original dataset, we need
to extract proper DEM data for the experiments. A coarse
DEM on a regular 80 x 60 grid with latitude and longti-
tude ranges of 0.0240 and 0.0250 respectively was obtained
from the United States Geological Survery (USGS) seamless
dataset. The coarse DEM coverage was initially chosen to be
larger than the observed scene of our SAR system for further
processing.

Since the monitored region does not match the retrieved
DEM pair (Gcoarse7Ecoarse) at this stage where Gcoarse
denotes a grid on the xy-plane (similar to G,,,;) and E ,q;-sc are
the corresponding elevation values, we have to find a reference
point (X,cf, Erey) so that the elevation map (G, Epy) can
be estimated by shifting the (Geoarse; Ecoarse) based on this
point (X,s, Ey.s), and then interpolating on the imaging grid
G-

Given that we have the ground truth GPS information of one
moving target (X, E;), where X; contains its xy positioning
information and E,; are the corresponding z coordinates, and
they form a path on the terrain surface, the reference point
(Xpes, Ere f) can be estimated by best matching the path to
the DEM:

1
5 HEt - F(Gcoarse - Xrefa Ecoarse - Erefa Xt)”%
(7)

min
XrefsEref



where T'(X, 4w, Zirqw, Xnew) 1S the operator to interpolate the
surface (X, 4, Zraw) at the query points X,,¢,,, and return the
estimated elevation values.

The interpolated DEM shifted with the reference point is
shown in Fig. 2. As shown in the DEM, the monitored region
has significant elevation variations.

-10004 \7500

Fig. 2. The estimated DEM which is associated with the imaging grid.

B. Moving Targets Relocations

Given the estimated DEM and pre-processed phase histo-
ries, here we focus on the processing of the GOTCHA data
from azimuth number 144001 to 146000 and compare the
relocations to the ground truth GPS of one moving target. The
data is divided into five sub-apertures and each sub-aperture
contains 400 azimuth samples.

We first employ the GMTI technique described in [6] and
estimate the radial velocities of the moving targets for the
five sub-apertures. Here other GMTI techniques which are
able to give estimations on radial velocities can also be used.
As we have estimated the velocity map for the whole image,
the estimated velocities can vary from pixel to pixel and the
accuracies of relocations are very sensitive to the estimated
radial velocities. Instead of giving a single estimation on the
radial velocity, we consider a small 30 x 30 window around the
target for which we have the ground truth, and introduce an
estimation bar to give a range for the estimated radial velocity.
We denote the minimum/mean/maximum radial velocities in
the estimation bar for the i—th sub-aperture as ugmd”’””%

plradmean) 4nq vfrad’m”) respectively. In this way we allow

1
certain estimation tolerances for the target radial velocities.
These radial velocities can then be used in (5) and (6) to
give moving targets relocations. As we now have a range
for the estimated radial velocities, this will induce different
relocated positions and build up a window to indicate its
possible locations. The filled region in Fig. 3 stands for the
boundary of all possible target positions.

We extract the five relocated positions of the moving target
in five sub-apertures based on the radial velocity estimation
bar, and compare the relocated target path to the ground truth
GPS. The results can be found in Fig. 3.
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DEM-+velocity bar
— target GPS
~—— DEM-+average velocity
no DEM+velocity bar
= no DEM+average velocity
A average position with DEM
A average position without DEM
A average position with GPS
——arroad on the image
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Fig. 3. Comparisons between the ground truth path of the moving target and
the relocations (with and without the DEM). The black line indicates the road
in the SAR image.

As shown in Fig. 3, the relocated path of the target with
DEM (green line) is significantly closer to the ground truth
(red line) and the road (black line) than the relocated path
without DEM (blue line). As the five sub-apertures correspond
to only 1 second during the flight, the ground truth target path
is approximately linear. We can therefore compare the average
relocated locations of five sub-apertures, i.e. the ones marked
with A (green and blue) in Fig. 3, to the ground truth (red
triangle). The average relocated positions with and without
DEM are deviated from the ground truth for 4.4 m and 9.8 m
respectively. The improvement is about the same level as the
elevation map.

C. Moving Targets Parameters Estimation

The DEM can be further exploited in the estimation of mov-
ing targets velocities. Since the target is likely to move slowly
in the z direction, vlgz) can be estimated by differentiating
the positions of the moving target. It gives us an additional
constraint on the velocities to help estimate the full state of the
target. Particularly in the urban environment, the moving target
is likely to move on the roads. The direction of the road gives
us another restriction on the velocity estimations. Furthermore,
the velocity estimations can be calibrated by allowing errors in
radial velocity estimations, i.e. relocating the moving target to
the intersection of the road and its possible locations (the filled
region in Fig. 3). Calibrated relocated positions of the target
give us calibrated radial velocity estimations and therefore
promote the accuracy of the estimated radial velocity.

Here we first calibrate the radial velocity estimations. The
estimated radial velocity of the target vt(rad) is adjusted to
relocate the moving target to the road (black line). Based on
the road direction in the formed image, we can approximately
leverage this equation v,gy) =14.1x Ut(m). Then its velocity in z
direction vt(z) can be estimated by differentiating its relocated
positions. The accuracy on estimating vf’ is thus limited by
the accuracy of the DEM. Specifically, with the normalised
vector in radial direction n("*®) which goes from the target

to the platform, the (v,@,vt‘y),vf}) and vt(rad) follow this



TABLE I
COMPARISONS BETWEEN THE GROUND TRUTH AND ESTIMATIONS
sub-aperture number 1 2 3 4 5
estimated v(”) (m/s) | 0.88 09 094 095 1.0
ground truth o) (m/s) | 099 103 107 L1 114
estimated v(¥) (m/s) | 124 1272 132 134 141
ground truth ) (m/s) | 129 131 133 135 137
estimated v{*) (m/s) | 0. 012 02 017 038
ground truth v (m/s) | 032 028 025 021 02

restriction:
vt(rad) _ U}Ex) <uz, n(rad)> + vgy) <uy; n(rad)> + UEZ) <uz’ n(rad)>
3)

where u,, u, and u, are the unit vectors in X, y and z
directions respectively, (-, ) is the dot product operator.

Based on (8), we can estimate the target velocities
W v %)), We compare our estimations to the ground
truth and show the results in Table I. It can be seen that the
estimations on the target velocities match the ground truth with
high accuracies. In practice, the geometrical information and
DEM can be used as the auxiliary restrictions on other velocity
estimation approaches to give SAR/GMTT applications better
robustness.

V. CONCLUSION

This paper presents a work for relocating moving targets and
estimating targets’ states with DEM in SAR/GMTI scenarios.
Specifically by modeling the DEM in the SAR imaging
and moving targets relocation scheme, the positioning of the
moving targets can be further improved. Also the DEM can
give us rough estimations on the z direction velocities, and
it can be combined with geometrical information especially
in urban environments to give further criteria to calibrate
velocity estimations. The experimental results based on the
GOTCHA GMTI dataset illustrate the effectiveness of the
presented processings.
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A Multi-Family GLRT for Detection
in Polarimetric SAR Images

L. Pallotta, Member, IEEE, C. Clemente, Member, IEEE, A. De Maio, Fellow, IEEE,
and D. Orlando, Senior Member, IEEE

Abstract—This paper deals with detection from multi-
polarization SAR images. The problem is cast in terms of a
composite hypothesis test aimed at discriminating between the
Polarimetric Covariance Matrix (PCM) equality (absence of
target in the tested region) and the situation where the region
under test exhibits a PCM with at least an ordered eigenvalue
smaller than that of a reference covariance. This last setup reflects
the physical condition where the back scattering associated with
the target leads to a signal, in some eigen-directions, weaker
than the one gathered from a reference area where it is a-
priori known the absence of targets. A Multi-family Generalized
Likelihood Ratio Test (MGLRT) approach is pursued to come
up with an adaptive detector ensuring the Constant False Alarm
Rate (CFAR) property. At the analysis stage, the behaviour of the
new architecture is investigated in comparison with a benchmark
(but non-implementable) and some other adaptive sub-optimum
detectors available in open literature. The study, conducted in the
presence of both simulated and real data, confirms the practical
effectiveness of the new approach.

Index Terms— CFAR, Covariance Matrix Equality, MGLRT.

I. INTRODUCTION

Polarimetric SAR images provide enhanced information on
the imaged scene that can be exploited for improved target de-
tection, recognition and scene classification [1]. Following the
imaging stage, target detection can be applied and improved
performance are achievable exploiting the multi-polarimetric
nature of the data. Detectors exploiting the polarimetric infor-
mation have been developed for specific applications including
change [2], [3], [4], oil spill [5], [6] and ship detection [7].
In this paper, the problem of target detection is formulated
in terms of a binary hypothesis test aimed at discriminating
between the presence and the absence of variations in the
Polarimetric Covariance Matrix (PCM) of the radar returns.
The presence of targets such as oil spills and ship wakes
modifies the backscattering of sea surface. The idea is to
compare the region under test, which possibly contains targets,
to a reference area where only echoes from the sea are
present. Without loss of generality, in this paper we will
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focus on the specific case of oil spills, where it is reasonable
to assume that the PCM of data containing oil slicks share
eigenvalues smaller than or equal to the PCM of the sea
returns. The decision problem is solved applying the GLRT
and the devised architecture is referred to as Positive Definite
Difference GLRT (PDD-GLRT). At the design stage, it is
assumed that the rank difference between the two covariance
matrices is known. However, this assumption might not be met
in practical scenarios, since such a-priori information is not
available at the receiver. In order to circumvent this drawback,
the previous results are extended to come up with a decision
rule capable of properly estimating the rank difference. This
goal is achieved exploiting the Multi-family GLRT (MGLRT)
[8] and the devised decision rule is referred to as Multi-family
PDD-GLRT (M-PDD-GLRT). Finally, numerical examples are
provided to prove the effectiveness of the proposed approach
also in comparison with existing strategies for oil spills
detection.

The remainder of this paper is organized as follows. Section
IT is devoted to the problem formulation. The derivations of
the PDD-GLRT and its multi-family modification are reported
in Section III. Section IV analyzes the performance in terms
of detection probability on simulated and real data. Some
concluding remarks and future research tracks are given in
Section V.

NOTATION

Vectors and matrices are denoted by boldface lower-case
and upper-case letters, respectively. Symbols det(-) and tr ()
denote the determinant and the trace of a square matrix,
respectively. Symbol HY is used to represent the set of N x N
hermitian matrices, while I and O represent the identity matrix
and the null vector or matrix, respectively, both of proper
dimensions. The curled inequality symbol > is used to denote
generalized matrix inequality: for any A € HY, A > 0
means that A is a positive semi-definite matrix. Symbols
()" and (-)' stand for transpose and conjugate transpose,
respectively. Finally, the acronym iid means independent and
identically distributed while the symbol E[-] denotes statistical
expectation.

II. PROBLEM FORMULATION

A multi-polarization SAR sensor, for each pixel of the
image under test, measures N = 3 complex returns, which are
collected from three different polarimetric channels (namely
HH, HV, and VV). The N returns associated with the same

978-1 -5090-0326-6/15%/5331 .00 ©2016 IEEE



pixel are organized in the specific order HH, HV, and VV to
form the vector X (I1,03), 1y =1,...,Lyand lo = 1,..., L
(L1 and Lo represent the vertical and horizontal size of the
image, respectively). Therefore, the sensor provides a 3-D data
stack X of size L; x Ly x N which is referred to as datacube,
whose pictorial representation is given in Fig. 1.

X (ly,12)

Fig. 1. A pictorial representation of the construction of the datacube for
polarimetric images.

Starting from the datacube X of the scene illuminated by
the radar, for each pixel under test, we extract a rectangular
neighborhood A of size K = W; x Wy > N. We denote by
Z =z ... zg] € CN*K the matrix whose columns are the
vectors of the polarimetric returns from the pixels of X which
fall in the region A. The matrix Z is modeled as a random
matrix, whose columns are assumed iid random vectors drawn
from a complex circular zero-mean Gaussian distribution with
positive definite covariance matrix R.

Our goal is to identify those regions of X that exhibit
variations of the covariance matrix R with respect to a
preassigned reference region. Specifically, the presence of
specific objects in the observed scene yields signal echoes
with spectral properties different from those associated with
the background [5], [6]. For instance, consider an oil spill
on the sea surface, whose reflectivity coefficient reduces the
intensity of the backscattering signal. Thus, if we denote
by R, and R, the PCMs of a region Aj containing
sea returns and of a region A, associated with a target,
respectively, physical argumentations on backscattering lead
to the condition R A~ R A, = 0.

Based on the aforementioned observations, the detection
problem addressed in this work can be written in terms of
the following hypothesis test

I zp~CN(O,R) k=1,....K
"1 Yy, ~CN(O,R) m=1,....M
H, zp ~ CN(0, Ry) k=1,....K
1y, ~CNOR +Ry) m=1,....M
(1)
where
e zp, k=1,...,K,and y,,,, m = 1,..., M, are statisti-
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cally independent random vectors'.
o matrices R and R; are full-rank, namely Rank (R) =
Rank (R;) = N;
o the rank of Ry, say p, is assumed known and within the
interval (0, N].
Moreover, we assume that K > N and M > N to ensure that
the PCMs

K M
G = szzi: and H = Z Ynyh )
k=1 m=1

are full-rank with probability 1.

III. DETECTOR DESIGN

In this section, an adaptive decision rule is devised resorting
to the GLRT design criterion. To this end, let us define Z i =
[z1 ... zxg] and Yy = [y; ... yy,], then the likelihood
functions of Zy and Y j; under Hy and H; are given by

(Zkg,Y n; R, Hy) =
K+M . (3)
vam|  eelwlR@ M)

and
[(Zk,Yu; Ry, Ry, Hy) =
1 15 M exp {—tr [Rl_lG} —tr [(Ry+ Ry)'H|}
[WN} [det(Ry)] X [det(Ry + R2)|M ’
“4)
respectively. Now, observe that the GLRT for the problem at
hand is

maxmax f(Zx,Y u; Ry, Ry, Hy) [,
Rl 2 >

1.
max f(Zk,Y p; R, H <
f( K M 0) HO

(&)

Under the above assumptions, it is possible to show that the
generalized likelihood ratio (5) is statistically equivalent® to

o,
A(Zg.Yn) 2 . ©)
Hy
where
L, if p* <p,
A(Zw, Y ) =2 4 (14 6)E+M 7
p(Zx, Yu) (A+0)77 +51\2[ ,  otherwise, @
i=1 (
6, i=1,...,p*, are p* eigenvalues of G~'H with p* being

the minimum between the number of eigenvalues of G~ ' H
greater than M /K and p.

The above architecture will be referred to in the following as
PDD-GLRT. In the next subsection, we apply the Exponential
Embedded Family (EEF) framework [8], [9] to devise an
architecture based upon the PDD-GLRT that does not use any
a priori information on the rank of Rj.

'For the sake of simplicity, in the following, we neglect the possible low
correlation level between adjacent pixels.
2The proof is omitted for the sake of brevity.



A. Multi-Family PDD-GLRT

In the present subsection, we introduce a variant to the PDD-
GLRT which does not need the above a-priori information.
Specifically, the binary hypotheses considered before become
multiple nested instances each tied up to a rank value of Ry,
that is denoted by r(i) = ¢, ¢ = 1,..., N. In this scenario,
the classical GLRT cannot be used and, hence, we resort to
the MGLRT [8] [9] that allows the PDD-GLRT to be utilized
also in the case where the rank is not known. Specifically, the
MGLRT can be written in terms of the EEF computed for a

given model order® i, i = 1,..., N, [9] namely
o,
N>
EEF , 8
e () I'?o n ®)
where

EEF(i) = (CG,;(ZKa Y )

—r(i) rog (S ZEIM) ] ) o)

In the last equation, (g, (Z k,Y ar) is two times the logarithm
of the PDD-GLRT decision statistic with p = 7, namely

CGi(ZKaYM) = QIOgAi(ZK,YM),

whereas u(-) is the Heaviside step function. Thus, when there
are multiple nested alternative hypotheses, the MGLRT first
computes the PDD-GLRT for each hypothesis, (g, () say,
applies the transformation (9) to construct the EEF(7), and
chooses the hypothesis attaining the maximum. For the sake
of completeness, we provide below the explicit expression of
Cc,(Zk,Y w), which contains the constants which have been
incorporated into the threshold of the PDD-GLRT, i.e.,

Ce.i(Zx, Y ) = =2(K + M)r(i) log(K + M)
+ 2K (i) log(K) + 2Mr(i) log(M)
r(i) r(i)
—2M ) "logd; + 2(K + M) Y log(1+ d;).

n=1
(11)

(10)

n=1

IV. PERFORMANCE ANALYSES

In this section, we investigate the performances of the
proposed detectors in terms of Probability of Detection (Pp).
For comparison purposes, we also plot the performance curves
of other approaches available in the open literature. More
precisely, we consider the GLRT devised in [3], [4], [6], whose
expression is

o let(@+ )
O et (G)F et (DY 5

12)

3The model order is represented by the rank of Ra.
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the Maximum Likelihood Detector (MLD) proposed in [6]
given by
det (FI) 11

det (G) (13)

Amip =
Hy

and the Single Likelihood Detector (SLD) proposed in [6]
whose decision statistic is

Agip =tr (G_lH) . (14)

In order to better analyze the behavior of all these detectors,
the comparisons also include the clairvoyant counterparts,
namely the Likelihood Ratio Test (LRT) and the clairvoyant
SLD (C-SLD). More precisely, the former is statistically
equivalent to

ALRT =tr [R_l (G + H)

H,y
~R'G—(Ri+Ry)'H] Z 1, (15)
Hy
while the latter has the following expression
Acsp =tr (Ry'H). (16)

The analysis is conducted on both simulated and real SAR
data. In the latter case, we prove the effectiveness of the newly
proposed detectors in terms of the capability to detect oil spills
over the sea surface.

A. Detection Capability on Simulated Data

This subsection is devoted to the performance analysis using
computer simulated data for a preassigned value of Probability
of False Alarm (Pr4). Specifically, the numerical examples
are obtained by means of standard Monte Carlo counting
techniques. The detection thresholds and the Pp values are
evaluated resorting to 100/Pr4 and 103 independent trials,
respectively. The nominal Pr 4 is set to 1074, As to the vector
size, it is chosen equal to 3 to account for the fact that SAR
sensors collect data using three different polarizations, whereas
as to the parameter p the value p = 2 is considered.

The simulated data, z;, £ = 1,..., K, and y,,, m =
1,..., M, are modeled as N-dimensional zero-mean complex
circular Gaussian vectors with covariance matrices Ry = I
and R; + R», respectively. Matrix R» is rank deficient and
is defined as Ry = |a|®p,p| + |B|>popl, where the N-
dimensional steering vectors, p; and p,, have been chosen
as

p; = [1,0,...,O]T,

17
py, =[0,1,0,...,0]7, a7
and |a]? = |B|%, so as Ry is a rank-2 matrix.
The SNR is defined as
SNR = |a*p! Ry 'p, + |B?PI R 'py = 20, (18)

In Fig. 2, we plot Pp versus SNR assuming K = M = 9.
It turns out that the PDD-GLRT and the MLD perform better
than all the other adaptive architectures. In addition, the M-
PDD-GLRT exhibits some losses with respect to the PDD-



GLRT even though both detectors outperform the GLRT and
the SLD with a gain of about 1 dB at Pp = 0.9. As last
remark, note that the PDD-GLRT suffers a detection loss of
about 5 dB with respect to the LRT (or the C-SLD).

1 _ p
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04f f / :
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! |

03 : . #:. M-PDD-GLRT
=0~ GLRT

02 - - - LRT
=O- MLD

0.1 =p=SLD
= = = C-SLD

0 5 10 15 20

Fig. 2. Pp versus SNR for PDD-GLRT (4-marked blue solid curve), M-
PDD-GLRT (+-marked blue dotted curve), GLRT (o-marked red dot-dashed
curve), LRT (red dashed curve), MLD ([J-marked green dot-dashed curve),
SLD (>-marked magenta dot-dashed curve), C-SLD (magenta dashed curve),
for a nominal Pr4 = 10~%. The other simulation parameters are KX = 9,
M =9, N =3, and p = 2.

In Fig. 3, we focus on a smaller number of test data,
ie., M = 4, leaving the same value of K as in Fig. 2.
From the figure, it can be observed that there is a general
worsening in the receivers’ performance. The figure highlights
also that the PDD-GLRT and the M-PDD-GLRT achieve the
best performances with the former performing better than the
latter. Finally, the GLRT is the worst with a loss higher than
3 dB if compared to the PDD-GLRT and its multi-family
version.
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Fig. 3.  Pp versus SNR for PDD-GLRT (4-marked blue solid curve), M-
PDD-GLRT (+-marked blue dotted curve), GLRT (o-marked red dot-dashed
curve), LRT (red dashed curve), MLD (O-marked green dot-dashed curve),
SLD (>-marked magenta dot-dashed curve), C-SLD (magenta dashed curve),
for a nominal Pr4 = 10~%. The other simulation parameters are K = 9,
M =4, N=3,and p = 2.

Summarizing, the PDD-GLRT seems a reasonable choice
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since it exhibits a more robust behavior than the counterparts
being the one less sensitive to parameters variations and giving
in all the analyzed situations acceptable performances. In other
words, the PDD-GLRT represents a kind of “all seasons”
architecture.

B. Test on Real Radar Data

As final part of the performance analysis, in this subsection,
we evaluate the effectiveness of the new detectors on real SAR
data. More precisely, we use a data set obtained from the
GOMoil_07601_10052_101_-100622_L090_CX_02 SAR image
which is composed of sea data containing an oil spill on it.
The image has been acquired on 22nd of June 2010, during
the British Petroleum oil spill incident in the Gulf of Mexico
(known also as the Deepwater Horizon Oil Spill). This image
contains a scene acquired with a sensor exploiting all the
polarizations and the corresponding polarimetric overlay is
reported in Fig. 4.

Fig. 4. Three polarization color overlay of the SAR image GO-
Moil_07601-10052_101_100622_L.090_CX_02.

The data set is a sub-image of 3000 x 2000 pixels, whose
span (i.e., |[HH|* + |[VV|? + 2|HV|?) [1] expressed in dB
values is also displayed in Fig. 5.

1500

Fig. 5. Real L-band data SAR image GO-
Moil_07601_10052-101-100622_L090_CX_02. Span (in dB) of the reference
image of size 3000 x 2000 pixels.

Fig. 6 shows the detection results applying detector (8)
over the described SAR image, where the test is performed
assuming the following parameter setting (notice that N = 3



since we have three polarization images). A sea data pixel is
chosen as reference to compute the sample covariance H from
a3 x 3 (e, M = 9) window centered in that pixel. Then,
a window of size 3 x 3 (i.e., K = 9) is slided over the SAR
image to test all the pixels and to compute the sample matrix
G. Finally, the threshold is chosen to ensure a nominal Pg 4
of 1073, extracting a cluster of only sea data composed of 10°
pixels and choosing the 100-th value in the decreasing ordered
statistics. The results is a detection map where the white
pixels are those associated to oil spills detections, while the
black pixels are representative of the sea data (no-detections).
The results show that the multi-family PDD is able to ensure
reliable detection of oil spills over sea. An important notice
is that the number of looks, in a real environment, has to
be chosen to manage the trade off between the accuracy of
covariance estimation and the amount of heterogeneity.

500 1000

1500 2000
Fig. 6. Real L-band data SAR GO-
Moil_07601-10052_101-100622_.L090_CX_02  detection map for the

M-PDD-GLRT with K =9, M = 9, and N = 3. The detection map has
been obtained with a nominal Pr 4 = 10~3. White pixels are the detections.

V. CONCLUSIONS

Multi-polarization SAR detection has been considered in
this paper to test the equality of two polarimetric sample
covariance matrices constructed from a reference area (where
it is known the absence of targets) and a test region (where it
is necessary to establish the spot presence), respectively. The
alternative hypothesis is represented by the instance where the
PCM within the reference area exhibits at least an ordered
eigenvalue greater than the corresponding one extracted from
the PCM of the area under test. First of all, assuming the exact
knowledge about the number of different eigenvalues between
the reference and tested PCMs, the PDD-GLRT is devised.
Then, to come up with a fully adaptive detector without any
a priori assumption about the aforementioned number, the M-
PDD-GLRT is introduced.

At the analysis stage, the oil spill detection case has been
analysed and examples have been provided to prove the
effectiveness of the proposed approach also in comparison
with existing strategies. To this end, both simulated and real
multi-polarization SAR data have been used. Possible future
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research track might concern the extension of the approach
to the case of a joint multi-frequency and multi-polarization
processing as well as to consider the presence of a non-
Gaussian backscattering due to sea.
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Abstract—Synthetic aperture systems rely on accurate knowl-
edge of Transmitter (Tx) and Receiver (Rx) positions at each
ping. In Synthetic Aperture Sonar (SAS), due to the nature of
propagation and navigation in water, they have to be estimated
by either physical sensors or raw data or a combination of
these and employed to compensate motion errors. Hence, motion
compensation is a major issue in SAS. In this paper we propose a
new image domain based motion compensation approach which
is intended to loosen the restrictions imposed by previously pro-
posed approach such as Displaced Phase Center Approximation
(DPCA) and the dependency on an accurate Inertial Navigation
System (INS). The real bistatic observation model is replaced
by a virtual bistatic model which allows for taking into account
rotations between Txs and Rxs. The ping to ping displacements
are then obtained by minimizing an error function between the
projections on vector space intersections.

I. INTRODUCTION

Synthetic Aperture Sonar (SAS) systems share with Syn-
thetic Aperture Radar (SAR) many practical and theoretical
aspects, as they were originally introduced by moving the
synthetic aperture paradigm from radar to sonar. Therefore,
most image formation algorithms which have been conceived
for SAR have been also considered in SAS literature [1].
Despite the overlapping concepts such as range migration
and range invariant resolution, underwater SAS systems are
operated in a much more challenging environment than SAR as
(i) the navigation in water is affected by non-negligible errors
and cannot always rely on an external accurate positioning
system; (ii) motion errors are comparable to the wavelength
hence their effect on image formation algorithm is remarkably
destructive; (iii) due to relatively small sound velocity in water
with respect to the range of interest, the desired along track
resolution cannot be achieved by means of a vehicle provided
with a single Transmitter (Tx) and Receiver (Rx) and moving
a reasonable along track speed [2], [3].

For the above mentioned reasons, SAS systems are usually
equipped with an accurate Inertial Navigation System (INS)
to recover the real navigated trajectory. Moreover, each ping
consists of a single Tx and an array of Rxs, allowing for
a higher along track sampling rate, hence a higher along
track speed [4]. However, from ping to ping a certain degree
of redundancy is imposed to perform data based motion
estimation known as Displaced Phase Center Approximation
(DPCA) which is coupled with the inertial navigation for a
more accurate motion compensation [5], [6]. From a high-level
system design point of view, DPCA is used to obtain a finer
differential ping to ping displacement estimation while the INS

scene reflectivity (amplitude)

1)
1)

motion track

Rx

5

from ping 1 from ping 2

$ 4

motion estimation ‘

coherent summation

reflectivity

Fig. 1. Schematic representation of a SAS system and processing. Each
array is collecting an observation, then the motion errors with respect to
the prescribed trajectory are estimated, finally the observations are merged
together coherently.

is needed to guarantee the cumulative error between pings
does not affect the intrinsic range migration compensation of
synthetic aperture image formation. A typical SAS system and
the way it operates are illustrated in Fig. 1

The present work attempts to tackle the problem of motion
compensation in SAS from a more general algebraic point
of view. The goals include (i) dealing with non straight
trajectory, such as circular, or partially unknown ones, (ii)
reducing the hardware cost by relying on less accurate INS and
(iii) analysing theoretical limits in performing unsupervised
motion compensation.The proposed approach is based on the
following idea. Given two observations acquired by means of
a single Tx and array of Rxs at two different relatively close
locations, the projection on the intersection subspace between
them can be recovered by either one of the two observations.
Hence, when the displacement is not known, the comparison
between the projections on the intersection subspace as a
function of the hypothetical displacement can be set as an
error function. The paper shows that this function is locally
convex and its minimum point identifies the displacement. The
computational burden to perform this operation is remarkable,
but it allows for a much smaller redundancy, less restrictions
and less prior information than other techniques such as
DPCA.

978-1-5090-0326-6/16/$31.00 ©2016 Crown
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Fig. 2. The adopted single Tx and Rx bistatic two-dimensional acoustic
model. The figure also shows two different propagation paths corresponding
to two reflectors sharing the same round trip time, thus lying on the ellipsis
having the Tx and the Rx as foci.

The paper is organized as follows. Section II reviews the
acoustic model and SAS, Sections III illustrates the proposed
motion compensation procedure and some conclusions are
drawn in Section IV.

II. AcousTiC AND SAS MODEL

In this Section we first review the observation model for
a single Tx and Rx acoustic system when a generic signal
is given as input, then we show how this can be employed
to retrieve the scene reflectivity when multiple observations
are combined together. A simplified two-dimensional model is
considered and all the sensors are assumed to be still. Finally,
SAS is described as a collection of such single Tx and Rx
systems.

A. Acoustic Model

Given a Tx at position z (z¢,y;) of length D; and
orientation 1J; and a hydrophone at position z, = (z,y,) of
length D, and orientation v,., the system response to an input
complex passband function s(t) with respect to a scene whose
complex reflectivity is expressed by p(z), with z = (z,y) can
be obtained by:

r(t)

/p(z) alzt, zry 2,04, 0,) s(t — (2, 20, 2))dz - (1)
z

where 7 is the delay corresponding to the propagation from
z to z and from z to z,., «v is an attenuation factor taking into
account (i) the attenuation due to the propagation distance
from z; to z and from z to z,. and (ii) the transmission
and reception radiation patterns. With regard to the attenu-
ation, we consider the exploding sources model where the
a? < 0(z,2) + 6(20,2) x T(24, 2, 2) rather than o? o
0(zt,2)0(2r, z), where § is the distance operator. The model

(3) is represented in Fig. 2.
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Input reflectivity

1
range (m) 14.8 cross range (m)

Recovered reflectivity

14.9

range (m) 14.8 cross range (m)

Fig. 3. An ideal impulse-wise reflectivity (top) and the reflectivity which can
be recovered by means of a single Tx and Rx monostatic observation. The
impulse energy migrates at different range along a circular trajectory centred
on the Tx/Rx position.

When s(t) is a narrowband impulse modulated at frequency
fo. the above model can be used for observing p(z). A suitable
sampling grid z,, = (z,,, y,) matching the available bandwidth
is introduced so that the reflectivity is represented as the input
vector p(z,). By setting G(z,) as the Green’s function of the
system

G(Z'n) - O[(Zt, Zry Zny ﬂtv 7-97‘>€7j27rf07(2t’zmzn)7 (2)
the following output time-sampled signal ¢(t,,) can be ob-
tained as

H(tm) = Altm, 2n) G(2n)p(2n) 3)
where the matrix A(t,,z,) performs the discrete-space in-
tegration of equation (1), which is basically done by an
interpolation kernel and a summation. From a numerical
point of view, A(ty,,2,) is usually defined by its transpose
one, since defining an interpolation along the intrinsic one
dimensional time axis t¢,, is easier than doing it over the
fictitious space axis z,. We consider a Non-Uniform Fast
Fourier Transform (NUFFT) based time interpolation [7],
having an approximately linear complexity and high accuracy.

The integral in (1) and its space discrete equivalent in
(3) clearly perform a dimensionality reduction from the two-
dimensional space z,, to the one dimensional space t,,. In
fact, all points lying on the ellipsis having z; and z, as foci
are intrinsically ambiguous with respect to the Tx Rx pair.
This is also represented in Fig. 2 where we highlighted a
propagation path (dotted line) having the same delay as the one
relative to the generic point z,. As a consequence, inverting
(3) recovers the reflectivity p(z) affected by defocusing along
ellipsis, as illustrated in Fig. 3. Due to the radiation patterns,
this defocusing increases with range.



B. SAS model

The working principle of a synthetic aperture consists in
performing multiple observations at prescribed transmission
and reception locations along a (usually straight) path, called
along track or cross range. By doing so, a longer aperture is
emulated and a narrower beam is obtained in the direction
orthogonal to the track, called range. The emulation is per-
formed by signal processing and allows for getting a constant
resolution along range.

Given a set of Txs and Rxs z,; and z,, | € Z, the
observation model of SAS can be written as the column
vector of ¢;(tm) = Ai(tm,zn) Gi(zn) p(zn). In case each
observation is a monostatic system, i.e. 2;; = 2, = 2, and 2;
are uniformly spaced along the cross range direction by D /4,
with D = max(Dy, D,.), then p(z,) can be approximately
recovered with a cross range resolution equal to D/2 by the
transpose observation operator, also know as backprojection

p(zn) = Y Gi(2n) Al (20 tm) 1 (tm) (4)

leZ

which has been conveniently rewritten as a sum of backprojec-
tions of each single Tx and Rx system. As for getting a cross
range resolution equal to D/2 a sampling on the along track
by L/2 has been considered, the oversampling ratio is equal
to 2. Many variations of this setup have been considered in
the literature in order to decrease the oversampling ratio and
employ different reconstruction techniques.

Practical SAS systems are realized by means of an Au-
tonomous Underwater Vehicle (AUV). Hence, the speed v
of the vehicle has to be set according to the wanted along
track sampling and the desired maximum range. As an in-
stance, in case of an AUV equipped with a single Tx and
RX, v § D/4max(‘r(z1,t,zl,r,zn)) = DC/8R, where R is the
maximum range. For R = 150m and D = 5cm, we get
v = 6.25cm/sec. A more reasonable speed is obtained by
providing AUV with an array of N equispaced Rxs at distance
L = D/2 and a single Tx. By doing so, a single transmitted
ping allows for N observations, thus gaining a N factor on
the speed. Such a SAS system is a collection of bistatic single
Tx and Rx systems. If the range of interest is sufficiently
large with respect to the wavelength, it can be approximately
modelled as a collection of monostatic systems such that
z1 = p(zit, 21,+), where p is the midpoint operator. This model
is referred to as Phase Center Approximation (PCA).

III. MOTION ESTIMATION

The proposed technique can be summarized by two main
steps, (i) Tx to Rx motion estimation for each ping and (ii)
ping to ping motion estimation. Both these procedures require
the estimation of three differential parameters, that is the
horizontal and vertical displacements and the relative rotation.
The ping to ping estimation estimation is possible thanks to
the fact that pings are partially overlapped, whereas there is
no evidence that Tx to Rx motion can be inferred. Employing
PCA would allow for neglecting the Tx to Rx estimation,
but this would affect the behaviour of the ping to ping
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X

Xs

(c) PCA approximation (d) EPCA approximation

Fig. 4. Tllustration of the PCA and the proposed EPCA allowing to take into
account of the Tx orientation. The system in (d), with regard to the position
of the Tx with respect to the receiving array, is equal to the one in (a) and lies
along the same line as the PCA system in (c). Also, the PCA of the system
in (d) is the system in (c).

estimation. Hence, we first introduce an approximate model
called Effective Phase Center Approximation (EPCA) which
allows to reduce the Tx to Rx estimation to relative rotation
only, then we present an heuristic procedure to estimate it
and finally we incorporate this a ping to ping displacement
estimation based on projections on intersection subspaces.

A. Effective Phase Center Approximation

Given that the receiving array is composed by N Rxs at
distance D, = D,/2, we can represent the whole bistatic
system by specifying the array midpoint and orientation and
the Tx position and orientation:

- (xaayaﬂgr) = ((xl,r + xN,r)/27 (yl,r + yN7r)/277-9r)
oy = (4, Y1, V¢) = (24 + Pcost,y, + Psind, vy)

Or

where P is the distance between (Z,,¥,) and (Z, ;) and
0 = atan((y, —y¢)/(x, —x¢)) is the slope of the line passing
by them. The position of the Tx takes into account the physical
position of the Tx with respect to the array midpoint and
the motion of the vehicle between the transmission and the
reception. The PCA model is a system composed by N Rxs at
distance D,./2 and specified by the midpoint between (4, y,)
and (x4, y:) and the orientation of the array:

0 =(2,5,9:) = ((xa +24)/2, (ya + y1)/2,9:).

The PCA model, being obtained as an average, can be looked
at as a non bijective operation, meaning that many different
bistatic model having the same PCA can be identified. Among
these, we aim to find a new model &,, J;, which will be

referred to as EPCA, such that the distance between the Tx



and the Rx midpoint is equal to a prescribed distance P and
the line passing by them is aligned with the array. We get:

Gr = (Za,9a, V) = (T — P/2cos V., 5 — P/2sind,,V,)
&y = (Z4,51,0¢) = (T + P/2cos¥,,§+ P/2sind,,0y).

By doing so, the bistatic situation will be simply identified by
0, the distance P and the differential rotation v = %, — 9,..
In fact, it holds:

6t = (Zq + Pcos ., §, + Psind,, 0, + ).

The distances P and P can be thought of as the distance
between (4,%,) and (x¢,y;) with and without motion errors
respectively. If motion errors are relatively small with respect
to the PCA, i.e. P ~ P, the validity of PCA also implies the
validity of EPCA. The illustrated concepts and approximations

are represented in Fig. 4.

B. Tx to Rx Rotation Estimation

When the observation from a single ping is considered,
the absolute position and rotation are arbitrary. Hence, it is
sensible to set &, = (0,0,0) and &; = (P,0,7), where 7 is
unknown and its estimation will be indicated as v+ 3. Let us
introduce the reconstructed images by the backprojection and
pseudoinverse as a function of the angle estimation error 3:

ﬁﬁ(zn) - T’l’L-i-B(Z”’ ')T’Y('vzm) p(2m)
pp(zn) = f;’_lﬁ(zm) T’Y('vzm) p(2m)

where T, is the column matrix of the real observation matrixes
A,Giqy L= 1,...,N, while T, 5 is the EPCA operator
with respect to the estimated angle v + (. pg(z,) does not
exhibit remarkable variations as (3 varies, whereas pg(z,) is
strongly affected. In more detail, when 8 ~ 0, the distribution
of the energy on the reconstructed image tends to be uniform
on the observed visible scene, i.e. the pseudoinverse operation
compensates for the radiation patterns. When the estimated
orientation is not matched, the pseudoinverse operation en-
hances parts of the visible scene in a way which does not
fit the backprojection. A heuristic procedure for estimating (3
consists in setting a suitable error function

and find its minimum. The chosen error function has crucial
importance. An exhaustive analysis of the estimation accuracy
is out of the scope of this paper. Fig. 5 shows an example
obtained in simulation. The setup is the same as the one
described in Section II, hence N = 32, the midrange is 37.5m
with a range interval of 2 m, P=10 cm, v = 0.025rad, x; —
Ty =y —y = 1.25cm and x,, — 2, = y,.—¥y, = —1.25cm. An
estimation accuracy of about 53 rad ~ 1/12degree has been
obtained by considering a simple L?-norm of the difference
between jg(z,) and pg(z,) on a signal consisting of sand
ripples with an additional phantom object in the center of the
scene. Furthermore, the considered error function results to
be convex in the interval of interest. The accuracy increases
up to 173rad ~ 1/20degree in case a scene with a random
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Fig. 5. Estimation of the relative orientation between transmission and
reception: the pseudoinverse image (right) is compared to the backprojected
one (left) at various hypothetical angle 5 + ~ (top to bottom). The error
function (bottom) features a minimum close to the actual relative rotation.

reflectivity p(z,) is considered, as the reflectivity randomness
guarantees a uniform energy distribution making the L2-norm
work better. A norm weighted by local energy could be used
to increase the accuracy on generic non uniform reflectivity.

C. Ping to Ping Displacement Estimation

Let us first introduce some notations. We set
ﬁ(p)(zn) = (T(p))_l (Zn, ") Tw('v Zm) P(Zm)

representing the recovered reflectivity at ping p, and the
orthogonal projector on the subspace identified by the EPCA
of ping p

QP = (T(p))*lj*(p).

According to EPCA, two consecutive pings p and ¢ are
completely represented by 5£p ) and Er,(fI) and the transmitters
relative rotations () and ~(?), which are assumed to be
already estimated. The ping ¢ can be specified with respect

to ping p by
6D = (iP) + Ucos 9P + pu, 3P + Usind®P) 4 v, 9, +€)
where U = L(N — K) is the distance between (3%, )
(;i'gQ), gjf{”) in absence of motion errors and K is the number
of superimposed array elements like in DPCA.

In order to estimate the u, v and &, we propose to consider

the projection on the intersection of subspaces identified by
orthogonal projectors Q) and Q(%):

v = lim (QWQW)'p = lim (QWQ)p
i—»00 1—00
which can be approximated from either ) or 5(9):
) ~ 1 () 0(9)yi 5(p)
Y = 1im (QPQW)'s
@ ~ lim (Q(q)Q(p))iﬁ(q)_
i—00



Since the displacement between p and ¢ is unknown, we define
following shift and rotate operator

by which we can compute the projections on the intersection

space as a function of the hypothetical displacement i, 7, &
(P _ (p) (P)1)i 5(p)
o) o= lim QWS [Q)'p
(@ _ PN O®)Yi5(a)
"/Jﬂf/’ £ hm ( [Q Q") b

In general, for non-null ﬁ(p) and (7 we have

R0 (v, €) = (fi. 7, €).

0,6 0,6
In practice they w111 not be equal because of approximation
errors. However, wup ) @/} - can be employed for
building an error function. It has been experimentally observed
that an error function such as the L2-norm of the projection
absolute value difference, i.e.
_ W’(Q) | H2

G 7,8) = || [ | = v .

=

a, V,f ©
is convex in the interval of interest of (fi,77,£) but does
not feature a minimum in the neighbourhood (u,v,§) with
sufficient accuracy. Conversely, the L2-norm of the projections
difference (without discarding the phase information), i.e.

_ (p)
n(i 7,€) = Hw w,éHQ

,7,€
allows for an estimation of the minimum point with a much
higher accuracy, but its behaviour is not convex in the opti-
mization space. Hence, by means of an optimization switching
from objective function ( to objective function 7 when the
latter is locally convex, the relative displacement can be
accurately identified.

The results of a simulation are shown in Fig. 6. The number
of overlapping array elements is X' = 2 and the number of
elements is N = 32. This situation could not be tackled
by other techniques in literature, which need a larger K.
For the sake of illustration, we plotted the function ¢ and
n along one-dimensional subspaces. The intervals have been
chosen in order to highlight that 7 is more accurate but
exhibits some oscillations and local minima. The accuracy
which can obtained, being a small fraction of the wavelength,
is compliant to SAS requirements.

The computational burden of this proposed approach is
large because of the iterations involved in the orthogonal
projectors, in the intersection subspace calculations and in the
optimization. A multiresolution approach could be developed
to reduce the computational cost when the optimization is still
far from the minimum point. Moreover, it could be performed
just on specific subsampled grid of the whole scene, such
as at specific range on small range interval. Finally, it can
work with a much smaller ratio K/N with respect to existing
techniques and it does not rely on the navigation to ensure
that the redundant array elements from p to ¢ are correctly
superimposed.

(7
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Fig. 6. Error functions estimating the ping to ping displacement in terms
of horizontal vertical and rotation from top to bottom. A function discarding
the phase information is employed for a preliminary estimation (left), then a
function including phase is employed for a finer search (right).

IV. CONCLUSION

A novel motion compensation technique for SAS not relying
on fine navigation prior information has been introduced. The
proposed approach is based on the comparison between the
projections on intersection subspace of different observations.
The model requires also an estimation of the relative rotation
between the transmission and the reception, which has been
performed by means of an heuristic procedure.
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Spectral Library Clustering Using a Bayesian
Information Criterion

Jonathan Piper and John Duselis
Dstl Porton Down, United Kingdom

Abstract—Unsupervised classification of spectral libraries pro-
vides groups of spectra which may be of use in material detection
or identification processes for hyperspectral imagery. It can
also be used to discover associations between materials’ spectra
that can help analysts to interpret spectral data. We use the
assumption of a Gaussian Mixture Model, combined with a
Bayesian Information Criterion (BIC) for determination of the
number of mixture components, to model a spectral library
and assign its members to clusters. This process provides a
natural method to include spectra within multiple classes where
this is appropriate. The process is demonstrated for a library
of mineral spectra. Results are compared with the minerals’
geological classifications and with the results of other published
clustering processes.

I. INTRODUCTION

Hyperspectral imaging is an increasingly important remote
sensing technique, used in a range of applications such as
mineral exploration, precision agriculture and environmental
monitoring. In many of these applications, the sensor is used to
identify particular substances of interest (for example, minerals
or plant species) by comparison of remote obeservations with
known spectra stored in a library. [1]

In this paper we apply established techniques for unsu-
pervised clustering to data held in a spectral library, for the
purpose of discovering informative relationships between those
spectra. The groups of spectra formed in this way may be
useful for a range of applications. For example, using the
Adaptive Coherence/Cosine Estimator algorithm [2] with a
multi-dimensional target subspace, defined by spectra from
a cluster, creates a detector for a class of related materials
rather than a single specific spectrum. This could be used
to detect substances whose exact composition is variable, or
objects whose spectral reflectance varies due to effects such as
weathering or contamination. As another example, in Multiple
Endmember Spectral Mixture Analysis [3], it is possible
to reduce the computational effort required for identifying
appropriate mixture models by grouping endmembers into
clusters with similar characteristics. [4]

It is possible to define clusters of spectra manually, or
produce clusters from user-defined starting points using a
supervised classification method. However, these approaches
have several disadvantages: they would usually require a
trained analyst with detailed knowledge of the subject matter
(for example, a geologist in the context of mineral mapping);
it may be hard to determine the true origin of a spectrum if
the accompanying metadata is poor; and it may be intractable
to use manual processes for a very large library. Therefore an

unsupervised clustering process may be preferred. A signifi-
cant additional benefit is that an unsupervised process could
be used to discover previously unknown relationships between
library members.

In order to fully describe the relationships between spectra,
it may be appropriate to place spectra in more than one group.
For example, chemical compounds may display spectral fea-
tures corresponding to more than one ion, bond, or functional
group. Objects may consist of mechanical mixtures of different
compounds, each contributing different spectral features. An
example is shown in Figure 1, which shows spectra for the
minerals illite and montmorillonite as well as for a mixture
of the two. In this case it would be appropriate to place the
mixed spectra in both the illite and montmorillonite groups.
Our technique differs from previous work on clustering of
spectral libraries in that it allows for this kind of multiple
membership (unlike [5]) whilst also attempting to determine a
number of clusters that most appropriately fits the data (unlike
(6D.

The paper begins with background information on spectral
libraries, clustering techniques and the Bayesian Information
Criterion. The subsequent section describes the results of
applying the proposed technique to a library of mineral
spectra, and a comparison of those results with the geological
classification of those minerals.

II. BACKGROUND
A. Spectral library clustering - prior work

There have been several previous attempts to apply unsu-
pervised clustering to spectral libraries. The authors of [5], [7]
build a classifier by obtaining clusters from random subsets of
the libraries in order to train and test. They use the Calinski-
Harabasz criterion for determing the number of clusters via
k-means, which tries to maximize the inter-cluster variance
while minimizing the intra-cluster variance.

The authors of [6] use k-means clustering of spectra in
combination with a unique compound distance measurement.
The clustering results are then used in a process for identifying
materials in spectral imagery. They do not determine the
optimal number of clusters. Rather, they assume that grouping
spectra into a smaller number of larger clusters reveals the
large-scale structure in the dataset, whereas smaller, more-
numerous clusters reveal the detailed, small-scale structure.

The authors of [8] have the specific goal of estimating
the organic matter content of soil using reflectance spectra,
and find that by using different models for different clusters

978-1-5090-0326-6/16/$31.00 ©2016 Crown
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Fig. 1. Short-wave infrared reflectance spectra of montmorillonite (red), illite
(blue) and a mixture of the two (green), plotted with continuum removal. Note
the feature at approx. 2.35um, common to illite and mixture spectra.

of spectra their estimates can be improved. Their clustering
process determines an optimum number of clusters using three
distinct measures for clustering quality (“fuzzy performance
index”,”modified partition entropy” and “clustering indepen-

dence index”) but they do not use the BIC.

]

B. Unsupervised learning to determine the correct model

A full explanation of unsupervised learning is beyond the
scope of this article, but a brief summary of the methods used
in our approach is provided below. A comprehensive treatment
of the subject can be found in [9].

1) Spectral Libraries: The spectra used for comparison
with those obtained from an image are stored within spectral
libraries. Such a library usually provides a single reflectance
spectrum for each of the many materials it contains. Each
spectrum is a vector whose elements indicate the proportion
of light reflected from a surface at a particular wavelength.
The range and number of spectra within a library depends on
its intended purpose, but a comprehensive library for use in
remote sensing may contain tens of thousands of signatures.

Formally, let & be a modelled spectrum (an “observation’)
of dimensionality p. A library consists of n observations
across the same dimensionality comprising a data matrix H
of dimensions p X n:

H = [hi,...,hy] (1)

2) PCA: The dimensionality of spectral vectors can be
large, and may exceed the number of observations available.
Dimensionality reduction is achieved by Principal Component
Analysis (PCA). The original data matrix, H of n X p
dimensions will be reduced to include only the components
necessary to account for a specified proportion of the variance.
Specifically, let X be a matrix of size n x [ with 1 <1 < p
that uses the first [ principal components to transform:

H,=HX )
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3) Clustering Technique: Our technique uses a Gaussian
Mixture Model which allows formalization that is conducive
to unsupervised learning [10] [11]. This assumes that the
observations come from a multivariate probability distribution
with mutliple components, each of which has a Gaussian
distribution (we use the terms “cluster” and ‘“component”
interchangeably). Briefly, and taking directly from [12] while
customizing some notation, a GMM A is:

M
P(HL(j)A) = > wig(Hp ()|, Ti) 3)

i=1
)\:{whuivzi}?i:la“wk (4)
Here Hp(j) is an observation from the library (j=1,...,n).

g(Hr(5)| i, 2i), i = 1,...,k, are the component Gaussian
densities with mean p; and covariance matrix ;. Each compo-
nent is weighted by a factor w;. The ¥; can be constrained in
a number of ways to improve estimation of the covariance pa-
rameters with the limited data available. We use four different
approaches. In three the parameters are estimated individually
for each component: “spherical”, in which covariances are
zero and all variances equal; “diagonal”, in which covariances
are zero but variances can be unequal; and “full”, in which
variances and covariances can take any value. We also employ
the “tied” covariance matrix type: a full covariance matrix that
is the same for each component.

GMMs were determined using Expectation Maximization
methods in the normal way. Using the resulting models, the
likelihood of observations belonging to particular components
can be estimated. Each observation can be assigned to the
single cluster for which the probability is highest, or it can
be assigned to any cluster for which the probability passes
a defined threshold. [9] In the following, the former case
is referred to as “single-membership”, the latter as “multiple
membership.”

It is important to consider whether a multivariate Gaus-
sian distribution is an appropriate model for a cluster of
spectra in a library. The Gaussian model underpinned the
analysis of hyperspectral target detectors for many years,
although it is known that real data usually deviate from it.
[2] There is evidence that multivariate t-distributions provide
a better model for hyperspectral image data. [13] However,
[2] suggests that a Gaussian random vector is sufficient to
account for the “intrinsic spectral variability” of a material,
and that the use of more generalized elliptically contoured
distributions is necessary specifically to account for “environ-
mental effects associated with the illuminated pixel area”. This
implies that the Gaussian model may be appropriate when
considering library, as opposed to image, data. Regardless of
these considerations, the multivariate Gaussian is a simple and
well-understood model that provides for correlation between
different wavebands of a spectrum, which is why it was chosen
for use in this work.

4) Bayesian Information Criterion: The number of com-
ponents, k, is one of the inputs to the GMM process, but
since we are employing unsupervised learning we have no



TABLE I
NUMBER OF GROUND-TRUTH CLASSES AT EACH LEVEL OF THE
HIERARCHY

Mineral

214

Group
117

Type
17

prior knowledge of the correct k. A number of measures
have been proposed to quantify how well a particular GMM
fits the data. These include the Akaike Information Criterion,
Bayesian Information Criterion and Calinski-Hrabasz (review
[14] for a survey). These measures are employed by clustering
for a range of values of &, and then choosing the model whose
score indicates the best fit. We used the Bayesian Information
Criterion (BIC) for reasons described by the authors of [15]
and evaluated it for k = 2,...,m, with m being large.
Formalizing:
For a particular model ), its BIC can be shown to be

BIC; = =2 -In(M;)+ k- In(n) ®)

Where M; is the maximized likelihood function for that
model, k is the model dimensionality, and n is the sample
size (number of observations). Choosing the optimal model is
satisfying the argument:

A = min(BICy, ..., BIC,,) (6)

In the case of models whose BICs show insignificant differ-
ences, such as model j implying BIC; — BIC i, < 2, as
determined by parameters in [16], the lower dimensionality
model was chosen.

III. EXPERIMENTATION
A. Data and Environment

The process was tested using mineral spectra from the
U.S. Geological Survey Digital Spectral Library, splibO6a. [17]
These data were chosen because the accompanying metadata
includes labels that can be used as truth data to assess the
classifier. Additionally, some of the same data were used
in [5], allowing for comparison of results. Some spectra
were excluded due to incomplete coverage of the required
waveband or a lack of metadata. The resulting dataset included
455 spectra covering the 0.4-2.5pm spectral range with 420
wavebands. The metadata include a “mineral type”, a “group”
and a mineral name, together forming a hierarchy of labels. As
an illustration, consider Figure 1 in which the minerals shown
all belong to the Phyllosilicate group, but each have different
mineral types. Table I indicates the number of labels present
at each tier of the hieararchy. The “mineral type” and “group”
tiers correspond approximately to the “sub-class” and “group”
of [5].

In their raw form the data are not suitable for use with
the BIC because the observation space is of a similar size
to the feature space. Therefore dimensionality reduction was
implemented using PCA. [18]

All tests were run on a Windows 8 platform, with Intel®
Xeon® E7-4890 CPU at 2.8GHz and 15GB of RAM. The
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Fig. 2. Histogram of cluster numbers determined through BIC for 500
different initializations of the clustering process (c.f. Table I)

5

process was implemented using Python(x,y) 2.7 and mod-
elling was accomplished using the scikit-learn module. [19]
Parameters passed to the routine included the spectral data;
the proportion of the variance to retain after dimensionality
reduction, set at 0.99, yielding 9 principal components; and
a range of cluster numbers to consider, k = [2,75]. The
exemplar data presented took 143 seconds to execute.

B. Results and Discussion

First we consider whether the process has produced the
correct number of clusters. Although we begin from the
assumption that our data form clusters described by the truth
classes, we have no prior expectation regarding which level
of the truth class hierarchy will show the clearest delineation
between classes, and therefore which set of truth classes we
would expect our results to match with. Figure 2 shows
the numbers of clusters generated for each of the different
covariance parametrisations, for 500 initializations of the clus-
tering process. It is apparent that the numbers are substantially
different from those for the “Group” and “Mineral” tiers of
the truth clusters (Table I), but that the numbers are somewhat
comparable between the “Type™ tier and the “Spherical” and
“Diagonal” covariance forms. This could be considered to
indicate that the most “natural” clusters for the data occur at
this scale; however, further analysis is required to determine if
this is actually the case. Note that since the “Tied” covariance
form only produced a single cluster, it is generally excluded
from further analysis.

There are various possible methods for assessing the accu-
racy of a clustering process. For the sake of comparison, we
present some results from the methods adopted in [5]. Two
main performance measures were used in that case: a “Purity
Index” (PI) which depends on the extent to which a cluster’s
members belong to only a single ground-truth cluster, and a
method based on confusion matrices.

The PI is a number between 0 and 1 which describes the pu-
rity of a cluster (1 being perfectly pure). The average PI across
all clusters has been evaluated for our various different input



TABLE 11
AVERAGE PURITY INDEX FOR ALL CLUSTERS PRODUCED FOR A SPECIFIC
SET OF INPUT PARAMETERS

Covariance type and Type | Group | Mineral
multiple membership

Spherical, single 0.53 0.44 0.33
Diagonal, single 0.57 0.53 0.42
Full, single 0.38 0.42 0.47
Spherical, multiple 0.41 0.46 0.31
Diagonal, multiple 0.57 0.48 0.44
Full, multiple 0.33 0.34 0.47

parameters, and the results are shown in Table II. It can be
seen that single-membership generally results in higher purity
than allowing multiple membership, which is unsurprising. It
can also be seen that where the number of clusters is larger,
the purity is higher. This too is unsurprising, since when the
observations are forced into too small a number of clusters, it
is expected that the clusters would become more diverse and
therefore less pure. The values here are somewhat lower than
those presented in [5], which generally fall in the range 0.6-
1.0. This can be explained by noting that in [5] the number
of observations is quite large compared with the number of
clusters; indeed, in the example presented, the majority of
clusters contain only one observation. Therefore, it is to be
expected that this purity measure would be much higher.
Where each observation is its own cluster the purity measure
would be perfect; however, under these circumstances, the
clustering results lose all power to demonstrate relationships
between the observations.

The other analysis method employed in [5] uses confusion
matrices to assess the accuracy of assigning spectra from a test
set to the clusters generated by their algorithm using a measure
called silhouette width. Its results therefore depend not just on
the quality of the clusters, but also on the effectiveness of this
assignment process. Since we have not specified a process by
which our clusters will be exploited, this is not an appropriate
test for us to perform.

An alternative method to quantify the accuracy of clustering
uses the so-called Jaccard Index (JI) [20]:

_ TPs
" TPs+ FPs+ FNs

In the above, TPs (true positives) is the number of observations
that have been correctly assigned to a cluster; FPs (false
positives) is the number of observations assigned to a cluster
that should not have been; and FNs (false negatives) is the
number of observations that were not assigned to the cluster,
but should have been.

The JI can be used to assess the overall quality of the
clustering produced by our process using a similar approach
to that used in [5]: a cluster is labelled with the name of the
truth cluster to which it most closely corresponds, based on JI.
It is then possible to identify numbers of true positives, false
positives and false negatives for each cluster. These can be
added individually (so that, for example, the total number of

JI

(7

69

Backto Contents

TABLE III
OVERALL JACCARD INDEX OF CLUSTERING RESULTS

Covariance type and Type | Group | Mineral
multiple membership

Spherical, single 0.12 0.21 0.22
Diagonal, single 0.21 0.28 0.22
Full, single 0.25 0.25 0.19
Spherical, multiple 0.10 0.15 0.16
Diagonal, multiple 0.15 0.18 0.14
Full, multiple 0.20 0.18 0.13
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Fig. 3. Example cluster, obtained assuming diagonal covariance matrix and
single cluster membership. This cluster achieves a JI of 0.85 compared with
the “Olivine” group.

true positives is the sum of true positives for each individual
cluster) and used with (7) to compute a JI for the entire
clustering. Results for this are presented in Table III. These
values fall in the range 0. .. 1, with 1 indicating a perfect result.

It can be seen that all scores are substantially less than 1.
This can partly be attributed to the fact that in most cases the
number of classes generated by our algorithm is substantially
less than the number of truth classes (compare table I and
Figure 2). Thus, many of our clusters include members from
outside the most similar truth class; they include a large
number of false positives.

Some good scores are achieved for individual clusters, an
example of which is included as Figure 3. Such cases tend to
be associated with very pure clusters that match a relatively
small truth cluster.

Some other trends can be noted. Clusters with multiple
membership tend to have lower scores. Analysis of tables
of JI for a particular clustering suggest that several factors
contribute: some clusters that score highly in the single-
membership case show a significant reduction in score for
the multiple membership case, presumably because of re-
duced purity and therefore an increased number of false
positives. According to the overall JI the diagonal covariance
parametrisation produces the best results, and the spherical
parametrisation the worst. This is somewhat surprising, since
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Fig. 4. Subset of spectra from the Pyroxene Group, demonstrating spectral
diversity.

the spherical version usually produces numbers of clusters
closer to the numbers of truth clusters, which might have been
assumed to improve the quality of the result.

The average JI is best for the middle (“Group”) tier of
the truth cluster hierarchy. This could be an indication of the
scale at which our data cluster most naturally, but there may
be other explanations. Low scores for the lower (“Mineral”)
tier could be associated with high numbers of false positives.
At this level the number of truth classes greatly exceeds the
number generated by the algorithm, so few classes will be
a pure representation of a truth class. Low scores for the
upper (“Type”) tier may be due to a dearth of pure ground-
truth clusters, which tend to be associated with high-scoring
individual clusters. The Group tier may represent a happy
medium between these two effects. It should also be noted,
though, that for individual clustering results there is little
consistency between the best-scoring set of truth clusters.

Finally, consideration should be given to the appropriateness
of the truth clusters. Figure 4 shows a subset of the members
of one such cluster, the Pyroxene Group. It can be seen
that these spectra exhibit considerable diversity, even though
they have been categorised as being related in mineralogical
terms. It is questionable whether it is reasonable to expect an
unsupervised (or even a supervised) classification algorithm
to associate these spectra together given the range of features
that they exhibit.

IV. FUTURE WORK

In future various improvements to the clustering process
should be tested: other criteria for determining the optimal
cluster number should be considered (in addition to BIC);
different distance measures should be tested for the clustering
process; and more consideration should be given to setting the
probability threshold used when assigning spectra to multiple
clusters.

Of equal importance to developing the clustering algorithm
is developing methods for testing it. More work on analysing
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clustering quality is needed, as is a set of truth classes known
to accurately reflect relationships between spectra.
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Abstract—In this work, we are interested in detecting ma-
noeuvring objects in high noise background using an active
sensor with a uniform linear array (ULA) receiver and propose a
joint pulse integration and trajectory estimation algorithm. This
algorithm allows us to detect low SNR objects by integrating
multiple pulse returns while taking into account the possibility
of object manoeuvres. In the proposed algorithm, the detection is
performed by a Neyman-Pearson test, i.e., a likelihood ratio test.
The likelihood function used in this test accommodates the radar
ambiguity function evaluated in accordance with object related
parameters such as location, velocity and reflection coefficient.
The trajectory estimation is performed by Bayesian recursive
filtering based on the state model of the location and velocity
parameters. The reflection coefficient is estimated by a maximum
likelihood (ML) estimator. These estimates are used in pulse
integration, leading to coherent integration during a coherent
processing interval (CPI) and non-coherent integration across
consecutive CPIs. We also compare the proposed algorithm with
conventional techniques.

I. INTRODUCTION

Detection of manoeuvring objects in a relatively high
noise background is a challenging task and a highly desired
capability in wide area surveillance applications. In these
applications, active sensor systems, for example radar systems,
are often used. Detection in active sensing involves transmit-
ting modulated pulse trains towards the surveillance region,
and, testing the hypothesis that the received signal contains
reflected versions of the transmitted waveforms against the
noise only signal hypothesis. The received signal varies with
object related parameters such as range (equivalently, time
of flight), velocity (equivalently, doppler shift) and effective
reflection coefficient. The data for testing object existence
consists of samples obtained after correlating (or, matched
filtering) this signal with expected waveforms corresponding to
selected values of these parameters [1, Chp.1]. Equivalently,
the range-bearing and doppler space is uniformly separated
into bins.

For low SNR objects, the reflected pulse energy is on
a level very similar to the noise background. This makes
detection difficult because a single measurement set (i.e.,
the data set for a single emitted pulse) is likely to fail in
providing sufficient evidence of object existence. For this
reason, multiple measurements (i.e., data sets for multiple
pulse returns) need to be considered by summing up the
reflected pulse energy across them, which is often referred to
as pulse integration. In principle, prolonging the integration

time increases the chances that a low SNR object can be
detected. Conventional pulse integration such as coherent
integration and non-coherent integration (see, e.g, [1, Chp.6]),
however, perform integration for the same bins without taking
into account the possibility of object movements across them.
This leads to failure in collecting all the evidence contained in
the received signals over time when the object is manoeuvring.
An alternative is to use matched filters that are tuned to various
trajectories [2], however, the number of filters required easily
becomes excessive with increasing integration time.

It is possible to perform long time integration, on the other
hand, by estimating the object trajectory and selecting data
samples for pulse integration accordingly. This corresponds to
adaptive synthesis of matched filters tuned to trajectories, in a
sense. Trajectory estimation based on the data used for pulse
integration is often referred to as track-before-detect (see, for
example [3], [4]). These algorithms often use the modulus of
the complex data sampled with pulse-width period and assume
that the statistics of the reflection coefficient is known. It is
desirable to estimate this quantity, however, this requires more
samples than one can collect at this sampling rate within
a coherent processing interval (CPI) [5]. Moreover, in [6],
it is argued that taking the phase of the complex reflection
coefficient into account improves the detection performance.
An algorithm which uses both the modulus and the phase of
the data, i.e., the complex data, collected with a sampling rate
much higher than the aforementioned rate is proposed in [7].
This scheme performs long time integration by simultaneously
estimating the reflection coefficient and range of the reflector
position along a bearing line.

In this work, we consider a uniform linear array (ULA)
receiver and propose a joint pulse integration and trajectory
estimation algorithm, which uses complex data sampled with
pulse-width period. The data captures spatio-temporal infor-
mation and is stacked as a cube of range, bearing and doppler
bins. The reflection coefficient within a CPI is estimated using
a maximum likelihood approach. This quantity is used in the
likelihood for trajectory estimation as well as pulse integra-
tion. The ULA structure allows us to estimate the reflection
coefficient with favourable accuracy using the limited amount
of data available in a CPL. As a result, coherent processing
takes place within a CPI followed by non-coherent integration
across consecutive CPIs. This approach results in an integrated
value close to the best achievable using true trajectory.

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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Fig. 1. Illustration of the problem scenario with a ULA (red dots) centered
at the origin of the Cartesian plane and a low SNR object at [x,y]T with
velocity [, 9]T.

Section II of this article gives details of the scenario
considered and the problem definition. In Section III, we
introduce the proposed algorithm which involves trajectory
estimation, and, derive the maximum likelihood estimator
for the reflection coefficient that is required for tracking. In
Section IV, we demonstrate the proposed algorithm in an
example scenario and conclude in Section V.

II. PROBLEM STATEMENT

We consider a transmitter that emits N pulses followed by
silent periods towards a surveillance region. These pulses are
reflected back by objects in this region. We assume that the
reflectors remain coherent in this time interval, also known
as a coherent processing interval (CPI). A ULA receiver co-
located with the transmitter receives the reflected versions
of the transmitted waveforms with additive noise. This re-
ceiver consists of L elements spaced with d distance. The
reflections are characterised by the reflector kinematic state
X = [z,y,2,9]T, where [x,y]" is the location in 2D Cartesian
coordinates, [#,7]T is velocity, and (.)T denotes transpose.
This scenario is illustrated in Fig. 1.
A. Signal model

For a reflector with kinematic parameters X, the corre-
sponding signal is characterised by a spatial steering vector
s5(0) and a temporal vector s;(r,wq), where (0, 7) is the polar
coordinates of the point [z, y]T in Cartesian coordinates, i.e.,

6 = tan~! % , Vaz + 2.
wq is the doppler angular frequency given by
4
)\—ﬂ (¢ cos(6) + ysin(0)) ,

where A, is the carrierlwavelength.
The spatial steering vector is specified by the geometry of
the ULA

52(0) =[1,xp (gL (0)).

T =

wWq =

., exp <jwc (L—-1) dsm(@))]T, (1)

where d is the internal element spacing, L is the number
of elements in the array, w. = 27 f. is the carrier angular
frequency, and c is the speed of light.

The temporal vector s;(r,wq) is given by

. 2r . 2r .
s¢(r,wa) = [exp (]wcc),exp (]ch) exp (jwaT),

2
-5 eXp <jwccr> exp (jwa(N = 1)T))7, 2
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where T is pulse repetition interval (PRI), i.e., the time
period between the N pulses. In the forward signal model for
the ULA, the spatial and temporal vectors are combined as

$(0,7,wa) = $5(0) @ s¢(rywa), 3)
where ® denotes the Kronecker product operator.

The reflections in the received signal of the ULA are
searched by matched filtering, which computes the correlation
of the transmitted waveform with the received signal. The filter
output is sampled in fast time which uniformly divides the
range space into range bins of width Ar. Doppler space is
also discretised with Awy steps as well as the bearing space
which is sampled with steps Af. As a result, the data vector
in a CPI under the hypothesis that a reflector exists in the
i = [i1, 42, i3]th bearing-range-doppler bin with an unknown
reflection coefficient A is found as

Z(Z) = AS(ZlAe, igAT, i3Awd) +n, (4)

where s(.) is given by (3), n ~ CN(.;0,021) is additive white
complex Gaussian noise vector, and A is an unknown complex
constant. The data vector Zj (i) at the k' CPI is hence

Aksk (il Ae, igA?“, igAwd)
+ ny (i1, 12, 13)
ni (i1, i2,13)

B , H1 holds,

Zi (i) &)

, Hp holds,

where H is the hypothesis that a reflector exists in the i"
bin, Hy is the null hypothesis, and, £k = 1,..., K indexes
integration over K CPIs.

B. Problem definition

Our goal is to decide on the existence of an object moving
along a trajectory Xi.x. We use the Neyman-Pearson test [8,
Chp.3] which is a likelihood ratio test, for this purpose. The
input to the test is the set of complex measurement vectors
{Zk(ik) to=1:K, where iy, = [ix 1,%k.2, 9k 3] corresponds to the
bearing-range-doppler bin associated with (0, r, wq, ) of Xk.

The likelihood ratio test for an object with the trajectory
X1.x is then given by

Hy
L(Zy.k (i1:x)| X1:k, A1:K) 2 Tk (6)

0
where the ratio L of the likelihood for the object existence hy-
pothesis and the likelihood for the noise only signal hypothesis
factorises over time as

=

L(Z1.x(t1:x)| X 12K, A1) = H

fi

where L, denoting the likelihood ratio at the k£** CPIL. The nu-
merator and denominator in (7) —considering (5)— are found as

U Zy (ix )| X, Ak, Hy)
2)

(Y, <—|Zk<ik>
(7)o N

(Zr (i) | X, Ax)

(1) | Xy Ag, Hr)
U(Z(ix)|Ho)

(D

— Apsi(Ok, i, way )|
021

7 det (



—| Zx (ir)|?
21

)

U Zk(ix)| Ho) = <7rdet

where oI is the noise covariance. An explicit expression
for the instantaneous likelihood ratio in (7) is obtained after
substituting from (8) and (9) as follows,

: )

(10)

Li(Zy (i) | Xk, Ak)

— exp <—Zk(ik) — Aps (O, i, wa, )|* + [ Zr(in)|

o021

The problem we consider is simultaneous estimation of
X1.x and evaluation of the likelihood ratio test in (6) by
evaluating (7)—(10) for k£ = ., K. Note that, this also
involves estimation of the reflection coefficient A;.x and
specification of the test threshold 7k, as well. Estimation of
all of these parameters, specification of a constant false alarm
rate (CFAR) threshold and evaluation of the test are detailed
in Section III.

ITI. JOINT PULSE INTEGRATION AND TRAJECTORY
ESTIMATION
A. Trajectory estimation using coherent returns

Let us consider object trajectory (i.e., the kinematic param-
eters) estimation using coherent returns. For estimating the
kinematic parameters Xi.x, we use a Markov state space
model and perform Bayesian recursive filtering given by the
following prediction and update recursions:

(Xl Zrn) :/ D(Xe| X )P Xt | Zip1)dXp_a(11)
( Xk Z1:k) < p(Zk| Xk, Ak)p(Xk| Z1:k-1),

where p(X|Z1.;) is the posterior probability density function
of the object state, p(Zy| Xk, Ax) is the measurement likeli-
hood, and, p(Xy|Xk—_1) is the Markov transition density of
the object state Xj.

The measurement likelihood is given by

P(Zk| Xk, Ar) = l(Zk(ik)|Xk,Ak)H#ikl(Zk(j)|HO)
o Ly(Zk(ir)| Xk, Ak), 12)

where the second line follows after dividing both parts of
the first equality by the product of the noise-only hypothesis
likelihood for all range-bearing-doppler bins. Therefore, we
use the following update for filtering

P(Xk|Z1:k) < Lig(Zy (in)| Xk, Ar)p(Xke| Z1:k—1). (13)

The object dynamic model is selected as a random acceler-
ation model, i.e.,

Xy =FXp_1+by_1, F = (14)

OO =

0
1
0

where by, is process noise (modelling manoeuvres), which
is zero-mean Gaussian with a known covariance X, and A is
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the time interval at each sate between two consecutive CPIs.
HCHCG, p(Xk:\qu) = N(Xk, Fkah 2)

We use a sequential Monte Carlo (SMC) realisation of
Bayesian recursive filtering known as the particle filter [9].
Particle filters propagate weighted samples of probability
densities in order to represent them. In particular, we use
the bootstrap filtering approach: Given a set of particles
{X 1,Ck 1}M 1 representing the posterior in (13) at time
k — 1, we obtain particles for the prediction density in (11) by
sam hng from the Markov transmon and obtain M particles
{Xk 7Ck 1} —, with X(J (|Xk 1)

Then, the posterior at k is represented by X ,gj )s with weights
updated using the likelihood ratio given in (10), i.e.,

~(7)
j) Gy
) = k=, (15)
G o
Cllc I (J) Lk:(Zk( (]))|X£J)7A;(€J))

Given the posterior weighted particles, the estimated state
at the k** CPI based on the measurements 7., is given by

M
Xk A C(J)X(J)
; E Yk
We check the weighted particles for degeneracy after nor-
malising the weights (see, e.g., [9]). The degeneracy test N,y
is conducted by

(16)

1

Z]\f L Cl(gj)
where B is the minimum number of effective particles allowed.
We perform re-sampling (with replacement) whenever the

condition in (17) is met.

Nepr = (17)

B. Maximum likelihood estimator for the reflection coefficient

Let us consider the estimation of A,(cj ) for evaluating the
likelihood of the object existence hypothesis. Given the object
state X ,EJ ), we use a maximum likelihood (ML) estimation
approach by solving

/Al,({j) = argmaxlogZ(Zk(i,(cj))|X,gj),A,({j),Hl),
AD

(18)

where the likelihood above is given by (8) and /1,(3 ) denotes
the ML estimation of Ag ),

For the sake of simplicity in notation, we denote the i,(cj )th
data vector Z (i j\ )) by Zj in this section. After taking the
natural logarlthm of (8), we obtain
log I(Z,| X, AP Hy) =

_ Z]f(021)712k + 2R (A(j)*sk(g(J) ()

(J)) (o 21)71216)

) w
N ‘Al(cj)Psk(el(cj)’Tl(g)7wr(ik)) ( 21) (0(7) rl(cj)7 (]))

19)

where (.)* denotes complex conjugation, (.) is the Hermi-
tian transpose, and, R(.) takes the real part of its complex
argument. The partial derivative of (19) with respect to A;j )
is given by



Ologl(Z| X", A Hy)
3A(j)
2A(7) (9(7)

(4)

T W

QSk(Q(J) l(j]];))H(O,QI)flzk

() (J))

Tk ’wéy)) ( ) (9k TR Wy,

(20)
The ML solution in (18) is found by setting (20) to zero, i.e.,
dlog1(Z,| X\, AV Hy)

dAY

=0

which is satisfied at

21)—1 Zk

TI(CJ)7 wl(ijk))
(21

is the noise free spatio-

a1 ¢

is the noise covariance, Z;, € CEN*1 corresponds

to the measurements in the kth CPI from the bearing-range-

doppler bin of X,E,]) (i.e., (J)) and A(J) € CY¥! is the

estimated reflection coefficient.

Next, we substitute the ML estimate given in (21) together
with X ,EJ ) in (8) and (15) so as to update the weights of the
particles. Here, the term in the numerator of (21) provides
coherent integration of L x N measurement samples.

(9(7) Tlc ’w((;)) (o
s (9(3) 7,( )’w(]k)) (021)71516(9(])

where s, (67, ),wéjk)) €

A9 =

CLNXl

temporal vector found by evaluating (3) at X ,ij ),
RLNXLN

C. Long time integration for detection

Now let us consider long time integration in order to decide
on the object existence. The integration described above can
integrate reflection coefficient from k = 1 to K and also take
into account the estimated object state Xl; k. We substitute
the estimate of the kinematic parameters X found by using
the SMC recursions and (16) in (21). This results with the ML
estimate of the reflection coefficient Ak at X L, 1.€.,

A Sk(ék, fk,d}dk)H(O'QI)ilzk
Sk(ek,fk,bf}dk)H(O'QI)_lsk(ek,f]g,of)dk)

After obtaining X, and Ay, for k = 1,..., K, we substi-
tute these values in (the natural logarithm of) (10) and the
likelihood ratio test in (6). The detection test is performed by

(22)

A~ ~ H,
log L(Z1.x | X1:k, A1) 2

0

log Ti (23)

Doing so provides coherent integration of L x N samples
within a CPI, and, npn-coherent integration across CPIs by
taking into account X;.;. Here, log 7y is a CFAR threshold
for the log-likelihood ratio at the k*" step.

D. Constant false alarm rate threshold

The CFAR detection threshold 7 can be calculated as a
function of the selected probability of false alarm Py,. First,
the likelihood of the noise only signal hypothesis in (9) is
considered, which can be written as

|Zi|?
ko2 |’

1
p(Zk|H0) = Wexp <_

where Z; is the k" measurement. Second, the Py, of a
threshold test is given by the integration of p(Zy|Hy) when
Zy, is over a threshold 7. In other words,

(24)
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/:O exp (—|t|2>dt
Ty

ko2

—+00 1
P, = Zi|Ho)dZ), = ——
, /T W Ho)izZe = ——

T
fi 2
2mﬁerc(\/7)’ *)

where erfc(.) is the complementary error function (see, e.g.,
[1, Chp.6]). The detection threshold 7y at the kth step of
integration is calculated by

—1
Te = VkoZ2erfc (20\/ 7rk:Pfa) ,

where erfc(.)™! is the inverse complimentary error function.
Given a false alarm rate, we now have an expression for the
threshold value of the likelihood ratio test in (23).

(26)

IV. EXAMPLE

In this section, we demonstrate the proposed detection
approach through an example. We consider a scenario in
which a single pulsed radar transmitter emits N 20
linear frequency modulated (i.e., chirp) waveforms dur-
ing a CPL. A single object with initial sate Xj
[1000m, 1000m, 60m /s, 10m/s]” moves along an unknown
trajectory across consecutive CPIs in accordance with the
manoeuvring object dynamic model using (14). A co-located
ULA receiver receives reflected versions of the transmitted
pulses with the signal model in (5). Table I shows the
parameters of the transmitted pulses used in this scenario.
Based on these parameters, the bearing resolution can be
found as A = 5.1° using Af = 2sin~! (0891) (see, e.g.,
[10]) and the range resolution is found using the formula
Ar = ¢/2B as 150m. This is illustrated in Fig. 2, where the
blue and red dashed lines indicate the bearing resolution and
the range resolution boundaries, respectively Furthermore, the
velocity resolution AV given by 5 NT is found as 7.5m/s (or,
equivalently the doppler resolution is Aw = 4 f. ACVT which
evaluates as 0.314deg/s).

We apply the proposed algorithm for testing object existence
on range-bearing and velocity bins with M = 600 particles
initially selected as a 30 x 20 element uniform grid within the

TABLE I
TRANSMITTED SIGNAL PARAMETERS
Parameter Value
Carrier frequency fc 10GHz
Bandwidth B 1MHz
Pulse repetition interval T’ 100us
Coherent processing interval (CPI) A 0.1s
Number of pulses during a CPI N 20
Number of elements on ULA L 20
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Fig. 2. Example scenario: A -2dB object follows a trajectory (red line)
across range-bearing bins (separated by dashed lines). The proposed algorithm
simultaneously estimates the trajectory (blue line) and performs a likelihood

ratio test for detection.
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Fig. 3. RMSE of the trajectory estimate obtained by using the proposed
algorithm in a typical experiment with a -2dB SNR manoeuvring object.

bin under test. We also use the proposed algorithm for long
time integration spanning 10s with a CPI interval of 0.1s. The
reflection coefficient is generated from a complex Gaussian
density leading to an expected SNR of —2dB.

In this example, when the bin under test contains an object,
the particles converge to the underlying state, the integrated
value rises above the CFAR threshold, and the algorithm
detects the object. When there is no object, the particles lead to
a low likelihood value for object existence. A typical estimated
trajectory is given in Fig. 2 (blue crossed line). The estimated
trajectory is reasonably close to the true trajectory (red line).
The root mean square error (RMSE) of this estimate is given
in Fig. 3, which indicates a reasonably low value after only a
few steps (equivalently, CPIs).

Now, let us consider pulse integration and detection using
the proposed method. We generate 100 measurement sets for
the scenario described (Fig. 2) and compare the long time-
integration value obtained using the proposed algorithm with
the best integration achievable if the true trajectory of the
object was known. Fig. 4 illustrates the average long-time
integration value (solid blue line) with 1 standard deviation
bounds (dash dotted lines). The average integrated energy
reaches a value of 56.5 at ¢ 10s which is very close
to the best achievable result using the true object trajectory
(dashed red line). Next, we consider the CFAR threshold (solid
magenta line) calculated using (26) for Py, 1078, It is
seen that in all simulations, the proposed algorithm yields an
integration value that exceeds the CFAR threshold and reports
object detection. Conventional integration methods, i.e., co-
herent (black line) and non-coherent (green line) integration
fail to exceed the CFAR threshold and detect the object, in all
experiments.

Next, we consider probability of the detection P; as a
function of time. We calculate this probability for the proposed
algorithm empirically and depict in Fig. 5 in comparison with
integration using the true object trajectory. The P, for the
proposed approach (solid blue line) increases over time, as

60 T T T T
CFAR Threshold T

= = Integration with true trajectory
Proposed integration ( 0)

Non-coherent integration (* O)
== Coherent integration (* g)

wu
=

N
=}

[
=]

)

Integrated energy
=]

Time (s)
Fig. 4. Long time-integration with the proposed algorithm: The integrated
value (solid blue line) versus time ( dash-dotted lines indicate 1 standard
deviation o bounds), the best achievable integration using the true trajectory
(dashed red line) and the CFAR threshold (solid magenta line). Conventional
non-coherent (green line) and coherent (black line) integration fail to exceed
the detection threshold. The results are averaged over 100 MC simulations.
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— =P, using true trajectory

Proposed algorithm P with + &

Pd for non-coherent integration

Pd for coherent integration

Probability of detection P f

7 8 9

3

4 5

Time (s)
Fig. 5. Probability of detection (P;) versus time in 100 MC simulations:
The proposed long time integration algorithm (solid blue line and 4+=¢ bounds
rendered with blue dashed-lines), the best achievable Py with integration using
the complete knowledge of the true trajectory (red dashed line), non-coherent
integration (green), and coherent integration (black).

6 10

more returns from the object is integrated. Note that the rate
of increase is very similar to the P; using true trajectory
(red dashed line). It exceeds 0.5 after ¢ = 3.5s and reaches
almost 1 by ¢t = 7s. Conventional non-coherent and coherent
integrations yield zero Py, in this scenario.

V. CONCLUSION

In this work, we proposed a joint pulse integration and tra-
jectory estimation algorithm for detecting low SNR manoeu-
vring targets. This algorithm allows us to estimate the reflected
pulse energy for each possible state and then add them using
coherent integration during a CPI. We also use non-coherent
integration across consecutive CPIs. This integration approach
results in an integrated value close to the best achievable if
we had full knowledge of the true trajectory. Future work
includes further experimentation for the characterisation of the
algorithm under different SNR working conditions.

ACKNOWLEDGEMENT

This work was supported by the Engineering and Physical
Sciences Research Council (EPSRC) grants EP/J015180/1 and
EP/K014277/1, and the MOD University Defence Research
Collaboration (UDRC) in Signal processing.

REFERENCES

[1] M. Richards, Fundamentals of Radar Signal Processing, ser. Profes-
sional Engineering. Mcgraw-hill, 2005.

X. Chen, J. Guan, N. Liu, and Y. He, “Maneuvering target detection via
radon-fractional fourier transform-based long-time coherent integration,”
IEEE Trans. Sig. Proc., vol. 62, no. 4, pp. 939-953, Feb 2014.

Y. Boers and J. Driessen, “Multitarget particle filter track before detect
application,” IEE Proceedings on Radar, Sonar and Navigation, vol.
151, no. 6, pp. 351-357, Dec 2004.

E. Grossi, M. Lops, and L. Venturino, “A novel dynamic programming
algorithm for track-before-detect in radar systems,” IEEE Trans. Sig.
Proc., vol. 61, no. 10, pp. 2608-2619, May 2013.

M. Uney, B. Mulgrew, and D. Clark, “Maximum likelihood signal pa-
rameter estimation via track before detect,” in Sensor Signal Processing
for Defence (SSPD), 2015, Sept 2015, pp. 1-5.

S. Davey, M. Rutten, and B. Cheung, “Using phase to improve track-
before-detect,” IEEE Transactions on Aerospace and Electronic Systems,
vol. 48, no. 1, pp. 832-849, Jan 2012.

O. Rabaste, C. Riche, and A. Lepoutre, “Long-time coherent integration
for low snr target via particle filter in track-before-detect,” in 15th Int.
Conf. Information Fusion (FUSION), July 2012, pp. 127-134.

S. Kay, Fundamentals of Statistical Signal Processing: Detection theory,
ser. Prentice Hall Signal Processing Series. Prentice-Hall PTR, 1998.
M. Arulampalam, S. Maskell, N. Gordon, and T. Clapp, “A tutorial
on particle filters for online nonlinear/non-gaussian bayesian tracking,”
IEEE Trans. Sig. Proc., vol. 50, no. 2, pp. 174-188, Feb 2002.

H. L. Van Trees, Optimum Array Processing. John Wiley & Sons, Inc.,
2002, ch. 2, Arrays and Spatial Filters, pp. 17-89.

[2]

[3]

[4]

[5]

[6]

[7]

[8]
[9]

[10]



Backto Contents

A Modified Spectral Line Camera for Low Cost
Anomaly Detection

Oscar JG Somsen. Netherlands Defense Academy. Den Helder

Abstract— Spectral cameras are a valuable tool for anomaly
detection because the spectral information provides more
opportunities than a monochrome or color camera to distinguish
targets from the background. We are currently working on the
adaptation of a spectral line camera for outdoor use and for
anomaly detection. This requires consideration of spectral
calibration, lighting variation and adaptation of detection
algorithms. When effective, this may provide a low coast
alternative for full spectral detection.

Keywords—Spectral imaging, Anomaly detection
I. INTRODUCTION

Anomaly detection is an essential aspect of situational
awareness and military actions. To prepare timely action it is
important to leave sufficient time for -classification and
identification so anomaly detection should take place as early
as possible when the anomaly is at a large distance and difficult
to distinguish from the background. Spectral cameras are
valuable for anomaly detection and often used for this purpose
[1-6]. While a monochrome detector provides one value for
each pixel in the image (intensity) and a color camera provides
two additional values (to characterize color) a multi-spectral
camera provides more than three values, typically with the help
of color filters while a so called hyperspectral camera provides
a large number of values for each pixel. The latter is achieved
by separating the wavelengths with a prism or grating and
detecting the intensity at each wavelength separately.

The additional information provided by a spectral camera is
helpful for detection. Two objects with the same color may still
be distinguished by considering the spectrum so that a spectral
camera may not only be useful for detection but also for
classification an identification. Also, the near-infrared can be
included in a single camera. Furthermore, when an object is
(much) smaller than the pixel size so that its signal is mixed
with that of the background, the spectral information may help
to detect it [1]. This makes the spectral camera especially
suitable for anomaly detection. A range of algorithms is
available to distinguish anomalies from the background [2-4]
and research is also done for economic algorithms for example
for unmanned vehicles [5,6]. Algorithms may depend on
atmospheric disturbance or background [1] or on the type of
application that the detector is used for [6].

Unfortunately, spectral cameras are costly, largely because
two spatial and one spectral dimension have to be separated. A
low cost alternative is formed by the line camera which images
only a single line from the scenery. Spectral line cameras are
typically used for industrial assembly line applications.
However, they may be adapted for outdoor detection. A full
spectral image may be obtained by scanning the camera across
the scenery but a line camera may also be used to monitor
specific line shaped areas such as the horizon where indeed
many distant anomalies a situated.

In a previous publication we took the first steps in
assembling the spectral line camera [7]. At present we extend
this by improving techniques for wavelength calibration,
focusing and adaptation to lighting conditions so that
application under non standardized outdoor conditions
becomes possible. With enhanced acquisition and analysis our
final aim is to enhance capabilities of distinguishing objects
from the background to eventually outperform a comparable

color camera.
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Figure 1: Schematic of a spectral imaging setup. Scenery is
imaged to the entrance slit, spectrally separated and
recorded by a CCD
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II. METHODS

The operation of a spectral line camera is illustrated in
figure 1. First part is the imaging lens which images the
scenery onto the entrance slit of the so called spectral imager.
The slit selects a line from the image. The imager itself is
typically a tube with optics that images the entrance slit to the
exit plane while simultaneously using a dispersive element
such as a prism or grating to separate the wavelengths in the
direction perpendicular to the line. The exit plane is a little
beyond the end of the tube so that it can be projected onto the
CCD-chip of a camera to record the image. The columns
within the image correspond to the location on the imaged line
while the rows within that column correspond to the
wavelength that is being detected.

For our project we use the SpectroCam V10 spectral imagers
supplied by SpectraPartners (400-1000 nm) combined with the
WATEX 902h2 supreme camera (sensitivity 400 nm (50%) —
1000 nm (5%)). This low light monochrome camera was
selected because only the intensity of each part of the spectral
image should be detected. The camera can be attached to the
spectral imager so that the spectral image is projected directly
onto the CCD. For now we use a separate lens to image the
scenery unto the entrance slit of the imager. A separate camera
is attached to the assembly so that we can monitor which part
of the scenery is being imaged. For the moment we are using a
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basic webcam for this purpose. The images of both cameras
are captured and transferred to a PC for processing (currently
with MATLAB).

Focusing the spectral camera is non-trivial because it images a
small part of the scenery and the image is not easily
recognizable. For indoor imaging a white board is placed a
few meters away from the camera. A large dark sheet is placed
in the center so that the dark and light part are visible in the
spectral image. The imaging lens is positioned to increase
sharpness. Next a dark vertical strip is moved horizontally
until it becomes visible in the image. A vertical line is drawn
that marks one side of the image. The same is done from the
other side. Finally the strip is moved vertically on one side of
the image until it becomes visible. A mark is drawn on the
outside to indicate the height of the acquired line image. This
is repeated on the other side (which should give almost the
same height). These four lines indicate which part of scenery
is imaged. Objects can be placed there for study and to further
improve focusing.
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Figure 2: Spectral Calibration. Top: Series of images taken
through narrow band interference filters (40 nm FWHM). For
400-600 nm a second series was taken at higher intensity.
Visible spectrum shown for comparison. Bottom: Ratio of]
second and first order peak height and pixel number vs
wavelength (blue) or double wavelength (second order: red)

ITII. RESULTS

Figure 1 shows our results for spectral calibration. A set of
interference filters is placed one by one in front of the spectral
imager and the image is recorded. No imaging lens is needed
for this as long as the correct amount of light falls into the
camera. As can be seen the images show a horizontal band at
the specific wavelength. An picture of the visible spectrum is
included for comparison. These images were also used for
spectral focusing of the setup. The distance between imager
and camera is modified to decrease recorded bandwidth. When
the width is minimal the setup is spectrally in focus. Below 600
nm the intensity of the bands strongly decreased. Therefore we
recorded a second set of images a higher light intensity for
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better analysis. Below 600 nm also a second band appears in
the image. This is of second order passband of the dispersive
grid and appears at double the actual wavelength and also with
double the width. E.g. signal of 500 nm also appears at the
location of 1000 nm. From this we can see that the imager may
record signals from 300 nm up to 1200 nm (better than
specified) provided that the camera is sufficiently sensitive at
these wavelengths.

webcam image spectralimage

o— X
|

el SRR L
60 80 100 10 10 180 180
bjxel number

pixel number
wavelength (nm)

100, 150 il
pixel number

spectral cross-section ‘ spatial cross-section

— datal
— data2
—datad
datad
—datah
datai

intensity
intensity

e e A b

m

. .
100 150
pixel number

. . . . I
600 ao ] 1200 0 i

wavelength (nm)

Pt

Figure 3: Spectral image. Top: webcam image (left)
with slanted green and red line and T-shaped makers
indicating the area that is acquired and (vight) the
actual spectral image plotted in gray scale (white is high
intensity). Bottom: cross-sections at various regions in
the image (left) and at wavelengths (right)

In the right window of figure 2 we quantified the spectral
results. It shows a graph of the pixel number of the center of
the recorded band vs the wavelength of the filter. This was
obtained by fitting the spectra by hand with Gaussian bands.
Also the results of the second order bands are included (at
double the wavelength of the filter). The width of these bands
was also double. The results follow a straight line although
differences around 10 nm do appear. A linear fit is used for
calibration of wavelength. This was checked during a further
experiments by regularly placing filters in front of the camera.
Based on that a small quadratic correction in the order of 10
nm was later included to improve the calibration [not shown].
The spectra of the interference filters can also be used to
remove the second order contributions from recorded spectra.
By comparing the heights of the spectra with two band we can
determine the second order contribution that light between 400
and 500 nm produces in the 800-1000 nm region. This ratio is
shown as a function of wavelength. Above 500 nm the
contribution is small but below 450 nm is its more than 100%.
Thus the second order contribution can be estimated for any
recorded spectrum and subtracted.

A typical spectral image result is shown in figure 3. The
target in this case is formed by a slanted green and red line
printed on a white paper sheet. The top left image is recorded
with the webcam. The two T-shaped markers have been added



to indicate the line area that is acquired by the spectral camera.
Two black lines were also drawn on the background. These
lines also appear in the spectral image on the left and right side.
Of the two slanted lines in the webcam image only a narrow
cross-section appears in the spectral image. The red line is dark
in the blue part of the spectrum. The green line appears dark
throughout the visible. The bottom panels in figure 3 show
various spatial cross-sections (horizontal) taken from long to
short wavelengths. The narrow lines can be used for spatial
focusing: The distance between imaging lens and imager is
modified until to reduce their width in the image. When the
width is minimal the setup is spatially focused. The cross-
section results indicate that at some wavelengths most of the
light is absorbed but other areas also appear dark where only a
small part of light is absorbed.
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Figure 4. Spectral analysis of the image in figure 3. Top:
spectra of the red and green band and three (white)
background bands and transmission (band / background
intensity) of red and green band. Right: transmission image
(see text)

For a quantitative assessment we consider the spectra of the
various ‘objects’ in the image of figure 3. For this we extracted
the spectrum of the red- and green band (columns: 112-116 and
162-173 respectively) from the image and three white
background spectra in between the two bands and on both
sides. The resulting spectra are shown in figure 4. The three
white spectra are very similar indicating a homogeneous
background. The intensity is highest in the visible region (400-
700 nm, although the blue side (400-500 nm) is quite weak)
and the near infrared. This intensity spectrum is a combination
of the spectrum of the light source, reflection by the
background, transmission of the imager and sensitivity of the
camera. The red band has lower intensity in the 500-600 nm
region (blue-green). The green band has low intensity in all
regions except the near infrared (> 800 nm) but mainly absorbs
above 600 nm (red) which makes it indeed a dark green color.
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The color is characterized not so much by the intensity at
each wavelength but more the differences with the background.
This is also how the human eye distinguished color. For this
reason we also show the transmission spectra which are
obtained by dividing the intensity of a band by the (averaged)
spectrum of the white background. Also we can prepare a
transmission image by dividing the spectral image in figure 3
by the background spectrum. This is shown at the bottom of
figure 4 and does indeed provide more information than the
original spectral image, especially in the low intensity regions
(<500 nm and > 1100 nm).
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Figure 5: Resolution test. Left: Spectral image of a target
with six green lines 0.1-0.8 mm in the center. Left: Spatial

cross-sections from long to short wavelength.

Since we propose to use the camera mainly for resolution
enhancement (to enable detection of small distant anomalies)
we did a test of resolution performance. For this purpose we
used six printed green lines on white paper varying in width
from 0.1 to 0.8 mm placed at a distance of 5 m from the
camera. This recording was also done inside with lighting
condition adjusted for optimal results. While our camera is
equipped with automatic exposure time adjustment, this does
not work satisfactory because a camera intended for public use
typically accepts saturation in part of the image while we need
linear response throughout. Thus light intensity should be
reduced until the entire image is unsaturated.

The resulting spectral image is shown in figure 5. The
paper has two black lines on either side and four more black
lines were drawn on the surrounding white board. These six
black lines are clearly visible and dark at all wavelengths. The
green lines are also clearly distinguished although the
narrowest line has low contrast. Thus the obtained resolution is
better than 0.1x103/5 = 2x10- rad = 0.02 mrad and we should
be able to further improve this. The distance between the
outermost green lines was 95 mm, thus a pixel corresponds
approximately to 1 mm so that all lines are of sub-pixel size.

Figure 5 also shows cross sections at various wavelengths
(from long to short). In the widest line the absorption can be
strong. At some wavelengths 50% of the light is absorbed. The



lines in the spectral image cannot become narrower since they
are already of sub-pixel size. Instead, we can see in the cross-
sections that the contrast decreases. In the narrowest line the
intensity dip is no more than a few percent. Nevertheless it can
still be distinguished even with the naked eye.
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Figure 6: Outside resolution experiment. Resolution target
(see figure 5) placed outside at 10 m from the camera.
Panels as in figure 3 (webcam image, spectral image,
spectral- and spatial cross-sections.

So far we have only considered cases that were done in the
laboratory with carefully adjusted lighting conditions.
However, we have equipped the imager with an adjustable iris
so that it can also be used under variable lighting conditions.
As a final test, we took the camera outside and placed the
aforementioned resolution target at 10 m distance. The results
are shown in figure 6. The focusing was unfortunately affected
by moving the camera as can be seen by some blurring of the
spectral image. Also we found that the camera still picks up
stray light even though we already included shielding between
imaging lens and imager. This becomes dominant when the iris
diameter is strongly reduced and further stray light shielding
will have to be introduced.

Nevertheless spectral image and the spatial cross-sections
illustrate that the camera still manages to detect at least 5 of the
six green lines in the resolution target. Also, the spectral cross-
sections are interesting. Compared to inside lighting it extends
considerably further, both to the short- and long wavelength
regions indicating that the camera can indeed be applied for
study at this wide range of wavelengths. The distance of 10 m
may appear short compared to the intended purpose of
detecting anomalies near the horizon. However an extension to
larger distances and infinity should not be a major problem.

IV. DISCUSSION

In this paper we investigated the possibility of adapting a
spectral line camera for outdoor anomaly detection. We
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considered wavelength calibrating and characterize second
order contributions. Next we considered acquisition of a target
with colored lines. The background spectra are non-constant
but drop off towards the blue and (infra)red end of the
spectrum. While this appears natural to the eye we obtain a
better detection by calculating the ratio of each spectrum to that
of the background and presenting this on gray scale. The
spectra of the target lines agreed with the colors while more
characteristics can be obtained from the infrared region.

We characterized spatial resolution that can be obtained so
far and found that we could easily distinguish an 0.1 mm target
line at a distance of 5 m (0.02 mrad resolution). These target
lines were significantly smaller than the pixel size. A further
test could be to distinguish more than one target line (with
different color) within a pixel. As a final test we also
performed a resolution test outside to evaluate performance at
higher light conditions. While the camera still suffers from
stray light which needs to be remedied it still was able to
achieve the same high resolution.

At present our camera still requires technical development,
as described above, to fully use its potential. The achievements
cannot yet be compared to those published for 2D spectral
cameras [2, 5, 6]. As anomalies we have only been able to
characterize lines against a homogeneous background.
Although we were able to acquire and analyze outdoor images
we have not yet been able to do this with natural scenery. A
typical scene that we wish to explore is the detections of
vessels near the horizon at sea or on flat land. However, with
the required improvements the spectral line camera will
become be suitable for the desired anomaly detection purpose
and may provide an economic alternative for 2D specatral
imagers.
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Abstract—Micro-motion is one of the most important features
for radar target recognition. Firstly, the bistatic micro-Doppler
models corresponding to the bistatic scattering centers of the
precession targets are derived. Then, The dynamic simulation
method of the bistatic echo of the precession target is presented
using the bistatic scattering coefficients obtained via
electromagnetic calculations, and the bistatic scattering
coefficients of the blunt-nosed biconical model are calculated
using the multilevel fast multipole method. Finally, the theoretic
analysis is verified by comparing the time-frequency distribution
of the bistatic echo sequences with the theoretical bistatic micro-
Doppler. This research is helpful for utilizing the bistatic micro-
Doppler for feature extraction and recognition of spatial micro-
motion targets.

Keywords—mbistatic radar; micro-motion; micro-Doppler; time-
firequency analysis

L INTRODUCTION

Micro-motion is one of the most important features for
radar target recognition. V.C. Chen studied the radar target
micro-motion and micro-Doppler phenomenon, and played an
important role in the micro-Doppler effect analysis and micro-
motion feature extraction [1]. Spatial targets maintain stability
by rapid spinning and a precession occurs if the spinning is
disturbed by an external interference. Ma Liang established the
monostatic micro-Doppler mathematical model of precession
warhead target based on sliding-type scattering center and
verified it by dynamic measurement experiment in anechoic
chamber, which described the micro-Doppler characteristic of
the precession target more accurately [2].

In recent years, bistatic micro-Doppler characteristics
analysis, feature extraction and recognition of micro-motion
targets have gained worldwide attention. Ref.[3] analyzes the
difference and connection between the bistatic and monostatic
micro-Doppler briefly. The literature [4] discusses bistatic
micro-Doppler of vibration target and expanded the study
scope of micro-Doppler. Ref.[5] utilizes the mono-/bi-static
micro-Doppler simultaneously for estimating the real radius of
spinning target based on T/R-R bistatic radar configuration. In
the literature [6], the bistatic micro-Doppler of the multistatic
observation of the human target is obtained by the netted radar
experimental system, which fully proves that the multistatic

This work is supported in part by the National Natural Science
Foundation of China (No. 61401491, 61490692-2).

observation is beneficial to improve the performance of target
recognition.

The monostatic micro-Doppler characteristic analysis and
feature extraction of spatial micro-motional targets have been
studied comprehensively [1], while bistatic micro-Doppler
characteristic analysis is not enough, especially experimental
data is little. In this sense, the bistatic micro-Doppler of spatial
targets with precession micro-motion is studied and their
characteristics are analyzed through dynamic simulation with
the electromagnetic calculation data.

The remainder of this paper is organized as follows:
Section 2 introduces the bistatic micro-Doppler model of the
precession cone-shaped target, which is based on the bistatic
sliding scattering center. Section 3 simulates the bistatic echo
of precession target with electromagnetic calculation data and
the time-frequency distribution validates the proposed model.
Section 4 concludes this paper.

II.

BISTATIC MICRO-DOPPLER MODEL OF PRECESSION
TARGET

Fig. 1. Precession blunt-nosed biconical model

A blunt-nosed biconical model is shown in Fig.l. O is
centroid and O; is the vertex. The cone radius above is? and
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| OO0, | is the distance between the
centroid and vertex, | OO, | is the distance between the centroid

the second cone radius is 7, .

and the center of first cone bottom and | OO, | is the distance
between the centroid and the center of second cone bottom.
The precession angle frequency is @ and the precession angle
is defined as 6. z-axis is along the precession axis, and x-axis,
y-axis and z-axis meet the right- hand law. The azimuth and
pitching angles of incident vector j are defined as £ and ¢,

and the scattering direction s as B.ando, .

According to the geometrical diffraction theory [7], five
bistatic scattering centers of the blunt-nosed biconical model
are located at the intersection of the vertex, cone-cylinder edge
and bottom edge and the plane that is constructed by the
symmetry axis and the bisector of the bistatic angle, and they
are labeled as A,B,C,D,E. These bistatic scattering centers
changes with the target moving and bistatic geometric
configuration. Especially, for the fixed bistatic radar, these
bistatic scattering centers will slide on the edge continuously
with the target precession. This motion is no longer a simple
sinusoidal law and the bistatic micro-Doppler model is derived
as follows.

Assuming the angle between the projection of the
symmetry axis and the x-axis in the X0V plane is @, att =0,

— [sine, cos B +sine, cos f3,
0s =

Backto Contents

and then the angle &, between the incident vector and the
symmetry axis can be expressed as

cos 8, = cos@cos ¢, +sin Gsin ¢, cos (@t + ¢, 1

The angle 6, between the scattering vector and the
symmetry axis can be expressed as

cosf, = cos@cosa, +sinBsina, cos(wr +¢, - B,) 2)
The bistatic angle ¥ satisfies
cos(y) =sing; sine, cos( 5, — )+ cos e, cos e, (3)

According to the spatial geometry, the azimuth angle of the

LOS of the receiver in the local ordinates [8], can be
approximated by the following expression
cosy —cos 6 cosf,
cos g, = )

sin g, sin 6,
The bistatic scattering coefficients are decided by the
angles ( i A > ¢S )'
The bisector vector of the biststic angle can be expressed as

sing, sin 3, +sine, sin B, cose, +cosa, |

\/2[1+cosa',. cosa, +sina; sine, cos(f5, — f3,)]

Let the angle between gs and z-axis is & , and the angle
between the projection of gs in the X0V plane and the x-axis
is ¢1 , then

os =[sinczcosg sinasing cos a]T

sin e, cos 8, +sin ¢, cos B, =2cos( / 2)sin arcos g, ©)
sing, sin B, +sin e, sin B, =2cos(y / 2)sinarsin g,
cosq, +cose, =2cos(l/2)cosx

According to the bistatic range and differential, the bistatic

micro-Doppler of the scattering center E can be expressed as
follows.

S0 =00, 12

+(sin ¢ sin S, +sin ¢, sin ) cos(at + ¢,)]

wsin O[—(sin &, cos 3, +sin e, cos B, ) sin(wx + @, )

(7
where f; is the carrier frequency and c is the light speed.

And the bistatic micro-Doppler model of the scattering
centers A and C can be expressed as

®)

fic®= ﬁa)sin 6l 00, | (sin¢, cos B, +sin ¢, cos B,) sin(at + ¢,)
c

—| 00, | (sing, sin B, +sin ¢, sin B, ) cos(awt + ¢,)

—k(cos e, +cos e, )(sine, cos B +sine, cos ) cos @sin(wx +¢@,)

+k(sing; sin B, +sin e, sin B, )(cos &, + cos &, ) cos @ cos(ax + @)

+0.5k(sin ¢ sin 3, +sin ¢z, sin f3,)” sin @sin 2(et + ¢,)

—0.5k(sin &, cos B, +sin ¢, cos f3.)* sin @sin 2(ax + @,)

+k(sin e, sin B, +sin ¢, sin B, )(sin ¢, cos B, +sin e, cos 3,)

sin@cos 2(wt + ¢,)]

®)

where

n
k=+ 1

2cos(y/ 2)\/1 —[sin asin @ cos(wt + @, — @) + cos & cos 67

By substituting (6) into (7)(8), the bistatic micro-Doppler
can be expressed as

f.(0=-2]00,| % )

a)cosEsm asin@sin(wr + ¢, —

fAc(r)——zf“

~100, |irlA(t)/1/1—A2(t))

where A(?) = sin arsin @ cos(at + ¢,

ey s1n6’sin0:sin(a)t+¢§0 -9)

(10)

—@)+cosacosé .



Similarly, the bistatic micro-Doppler model of the
scattering centers B and D can be expressed as

S y

2
S50 () === wcossinasin G cos(wx + ¢, — 4)

(—|002|J—rrzA(t)/Jl—Az(r))

According to the bistatic micro-Doppler expression of each
scattering center, it can be found that the bistatic micro-
Doppler is more complex compared with the monostatic case,
which is induced by the incident vector and scattering vector.
The bistatic micro-Doppler of the scattering center on the cone

vertex is a sinusoidal, while the others are no longer sinusoidals.

The bistatic micro-Dopplers are consistent with the monostatic
micro-Dopplers observed on the bisector of bistatic angle [2],

while the amplitude ratio is cos(¥/2) . Less parameter appears

in the bistatic micro-Doppler model in (9)(10)(11) via
simplification, and it should be beneficial to feature extraction.

111. DYNAMIC SIMULATION AND ANALYSIS
y
A
| “ R0-0.1m
0.6m 0.42
‘v m

0.6m

6
v
l€-0.5m >

Fig. 2. blunt-nosed biconical model

A conductive blunt-nosed biconical model is constructed
using FEKO software to verify the previously described
analysis using the parameters shown in Fig.2. And the
electromagnetic calculation parameters are listed in Table 1. A
three-dimensional complex matrix D, ., (M is the number
in the incident direction, N and L represent the numbers in the
scattering direction) is obtained with the multilevel fast
multipole method. Here, M=901, N=901, L=901.

TABLE L. ELECTROMAGNETIC CALCULATION PARAMETERS
Parameter Unit Value
Frequency GHz 8
Incident elevation deg 0~180
Scattering elevation deg 0~180
Scattering azimuth deg 0~180
Angle interval deg 0.2

The simulation parameters are as follows: =10° ,
@, =7/2 and @=Trad/sec. The pulse repetition frequency is
400 Hz, and the observation time is 2 second. In the simulation
scene, these angles (€., 6, and ¢,) change with the target’s
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procession and are calculated via (1)(2)(4)in series. Then, the
bistatic scattering coefficients that correspond to (6., 6, and @,)
are extracted from the data matrix. Taking the classic short
time Fourier transform (STFT) on them, the time-frequency
distribution can be obtained as shown in Fig.3. And the
dynamic simulation flow chart is described as follows.

Set the locations of T/R
and R Stations

Set the structure and material
parameters of the target

Set the parameters of
precession motion

Calculate the angles
(6..6..9,)

Obtain the scattering
coefficients matrix D

v v

Obtain the bistatic scattering
coefficients with (6,6, ,¢,)

MXNXL

| Take STFT on the bistatic echo sequence |

Fig. 3. Figure 1 Flow chart of the dynamic simulation

Fig.4 shows the time-frequency distribution with different
parameters, and the dashed lines represent bistatic micro-
Doppler calculated via (9)(10)(11). The traces of the peak
values in the time-frequency images are consistent with the
theoretical curves, which validates the bistatic micro-Doppler
model. It also can be found that the bistatic scattering centers
can be observed only on condition that both the incident and
scattering fields can cover them. Bistatic scattering centers A,
B and E can be observed in Fig.(a), while only scattering center
A and B can be seen in Fig.4(b). Twice scintillation effects
appear in Fig.4 (c) and (d) due to specular scattering. With the
same incident direction, the bistatic micro-Doppler observed in
different scattering directions are quite different, as shown in
Fig.4 (a)(b)(c) and Fig.4 (d)(e)(f). Anyway, the simulation
results show that the bistatic micro-Doppler usually can not
completely reflect all the target scattering center, but the target
feature can also be extracted with a priori information. What’s
more, more comprehensive information can be obtained by
multistatic observations, and multiple-aspect fusion can get
more conducive to the characteristics of target recognition.
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IV. CONCLUSIONS

This paper deduced the bistatic micro-Doppler mode of
precession target, which is validated by dynamic simulation via
the bistatic scattering coefficients calculated by FEKO
software. Although the bistatic micro-Doppler model can be
simplified as the monostatic case, the complexity of bistatic
geometry configurations leads to large differences in observed
target characteristics, which bring new challenges in utilizing
the bistatic micro-Doppler for feature extraction and
recognition. Only part of the scattering centers can be observed
with one observation aspect from the dynamic simulation,
whereas the entirety of all scattering centers can be observed
by multi-aspect observation. Future studies will consider a
method for simultaneous extraction of the target size and
precession angle via multiple receivers.
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Abstract—Estimating complex spectra is a widespread opera-
tion in signal processing and in some applications a high dynamic
range, which requires low sidelobe levels, is essential. For data
with uniform sample spacing, weightings are commonly applied
to Fourier transforms to suppress sidelobes, increasing dynamic
range at the cost of some loss of spectral resolution. However, if
a significant proportion of the samples lack data, conventional
weightings suffer from high sidelobe levels. While a wide range of
linear and non-linear techniques has been proposed to tackle this
problem, they are not suitable in applications, such as Synthetic
Aperture Radar (SAR), which require a high dynamic range.
We propose criteria that allow optimal weights to be computed
for any pattern of sample times. The resulting weighted Fourier
transform has advantages of inexpensive computation, easily
understood characteristics arising from its linearity, a position-
independent impulse response and importantly the transform
is phase preserving. Potential applications include wideband
radar, where spectral gaps are needed for coexistence with
other systems; multifunction radar, where imaging is interrupted
by other tasks; and bistatic radar, where the spectrum of a
transmitter of opportunity may be incomplete. In the context of
SAR, high dynamic range, phase preserving spectral estimation
supports post-processing such as interferometry and coherent
change detection.

I. INTRODUCTION

We consider the problem of estimating a high dynamic
range, complex spectrum from an incomplete set of equally-
spaced samples. The signals of interest are sums of complex
sinusoids of unknown frequency: it is important that the
spectral sidelobes of the strongest signals do not mask the
weaker signals. Spectral estimation has a number of signal
processing applications, but we were motivated in particular
by Synthetic Aperture Radar (SAR) imaging, where dynamic
ranges in excess of 60 dB are desirable. In radar applications,
missing samples may represent times at which the radar did not
operate or frequencies where no useful signal was received.
In this paper, we will generally discuss transforming “time
series” to the “frequency domain”, but obviously the physical
meaning of the domains has no mathematical significance.

One simple estimation technique (the “unweighted trans-
form™) replaces missing samples with zeros, then Fourier
transforms. However, when more than a small number of
samples are missing the resulting spectra are severely degraded
by sidelobes. [1] considered interpolation to estimate the
missing samples and [2] apodisation of the result to reduce
sidelobes. However, such techniques are more effective at

improving image appearance than in accurately reconstructing
the regions degraded by sidelobes.

Compressive sensing techniques appear to address this
problem and have been investigated (e.g. [3]). Non-parametric
techniques, derived from adaptive beamforming have also been
applied [4]. These techniques can improve the appearance of
images, but they are non-linear: they may improve recon-
struction accuracy for strong signals, but their treatment of
small signals is difficult to analyse and they will have limited
dynamic range.

For complete time series, optimal weightings for Fourier
transforms have been studied extensively [5], but the tech-
niques typically used in their design do not seem to have
obvious generalisations to the missing sample case. It is natural
to consider ad hoc generalisations of these weightings, for
example applying a standard weighting across the entire data
set or across each continuous section (Fig. 1). Such approaches
typically split the mainlobe or give high sidelobe levels and
generally perform poorly compared with either the unweighted
transform or using only the longest section of continuous data.

Standard weightings have linear phase as a result of their
symmetry, and with simple linear phase correction become
“phase preserving”. In the typical case where missing samples
are distributed asymmetrically, phase preservation requires
special consideration.

With incomplete time series, “Maximum Energy Window-
ing” selects weighting to maximise the energy in the mainlobe
response: [6] investigated this but concluded that it was not
effective for general patterns of missing samples. We follow
a similar idea, but recognise that unconstrained optimisation
can give weightings that suffer from problems such as very
high noise-gain, mainlobe-splitting and uncontrolled phase
variations. We propose constraints that allow effective weights
to be found as the solution of a tractable optimisation problem.
In the remainder of this paper we explain the choice of
objective function and constraints, present results for some
example sampling patterns, and describe potential applications
of the techniques and the extensions that these would require.

II. ANALYSIS
A. Data model

Consider a complex-valued signal s(¢) sampled at a mono-
tonically increasing sequence of times ¢; (1 < j < N). We

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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Fig. 1.
respectively.

assume only that the input signal is band-limited, that is, its
spectrum is zero beyond a known, finite limit.

B. Band-pass filters

We propose a spectral estimator implemented as a bank
of band-pass filters. The centre frequencies of these filters
could be chosen arbitrarily, but in general practice they will
be equally spaced. Each band-pass filter is implemented by
mixing the signal down to zero-frequency then applying the
same low-pass filter. This implementation is effectively a
weighted Discrete Fourier Transform (DFT). For suitable sets
of sample times, this can be efficiently implemented with a
Fast Fourier Transform (FFT). The output for the filter centred
at frequency I is

N
ijs(t
j=1

where T is the centre time, chosen to control the filter’s phase
as explained in II-E, and w; are the filter weights. To simplify
presentation, summation limits (always 1 to N) are omitted in
the remainder of this paper.

Je~2miF (t;=T)

)]

C. Sidelobe suppression

For the filter centred at F', the response to a complex
sinusoid of frequency f, phase ¢ is

Se(f) = ije%i(f—F)(tj—THm_

J

2

The power of the response, assuming w; real, is given by
|SF Zw wke27rz(f F)(tj—fk)
7,k

We define a pass-band (| f — F| < Af) and a stop-band (A f <
|f — F| < AF). To optimise the selectivity of the filter, we
make the pass-band narrow and select the weights to minimise

3)
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the stop-band power. As the signal is bandlimited, we can
assume that any unwanted signals lie in the stop-band and
have a uniform density over it.

Defining a real-symmetric square matrix A with elements

Ajr = 2AF sinc2AF (t;—t,) — 2Af sinc 2Af(t;—t) (4)

and using w to represent the vector of weights, the stop-band
power can be written as

AF
/ 1SE(f)I?df — / ISE(f)Pdf =wlAw. (5

To avoid the trivial minimum w 0, we constrain the
coefficients to give constant gain for f = F

(F):ij:1

which can conveniently be written as w’1 = 1 where 1 is a
vector of ones. The constrained optimisation problem is then

(N

(6)

minimise w’ Aw subjectto wll=1,
which is solved by w oc A711.

D. Noise gain

In general, the weights that solve (7) are likely to have both
positive and negative values. For a weight vector w, the noise
gain for a white noise input is given by w’ w, the sum of the
squares of the weights. When A is poorly conditioned (some
of its eigenvalues are small) w is likely to have interspersed
positive and negative weights with large magnitude, giving a
high noise gain.

The noise gain can be controlled by adding a constraint of
the form

wlw < G2 ®)



This new optimisation problem can be written in terms of
Lagrange multipliers A and p as

minimise w? Aw + A(wl1 —1) + p(ww — G?).

)
This has solution

woc (A +pl)7 11 (10)

where p is chosen to ensure that constraint (8) is satisfied.
This change regularises the optimisation problem, making poor
conditioning of A tolerable.

E. Phase preservation

Consider an input sinusoid of frequency f and phase 0.
Ideally the response

Sr(f) = ijeQTfi(f—F)(tj—T) (11)
J
should have the same phase. The phase is given by
¢r(f) = Imlog S () (12)

which ideally would be zero, independent of F'. Except in the

case with symmetric sampling, this is not possible, but we can

constrain the choice of weights to limit the phase variation.
Consider the derivatives of Sp(f) and ¢p(f) at f = F.

Writing o,, = > ; w;tT, we have
SF(F) = g0
Sp(F) = (273) (01 — 0oT)
SH(F) = (2mi)? (02 + 00T? — 201 T)
SE(F)= (2mi)? (03 — 0oT? + 301T? — 30,T)  (13)
op(F) = 0
L (F) = o (i'? - T)
F(F) = 0
FF) = en) (- on). e

The first phase derivative ¢(F') can be zeroed by using a
constraint 7' = g—; In addition we apply a constraint on the
third derivative

In this expression, the o terms are all dependent on the
weights, complicating the optimisation. However, this con-
straint can be simplified using the other equality constraints
already mentioned and introducing a further constraint and a
variable K, proportional to the curvature of the peak,

a3

3
ﬂJrM,
2 o
0 [0}

3
90

<A

5)

oo=1, o1=T, o9=K+T? (16)
allowing the constraint (15) to be written as
3KT +T° — 03] < A. (17)

There are two obvious ways in which we might select
values for T" and K: either by finding the values that minimise
the objective function or by treating them as parameters that
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we use to tune the resulting response. No problems have
been observed in taking 7' to minimise the objective function.
However, since K controls the curvature of the peak of the
response, we have found that it is valuable to adjust it in
conjunction with the pass-band limit A f to trade resolution for
sidelobe level; selecting K to minimise the objective function
tends to give narrow peaks with high first sidelobes.

FE. Optimisation problem

Collecting the constraints together, the problem becomes
wlAw with respect to w, T
2 2
> jw; <G
Zj wj =1
dojwity =T
Zj wjt? =K+ T2
3KT +T° = 3 witd| <A.

minimise

subject to

(18)

We will now outline a method of solution with A = 0.
Write B = A + ul, define a matrix T, = t;", put the 4
constraints linear in w in vector form as w’ T = f(T) and
introduce a length 4 vector of Lagrange multipliers A. The
augmented objective function is

1 TBw + (wi'T — £(T))A

19

. (19)

Differentiating (19) with respect to w and zeroing gives
Bw+TA =0 and hence w=-B7'TA (20)

Differentiating (19) with respect to 7" and zeroing gives
f'(T)A = 0 while substituting for w in the constraint gives

ATTTB™IT = £(T). 21

These can be solved to obtain 7' and A, and hence w.
The solution process is iterated with different values p as
needed to satisfy the noise-gain constraint, w/w < G2
As the constraints are cubic in 7' there can be up to 3
real solutions: obviously the one corresponding to the global
minimum is selected. It is interesting to note that in the
symmetrically-sampled case there will be a local minimum
with symmetric weights but there may also be a pair of mirror-
image weightings. The symmetric weighting may not be the
global minimum.

III. RESULTS
A. Parameter choice

A number of parameters of the optimisation remain to be
specified: Af and AF' defining the lower and upper limits of
the filter stop-band, and GG, K and A constraining the noise
gain, the peak width and the cubic phase respectively. We will
not attempt rigorous analysis of these, but make a number
of observations. The lower stop-band limit Af has a natural
size given approximately by the resolution of the unweighted
response or some multiple of it: varying it while controlling the
peak curvature with K can be effective at trading resolution for



TABLE I

PARAMETERS FOR EXAMPLES

N AF Af K G (dB) A
Full 64 050 0.025 0.174 1.2 0.0
Composites 46 045 0.031 0.120 29 0.0
Notched 60 050 0.031 0.060 3.0 0.0
Banded 56 050 0.042 0.050 35 0.0
Extended 224 0.50 0.013 0.080 29 0.0

sidelobe level. The upper stop-band limit A F' needs to be wide
enough to pass the signals of interest and so it cannot be seen
as a free parameter to be varied to optimise the performance:
nevertheless it is interesting to note that reducing its value
can significantly improve the response. The noise gain G
allows a trade off between noise amplification and sidelobe
level, with modest increases in noise amplification sometimes
giving significant decreases in sidelobe level. We have not
fully explored the benefits in relaxing the phase constraint A.

B. Examples

To illustrate an initial exploration, we show (Fig. 2) a num-
ber of artificial examples with missing samples and parameters
chosen to show the potential of the technique. We have not
attempted a detailed optimisation of the parameters or tried to
systematically quantify performance. We use the unweighted
transform as a performance reference (we are not aware of
any alternative that performs better) and consider the following
examples:

1)

2)

3)

4)

5)

Full: with 64 equally-spaced samples

Composites: as Full, omitting prime-numbered samples
Notched: as Full, omitting samples 25-28

Banded: as Full, omitting samples 17-20, 49-50, 57-58
Extended: as Banded, stretched four times (256 samples
omitting samples 65-80, 193-200, 225-232).

The first four examples, using a small number of sample
points, illustrate both resolution and sidelobe level in a single
graph. The last demonstrates that sidelobes can be controlled
with larger data sets. The parameters for each example are
given in Table I. The noise gain specified is measured relative
to that of the unweighted transform.

IV. APPLICATIONS AND EXTENSIONS

We have described estimation of the spectrum of a time
series, using a weighted Fourier transform. Clearly, a similar
analysis applies to the inverse operation, estimation of a time
series from a set of frequency samples. The technique might
be used in radar systems which have missing frequencies due
to interference, jamming or regulatory requirements that limit
use of the frequency band. The missing frequencies might
be specified in advance or identified automatically during
operation. A multifunction radar might interleave operations,
for example imaging and tracking, giving a time series with
missing samples. Some bistatic radars rely on transmitters of
opportunity, including communication transmitters, which can
have spectra with nulls.
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We have applied the technique in SAR image formation
using airborne radar data with simulated frequency notches,
showing that this allows the formation of high dynamic range
images, free of unexpected artefacts. Further, as the techniques
are linear and phase preserving, we have demonstrated that the
resultant images are suitable for further processing, in partic-
ular, Coherent Change Detection (CCD). CCD is particularly
useful for the detection of tracks on soft surfaces. These soft
surfaces generally act as weak, distributed radar reflectors;
high dynamic range images are therefore essential.

In SAR applications, it is common to use Taylor or similar
weightings [7] which control sidelobes in two regions, near
and far, with higher sidelobes allowed in the near region. The
techniques described here could be extended to achieve this,
by constraining the power in the near region and minimising
the power in the far region. For SAR applications with time-
varying interference, it would be useful to estimate two-
dimensional spectra with arbitrary patterns of missing samples.
In principle, the techniques described here have a natural
extension to higher dimensions, but the number of samples
involved will increase.

With a large number of samples N, the cost of constructing
the matrix A and solving the related linear systems is at least
O(N?). This cost can be reduced by constructing the matrix
in a suitably factorised form.

In some applications the signal has a natural sampling, for
example, estimating a range profile using a stepped frequency
radar. In other cases, it is natural to think of the signal as a
continuous function, sampled above the Nyquist rate: details
of precise sample time should not matter. However, this is
not directly matched to the missing sample model described
in this paper and it would be useful to establish a rigorous
connection between them.

V. CONCLUSION

We have demonstrated a practical scheme that, for arbitrary
sampling patterns, selects optimal weights for FFT spectral
estimation. For many sampling patterns it is possible to trade
resolution for sidelobe level, giving useful combinations of
resolution and dynamic range allowing suitable weightings to
be determined for many signal processing applications.

The promising results obtained suggest it would be valuable
to extend this work in the following ways:

1) Understand how the parameters affects performance and
how their choice can be optimised and automated.
Make a formal connection between the technique and
continuous signal theory, to apply it more effectively in
cases that are not an exact fit to the current data model.
Reduce the computational complexity with /N samples
from O(N?), supporting its use with real-time identifi-
cation of missing samples.

2)

3)
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Abstract—The necessity for maintaining surveillance in air-
borne environments is ever growing. Criminals and terrorists
are finding new and elaborate means of attack, and small UAVs
such as quadcopters and hexacopters could be a possible threat.
Their small size and agile movement will make them difficult to
detect. This work aims to determine whether or not these small
UAVs can be detected at short range using radar, and if so, track
them over time using a suitable filter such as a Bernoulli filter.

Index Terms—Bernoulli, filter, radar, UAV, quadcopter, hexa-
copter, tracking

I. INTRODUCTION

Over the last five to ten years, there have been many new
developments in the field of small UAVs, namely quadcopters
and hexacopters [1]. Many of these units are readily available
to hobbyists and amateur pilots from many electronics stores
on the high street [2], [3]. With their small size and agile
movement, these small UAVs could pose a major threat to
defence and security [4]. A number of high-profile news stories
have highlighted this potential threat, such as the spying on
French landmarks, the inciting of a riot at a football match
in Serbia, and the UAV that crashed into seating at the US
Open tennis in New York in 2015 [5]-[7]. The major issue
surrounding these small UAVs is their detectability using a
reliable sensor. All of these threats could have been avoided,
had the small UAVs been detected and tracked at an early
stage, and countermeasures set in motion.

Radar tracking works best with a low density of targets,
and each target moves with a predictable dynamical model.
A number of environmental factors can have an effect on the
accuracy of tracking, such as the weather conditions and the
terrain that surrounds the target. These tracking methods may
encounter various problems when either a very large number
of detections are gained, or a limited number from a small
target for example. These small targets may be difficult to
distinguish from the clutter around them.

This paper will introduce one method of detecting and
tracking a small UAV over time, using a radar developed by
Leonardo, and a Bernoulli Gaussian Sum filter [8]. Section
IT will give a background to the small UAVs in question,
including how detectable they should be to radar. Section III
will discuss the test that was set up in order to gain real data
sets for use in the tracking algorithm. Section IV introduces
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the Bernoulli filter and it’s implementation, with the results
shown in Section V.

II. SMALL UAVS/QUADCOPTERS

The defence sector currently have an interest in detecting
these small UAVs, and developing safe countermeasures to
bring them down if they pose a threat [9]. As the UAVs are
almost invisible to the naked eye at distances further than
300 metres, a suitable sensor such as radar will be required
to detect them at further ranges. Their detectability is based
on the theory of Radar Cross Section [10]. If all of the
radar energy focused on the target was reflected evenly in
all directions, the RCS would be equal to the target’s cross-
sectional area with respect to the radar. In this application
however, some of the energy will be absorbed by the UAV’s
structure, and the reflected energy will not distribute evenly
in all directions. The value of RCS will vary for a target,
depending on factors such as the material it is made from,
and its orientation with respect to the radar. The structure of
a target can also amplify radar returns in particular detections
if a signal bounces multiple times within the structure before
being deflected away. Right angles are particularly good at
doing this.

As an initial assessment of how detectable this type of
UAV is, a widely-available quadcopter was placed inside a
large anechoic chamber at Leonardo in Edinburgh, UK. The
quadcopter that was used is the DJI Phantom II [11]. It
is widely available in many electronics stores. The output
RCS plot for this UAV is shown in Fig. 1. The structure of
the quadcopter can be seen, with strong reflections coming
from the front of the object as expected. In order to build
up this RCS plot, the quadcopter was placed on top of a
polystyrene plinth and rotated through 360° in increments of
0.25°. At each increment, a burst of RF energy is directed
towards the UAV and the strength of the returned signal is
measured. This intensity in dB is then plotted, with hotter
colours indicating stronger returns. The testing was performed
across a frequency range between 6 GHz and 18 GHz to give
coverage in both the X-band and Ku-band. The RCS varying
with the target’s orientation to the radar, and the RCS varying
with the transmission frequency can be seen in Fig. 2 and Fig.
3 respectively.
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Fig. 1. RCS plot for DJI Phantom II Quadcopter. The RCS at each point on
the plot has been frequency-averaged between 6 GHz and 18 GHz to give the
result. The colour scale is given in dBsm. [12].
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Fig. 2. RCS varying with target orientation. The green vertical lines show -
45° and +45°. Again the resultant RCS has been frequency-averaged between
6 GHz and 18 GHz. [12].

It was found that the peak RCS value gained during this
test was -24.6dBsm. Using this value in a form of the radar
range equation,

PirG?o N2

Am3KT,L(SNR) M

where P; is the peak transmit power in Watts, 7 is the pulse
duration, G is the radar’s gain, o is the RCS of the target, X is
the radar’s operating wavelength, £ is the Boltzmann constant,
T, is the system noise temperature and L is the overall system
loss in decibels, it is possible to determine the maximum range
that the UAV should be detectable at. This was calculated to be
approximately 1.2 kilometres using a specification of a variant
of the PicoSAR radar which is designed and manufactured by
Leonardo. More information about this radar will be given in
Section III.

III. TRIAL SETUP

In order to test the theory, a ground trial was set up to see if
these small UAVs would be detectable using AEXAR, an ex-
perimental variant of the Leonardo PicoSAR radar [13]. It has

70 7 7 T T 7 7

7 72 &
FREQUENCY [GHz]

Fig. 3. RCS varying with radar transmission frequency. The turntable is kept
static at 0° and the transmission frequency is varied to give the result. [12].
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Fig. 4. DII Inspire I Quadcopter [14].

Fig. 5. DIJI S900 Hexacopter [15].

a larger array antenna than the standard radar, and transmits
more power, making it more likely to detect smaller targets,
especially at shorter ranges. The quadcopter and hexacopter
used as a part of this trial are not the same as the one used
in the anechoic chamber experiment, so the RCS result and
the maximum range calculation can only be inferred as an
estimate. The UAVs used can be seen in Figures 4 and 5. The
data collected during this trial has then been used to develop
the tracking method described later in Section IV.

The trial was performed on the 20th of August 2015, at East
Fortune Airfield in East Lothian, GB. The radar was located
inside the back of a van, which was positioned at the West
end of the runway. The UAVs and their pilot were located 1
kilometre away at the other end of the runway. The radar was
kept in its fixed position mode with a scan pattern between
-6° and +6°. In order to gain a reading for the background
noise and clutter in the surveillance region, a null test was
performed. The UAVs were initially flown in a linear motion
towards and away from the radar, in order to gain a maximum
Doppler shift and to detect the target outside of the main beam
clutter region. After completing these tests, the UAVs were
flown in a much more random pattern inside the surveillance
region, including circular paths and tight agile turns. A number
of different radar waveforms were used, including changes to
the Pulse Repetition Frequency and Chirp Bandwidth of the
transmitted signal.

IV. BERNOULLI FILTERING

The Bernoulli filter, also known as a joint target-detection
and tracking (JoTT) filter [16], can be seen to be the optimal
Bayes filter for a single dynamic target that can randomly
appear and disappear from the surveillance region in question.
The key to this type of filtering is the inclusion of the existence
binary random variable. The Bernoulli Random Finite Set
formulation is different to that of traditional approaches, in
that the state is treated as its own set, rather than a vector.



Further work has been carried out in the area of Bernoulli
filtering, such as the use of data from multiple sensors to
gain a more accurate track on a single target [17] and the
development of a multi-Bernoulli filter to track multiple targets
at the same time [18].

The model used in this simulation is that of the detector
output measurements for point targets [8]. It is assumed that
at each time step, the target in question will generate one
single detection and all other detections at that time will be
assumed to be false alarms. The number of false alarms will
be assumed to be modelled by the Poisson distribution.

A. Filter Equations

1) Prediction: With the inclusion of the probability of
existence variable, it must also be predicted and updated at
each time step. The prediction equation can be shown to be,

2

where p, is the probability of target birth, and p, is the
probability of target survival. This equation effectively states
that a predicted target could come from a new birth, such
as a target entering the surveillance region, or from a target
surviving from the previous time step. When implementing
this kind of filter, it will be assumed that there will be a linear
Gaussian transition, likelihood and birth model, with both the
probability of detection and the probability of survival being
constant. The birth model by () is expressed as a single
Gaussian of the form

wp kN (@m0 1, Qb k) 3

where, wy, , represents the birth weights, my ; represents the
birth mean positions and () represents the birth position
covariance. The prediction equations will follow those of a
basic Kalman filter. The predicted spatial PDF can also be
expressed as a Gaussian sum of the form,

Trk—1 = Po(1 = qe1jp—1) + Ps@r—1jk—1

Nijk-1
() (4)
Skik—1( Z wk\k N (z; mk\k—ppk\k )@
where w,(c?l%l are the predicted weights, mgl)k , are the

predicted means and P(‘; , are the predicted covariances. The

sum of the weights must be equal to 1.

2) Update: The update equations for this type of Bernoulli
filter make use of those found in the update stage of a basic
Kalman filter. The equation used for updating the probability
of existence is,

1— A
= qk|k— )
ke = 7 —qk|k71Aqu‘k 1
where,
Ni—1 ) (l)( )
Ar=pp|1-3 3 ; 6)
z€Z) 1=1

¢(z) is the density of the Poisson clutter process and A is the
clutter rate.
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The update equation for the spatial PDF is,
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and J is a Jacobian matrix.

B. Practical Implementation

The probability of detection pp was set to 0.99 and the
probability of target birth p, to 0.1. A large number of false
alarms were being generated by trees swaying in the wind,
and from vehicles moving around at the sides of the runway.
The clutter rate . has been set at 5 per scan. Due to the
radar’s position being stationary during the course of the trial,
conventional methods of reducing the angular uncertainty such
as were not available. The radar was operating at its higher
bandwidth and digitiser rate, meaning that more samples were
being taken in range, and therefore reducing the uncertainty
in this dimension. Both of these uncertainties have been built
into the model.

After the model has been declared and set up, the radar
measurements are read in. For each detection gained, such as
the one highlighted in Fig. 6, the radar will generate a target
report that contains relevant information such as the target’s
position with respect to the radar. Data from each of these
reports can be read in as a measurement z, which is stored in
Zy, where k is the time step. As the radar platform is kept
stationary, it will be assumed that it is located at (0,0,0) in
the XYZ Cartesian space. Each measurement z will have the
form,

[7", 7:‘7 ¢7 9]/

where r is the range, r is the range rate, ¢ is the azimuthal
angle and 6 is the elevation angle. The state vector X will
contain 6 elements and be defined as,

[z, &, 9,9, 2, 2]

where x,y, z are the positions and z,y, z are the velocities
with respect to each axis. One Gaussian birth term will be
used at each time-step and will have a large initial covariance
in order to deal with the high number of false alarms. In this
scenario, no measurements are initially available at the first



time-step, so the initial probability of existence will be set at
a value of 0.98.

The update stage has been built with the inclusion of the
Extended Kalman filter equations to account for any non-
linearities. Standard elimination and pruning schemes have
been included to reduce the number of Gaussian components.
The merging function uses the Hellinger distance [19] to
determine whether Gaussians are located close enough to each
other.

Algorithm 1 Prediction stage

(4) (1) \Ni-1
my” 1, Pl bty

given {w,(jll,
Gk—1lk—1 = dk|k—1

Qrlk—1 = Po(1 = qr—1jk—1) + (L = PD)qr—1|k—1
procedure PREDICTION FOR BIRTH TARGETS

=0
for j=1,...,N,; do
i1=1i+1 .
(7) _ wj,kpb(l_Qk—l\k—l)
wk(“)c_l B W( ) dk|k—1
( _ U
S oo
( _ pl
Pk|lc71 = P»y,k
end for

end procedure
procedure PREDICTION FOR EXISTING TARGETS
fOl‘jZ 1,...,Ni_1 do

‘ Z)i +1 (1-pp)ar—1jk—1 ()
Welk=1 = 7 aer k-1
ml(jl)k—l = Fk'—lml(cjzl
P1£|L1)<71 = Fk_lpéj_)lFE,l + Qk—l
end for
Nijg—1 =1

end procedure

V. RESULTS

As can be seen in Fig. 6, the small UAV is successfully
detected by the radar. It appears as the bright flash to the right
of the main beam clutter region. In Fig. 7 and Fig. 8, the +
symbols represent the detections that have been recorded by
the radar, and the o symbols represent the estimates that have
been given out from the filter. It can be seen in Fig. 8 that
the Bernoulli filter provides very accurate track on the target
in the Y-axis. This variation in Y-coordinate correlates with
the flight path taken by the pilot on the day, directly towards
and away from the radar. The discontinuity that appears at
approximately time step 80 is due to the UAV decelerating
quickly to a hover. The filter coasts its estimates for a number
of time steps and then detects the UAV again successfully. In
both Fig. 7 and Fig. 8, there are a number of detections that do
not lie on the target track. These are generated due to clutter
such as trees swaying in the wind, and also targets that are not
of interest, such as farm vehicles working in a nearby field.
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Algorithm 2 Update stage
procedure UPDATE
for _] =1,.. 'aNk|k71 do
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end for
for z € Z; do
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end for
end for
if Z;, = () then
A =pp A
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for ] = 1, e aNk|k—1 do

w¥ — (=pp), ()
k= 1-Ag Wklk-1
end for
else N
A =pp(1 =300 " )
K|k = k%ﬁ%w—l
n = Ngjg—1
for j =1,..., Ny do
(1-pp), (4)
1—22 Wi lk—1
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end for
for z € Z;, do

for j =1,..., Ngjp—1 do

n=n-+1 N )
w’in) o 1fikw](c klk—1+7)
end for

end for
end if
Ni, = {Ngjr—1 + Nijp—1
end procedure

Jmi

output {w,(f) P,g’) [

VI. CONCLUSIONS

The Bernoulli Gaussian Sum filter has successfully given
sensible estimates of the UAVs position and tracked it over
time. The filter has dealt with the false alarms that are present
at close range.
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Fig. 6. Detection highlighted on range/Doppler map [12].
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Fig. 7. X coordinates of detections and estimates plotted over time. [12].
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ABSTRACT

The linear mixture model (LMM) assumes a hyperspectral pixel
spectrum to be a linear combination of endmember spectra cor-
rupted by additive noise. This model is widely used for spectral
unmixing mainly because of its simplicity. However, the LMM
can be inappropriate in presence of nonlinear effects, endmember
variability or outliers. This paper presents a comparison between re-
cent robust hyperspectral unmixing algorithms. The mixture models
are first introduced followed by the description of their associated
unmixing algorithms. The algorithms are then analyzed when
considering a real image acquired over the region of Porton Down
in England. The results discuss the behavior of each algorithm to
unmix these data and compare their ability to detect the natural or
man-made outliers in the scene. The obtained results highlight the
potential of the studied mixture models to overcome the current
limitations of the LMM.

Index Terms— Hyperspectral imagery, robust unmixing,
Bayesian estimation, optimization, MCMC, anomaly detection and
analysis

I. INTRODUCTION

Spectral unmixing (SU) of hyperspectral images (HSI) has been
the subject of intensive interest over the last two decades. It consists
of distinguishing the materials (endmembers) and quantifying their
proportions (abundances) in each pixel of an observed image.
The linear mixture model (LMM) is the widely used model for
SU mainly because of its simplicity. However, this model can
be inappropriate for some hyperspectral scenarios, namely in the
presence of a nonlinearity (NL) such as multiple scattering [1], [2],
endmember variability (EV) [3]-[5], or outliers (rarely represented
materials, faulty detector,...). These effects emphasize the need for
robust HS unmixing strategies able to deal with these mismodelling
effects [6]—[8].

This paper compares three recent mixture models accounting
for the presence of residual components (RC) or outliers. The
three models assume that the observed pixels result from a convex
combination of the endmembers of the scene, corrupted by an
additive term modeling deviations from the classical LMM. This
residual term has different characteristics depending on the studied
phenomenon. For instance, [6] considers a spatially-sparse positive
RC suitable for the capture of nonlinearity effects, [7] proposes a
spatial-spectral correlated support (i.e., the set of spatial/spectral
locations where anomalies occur) for the RC and [8] presents
a spatial-spectral smooth RC to better approximate endmember
variability and/or nonlinearity. The properties of these models will
be further discussed in Section II.

Estimating the abundances and the RC associated with these
mixture models is an ill-posed problem that requires the intro-
duction of prior knowledge regarding these parameters. From a

This work was supported by the EPSRC Grants EP/J015180/1,
EP/N003446/1, and EP/K015338/1

Bayesian perspective, this goal can be achieved by assigning them
appropriate prior distributions. From an optimization perspective,
the prior knowledge can be seen as additional regularization terms.
The two approaches (i.e., Bayesian and optimization formulations)
will be further discussed in the paper when describing the three
models. Indeed, the authors of [6] consider a coordinate descent
algorithm (CDA) to minimize a regularized similarity measure.
Two distance measures have been considered corresponding to
the squared Euclidean distance (SED), and the Kullback-Leibler
divergence (KLD). The regularization terms include the positivity
of the RC and the spatial sparsity of the energies of the RC
by considering an f¢2; mixed norm. This norm is known as a
collaborative regularization since it uses the information of the
residuals in all the spectral bands to promote spatial group-sparsity.
The authors of [7] adopt a Bayesian approach and define an
anomaly prior model to capture the spatial/spectral structure of
the potential RC. They then use a Markov chain Monte-Carlo
(MCMC) method to approximate appropriate Bayesian estimators
(i.e., minimum mean squares estimator (MMSE) and maximum
a posteriori (MAP) estimator) [9]. The Bayesian model considers
a Gaussian likelihood (related to the noise statistics) while as-
suming band-dependent noise variance. The model also enforces
a spatial-spectral correlation on the RC support by considering a
3D Markov random fields model [5], [10]. In [8], the authors adopt
a Bayesian approach while they approximate the MAP estimator
by maximizing the resulting posterior distribution using a CDA. As
in [7], [11], [12], the Bayesian model considers centered Gaussian
noise with band-dependent variance. This model enforces a spectral
smoothness on the RC by considering Gaussian process [13] and
spatial correlation between the RC energies by using a gamma
Markov random fields prior [14], [15]. The studied models and
estimation algorithms are analyzed using a hyperspectral image
acquired over Porton Down in England. The results obtained are
very promising and show the potential of the studied mixture
models to overcome the limitations of the LMM.

The paper is structured as follows. Section II introduces the
considered mixture models to deal with the RC. The optimization
formulation, the hierarchical Bayesian models and the estimation
algorithms associated with each model are described in Section III.
Section IV shows results obtained using a real hyperspectral image.
Conclusions and future work are finally reported in Section V.

II. MIXTURE MODELS

The robust formulations considered are based on a residual
component analysis model [16] that is expressed as the sum of
a linear model and a residual term. The general observation model
for the (L x 1) pixel spectrum y,, is given by

R
Z Apr nMy + ¢n +en

r=1

Ma, + ¢, +en, (1

Yn =
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where @, = (ain, - ,arn)" is the (R x 1) vector of abun-
dances associated with the nth pixel, R is the number of endmem-
bers, e, is an additive noise, L is the number of spectral bands,
M = (mu,--- ,mg) is the endmember matrix that is assumed
known (either picked out from a spectral library if available, or
extracted using an endmember extraction algorithm) and ¢,, is a
residual term that might have different characteristics depending
on the studied effect. Due to physical constraints, the abundance
vector a,, satisfies the following positivity and sum-to-one (PSTO)
constraints

R
arn >0,¥r€{l,...,R} and » arn=1 ()
r=1

Eq. (1) shows a general model that can be adapted to account for
different robust mixture models. In this paper, we consider three
variants: (i) the robust nonnegative matrix factorization (RNMF)
proposed in [6], (ii) the robust Bayesian linear unmixing (RBLU)
proposed in [7], and (iii) the residual component analysis with
mismodelling effects (RCA-ME) proposed in [8]. Table I presents
the main outlier and noise prior statistical properties assumed by
each method and the next sections describe in more details their
properties.

Table I. Characteristics of the robust models. “Spar.” stands for
sparsity, “pos.” for positivity, “val.” for values and “correl.” for
correlation.

Residuals

tatistics
Pos. Spatial Spectral Statistics
-SED
RNMF Spar. ies N
v par. energies one KD
RBLU X Correl. and Correl. N(0,%)
spar. support support
ME X Correl. energies | Correl. val. | N (0,X)
II-A. RNMF
The RNMF model is given by [6]
R
yl:lNMF - Z Ar .nMMy + 7y (3)
r=1

where 7,,, Vn denote positive residuals that are due to the presence
of nonlinear effects such as the bilinear models of [17]-[19] and
the polynomial model of [20]. Therefore, this positivity assumption
is physically well-motivated for multi-layered models (e.g., scenes
where significant multiple reflections can occur). In addition, the
RNMF model assumes that the nonlinear spectra are spatially
sparse, i.e., the majority of the pixels follows the LMM while only
some pixels include an additional residual term. Note, however,
that the RNMF does not assume any spectral structure for the
residuals. The RNMF estimates the parameter of interest using
two measures of similarity between the observed spectrum y, ,,

RNMF The first one is the SED, given by

and the spectrum vy, ,,
Ze,n (y[,n — y?}‘,,'lvm) , and the second one is the KLD, given by
RNMF
em (ylgiMF log yy’;—*; —yyn +y,.,). Finally, RNMF is an
unsupervised algorithm that estimates both the endmembers, the
abundances and the residuals. However, for comparison purposes,
this paper considers the supervised case (known endmember matrix
M) and only estimates the remaining parameters. This can be
easily implemented by skipping the endmember update step of the
iterative estimation process (see [6] for details on the algorithm
implementation).

95

Backto Contents

II-B. RBLU

The RBLU model follows (1) while considering additive cen-
tered Gaussian noise with a diagonal covariance matrix 3 =
diag (0'2) as follows e, ~ A (0, X), where 0% = (Jf, e ,O’%)T
is an (L x 1) vector containing the noise variances. In addition, the
outliers ¢,, = z, ®xn, Vn are represented by a term-wise product
® between the support variable z,, (which is an L x 1 vector of
Os and 1s) and the vector of values x,. Note that the outliers are
assumed to share a correlated support Z = [z1,- -, zn], i.e., the
spatial and spectral neighbors of a corrupted pixel (with outliers in
a given spectral band) are more likely to contain corruption. The
outlier structure is modeled via a 3D Ising model and generalizes
the model studied in [21] which assumed the support sets of
outliers to have a fixed structure. However, the values of these
corruptions contained in X = [z1,---,xn] are independent
which enables flexibility in this model to capture different physical
phenomena such as local spectral and/or spatial variations (e.g.,
intrinsic material spectral variability, illumination changes, scarcely
represented endmembers,...). Note also that RBLU enforces spectral
and spatial sparsity among the corrupted pixels. Finally, and as
previously described, this paper considers the supervised case and
RBLU will be used to estimate the parameters of interest while
considering a known endmember matrix M.

II-C. RCA-ME

In a similar fashion to RBLU, the RCA-ME model considers
additive centered Gaussian noise with a diagonal covariance matrix
3 = diag (0'2). To represent different physical phenomena such
as nonlinearity and/or endmember variability, the outliers ¢, =
d,,Vn are assumed to present some spectral smoothness. Indeed,
for bilinear and polynomial based nonlinearity models, the outliers
result from a (nonlinear) combination of endmembers that are
generally smooth (when the endmembers themselves are smooth).
In addition, it has been shown in [8] that endmember variability
can also be approximated by assuming spectrally smooth residuals.
Note that RCA-ME also assumes the energies of the outliers to
be spatially correlated. Note finally that RCA-ME accounts for
spatial illumination variability by relaxing the abundance sum-
to-one constraint, however, for a comparison purpose, this paper
assumes the absence of this variability and maintains the abundance
sum-to-one constraint.

III. UNMIXING ALGORITHMS

This section presents the optimization formulation, the hierar-
chical Bayesian models and the estimation algorithms associated
with each model.

III-A. Optimization problem for RNMF

Considering a known endmember matrix M, the RNMF esti-
mates the unknown parameters by solving the following problem

s.t. the positivity of A and R and to the sum-to-one constraint on
A, where A = [a1,--,an], R = [r1, -+ ,rn], D(z|y) is the
distance measure between = and y and ||R||2,1 = S0, /T
is a mixed norm that imposes spatial sparsity on the energies of
R. This problem is solved using a coordinate descent algorithm
(CDA) that sequentially updates the two matrices R and A. More
precisely, while fixing A, RNMF updates R using a majorization-
minimization algorithm. Then, fixing R, RNMF updates A using
a non-negative gradient descent algorithm. The resulting iterative
algorithm was found experimentally to decrease the value of the
objective function at each iteration [6].



III-B. Bayesian model for RBLU

Using Bayes rule, the noise statistics (likelihood) and the
prior knowledge about the parameter of interest ®@; =
(A, %,X,Z,s* ) lead to the following posterior distribution

F@1lY) e f(Y|@)f(A) [ (2) f (X]s*) f (218) f (s7) f(?s))’

where s2 and 3 are two hyperparameters related to the value of the
outliers, and to the correlation of the outlier supports, respectively.
RBLU uses a stochastic optimization mechanism to adjust the
parameters 3 of the Markov random field associated with the
support Z. The remaining parameters are sampled according to
the target posterior distribution (5) using an MCMC algorithm. The
generated samples are then used to approximate the minimum mean
square estimator (MMSE) or the maximum a-posteriori (MAP)
estimator of the parameters. The obtained algorithm benefits from
the good convergence properties of the MCMC approach [9] while
it suffers from a high computational cost.

III-C. Bayesian model for RCA-ME

Similarly to RBLU, the CDA-ME adopts a Bayesian approach
leading to the following posterior

[(©:2]Y) < f(Y[©2) [ (A) f(X) f (Dle) f (e,w), (6)

where @2 = (A,X, D, €, w), € and w are two hyperparameters
introducing the spatial correlation of the outlier energies (see [8]
for more details). CDA-ME approximates the MAP estimator of ®
by sequentially updating the different parameters. In each step, the
posterior distribution is maximized w.r.t. one parameter, the other
being fixed. Thus, the algorithm iteratively updates each parameter
by maximizing its conditional distribution either by an analytical
solution (as for €, w, D, 3) or by using the fast SUNSAL
algorithm [22] (as for A). According to proposition 2.7.1 in [23],
the limit points of the sequence generated by CDA are stationary
points of (6), since the maximum of that function w.r.t. ® along
each coordinate is unique.

IV. RESULTS

This section evaluates the performance of the robust algorithms
described above when applied to a real hyperspectral data set. All
simulations have been implemented using MATLAB R2015a on
a computer with Intel(R) Core(TM) i7-4790 CPU@3.60GHz and
32GB RAM.

IV-A. Data description

The real image used in this section was acquired in July 2014 by
Defence Science and Technology Laboratory (DSTL) over Porton
Down (U.K.). The dataset contains L. = 140 spectral bands
recorded from the visible to near infrared (415 to 990 nm) with
a spatial resolution of about 0.2 metres. The unmixing algorithms
have been applied to a scene of size 400 x 200 pixels which is
composed of R = 5 components: grass, tree, soil 1, road, and soil
2, and other man-made outliers as shown in Fig. 1 (see green and
white spots). This image is interesting since it potentially includes
nonlinearity effect between the tree and soil, endmember variability
for the grass area and man-made sparse outliers, which makes
it suitable for the assessment of the algorithms presented in this
paper. The endmember associated with the R = 5 components
have been manually selected by choosing the purest pixels in each
component’s region.
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20 40 60 80 100 120 140 160 180 200
Pixels

Fig. 1. An example of the hyperspectral image data used in the
analysis

IV-B. Comparison between the algorithms

The abundances of the real image have been estimated by the
robust algorithms and the LMM based SUNSAL algorithm [22].
After using SED and KLD similarity measures for the RNMF
and A € [0.01)\o, Ao, 2X0], where Ao is the suggested value
in [6], we found that the best reconstruction error, given by

RE = \/ﬁ SN 9, — yall?), is obtained when considering
the KLD measure and A = 0.01\¢. The following RNMF results
are related to this parameter configuration. Fig. 2 shows the
obtained abundance maps where a white (black) pixel indicates
a large (small) proportion of the corresponding materials. Overall,
the obtained abundances are in good agreement except RMNF that
show slightly different tree and grass abundances (which can be
explained by the high similarity between the tree and grass spectra).
Note that some of the man-made outliers are detected as a soil
abundances (see far right-hand side plots of Fig. 2).

Table II shows the obtained RE and spectral angle mapper,

SAM = + SV arccos —®n¥n ) perween the observed
N £un=1 lynll llgnll />

and reconstructed spectra with the considered algorithms. This
table shows that the robust algorithms provide smaller RE and
SAM than the LMM based SUNSAL algorithm. However, this is
achieved at a price of a higher computational cost especially for
the MCMC-based RBLU algorithm. An interesting property of the
robust algorithms is their ability to show outlier energy maps as
presented in Fig. 3 (left). The nonlinearity effect present between
the tree-soil is detected by all the algorithms. In contrast to RBLU
and CDA-ME, RNMF does not detect the shadow as an outlier
since it generally reduces the reflectance and can be seen as a
negative outlier, which is ignored in RNMF because of the outlier
positivity constraint. The three algorithms succeeded in capturing
the endmember variability effect affecting the grass with CDA-ME
detecting the larger region. It is also of interest to note that the
algorithms detect the man-made sparse outliers. Considering the
RE maps in Fig. 3 (right), it is clear that the RE of RNMF is
higher in shadowed regions while RBLU and CDA-ME present
low RE.

Fig. 4 shows some randomly selected outlier spectra obtained
with the three robust algorithms. These spectra show a similar
global shape while they highlight the properties of each algorithm.
Indeed, it can be seen that the RNMF algorithm focuses on the
nonlinearity effect (i.e., positive outliers) while it avoids negative
spectra that are mainly related to shadowing and endmember




SUNSAL

RNMF

RBLU

CDAME
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Fig. 2. Estimated abundance maps with different algorithms (all images have the same dynamic, i.e., between 0 and 1). From left to right:

grass, tree, soil 1, road, and soil 2.

variability effects. Moreover, it is interesting to note that RBLU
allows the absence of outliers (null spectra) which is an advantage
of imposing sparsity on the support of the outliers instead of their
values. Note finally that Fig. 4 also highlights the smooth spectral
property of CDA-ME.

Finally, Table III summarizes the pros and cons of each model.
A few comments should be made regarding the noise robustness
and the endmember columns. Both RBLU and CDA-ME consider
Gaussian noise with band dependent variances, thus, they are robust
to the spectral variation of the noise. SUNSAL and RNMF (with
SED) consider independent and identically distributed Gaussian
noise which is less robust to the spectral variation of the noise.
However, RNMF considers a general formulation that allows the
use of the KLD measure, which makes it suitable to process images
corrupted by non Gaussian noise. Note finally that both RNMF and
RBLU can estimate the endmembers, while SUNSAL and CDA-
ME assume a known endmember matrix M. This property has
been reported in table III for completeness, but the reader should
be aware that the endmembers have been assumed known in this

paper.

V. CONCLUSIONS

This paper presented a comparison between three robust mixture
models and their associated unmixing algorithms. The three mixture
models are expressed as the sum of a linear model and a residual
term. The latter depended on the model considered and showed
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Table II. Unmixing performance on a real images (400 x 200
pixels).

RE SAM Time

(x1073) | (x1072) | (min)

SUNSAL 9.32 3.34 0.03
RNMF 7.17 2.05 23.92
RBLU 4.28 2.32 1440
CDA-ME 3.87 2.21 6.98

Table III. Comparison of the robust algorithms. (+++) best results,
(-) fair results.

Effects Time RE Noise | Endm.
SUNSAL LMM +++ - - -
RNMF LMM + NL + + ++ +
LMM + NL
RBL -
U EV + Shadow A A *
LMM + NL
DAME -
¢ EV + Shadow | | TP

different characteristics as reported in Table I. In contrast to RBLU
and CDA-ME that considered Gaussian statistics, RNMF adopted a
general formulation that allowed the use of two similarity measures.



RBLU RNMF

CDAME

Fig. 3. (Left) square root of the energies of the residuals obtained
with ||¢,,||- (Right) reconstruction error between the reconstructed

pilxel A@" and the observed spectra y, obtained with RE,, =
72 l1Un —yall.

RNMF

0.2 0.2 0.2

0.15

0.15

0.1r 0.1

0.05} M. 0.05

-0.051

0 50 100 0 50 100 0 50 100
Bands Bands Bands

Fig. 4. Example of outlier spectra for (left) RNMF, (middle) RBLU
and (right) CDAME.

Both RNMF and CDA-ME used a CDA to minimize their cost
functions, while RBLU considered a Markov chain Monte-Carlo
to approximate the Bayesian estimators. A comparison between
these strategies was achieved by analyzing of a real image contain-
ing different effects (such as nonlinearity, endmember variability,
outliers and shadow). The results obtained highlighted the benefit
of the robust models with respect to the classical linear model.
The pros and cons of each model were summarized in Table III,
to provide the reader with a useful tool to choose the suitable
model/algorithm for his case. Future work includes the use of these
models to detect the presence of outliers using hypothesis tests
[24]. Considering an efficient optimization algorithm to maximize
the RBLU posterior distribution is also an interesting issue which
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deserves to be investigated.
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Abstract—This paper considers the design of robust filters cell under test, can be modelled as [1]
for radar pulse-Doppler processing when the interference
is a wide sense stationary random process. The Signal-to- z=as(v)+n,
Interference-plus-Noise Ratio (SINR) at the filter output is
considered as the figure of merit to optimize under a multitude ~Where
of requirements accounting for Doppler filter sidelobes as well o s(v)=1[s1,...,5 N]T € CN denotes the target steering
as uncertainties both in the received useful §ignal component vector, with s; = exp(j2n(i — 1)v), v = f4T the
and interference covariance matrix. The design is analytically
formulated as a constrained optimization problem whose
solvability is thoroughly studied. Specifically, a polynomial

target normalized Doppler frequency, f; the target
Doppler frequency, and 7" the Pulse Repetition Interval

time solution technique to get the optimal filter is proposed (PRD);
exploiting the representation of non-negative trigonometric e « € C accounts for the terms involved into the radar
polynomials via linear matrix inequalities, the spectral factor- range equation;

ization theorem, and the duality theory. Last but not least, a _ T N
detailed analysis of the optimum filter performance is provided « 7= [ny,n, o ]t € CF, modeled as a Complf.:x,
showing the trade-offs involved in the design and the gain zero mean, circularly symmetric random vector with
achievable over some already known counterparts. covariance matrix Ry = E[nn'] = 0, is the vector of
the disturbance samples'.
In a Doppler processor the data vector z undergoes a specific
linear transformation [1, Chap. 14, 17], leading to the stati-
stic ny:lw;;zn = w'z, where w = [wy,...,wy]T € CN
represents the Doppler filter. A widely used figure of merit

I. INTRODUCTION & PROBLEM FORMULATION

Doppler processing represents the key tool to increase the
Signal-to-Clutter-power-Ratio (SCR) in coherent radar sys-
tems, when the antenna and waveform parameters are set [1]. Notation. We adopt the notation of using boldface for vectors a (lower
Because of the different Doppler signatures associated with ~ case). and matrices A (upper case). The transpose and the conjugate

| d noise. it i bl .. he i transpose operators are denoted by the symbols (-)7 and (-)T respectively.
targets, clutter, and noise, 1t 1s possible to mitigate the Inter- a4  denote respectively the identity matrix and the zero matrix (their

ference competing with the useful signal and detect targets  size is determined from the context); e, is the column vector with the n-th
embedded in heavy clutter. Additionally, Doppler techniques column of I. RN, CN, and HY are respectively the sets of /N-dimensional

. . . vectors of real numbers, complex numbers, and N x /N Hermitian matrices.
can also provide measurements of the target radial velocity g, any A € HY, A > 0 means that A is a positive semidefinite matrix

which is useful for threat assessment, target recognition, and (A = 0 for positive definiteness). diag (-) is the column vector containing
track initialization. Hence, it is not surprising that the design ~the principal diagonal of the matrix argument, whereas Amaz(-) and

£ imized D 1 has b h h Amin (+) denote, respectively, the maximum and the minimum eigenvalue.
of optimize oppler processors has been a hot researc For & € CY, the matrix Diag(x) is the N x N diagonal matrix, whose i-th

activity within the radar community since 60’s. In fact, diagonal elementis x;, fori = 1,..., N, whereas the symbol ||| denotes
many studies have been directed toward the synthesis of its Euclidian norm. ® represents the Hadamard product. The spectral norm,

d d and hiehl f . daptive/adantive fil Frobenius norm, and the trace of X are indicated respectively with || X||2,
advanced and highly performing non-adaptive/adaptive fil- [|X ||, and tr (X). The imaginary unit is only represented by the letter

ters fulfilling the more and more stressing radar performance  j (i serves as index). For any complex number x, we use R(x) and I(x)
requirements [21, [3], [4], [5]. In a coherent pulsed radar, the to*denote respectively the real and the imaginary parts of z; also, |z| and
N-dimensional vector z = [z1,29,...,2x]|T € CV of the

x* represent the modulus and the conjugate of x. E [-] denotes statistical
: . . . expectation. For any optimization Problem P, v(P) represents its optimal
slow-time observations, from the range-azimuth-elevation value.

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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to assess the performance of a Doppler filter w is the Signal-
to-Interference-plus-Noise Ratio (SINR), given by

SINR(v, Ry) = |o*|w's(v)|?/w' Ryw,
where |a|?|w's(v)|? and w' Ryw represent the useful and
the interference energy at the output of the filter, respec-
tively.

For known Doppler and interference covariance matrix,
the receiver maximizing the SINR is the Capon filter [6]
w* = Ry 's(v). Nevertheless, in practical scenarios both
Ry and v are unknown and a possible way to cope with
this uncertainty is the use of a set of K > N training
data vectors z(i) € CVN, i = 1,...,K, free of useful
signal component and sharing the same spectral character-
istics of n (homogeneous environment). Hence, the sample
covariance matrix R = + Zf; z(1)z(i)" is used in place
of Ry leading to the so called Sample Matrix Inversion
(SMI) filter [7] @&, = R 's (), where 7 is a nominal
Doppler value usually chosen as the mean value of the target
Doppler uncertainty interval. However, the SMI algorithm
experiences severe SINR losses [4], when mismatches affect
either the steering vector s () or the disturbance covariance
matrix, for instance due to the presence of interfering targets
or clutter discretes in the sample covariance matrix or a
large Doppler uncertainty set. Several advanced filtering
techniques have been proposed during the years, to deal with
these non-idealities. Some interesting and technically sound
procedures can be found in[3], [4], [5], [8], [9], [10], [11],
and [12].

In this paper, to mitigate the deleterious effects of knowl-
edge inaccuracies about the actual target Doppler frequency
and disturbance covariance matrix, we focus on the synthesis
of a filter optimizing the worst-case (over Doppler and
disturbance covariance matrix mismatches) system perfor-
mance in terms of achievable SINR. In addition, to prevent
interference from outliers, i.e., targets belonging to the same
range cell of the target of interest but with different Doppler
frequencies, we force a constraint on the receive filter to
control its Doppler response within the sidelobe region.

Specifically, assuming w # 0, we deal with the following
max-min optimization problem

o wts]?
Tor Rs wiRw
Py st. ReQ (1)
seS
wEH

where

1) © is a convex compact subset of positive definite
Toeplitz matrices, accounting for the uncertainty over
the disturbance covariance matrix.

2) § = {s eCN : s=[1,e/?m™ ... 2" (N=-D]T
€ [v1, 0]} is the set of potential steering vectors s,
accounting for the uncertainty on the parameter v

Backto Contents

which lies within ©; = [vq, o).
3) H=<weCN :max|ws(v)> < ¢ min |wis(v)|?
VEBO, IZISH
is the set of receive filters w whose output level
in the sidelobe regions Oy = [v3,14], is lower than
or equal to ¢ times the minimum level in ©; (with
01N Oy =0).

The remainder part of the work is organized as fol-
lows. Section II focuses on the solution of the formulated
optimization problem. In Section III, the performance of
the new procedure is assessed considering some illustrative
examples. Finally, in Section IV, conclusions are drawn.

II. ROBUST DOPPLER FILTER DESIGN

In this section, an algorithm to find in polynomial time
an optimal solution to the considered robust design problem
is developed. A first step toward this goal is provided by the
following equivalent? representation of Problem P;

. 1
IP S-t- .Le b} 2
g lwis|?>1, VseS, @

T 2 <
max|w!s(v)[” < ¢.

Problem P; is still a non-convex optimization problem, since
its feasible set |w's|?> > 1, Vs € S, is a non-convex set.
Nevertheless, exploiting the special structure of P, it can be
shown that the following Proposition 2.1 holds true (whose
proof is given in [14])

Proposition 2.1: Let us define Problem Ps

mcin max 2§R{cTr} — CoTo
s.t. co+ 2§R{ ,1:/:_11 cke’ﬂ’”’k} >0,
Yv e 0,1]
Py co + 2R {Zg;ll cke_jzm”“} >1,
Vv € [, 19]
co + 2§R{ 2:11 cke_ﬂ’”’k} <,
Vv € [vs, 4]
ReQ, 3
where ¢ € CN and v = [ro,r1,...,7nv_1]7 € (CN(is

the first column of the matrix R. Then, v(Py) = v(P3);
additionally, given an optimal solution c* to Ps, an optimal
solution w* to Py is the only vector satisfying
N—1
|HZ)? =cf+ 2R Y cpz "
k=1

VzeC: |z =1,
“)

2Two optimization Problems Pi, and P;, are claimed equivalent if they
share the same optimal value and, given a solution to one problem, it is
possible to obtain a solution to the other, and vice versa. Furthermore, By
“solvable”, we mean that the problem is feasible and bounded (below or
above, respectively for minimization and maximization problems), and the
optimal value is attained, see [13, p. 15].
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with H(z) = ZkN:_Ol w127, such that all the roots
of H(z) lie within the unit circle |z| < 1. Furthermore,
given w*, an optimal solution c* to P3 complies with
= Zl]izl wi (Wi )" k=0,1,...,N -1

An efficient procedure that can be used to find a vector
satisfying (4) is reported in [15]. Notice that Problem P3
is a convex optimization problem; however its feasible set
is defined through an infinite number of linear inequalities
significantly complicating the search for an optimal solution.
In order to circumvent this drawback, let us introduce the
following quantities:

D) fo=[1,e Mmoo ICN=DMRTT ),
oy 2N =2

2) e; =11,0,...,0/7 € RY,

3) d=[do,ds,...,don—2]", dy = cos[2mk/(2N — 1)—

(m(v+v2))] — cos|m(ve —11)l;
4) d= [do, dl, N ,dQN_Q]T, dk = COS [27‘1’]{:/(21\] — 1)—
(m(vs + v4))] — cos [m(vg — v3)].
Then, exploiting the SemiDefinite Program (SDP) represen-
tation of the trigonometric polynomials [15], Proposition 2.2
holds true (see [14])
Proposition 2.2: Problem Ps is equivalent to the convex
optimization Problem P,
' fpl
c,X,I?)l(Iil}ﬁzl max 2R {c'r} — coro

s.1. c= FTdiag (FXFT) ,
c—e = ﬁ'Tdiag (13’X113'T) +
+Ft (d © diag (Fngﬁ‘lT))
Ce; —c= 13‘Tdiag (FXgFT> +
+F1 (do diag (A X, F]))

Py

ReQ,
X=0,X;=0i=1,...,4,

(5
where F' = [fo, f1,..., fn_1] € CEN-DXNand Fy =
[fo, f1,- .., Fn_2] € CEN-DXN-1),

Summarizing, an optimal solution w* to P;, can be

obtained in polynomial time through Algorithm 1.

Algorithm 1 :Robust Receive Filter Design

Require: ©4, ©-, (, Q, N.
Ensure: An optimal solution w* to P;.
1: Solve the convex Problem P, finding an optimal solu-
tion c*.
2: Exploit ¢* to find w satisfying (4).
3: output w* = w.

As to the uncertainty set on the interference covariance
matrix, some suitable constraints have been proposed in
[16], which can be represented as

)

3

Q1 = {R tR= UELI+M’)\maz<R)/)\mzn(R) < Kma;m

M =0,0. >0},
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where M accounts for colored interference and clutter,
whereas o2 refers to the power of the white disturbance
term. The parameters 0?2 > 0 and Kpgw > 1 represent
respectively a lower bound on the white disturbance power
and an upper bound on the condition number. Additional
meaningful requirements that can be accounted for at the
design stage to characterize R are

{R: IR-Rollp <.

Ip

Q, E|n's(w)]?|dv < Ep,

Pepgtr(R)SP—FEP},

where Ry is a Toeplitz estimate of the actual covariance
matrix, [17], € accounts for the size of the trust region,
and Ep > 0 rules the interference energy over the spectral
interval Ip = {v:v € [vg—€,/2,v4+€,/2]} (vq is the
central frequency, whereas ¢, defines the width of Ip).
Finally, P > 0 is the expected disturbance energy and
ep > 0 controls the size of the associate trust interval. Thus,
accounting for the stationarity of the disturbance vector n,

a suitable model for € is

{R : Re€ Q, Ris a positive semi-definite Toeplitz matrix} ,

(6)
with Q = Q; N Q. Before concluding this section it is
worth pointing out that 2 in (6) can be expressed in terms
of Linear Matrix Inequalities (LMIs). As a results, under
some mild technical conditions, P, boils down to an SDP
problem.

III. PERFORMANCE ANALYSIS

In this section the performance analysis of the proposed
class of Doppler filters is developed with reference to a
radar transmitting a coherent burst of N = 32 pulses. K =
N homogeneous training data vectors z(1),...,z(K) €
C", modelled as independent and identically distributed
(i.i.d.) complex normal random vectors with zero-mean and
covariance matrix Ry, are available at the receive side.
Hence, denoting by R the resulting sample covariance
matrix, the design parameters involved in (6) are set as:
Kiax = Amax(R)/Amin(R), 02 = 1, e = ,/0.025t (C),
with C = (1/N)tr (R' ® R) [17], and ep = 0.15 x P,
with P = max (02N, tr (R)). Furthermore, Iz = ©; and
Ep = 1.1 x Epg, where

Epo = /IB (s(u)TRs(u)) dv.

Besides, Ry is computed projecting R over the closed
convex set (6) excluding the similarity constraint in .
Finally, unless otherwise stated, ( = —32 dB is forced in
the sidelobe constraint.

A bimodal clutter model is considered to describe the
presence of statistically independent ground and sea clutters
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in addition to the white noise; specifically [18],

CNRSpgnfm)erQW(n—m)fs+
CNRgp‘g;fm‘ + Uflén,m,

Ry(n,m) =

(m,n) ={0,..., N —1}? where o, 5 = 2 dB is the white
noise power level, CNRg4g = 10 dB and CNRg g = 25
dB denote the power for the sea and the ground clutter,
respectively; ps = 0.8 and pg = 0.95 are the one-lag
correlation coefficients for the sea and the ground clutter,
respectively; fg = 0.2 is the normalized Doppler frequency
of the sea clutter, whereas ¢, is the Kronecker delta function.

For comparison purposes, the performance of some coun-
terparts available in the open literature are also reported;
precisely

o wj: the Capon filter [6] with v the equal to the mean
Doppler value, say v;

o w3: the SMI filter [7];

o wj: the filter devised according to [2], assuming
as nominal direction @ = s(7) and evaluating the
size of the trust region, say €3, through the proce-
dure illustrated in [4]: 1) draw out L steering vec-
tors s(v) with vy € O, 1 = 1,....L (L =
100 equally-spaced frequency values); 2) set ez =
min (maxl {lIs(v) —all},VN — 10*1);

o wj: the filter obtained via the algorithm in [4], con-
sidering the covariance matrix uncertainty set U = )
and evaluating the parameters P and s character-
izing the ellipsoidal uncertainty region, through the
following procedure, [4]: 1) repeat steps 1 involved in
synthesis of filter w3; 2) define the ellipsoid center
as 5 = (1/L)Sr, s(n); 3) let 5 = s(u) — 3,
l=1,...,L and compute P = (1/L) Zlel 5151 3)
evaluate ap = max; {§,TP~15;} and set P = P/ap;

o wi: the filter devised through the algorithm in [3],
selecting the design parameters via the following proce-
dure, [4]: 1) repeat steps 1 and 2 involved in the design
of w}; 2) set as nominal direction either a' = s(¥) or
a® = 3 and evaluate the corresponding uncertainty size
as ef = max; {||s() — a'[|}, i = 1,2; 3) select the
filter parameters (a,e€s5) as the pair (a’,€}), i = 1,2,
that provides the best average performance.

Finally, the Doppler filter devised through the proposed
procedure is referred to as wyg.

The performance assessment of the aforementioned
Doppler filters is studied in terms of average SINR
value (over MC = 100 i.i.d. realizations of K sec-
ondary data sets) achieved in correspondence of the
Doppler frequency v € [0,1], ie, SINR(v) =
(1/MC) Zl::czl lw™ s(v)|?/w™ Rw™, where w™ repre-
sents the Doppler filter devised according to a specific design
strategy for the m-th set of secondary datam = 1,..., MC.

In Figure 1, we illustrate the performance of the Doppler
filters w}, i = 1,...,6, when ©1 = [ — 2/N, v + 2/N]
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and ©, = [0,7 — 3.5/N]U[7 + 3.5/N, 1] with » = 10/N.
Specifically, Figure 1a reports SINR(v/) whereas Figure 1b
displays the normalized (to the maximum value) average
Energy Transfer Function (ETF) versus v of some Doppler
filters, i.e., the square modulus of their frequency response.
The sets ©; and ©- are shaded in light green and red,
respectively.

As expected, wi achieves the highest SINR value in
correspondence of  due to the exact knowledge of both
Ry and the target Doppler frequency. Nevertheless, the
Capon filter is not able to provide reasonable SINR values
in the other Doppler frequencies of interest. Besides, its
adaptive version wj experiences a significant SINR loss
also in correspondence of the nominal target frequency
v, further highlighting the importance of robust filtering
design strategies. In this respect, inspection of Figure la
reveals that wg exhibits a worst average SINR (within the
Doppler uncertainty set ©1) higher than the counterparts,
with gains of about 1.64 dB, 4.73 dB, and 42 dB over wj,
wi, wj, respectively. These gains stem from the description
accuracy of the uncertainty sets granted by the proposed
class of filters and confirm the effectiveness of the devised
framework. Otherwise stated, the ellipsoidal model may not
be able to faithfully reproduce S leading to some SINR
losses. Furthermore, the filters w}, ¢« = 1,2,3,4,5, share
a poor behaviour in correspondence of the sidelobe region
O, reflecting the fact their design strategy does not account
for any sidelobe constraint. This is indeed shown by Figure
1b, where the reported ETF curves highlight that, unlike
wg, wj (that is the major competitor to wyg in terms of
achieved worst SINR value) exhibits very high sidelobes.
As a consequence, unlike wg, the presence of outliers may
seriously impair the performance of wj.

IV. CONCLUSIONS

Constrained design of radar Doppler filters has been con-
sidered assuming the output SINR as performance measure.
To account for possible mismatches between the design and
the operative conditions some specific uncertainty sets have
been associated with both the target Doppler frequency and
the interference covariance matrix. Besides, a constraint on
the filter sidelobe response has been enforced to control the
amount of interference energy produced by targets lying in
the same range cell as the target of interest.

The results have highlighted that the new class of filters
may ensure enhanced worst-case performance (in terms of
achieved SINR value) over some already available counter-
parts. As a consequence, the devised algorithm represents a
viable means to mitigate the deleterious effects of modelling
mismatches while keeping satisfactory SINR values.
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Abstract—In Electronic Warfare, and more specifically in
the domain of passive localization, accurate time
synchronization between platforms is decisive, especially on
systems relying on TDOA (Time Difference Of Arrival)
measurements. This paper investigates this issue by
presenting an analysis in terms of synchronization
performance of an experimental passive localization system
based on off-the-shelf components. This system is detailed, as
well as the methodology used to carry out the acquisition of
real data. This experiment has been realized with two
different kinds of clock. The results obtained in the two cases
are compared through the analysis of their Allan time
deviation. The choice of this metric is explained and its
properties are discussed in the scope of an airborne bi-
platform passive localization context. Conclusions are drawn
regarding the overall performance of the system.

Keywords—synchronization; time deviation; TDOA; passive
localization; USRP (Universal Software Radio Peripheral)

L

Historically, most passive localization systems based on
electromagnetic radiation have been developed in the
context of Electronic Warfare (EW), and were denoted as
ESM (Electronic Support Measures). Various military
applications have emerged, where ESM devices are
mounted on board different kinds of platforms: airborne
[1], naval [2] or even spatial [3].

INTRODUCTION

Passive localization systems use the properties of a signal
received at different positions and/or dates in order to
compute an estimate of the position of the radiating source.
These systems differ from communication systems in that
the source does not cooperate with the receiver, thus the
waveform is unknown a priori and cannot be used to
calculate an estimate of the position of the source.

Traditionally, these systems have relied on AOA (Angle
Of Arrival) measurements to triangulate the position of the
source, but this technique needs time to give an accurate
position estimate. This is why other types of measurements
have been introduced. Many modern techniques used in
passive localization now rely on time based (or frequency
based) measurements on different platforms. For example,
multilateration techniques are based on the calculation of
Time / Frequency Difference Of Arrival (T/FDOA) [1]-
[3], [4]-[5], and scan-based localization techniques use the

Ali Khenchaf, Jean-Christophe Cexus

Lab-STICC, UMR CNRS 6285, ENSTA Bretagne
2 Rue Frangois Verny, 29806 Brest, FRANCE
email: {ali.khenchaf, jean-christophe.cexus}
(@ensta-bretagne.fr

dates of interception of the main lobe of a rotating emitter
[6]. Since the measurements depend on the time on two or
more remote platforms, several clocks are needed. All
clocks have imperfections which make them drift, yet a
single time base must be maintained all along the
measurement time, hence the need to synchronize the two
devices [5].

Synchronization can be done in practice by exchanging a
signal in different configurations: one-way, two-ways,
common view [7]. It is also possible to dispense with a
sync signal if beacons of known positions can be seen by
the receivers [8].

This article focuses on a system designed for TDOA
localization in a short-base airborne ESM context. This is a
challenging scenario for a synchronized system because
the measured time differences are small (100 — 1.000 ns)
thus the synchronization error must be kept well under
these values in order to have good precision [5]. In the
scope of this article we will try to determine what
performance in sync error we can expect in real-life
situations via implementation and analysis of a full
synchronization system, comprised of hardware (clocks,
digital receivers) and software (delay estimation algorithm)
processing.

The paper is organized as follows: Section 2 presents some
theoretical background on clock impairments and how to
characterize sync error; Section 3 describes the
methodology and the experimental process of the
measurements which were carried out; In Section 4 the
results for two different types of embedded clocks are
shown and analyzed from an operational point of view;
finally, global conclusions and perspectives are presented
in Section 5.

II. TIMEKEEPING ISSUES

A clock can be modeled as a device producing a sine wave
output of the form [9]:

V() = (Vo + e(®)) sin(2rfyt + ¢(¢)). (1)

where V,, is nominal peak output voltage, e(t) amplitude
noise, f, nominal frequency and ¢(t) phase fluctuation
(noise). In the case of time and frequency analysis, we can

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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usually ignore the €(t) term. From there we can identify
two parameters of interest [9]:

e  Time fluctuation:

x(t) = ¢(0)/21fo. 2)
e  Fractional frequency, derived from the latter:
y(t) = dx(t)/dt. A3)

Due to the non-stationary nature of ¢(t), these quantities
cannot be analyzed through traditional statistics, the
standard variance estimator will not converge as the
number of samples increases [10]. In order to have a way
to evaluate the amount of fluctuation of fractional
frequency y(t), the Allan variance oy () was introduced
[9][11]. It measures the variance of the difference of two
values of y spaced by a time 7. Other versions of the Allan
variance were developed, like the modified Allan variance,
whose estimates converge more quickly and are capable to
distinguish between more types of noise [9][12]. The
expression of its estimate in terms of time data is:

1
2m212(N-3m+1)

Mod o} (1) =

— i+m—1 2
Z?]:fm“ [Z{:;-n (Xis2m = 2Xj4m + xi)] . )
where 7 is the time horizon on which the variance is
calculated, x; the k®* sample of a dataset containing N
values of x(t) sampled every T;, and m = t/T; the
number of samples of x(t) contained in the time horizon T

(m must be an integer such asm > 1).

The time Allan variance is based on the modified
(frequency) Allan variance and characterizes the time error
of'a clock [13]. It can be expressed as:

oz (1) = (t%/3) - Mod 0 (7). 5)

All the considerations stated above refer to the
characterization of a single clock. But in practice it is not
possible to measure the absolute fluctuations of a clock
(x(t) and y(t)) without having another clock to use as a
time reference for t. Therefore x(t) and y(t) do not
represent the absolute fluctuation of a single clock but the
fluctuations of a clock relative to another reference clock.
x(t) = 0s means that at a date t the two clocks are
perfectly aligned with each other.

0,(7) can be interpreted as the standard deviation of the
time error between the clocks considering an integration
time of 7. For example, considering that the time error is a
white phase noise (such as in the simulation illustrated on
Figure la), we have o0,(7) « 1/4/T [13] (as shown on
Figure 1b). It means that the lowest standard deviation of
the error is attained when 7 — oo, so the synchronization
process must apply a correction offset corresponding to the
mean of as many values of x(t) as possible.

105

Backto Contents

x(t)

10000
samples

1
8000

4000 6000
0 5

10‘ i i | i i Az i .53
10 samples 10

Fig. 1. Representation of time error as a function of time (Fig. la, fop)
and time deviation as a function of integration time (Fig. 1b, botfom) of a
simulated white phase noise process.

On the contrary, if the time error can be modeled by a
white frequency noise (like the simulation in Figure 2a),
we have o, (7) o v/T [13] (see Figure 2b). In this situation,
the lowest standard deviation is achieved when T — 0 i.e.
T, — 0. In this case, the best synchronization strategy is to
sample x(t) at the highest frequency and use the vector of
time errors to correct the time base, without any averaging.
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Fig. 2. Representation of time error as a function of time (Fig. 2a, fop) and
time deviation (Fig. 2b, bottom) of a simulated white frequency noise
process.

In the case of a complex noise model composed of the sum
of different noise types (for example in Figure 3, white
phase noise and white frequency noise), the function o, (7)
may reach a minimum 7,. Again, an example is given in
Figure 3. There, a good way to have a synchronized time
base may be to compute the mean of x(t) (which is
sampled every T with Ty < 7() on a sliding window of
width 7, and use the series of these means as a correction.



x(t)

200

2000 4000 6000 8000 10000
samples

10” H i H il i

107 samples 10

3

Fig. 3. Representation of time error as a function of time (Fig. 3a, fop) and
time deviation as a function of integration time (Fig. 3b, bottom) of a
simulated noise process composed of both white phase noise and white
frequency noise.

Now we will try to apply the same type of analysis and
identify the noise type of real time error data that could
have been obtained in an actual ESM system.

III. METHODOLOGY AND MEASUREMENTS

In this section will be described the experimental protocol
used to acquire time fluctuation data on a passive bi-
platform localization system. What we want to evaluate
here is not just the performance (in terms of time error) of
the clocks of the receivers, but the overall performance of
a whole passive system, composed of two remote
receivers, including their internal hardware and software
processing, their clock and their synchronization protocol.

The receivers used for this experimental study are two
Software Defined Radio (SDR) platforms based on a
USRP B210 (receiver #1) and a B200 (receiver #2) card,
linked to a laptop computer to record the data. This setup
was chosen because it allows quick development and
experimentation tasks on radiofrequencies from 70 MHz to
6 GHz, it is quite cheap and is available off-the-shelf.
Experimental studies on TDOA have already been carried
out on USRP devices such as [14] but they did not analyze
thoroughly synchronization error.

Here, in order to have an accurate way to measure time
error between two receivers, a synchronization system has
been developed (Figure 4), based on the emission of a
periodic sync signal. The emitter of this signal is actually
collocated with receiver #1, inside the B210 card.

Synchronization _

Signal |
|

|—>\f_ R
|

Board #1 : USRP B210
Emitter + Receiver

USB 3 link

Control, Acquisition

w + L W8 | and Treatment
L G = via Software
Clocks (TCXO or GPSDO) “ RO
o —

&

Board #2 : USRP B200
Single Receiver

Fig. 4. Diagram of the experimental set-up.
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The sync signal is used for two things:

e When it is detected (via a simple threshold
detector on the signal’s band), the receivers start
recording a fixed number of samples into a
timestamped file. This avoids to record
permanently and to have a huge amount of data

to process in the following steps.

The complex envelopes of the sync signals
recorded by the two receivers are processed to
accurately obtain the time difference between
them

This delay estimation process is described in [15] and [16].
It is done in four steps, as illustrated on Figure 5: First the
complex envelopes are cross-correlated, next the points
around the main peak of the cross-correlation function are
selected, these points are then interpolated by a parabola,
and finally the apex of the parabola is computed, which
corresponds to the final estimate of the delay between the
two signals. In our experiment, the two receivers are
situated right next to each other so the difference of path of
the sync signal between the two platforms can be
neglected. Thus the value at the output of the delay
estimation chain directly corresponds to an estimate
Z(t) of x(t) the time error between each receiver.

From receiver #1
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From receiver #2
Fig. 5. Diagram of the delay estimation process

Due to these different purposes, there are different
requirements on this signal:

e  When cross-correlation is computed from the
envelope of the signals contained in the two files,
the cross-correlation peak must be unambiguous:
there must be a single peak which occurs inside an
interval of possible delays. Indeed, if the sync
signal is periodic with a short period — shorter than
the maximum time offset expected between the
two records there will be several cross-
correlation peaks that could correspond to a
consistent delay estimation.

This cross-correlation peak needs to be narrow to
improve the accuracy of delay estimation. In [15]
is stated that the standard deviation of the time
offset estimation is proportional to 1/, where f§
is the “root mean square radian frequency” of the
cross-correlated signals, defined by

B =2m

w0 1/2
Joeof Ws(f)df] (6)

[ ws(Paf

where W, (f) is the signal power density spectrum.
Hence the synchronization signal needs to have
high frequency components to provide accurate
delay estimation.



A signal complying with these requirements has been
chosen arbitrarily (represented on Figure 6). It is composed
of a carrier modulated in amplitude by a low and a high
frequency signal (satisfying respectively the first and
second requirement).

s(t) = sin(2nf,t) sin(2nf,t)e/2™ 1ot (7)

where f; and f, are the frequencies of the modulated
signals and f; is the carrier frequency.
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Fig. 6. A representation of the envelope of the sync signal with f; =
1 kHz and f, = 30 kHz, sampled every T = 143 ns

The settings used during the measurements are grouped on
Table 1.

TABLE I. VALUES OF THE PARAMETERS OF INTEREST

P. Value Description

T 10s Sync signal period of emission

T 143 ns Sampling period

D, 200 ms Duration of the record of the sync signal

fi 1kHz Frequency of the first modulation of the sync
signal

fa 3 MHz Frequency of the second modulation of the
sync signal

fio 5 GHz Nominal frequency of the local oscillators on
the receivers and emitter

Now that we have a system capable of giving time
fluctuations measurements between two receivers, the
next step is to produce these data in conditions that are
consistent with operational contexts.

IV. MESUREMENT ANALYSIS

Two experiments have been carried out, each featuring a
different type of clock (A or B). The same clock type is
mounted on both receivers on an experiment. Clocks type
A are TCXO (Temperature Compensated crystal
Oscillator) and clocks type B are GPSDO (GPS
Disciplined Oscillator), which are clocks actually based on
the same TCXO but joined to an internal control loop
using the 1-PPS (Pulse Per Second) signal from a GPS
receiver as a reference.

Figure 7 represents two series of time fluctuation
measurements X(t) between the two platforms, with the
reception system fitted either with clocks type A or clocks
type B. Figure 8 shows the Allan time deviation computed
from the latter measurements using (4) and (5). The
acquisition time for these experiments was 4 hours. The
Allan deviation plot is limited to 1 hour (3600 s), because
values of g¢(7) for T close to acquisition time may not be
relevant (less samples are averaged, the confidence interval
is too large). In other applications, longer acquisition time

107

Backto Contents

is often used to analyze the long term behavior of a clock,
but in our context of airborne ESM, it appears unlikely that
the platforms remains in flight and unable to synchronize
for more than an hour.

Fig. 7. Measured time error X(t) between platforms, for the two
experiments

-—+- Clock A| !
-=X-= Clock B |-

______________________________________

T(s)
Fig. 8. Experimental Allan time deviation g3 (7) between platforms

What we can see from the time deviation plot (Fig. 8) is
that the free running clocks (type A) have good short term
stability but when it is left unsynchronized for a long time,
time deviation 03(7) increases proportionally to 73/2,
which is characteristic of a random walk frequency
modulation noise [13]. Type A clocks reach a minimum
time deviation of 2.5 ns. This minimum is reached when
%(t) is averaged during a period 7, = 40 s.

Clocks type B have a worse short term stability, probably
because of an internal control loop which may introduce
some high frequency noise in the system. Time deviation
increases proportionally to 7, which is representative of a
flicker frequency modulation noise [13]. But then it
becomes constant (i.e. x(t) is affected by flicker phase
modulation noise) after 60 seconds, showing a time
deviation of o4(T > 60 s) = 40 ns, which is coherent with
time accuracy for a GPS signal [17].

If we extrapolate the results, we see that the minimum time
deviation is achieved by using clock A when 7 < 350 s
and clock B when t > 350 s. So if the synchronization



period T, is high (or even infinite: no sync signal
exchanged), a GPSDO appears to be the best choice.
Typically, this case can happen if the datalink providing
synchronization capabilities to the receivers is restricted or
unavailable (for stealth purposes or because of jamming).
On the contrary, if a short period synchronization signal is
available, a standard TCXO seems to be a better option.
This is the most common case, where the platforms are not
flying inside a hostile zone.

For a TDOA system, the overall standard deviation of the
TDOA measurement error is given by:

Orpoa =+ 02(1)% + 0. ®)

where o7 is the variance of the instrumental error,
considered constant over time and independent from
synchronization error. In the system we have studied, the
time deviation analysis has given a lower bound on the
TDOA error: 07pgs = 2.5 ns. This analysis also helped to
determine some conditions to attain this lower bound: in
our case a TCXO must be used and a correction offset
must be calculated by averaging time fluctuations for 40 s
around the dates of the TDOA measurements.

V. CONCLUSION

The objective of this paper was to point out that the tools
developed in frequency analysis (and more particularly the
Allan Time Deviation) are very useful to characterize the
performances of distributed passive localization systems.
These tools help understand the operational impact of
technological decisions such as the choices concerning the
type of oscillator or the synchronization period of the
datalink. In order to attain this objective, a simple but
realistic bi-platform system has been set up and time error
data has been generated using two different sets of clock.
Time deviation has been computed from these data, and
from the time deviation plot different operational
conclusions have been drawn.

In this paper we only focused on time error noise, but the
same principles could be extended to -characterize
complicated noise processes from other kinds of sensors,
such as Inertial Measurements Units (IMU).
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Abstract—Existing missile radar seekers use a mechanical
rotating antenna to steer the radiating beam in the direction
of the target. Recent research is investigating the possibility to
replace the mechanical RF seeker with a novel 3D conformal
antenna, embedded below the radome, that can steer the beam
electronically. 3D conformal antenna arrays may offer many
advantages, such as a higher gain and an extended coverage,
and new degrees of freedom which derive from the resulting
higher flexibility in the choice of the 3D shape. Despite this, they
also present new technical challenges, related to the robustness
of the beampattern characteristics as a function of the steering
angle, that must be addressed.

The overall objective of our research is to design, prototype
and assess the performance of novel 3D conformal antenna
arrays for RF seekers. In order to do this, a first study has
been carried out to generate and display the polarisation
pattern of any 3D antenna arrays. In this paper, we present
an electromagnetic antenna tool that has been developed to
carry out an analysis of beamforming and polarisation for any
shape of 3D antennas. The program imports the pattern of
an individual element of the array and generates the global
radiation pattern by coherently summing the contribution of
each element. One feature of the tool is the calculation of
the polarisation pattern induced by the conformation which
provides a complete description of the time varying electric field
of the array.

List of symbols

Symbol Meaning

E., By, E, Components of the electric field

Eorrots Eyrots Ezrot Components of the rotated electric
field

E, Electric field of the n-th antenna
element

FEiotal Electric field of the whole array

k Wave number

r Position vector of the n-th element

u, Vector direction of a unity sphere

FEy Elevation component of the field

E, Azimuth component of the field

X Ellipticity

P Ey/E,

0, Steering directions in the 3D space

I. INTRODUCTION

Existing RF seeker antennas are flat and steer the beam
with a rotational mechanism. This technology of antenna
has many drawbacks: it is slow, bulky and fragile, it offers
a limited coverage, and cannot provide tracks of multiple
targets simultaneously. To counteract these drawbacks, a 3D
conformal electronically steerable antenna is proposed. The
3D shape offers a wider elevation coverage and the electronic
control results in a faster moving beam that can potentially
allow multi-target tracking. The mechanical system removal
may also reduce the RF seeker weight and costs and increase
the system robustness against the vibrations produced by
the high-speed missile (up to Mach 4). Recent technological
advances, such as 3D printing and new selective metallisation
technology, have ensured that the production of 3D antennas is
now feasible at a relatively low cost. A sketch of a 3D antenna
is shown in Fig. 1.

It is well known that for a flat array with aligned and
identical elements, the global radiation pattern and polarisation
show the same properties of that of a single element. However,
when the elements are conformed over a 3D shape, single
element contributions interfere with one another and this
results in a different and a complex co-pol and cross-pol
pattern. Because of this, further studies are required to find
suitable 3D solutions. In the existing literature, a lot of work
has been carried out to optimise the radiation pattern of a
given array exploiting various existing optimisation methods
[11, [2], [3]. In [4], the authors presented a fast iterative method
to optimise the co-polarisation and cross-polarisation patterns
of an antenna array consisting of dipoles conformed over a
truncated cone shape. They showed that the use of a simple
radiating element results in a significant limitation in the
control of the radiating beam. In [5], the authors optimised the
excitation in order to achieve sidelobes and cross-polarisation
levels 30dB below the co-pol main beam. They carried out
their analysis using a sphere covered with dual-polarised patch
elements. In [6], the author optimised the excitation of the
elements to reach a desired radiation pattern of a difference
channel. The spherical representation and the 3rd Ludwigs
definition [7] were used in [1] - [6] to minimise the cross-
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Missile radome

3D conformal antenna

Fig. 1: Antenna below the radome

polarisation pattern of a 3D array. Other works, such as [8],
have analysed the polarisation by characterising the magnitude
of the ratio between the co-pol and cross-pol components.
Most of previous studies have investigated the polarisation
properties by analysing the co-pol and cross-pol patterns.
However, there is little work in the literature attempting to
fully describe the polarisation for 3D antennas in all directions
and very little results, if any, showing how the vector that
identifies the electric field rotates as a function of time.

The overall objective of our research is to design, prototype
and assess the performance of novel 3D conformal antenna
arrays for RF seekers. In this paper, we present a Matlab tool
that has been developed to compute the radiation pattern of
any 3D arrays. The array can be built with any type of element
and the 3D pattern is obtained by first importing the radiation
pattern of each element from a finite element software and
then by coherently adding all the single contributions. The
software allows the study of the pattern of any antenna shape
and displays the resulting polarisation pattern either by plotting
the polarisation ellipse or by displaying the magnitude and
directivity of co-pol and cross-pol components.

In section II, the description of the Matlab program is given.
In section III, an example with two orthogonal elements is
presented to illustrate the complexity and the impact of the
conformation on the polarisation. Finally a half-sphere antenna
polarisation is investigated as a potential shape for RF-seeker.

II. THE MATLAB TOOL PROGRAM

In order to progressively go towards the design and opti-
misation of a complex RF-seeker antenna, a Matlab program
has been developed to study the pattern of any 3D antenna
array. A scheme of the program framework is given in Fig. 2.
The developed software allows the user to import the radiation
pattern of any element once computed with a simulation soft-
ware (e.g. HFSS). This allows the study of arrays consisting
of complex elements for which an analytical expression of the
pattern is unknown. The main shape of the array is selected and
implemented by indicating the location of the phase centres of
each element and then the elements are rotated in 3D around
their phase centres to produce a specific antenna design. The
array beampattern is calculated by applying a suitable phase
difference to each element and then by superimposing each
contribution to compute the global array pattern. This tool
allows the testing of complex shapes with high flexibility.

1) Radiation pattern rotation: The rotation of an antenna
element is carried out in two steps. Firstly, the vectors of
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Fig. 2: Scheme of the Matlab tool
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the radiation pattern are rotated and secondly their location
is changed. This two step rotation is illustrated in Fig. 3. We
assume a vector F; tangent to an element antenna radiation
pattern. This element antenna is rotated by an angle «, it also
rotates the radiation pattern and the vector becomes F». Hence,
once rotated, the components (F1, Fy1) of the original vector
Ey become (E,2, Ey2). Secondly, the position of the vector is
changed, in this example, it is rotated from the angle ¢ to the
angle ¢ + a.

Mathematically, the first step is achieved by multiplying the
3 components of the field, £, E,, E., by a rotation matrix
M to obtain the new components: o1, Eyrot, Ezrot-

Ezrot E:c
Eyrot =M Ey (1)
Ezrot Ez

The second step consists in moving the location of the
vectors from the direction (6;, ;) to the direction (6;, ¢;).

2) The coherent sum: Once the rotation is applied and the
new expression of the electric field is known for the n-th
element E,, (0,,, ©,,), the coherent sum is carried out as:

Etorat (0,0) = D En(Bnj, pns) -~ 2)
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Fig. 4: Positions (blue sphere) and orientations (black arrows)
of the half-sphere antenna elements

where e /¥ is the phase shift and k is the wave number.
The phase term in equation 2 can also be seen as a 3D array
factor. The calculation of the phase in all the directions is
carried out by a scalar product of the position vector r with
all the vector direction u,, of the unity sphere. Then sum of
all the elements with their respective phase is carried out to
obtain and lead to the total radiation pattern: E¢orq: (0, ©).

Finally the result can be displayed according to user choice,
in amplitude, directivity or polarisation. The following section
will expand this latter option.

3) Example of a 3D array: An example of the output of
the Matlab tool is given for a half-sphere shape covered with
100 Hertzian dipoles. The array consists of 5 rings of 20
elements each, and these are arranged so that the spacing
between elements increases as the angle 6 increases. There is
no element at § = 0°. The topology and the radiation pattern
are shown in Fig. 4 and Fig. 5.

Results show that the resulting pattern is periodical with
repeating sidelobes and nulls. The number of repetition is 20
and this, as expected, matches the number of elements in each
ring. The pattern shows a low gain at = 0° due to the fact
that each element has an opposite phase with respect to the
z-symmetric axis of the array.

The simulation results of the software can be displayed as
the magnitude or directivity of the radiation pattern. When
the array polarisation state is sought, the main axis of the
polarisation ellipse is given thanks to the polarisation chart
which is introduced in Section III.

III. THE POLARISATION CHART

One of the key features of the developed tool is the polari-
sation chart. The analysis of the polarisation is a fundamental
point for future studies of the radar seeker performance. The
effects of target depolarisation can only be investigated if
the emitted antenna polarisation is perfectly known. Hence,
it is an imperative to have a complete description of all the
components of the electromagnetic field in all directions. Our
tool provides the polarisation state of the emitted signal and
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Fig. 5: Half-sphere radiation pattern

Fig. 6: (a) The Poincare sphere and the elliptic states ; (b) The
ellipse parameters

the time-trace of the electric field vector. A first convenient
representation gathers the amplitude and elliptical trajectory
of the electric vector by multiplying the 6 and ¢ components
of the field, Fg and Ey, by a phase varied from ¢4, = 0° to
360°.

0
Egei®var
E¢ej%m

E=

Another representation uses the Stokes parameters which
identify a point on the Poincaré sphere [9]. Each point of a
sphere represents a unique state of the polarisation as shown
in Fig. 6 and hence provides a figure of merit of the ellipticity
of the electric field trajectory. The expression of the ellipticity
in the Poincare sphere is given by the expression:

Imag(p),

ey ®

L resing
— — arcsin
X=3

where p = %.

A. Example of 2 orthogonal Hertzian dipoles

In order to show how polarisation can change for effect of a
3D conformation we present a simple example with Hertzian
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Fig. 8: Radiation pattern in directivity (dB) of the two orthog-
onal elements

dipoles. For this element, the Poynting vector points in all
directions and in a typical spherical coordinate system, the
electric field is fully described by the 6 component. The dipole
radiates a pure linear polarisation in all directions.

Let us consider the case of two orthogonal %-spaced
Hertzian dipoles arranged as shown in Fig. 7. This configura-
tion was chosen as it is arguably between the simplest possible
options in the 3D space, but as the same time, it highlights
how much complex the polarisation pattern can be for 3D
and conformal antennas. It is also simple enough to allow an
experimental verification of the theoretical results. We assume
that the dipoles are ideal and that there is no cross coupling
between elements.

The result of the constructive and destructive interferences
is shown in Fig. 8 with a plot of the directivity of the electric
field. Results show that a null and a maximum occur at (6 =
45° ¢ = 0°) and (0 = 135°,¢p = 0°). However, the gain
itself does not provide any insight about the polarisation state
of the emitted field.

There are at least three directions in the space for which
the results of the polarisation can be easily predicted.

e Pl: In the z-direction, we have a null from the vertical
element and a maximum value from the horizontal one
along the #-component, hence, we should have a linear
polarisation.

e P2: In the x-direction, the reasoning is reversed, we have
a maximum from the vertical element and a null from the
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Fig. 9: Polarisation chart of the two orthogonal elements
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horizontal one, hence, the polarisation is again linear.

e P3: In the y-direction, we have a maximum radiated
by each antenna and a phase of 90° between each
component due to the %—distance between each element,
consequently we should have a circular polarisation.

The results of the simulation for the polarisation chart are

shown in Fig. 9. The references of the 6 and ¢ angles are
given in Fig. 7. The ellipticity of the field varies from linear
to circular as expected passing through many different elliptic
states. The field rotation directions are also indicated by the
black and red dots. From black to red dots, the phase is
increasing from 0° to 90°. Hence the array radiates right
handed circular polarisation.

We compare the simulation results with the three previous

predictions:

e P1: In the z-direction or (8 = 0°,p = X) the value of the
ellipticity is x = 0°, which means linear, this is correct.

e P2: In the x-direction or (f# = 90°,p = 0°) the value of
the ellipticity is xy = 0°,which means linear, this is also
correct.

e P3: In the y-direction or (f = 90°,;0 = 90°) the ellipticity
is x = 45°, which means circular, this is correct again.

If a linear polarisation is desired in all directions, and the
simulations show a very low amplitude where the field tends to
be circular, this may not be a problem. That is why cumulating
both information on the ellipticity and amplitude is necessary.
However, results stay qualitative and this is why ellipticity
calculated with the Stokes parameters can be used as a figure
of merit. Results are shown in Fig. 10 for all directions of
the unit sphere. The values of the ellipticity diagram are
between 0° and 45° after calculating the absolute value of the
x parameter. If the polarisation is linear the value is x = 0°
and if it is circular we have xy = 45°. Otherwise the field
is elliptic. The values of the ellipticity are confirmed in the
prediction directions.
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Fig. 11: Polarisation chart of the half-sphere array
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B. Polarisation ellipticity of a half-sphere

For completeness, the result of the polarisation analysis are
presented for the example of the half-sphere. The polarisation
chart and ellipticity are shown in Fig. 11 and 12. As expected
the antenna radiates both linear and circular polarisation.
Results also show that the polarisation is mostly linear and in
the directions where circular polarisation is radiated, the radius
of the ellipse is large meaning that the energy radiated is high.
Thus it may be desirable to change the element orientation to
avoid this effect. These results were somehow predictable. The
polarisation of one dipole is contained in the # component but
after the rotation of the element a part of the field goes into
the p-component by projection. Because of this we can expect
circular polarisation in some directions for the total radiated
field.

IV. CONCLUSION AND FUTURE WORK

In this paper, we present a Matlab tool that has been
developed to compute the radiation pattern of any 3D arrays. A
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Fig. 12: Ellipticity of the half-sphere array

simple example with two dipole elements has been presented
where the emitted polarisation could be verified. A half-sphere
with 100 elements has also been studied to show the efficiency
of the tool. The Matlab tool can display the polarisation state
of the emitted field. This is an important effect induced by
the conformation and which requires further research. Future
work will look at controlling the polarisation deviation as a
function of the element orientation, the effect of non-linear
array and the effect of the polarisation deviation on the radar
performance.
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Adaptive M-estimation for Robust Cubature Kalman Filtering
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Abstract—As a I/l norms-based estimation method, Huber’s
M-estimation has provided an efficient method to deal with
measurement outliers for robust filtering, which has been applied
to the cubature Kalman filter (CKF), namely Huber’s M-
estimation based robust CKF (HCKF) and its square-root version
(HSCKF). To further handle abnormal measurement noise, an
adaptive method is proposed in this paper to adjust the
measurement noise covariance used in the Huber’s M-estimation
approach based on the difference between actual and theoretical
innovation covariance, leading to adaptive HCKF (AHCKF) and
adaptive HSCKF (AHCKEF). Simulation results on a typical target
tracking model have demonstrated their advantages over existing
approaches in terms of estimate accuracy, outlier-robustness and
reliability.

Keywords—Robust estimation; M-estimation; point estimator;
Kalman filter; target tracking

1. INTRODUCTION

Dynamic state estimation has been a long-standing research
topic concerned with the sequential process of estimating the
state evolving over time that is periodically observed by sensors.
The optimal recursive estimator in the Bayesian sense requires
the complete posterior density of the state to be determined as a
function of time. For a limited class of linear and Gaussian
models, the Bayesian estimator is the exact Kalman filter which
is a linear minimum mean square error (LMMSE) estimator for
Gaussian linear system [1]. But, for a general nonlinear filtering
problem, there is no analytic closed-form solution but one has to
seek some forms of approximation.

A common solution to approximate the arbitrary posterior
density is sampling, which can be either random or
deterministic. In the former case, the particle filter has gained
the most popularity but it suffers from the intensive computation
and has its own problems [2]. On the other hand, deterministic
sampling, though most limited to the Gaussian uncertainty
family, can be computationally much faster and has inspired a
variety of different implementations such as the unscented
Kalman filter (UKF), central difference Kalman filter (CDKF),
divided difference filter (DDF), Gauss-Hemet filtering (GHF)
and cubature Kalman filter (CKF) and square-root CKF (SCKF)
[3], which differ from each other in the way to
“deterministically” construct the samples to calculate the
statistics of the Gaussian distribution after nonlinear
transformation; see the surveys e.g. [4-5]. In particular, the
CKEF/SCKEF is suitable for high-dimensional systems and enjoys
better numerical stability, computational efficiency and
accuracy [3].
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These Kalman-type filters are essentially point estimators
which assume that both the process and measurement noises are
known in priori. This is however unrealistic but instead they are
often missing and have to be learned from either training data or
online data; the latter is related to the robust filtering design and
is the concern of this paper. For this, a maximum likelihood
estimator was proposed to estimate the system noise based on
the state residual (which is the estimate discrepancy between
before and after the measurement update) in [6]. It was proposed
to use the previous sensor data sequences to estimate the current
noise covariance [7]. Furthermore, Busse [8] and Lee [9]
proposed “sliding window” methods to account for more history
information, gaining better results. However, these methods are
ineffective to outliers (i.e. the measurement noise has a large
singular value that is significantly abnormal). To overcome this,
a noise statistic estimator was developed [10] to accommodate
modeling uncertainties for robustness based on the principle of
maximum a posterior (MAP). On the other hand, an adaptive
method was proposed to switch between standard, adaptive and
robust KF through measuring the innovation, to deal with clutter
in both processes and measurements [11]. The modulation
regimen used therein is a single element attached on the
corresponding matrix, unlike Huber’s M (maximum-likelihood-
type)-estimation. Another robust and adaptive KF was proposed
in [12], in which at any epoch, an initial state estimator is firstly
calculated using only the current measurement through Huber’s
M-estimation for robustness, which is used to improve the prior
estimate of the noise covariance. The procedure can not only
resist the influence of outlying kinematic model errors, but also
control the effects of measurement outliers.

The M-estimation that was proposed by Huber [13] based on
generalized maximum likelihood estimation (MLE) can handle
clutter in both processes and measurements. It was proposed to
be applied in the KF for robust filtering [ 14], and then extended
to other point estimators, such as, robust DDF [15], robust UKF
[16-18] and robust CKF [19-21]. These robust M-estimation
methods however cannot adjust the noise covariance adaptively
when it does not match with the truth. The problem will become
more severe in the case of significant outliers. To overcome this
deficiency, in this paper, we propose an adaptive M-estimation
strategy which aims to automatically adjust the measurement
noise covariance, gaining adaptivity in addition to the robustness
gained by Huber’s M-estimation. The M-estimation realized in
our approach will modify the prior estimate of the covariance,
different to [18]. Our algorithms, owning enhanced adaptivity
and robustness, are realized with both CKF and SCKF, referred
to as adaptive M-estimation based CKF (AHCKF) and SCKF
(AHSCKEF), respectively.

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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The reminder of the paper is organized as follows. Huber’s
M estimation is briefly given in Section II. Our improvement is
given in Section III. Simulation evaluation is given in terms of
estimation accuracy, filtering stability, and robustness in Section
IV. We conclude in Section V.

IIL.

We start with the following discrete-time state-space model

HUBER’S M-ESTIMATION

xo=f(x ) +w, (1)
v, =h(x)+v,

where & is the time, x; € R" is the state, y, € R™ is the

measurement, f(-) and h(-) are the state transition and

measurement functions, wy, and vy, are the zero-mean Gaussian

process noise and zero-mean Gaussian measurement noise with

covariance matrixes Q and R respectively, i.e.

E(w,)=0, E(ww,)=08,

. 2
E(v,)=0, E(vv,)=R0,

where &y ; is Kronecker-delta function.

We would omit the detail of the CKF and SCKF due to the
page limitation and review Huber’s M-estimation [13-18] in
brief. For Gaussian noises, the M-estimation can make the upper
bound of progressive estimated variance to a minimum, and its
robustness is better than /,-norm estimation while keeping the
estimated efficiency of /;-norm estimation. Considering the state
model given by (1), assume the state x is subject to a Gaussian
distribution with mean ¢ and covariance X. The M-estimation of
state x is given by minimizing the following cost function

Jx)=p (T (x-p)) 3)
where p(+) is an appropriate positive symmetric function. This
is different from MLE that minimizes (x — p)"271(x — ).

More specifically, on the predicted state Xy, we have

X = Ak\k—] +§x/< “4)
where 8 is state prediction error with covariance Pyy_1.
Given the measurement matrix Hj
-l r
H = (I)k\k—ll.)xgv,k\k—l) (%)

where Py, k-1 is the state-measurement cross-covariance
calculated using cubature samples [3], the measurement function
can be reformulated in matrix as (a linear regression model)

|:yk _h(xkk])+H/<'£l‘k1:| |:Hki| |: un
. = X, +
xm—] I _5xk

Definite the quantities

} ©)

(™)
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— X H X
z, = D;”z |:yk h(xk\/i—\ ) +H,x, kl:| (8)
Xkl
1/2 H/(
M, = D;{ } ©)
1
_ n
— D 1/2 k 10
o ' |:_6xk :| ( )
Then the linear regression problem can be written as
Z, =Mx +x, an
Huber’s M-estimation minimizes the cost function
J(x) =2 p,) (12)

i=1

where u; refers to the ith component of the residual vector u =
Myx; — z;,, and the function p(-) is known as the “score
function”, which can be defined as [19, 22, 24],

—u;, |u, [<c
plu) = (13)
clu, |——c®, lu, |>c
2
where c is a tuning threshold parameter.

Setting the partial derivative of (12) as zero gives
AR P (14)
i=l aui axA.I

where, x; ; is the ith component of state vector. Denoting
op(u,
w=28) i1, a4 (15)
u,0u,
We have
1, |u, |<c
w = (16)
Yol lu e
lu, |
Eq. (14) can be rewritten as
Zw,.uimu =0, [=12,..n (17)
i=1
which in the matrix form is
M Wu=0 (18)

where m; ; refers to the element of M, at ith row and /th column,

W =diag[w; w, .. wny+n].

An iterative solution to (17/18) could be given [14-18] as

(19)

A(j+]
xl(/+)
1

— (MkTW(j)Mk )*1 MkTW(j)Zk



where the superscript j refers to the iteration index. Finally, the
state estimate error covariance matrix is computed from

B, =(M;WM,)" (20)

Usually, the number of iterations is only one. And the initial
value could be (M M,)) M z,,.

III. ADAPTIVE M-ESTIMATION BASED CKF/SCKF

Any model-specific filters have their actual performance
dominated by the veracity/quality of the model [23] (including
parameters). If something occur “unexpectedly”, e.g.
(estimated) noise covariance differs significantly from the truth,
the filter will deteriorate or even fail. For this, to render the M-
estimation immunized to abnormal measurements, we propose
to online compare the innovation covariance between the
theoretical expectation and the truth for abnormal detection.

Given that the received measurements are normal (namely,
consistent with the truth), the true innovation covariance X
equals to the calculated one Py,y, -1, i.€.

Zk = Ry,k\k—l = f;,k\k—l + Rk (21)
where Py k-1 is the auto-covariance, and is calculated using
the 2n samples of updated state X; y—1 (see e.g., [3]) as

2n

LSy v D
- i klk=1" i k|k-1 _yl:\k—lyk\k—l (22)
2n i=1

Py.,k\l:—l

— 5 — \'2n
where ¥; -1 = A(Xi k1) D1 = Loma Vigep1.-

One sliding window strategy to compute X, is based on the
former m innovation estimator.

& =N _)A}k\k—l (23)
l m

z = _zekﬁe/i, (24)
m j=0

The simplest way is to use the current innovation vector only
(namely m = 1 in (24)) for computing X, i.e.

T =ee (25)

If an abnormal measurement occurs, Eq. (21) will no longer
hold except adding a time variant scalar factor a; (a; = 1) [14]
i.e.

Zk = Pv,k\k—l + akRk (26)
or equivalently,

r(Z,)= tr(Py»W?l
= tr(Py_Mfl )+a,tr(R,)

+a,R,))
k™ Tk (27)
where tr(-) denotes the trace of the related matrix.
From (27), we have
tr(X,) - tr(P}_W )

=& kRl 28
‘ tr(R,) 28)

Backto Contents

The adaptive factor ay, is close to 1 when and only when the
measurement is normal. Therefore, it provides a measure to
detect the measurement abnormality and once abnormal
measurements occur, a larger factor a;, shall be (calculated and)
used for adjusting. The process can be described as follows.

Given yx~N@kjk-1, Pyyik-1) » €x~N(0, Py jei—1) we
have

e = VkT 7 _JA/ch—l) = VkTek (29)
A=V/P .V, (30)

where the column vector of V,, is standardized feature vector,
satisfying VI = V-1 and Pyy k-1 = Vi A VT, and so we have

e,~N(0,4;) (€28)

which can be used for normality test as (31) only holds for the
normal measurement [24], which treats e, as a whole unit
without distinguishing its dimensions. In contrast, we propose to
treat each dimension separately for finer (more sensitive) test.
This is possible because 4, is a diagonal matrix for which the
elements of vector ¢, are independent with each other.

e, ~N@O0,4,), i=12,.,n 32)

where A; ;. denotes the ith diagonal element of /.

Therefore, in the proposed normality test approach, different
confidence coefficients/thresholds N; 4, are used in different
dimensions. The measurement data is identified to be abnormal
when and only at least one dimension does not meet the
normality test. The adaptive factor ay, is then given as follows

tr(Z)=tr(P, )
a, = tr(R,)

1, otherwise

, anyi e |> N, (33)

We can see that P{le_i,kl > Nl-,ai} =1—q;,0<1—a; <1,
a smaller test threshold N; o, implies more sensitive detection,
which is suitable to be used in significant abnormal cases. As a
rule of thumb, we recommendN; g, € [Al-,k, 5/11-,,{], in which
Niq; = 34; corresponds to a confidence coefficient 99.74%.

In summary, the gained adaptive factor a; will be used to
replace the measurement noise covariance R by ayR, in the
HCKF or HSCKF. This will enable the filter to detect abnormal
measurement and to apply adjusting by a; when abnormal is
detected. This leads to the so-called adaptive HCKF (AHCKF)
and adaptive HSCKF (AHCKEF) respectively.

IV. SIMULATION

To verify the effectiveness of the proposed adaptive M-
estimation method in both AHCKF and AHSCKF, we use the
target tracking model as given in [3] with the same parameters.
The true target is initialized with N(xo, Pojo) , where x, =
[1000m,300ms~! 1000m Oms™! — 3°s71] ,
diag[100m? 10m?s~2100m? 10m?s~2 100mrad?s2].

Po|0=

The target state transition model is given as



sin QT _l—cosQT 0
Q Q
0 cos QT 0 —éin Qr 0 (34)
X, = 1—cosQT sin QT X, tv,
0 ——— 1 0
Q Q
0 sin QT 0 cos QT 0
K 0 0 0 1]
where T = 1s is the sampling time; Q = —3°s~1 is the turn rate,
ve~N(0,Q), Q = diag[0.1M 0.1M 1.75 x 10~*T] with
|\ TR
T°R T
The observation is a range and bearing vector given by
” [ g2 7P
Hk = ?" I +w,
tan” /
k (nk gk) (35)

where w,~N(5; 0, R,), with R, = diag([a2, 04]7), 06, = 10m,
0g = V10mrads™'.

The measurement data generated by the normal
measurement model are denoted as ‘dafa()’ namely the healthy
data. On the other hand, the following five groups of morbid
conditions are also simulated based on data0 to generate
different types of morbid measurement data.

datal & datal’: three deviations [75m 0.2rad]” ,
[7.5m 0.02 rad]"are respectively added to the measurement
noise wy, when 20 < k < 60 and mod(k,8) = 0,
where mod(a, b) gives the remainder of a/b.

Data2: formod(k,8) = 0,sety, =[0m 0rad]”,i.e. the
measurements are missing when mod(k,8) = 0.

Data3: set the measurement noise Wy as a mixed Gaussian
noise, e.g. py,, = (1 — a@)N(0,R;) + aN(0, R;), where a is the

percentage, in our simulation we set «a =0.8 , R; =
100 m?> 15 m mrad _ [10000 m* 10 m mrad
15mmrad 10mrad? I’ "2~ 10 mmrad 100 mrad?/

First, we choose different N, € [Ay, 54,] and compare the
average RMSE of position (over 50 Monte Carlo runs; each for
20 < k < 60) produced by AHCKF when using ‘datal’ and
‘datal’ ’ respectively. Then in a single run, we choose the
maximum (minimum) suggestion of N, i.e. N, = 54,(N, =
Ag) using ‘datal’’(‘datal’). The results are plotted in Fig.1.

As shown in the upper subfigure in Fig. 1, for ‘datal’’ that
has smaller abnormal mutations, larger test thresholds e.g.,
N, = 4~5/4, result in higher estimation accuracy while for
“datal” that has significant abnormal mutations, lower N, =
1~2A, result in higher estimation accuracy. This indicates that,
the more significant the abnormal mutation is, the larger the test
threshold N, should be. Further on, as shown in the middle
subfigure of Fig. 1, due to the significant abnormal mutations in
measurements, smaller a; (green) tends to gain higher accuracy.
In the bottom subfigure, a;, is much larger than 1 only in the case
that the abnormal mutation is significant, otherwise a; almost
equals to 1 indicating that the filter does not benefit much from
the adaptive M-estimation in this case.
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In the next, four groups of measurement data including
‘data(’, ‘datal’, ‘data2’, ‘data3’, are independently used with
the standard CKF, the HCKF, the NRCKF in [16] and proposed
AHCKF and the AHSCKF. Their separate RMSEs of position,
velocity and turn rate given in Figure 2-5 respectively. From the
results, we can have the following findings.

(D. On ‘data®’ that are normal healthy measurement data,
the performances of all CKFs are almost the same, indicating
that robust filtering design is not necessary in this case while it
will not cause side effects.

(II). From Fig. 3 to Fig. 5, with the emergence of abnormal
measurements, CKF performs badly in all cases due to the lack
of robustness, while AHCKF and AHSCKF have gained the best
accuracy among all. These are consistent with our theoretical
expectation. More specifically, in Fig. 3, the estimation errors
given by HCKF and AHCKF have “peaks” (indicating very
worse accuracy) when abnormal measurements occur. In these
cases, HCKF does not work well, because the score function
rescales the measurement covariance weakly. In contrast,
AHCKEF benefits much from the use of the adaptive factor a; to
adapt according to abnormal noises.

(I). In the case of mixture Gaussian measurement noises
(see Fig.5), the standard CKF has good results for 0 < k < 60.
But, it loses tracking at last. This also exposes the weakness of
KF-type point estimators and the necessity for robustness
design. In contrast, HCKF and AHCKF perform batter. Here,
since the measurement errors are small, the superiority of
AHCKEF is not as significant as compared to HCKF as so shown
in Figs. 3~4, although it still outperforms HCKF and NRCKF.

(IV). In all cases, AHSCKF slightly outperforms AHCKEF,
demonstrating better quality.

V. CONCLUSION

An adaptive M-estimation method has been proposed to
adjust the measurement noise covariance for robust recursive
estimation to accommodate abnormal measurement noise. It has
been implemented in two versions of robust CKFs: HCKF and
HSCKEF, resulting in the adaptive HCKF and adaptive HSCKF
respectively. Simulations on a typical target tracking model
demonstrate the effectiveness of the proposed method.
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Fig. 1  Top: Average RMSE of position during 20 < k£ < 60 for
different Ny (14,~54,); Middle and bottom: RMSE of position and a;
when threshold N, equals to 54, in ‘data 1’ and to A, in ‘data I’.
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It is necessary to note that, both the (Huber’s) M-estimation and the
proposed adaptive M-estimation methods are based on the assumption
that the models are correct, which however is limited in practice and
shall be removed in a completely robust system.
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Abstract—A Fractional Fourier Transform (FrFT) based
waveform design for joint radar-communication systems (Co-
Radar) that embeds data into chirp sub-carriers with different
time-frequency rates has been recently presented. Simulations
demonstrated the possibility to reach data rates as high as
3.660 Mb/s while maintaining good radar performance compared
to a Linear Frequency Modulated (LFM) pulse that occupies
the same bandwidth. In this paper the experimental validation
of the concept is presented. The system is considered in its
basic configuration, with a mono-static radar that generates the
waveforms and performs basic radar tasks, and a communication
receiver in charge of the pulse demodulation. The entire network
is implemented on a Software Defined Radio (SDR) device.
The system is then used to acquire data and assess radar and
communication capabilities.

I. INTRODUCTION

The employment of joint radar-communication systems
represents an innovative solution to the problem of continu-
ously increasing demand on bandwidth [1] and the need to
meet the low-SWaP (Size, Weight and Power consumption)
requirements.

Applications that can benefit from the technology proposed
in this paper include satellite and airborne Synthetic Aperture
Radars (SARs) that need to share sensed data with a ground
station rapidly [2]; nodes in a surveillance Multiple-Input
Multiple-Output (MIMO) radar network that need to exchange
information about targets; vehicles that need to interact in a
intelligent transportation network [3]. All these applications
may benefit from a joint-radar communication technology
which shares bandwidth, power and hardware resources to
perform radar and communication operations simultaneously.

A joint radar-communication system (Co-Radar) based
on Fractional Fourier Transform (FrFT) waveform has been
recently presented by the authors in [4]. The FrFT [5] was
shown to be suitable for orthogonal waveforms generation for
MIMO radar systems [6]-[9], and in this scenario it has been
exploited to map complex modulated symbols into different
chirp, or Linear Frequency Modulated (LFM), sub-carriers
with different time-frequency rates. Simulations demonstrated
the feasibility to reach data rate as high as 3.660 Mb/s,
while maintaining good radar performance in terms of range
resolution, Doppler resolution and Side Lobe Levels (SLLs)
when compared with a LFM pulse that occupies the same
bandwidth.

Different techniques of embedding data in the radar wave-
form have been previously proposed. In [10] and [11] informa-

tion bits are sent by exploiting the orthogonality between up-
chirp and down-chirp signals. Methods based on LFM pulses
phase-modulated through Binary Phase Shift Keying (BPSK)
and Minimum Shift Keying (MSK) symbols are presented
in [12] and [13], respectively. Stepped-frequency [14] and
Frequency Modulated Continuous Wave (FMCW) [15] based
joint radar-communication systems have also been proposed, as
well as Orthogonal Frequency Division Multiplexing (OFMD)
based systems [16], [17]. However, none of these previous
techniques is designed to achieve data rates up to 3.660 Mb/s
at medium ranges.

In this paper the experimental validation of the FrFT based
Co-Radar system [4] is reported. A basic configuration of the
system is considered: a mono-static radar generates the FrFT
waveforms, sends the pulses, listens to echoes and performs
basic radar tasks, while a communication receiver demodulates
the pulses.

The remainder of the paper has the following structure.
Section II summarises the concept of the FrFT based Co-
Radar waveform design framework presented in [4]. Section
IIT describes its implementation on a Software Defined Radio
(SDR) device, while the experimental setup and results are
presented in Section IV. Finally, Section V concludes the paper.

II. FRFT BASED CO-RADAR SYSTEM

In this section the FrFT based Co-Radar system [4] is
presented. The FrFT [5] is a time-frequency representation of
a signal and can be considered as a rotation by an arbitrary
angle ¢ of the signal itself in the time-frequency plane, such
that:

¢=a M

where « is called order of the transform. In the proposed
system, FrFTs with different orders are used to map the
modulated symbols into quasi-orthogonal chirp sub-carriers.

The block diagrams of the mono-static radar and the
communication receiver in a simple FrFT based Co-Radar
system scenario are shown in Figure 1 and described in the
following.

A. Mono-Static Radar

The block diagram of the mono-static radar in the consid-
ered basic configuration of the FrFT based Co-Radar system
is shown at the top of Figure 1. The serial-to-parallel (S/P)
block is used to divide the long sequence of bits coming from
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the source into C' — 1 segments of N bits each, where C
is the number of chirp sub-carriers composing the waveform.
The 0-th order sub-carrier is not used to carry information
bits. It accommodates a pilot waveform instead, used at the
communication receiver for synchronisation and phase com-
pensation. Since each pulse contains NV x (C' — 1) information
bits, the final bit rate is N x (C' — 1) x PRF b/s, where PRF
stands for Pulse Repetition Frequency. In each segment, G
guard bits are added at the end of the sequence in order
to compensate for the group delay introduced by the Root
Raised Cosine (RRC) filter. Then the sequence is spread
by using a chip sequence; the chosen chip sequence is a
L-long Barker code, which leads to a spread sequence of
(N + G) x L bits. The interleaver is used to mitigate the
Inter-Carrier Interference (ICI) that occurs in the middle of
the sequence due to the overlap of the different chirp sub-
carriers and that generates a burst of errors. It is applied only
to the NV bits of information and aims to spread the burst of
errors across the entire spread sequence. The digital modulator
maps a series of B bits into one of the M = 28 possible
complex symbols belonging to the chosen modulation scheme
(i.e. PSK), leading to a (N + G) x L/ B long symbol sequence.
The modulation scheme and the cardinality of its alphabet
M can be adaptively chosen according to the conditions of
the channel. The RRC filter is used to minimise the Inter-
Symbol Interference (ISI) that may be caused by the channel.
For efficiency, it is implemented as a multirate filter that up-
samples the output by a factor R, leading to a final sequence
of (N + G) x L x R/B samples.

The C'—1 sub-waveforms obtained after the RRC filter are
then mapped to different chirp sub-carriers uniformly spaced
in the time-frequency domain. Note that the FrFT is periodic
in ¢ with period 2w, however rotations of ¢ and ¢ + =«
produce signals that overlap in the time-frequency plane. For
this reason, only angles in the range [0, 7) are considered, that
leads to o € [0,2). Thus, the uniformly spaced sub-carriers
are obtained by choosing the ¢-th fractional order to be equal
to a; = ia,i = 1,...,C — 1, where & = Z. Finally, the
parallel-to-serial (P/S) block combines the chirp modulated
sub-waveforms and the pilot sub-waveform by adding them
together. Specifically, the latter is a bi-phase coded signal run
by a Coarse/Acquisition (C/A) code [18] given by:

pln] = e/ (el=1) @

120

Block diagram of (top) the Mono-Static Radar and (bottom) the Communication Receiver of the FrFT based Co-Radar basic configuration [4].

where a[n] is the selected C/A code properly up-sampled
and truncated to match the length, in samples, of the Co-
Radar waveform. Before sending the waveform to the Radio
Frequency (RF) front-end, its mean is removed and the power
is normalised such that all the transmitted pulses present the
same power. While generating and transmitting the FrFT based
pulses, the mono-static radar acquires the echoes and performs
any needed radar task (i.e. matched filter with the transmitted
pulse).

The spectrogram of a Co-Radar waveform with relatively
few sub-carriers is shown in Figure 2 for clarity, although in
practice many more sub-carriers would most likely be used.
Each of them is the rotation by a specific angle, driven by the
order of the FrFT, of a phase modulated signal (i.e. QPSK).

Spectrogram of a FrFT Based Co-Radar Waveform

Normalised Frequency (f/BW)

0 0.2 0.4 0.6 0.8 1
Normalised Time (t/7)

Figure 2.
carriers.

Spectrogram of a FrFT based Co-Radar waveform with 4 sub-

B. Communication Receiver

The communication receiver is shown at the bottom of
Figure 1. All the operations are performed within a Pulse
Repetition Interval (PRI). Before the pulse is synchronised and
demodulated, the mean of the received signal is subtracted
to remove the strong return from the background. The syn-
chronisation is necessary since the pulse could fall anywhere
within the PRI due to the transmitter-receiver distance, and
the alignment with the pulse on a sample basis is needed to
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Figure 3. Pilot waveform’s (a) autocorrelation and (b) its peak’s complex
value on varying the phase offset.

perform the inverse FrFT. This is achieved by exploiting the
good autocorrelation properties of the pilot waveform, shown
in Figure 3(a).

The pilot waveform is also used to estimate the phase
offset introduced by the channel. Figure 3(b) shows how the
autocorrelation’s complex-valued peak changes on varying the
phase offset. In particular, when the offset is zero the real
part of the peak reaches its maximum, while the imaginary
part is zero. Hence, once the peak of the autocorrelation is
detected by matched filtering the received signal with the pilot
waveform, the phase offset can be estimated by evaluating the
phase of the correlation peak. This phase estimation method is
also robust with respect to the Doppler shift potentially present
in the signal.

Once the synchronisation and the phase compensation are
performed, the pulse can be demodulated. The S/P block splits
and redirects the pulse, whose length is (N + G) x L x R/B
samples, to C' — 1 different IFrFT blocks that perform the
inverse FrFT. Each sequence is then input of the RRC filter,
which also down-samples the sub-waveform by a factor R.
The digital demodulator translates the (N + G) x L/B long
sequence of symbols in a sequence of (N + G) x L bits,
according to the modulation employed. At this point, the de-
interleaver performs the inverse operation of the interleaver.

The chip correlator block correlates the input spread se-
quence with the L-long Barker chip code used in transmission
to extract N + G bits, exploiting both the low correlation side
lobes and the knowledge that the peaks of the correlation occur
every L samples. Finally, the guard remover and the P/S blocks
reconstruct the original stream by combining the N-long bit
sequences coming from the C' — 1 different parallel branches.

III. FRFT BASED CO-RADAR ON SDR

The FrFT based Co-Radar system is implemented by
means of a SDR device, namely the National Instruments
Universal Software Radio Peripheral (NI-USRP) 2943r. It has
four in-phase and quadrature (IQ) channels, two receivers and
two transmitters/receivers, and its working frequency ranges
between 1.2 GHz and 6.6 GHz. It is provided with a fully
programmable Xilinx Kintex-7 FPGA (Field-Programmable
Gate Array) and can be connected to a host computer through
a high-speed, low-latency PCI Express x4 (~800 MB/s). It
is used with three wideband LB-2678-15 multi octave horn
antennas produced by A-Info, two for the mono-static radar
node and one for the communication receiver.

The USRP 2943r is programmed through NI software
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Figure 4. High-level block diagram of the FrFT based Co-Radar system’s
implementation in LabVIEW.

LabVIEW, and its high-level block diagram is shown in
Figure 4. Within the loop that repeats every PRI, the FrFT
based Co-Radar waveform is generated as described in the
previous section and sent to the FPGA. The latter up-samples
the signal in transmission to meet the 120 MHz data clock
frequency of the device and interfaces with the RF front-end.
Meanwhile, the received signal, down-sampled and coming
from the FPGA, is sent both to a MATLAB session for the
real-time pulse demodulation and to a matched filter with the
transmitted pulse for further radar processing. Specifically, a
real-time spectrogram is computed. This choice is driven by
the limited power and bandwidth resources of the employed
SDR device, which are not sufficient for more advanced radar
operations. Outside the loop, the message to send is loaded
and all the preliminary steps are performed.

IV. EXPERIMENTAL SETUP AND RESULTS

The implemented FrFT based Co-Radar system is used in a
controlled laboratory environment to acquire data and assess its
communication and radar capability. The acquisition geometry
is shown in Figure 5. The mono-static radar is placed at the
bottom left, the communication receiver at the top right, while
within the light blue area a person is walking towards and
away from the radar to generate a Doppler signal.

The transmitted message is a 64 x 64 black and white

|
| Receiver |
| |
| Mono-Static Il e
: Radar : (42
|
: Walking Area |
<4 |
6m
Figure 5. Acquisition geometry of the laboratory-based experimental cam-
paign.



image with a bit depth 5. Carrier frequency is 3 GHz and
the bandwidth is 1 MHz. The number of information bits per
carrier, N, is 3, the length of the Barker code is L = 7 and
Quadrature PSK (QPSK) is the employed modulation scheme,
hence B = 2. The RRC filter is designed to span S = 8
symbols, with an up-sampling factor R = 18 and a roll-off
factor = 0.4. This leads to a guard of G = 3 bits. The total
number of samples per waveform is 378, which means that
the duration of the pulse is 7 = 378 us. The PRF is fixed to
83.33 Hz, giving a duty cycle of 3.15 %.

Different configurations are analysed by changing the num-
ber of sub-carriers, C = 4,6, 8,10, and modifying the trans-
mitted power. The Signal-to-Noise Ratio (SNR) is estimated
both at the mono-static radar and the communication receiver.

Communication performance is shown with solid lines in
Figure 6, in terms of Bit Error Ratio (BER) averaged over 10
realisations vs SN R.omms- The dotted lines in Figure 6 show

Communication Performance

-~ 4 Sub-Carriers
-~ 6 Sub-Carriers
8 Sub-Carriers
- 10 Sub-Carriers|

0

10

— Real Data
----- Monte-Carlo Simulation

¥

Bit Error Ratio
=
L}

0 5 10 15 20
SNR (dB)

comms

Figure 6. Communication performance on varying the SN Rcomms and for
different number of chirp sub-carriers.

the results obtained by running Monte-Carlo simulations with
10° iterations with the same parameters listed above, assuming
the channel to be Rician with K-factor equal to 6 dB (indoor
channel). They are used as comparison to validate the results
on the acquired data. Note that no Forward Error Correction
(FEC) method is used, since this is out of the scope of the
present paper.

As expected, as the SN R omms increases, the BER de-
creases. However, no significant further improvements are
observed for SN R.omms greater than 15dB, and this trend
is confirmed by the results from the Monte-Carlo simulations,
which clearly show plateaus. They are due to the overlap of
the sub-carriers, which causes errors independently of the noise
level. For the same reason, performance improves by reducing
the number of sub-carriers.

The radar capabilities of the FrFT based Co-Radar are
presented by showing spectrograms from the signals acquired
during the laboratory-based experimental campaign. Figure 7
and Figure 8 show spectrograms when FrFT based Co-Radar
pulses with C = 4 and C' = 8 sub-carriers are used,
respectively, and for two different values of SN R, 444 In
all the cases the Doppler and micro-Doppler signature of the
person walking towards and away from the radar is clearly
visible.

V. CONCLUSION

The paper presented an experimental validation of the FrFT
based Co-Radar system proposed in [4]. The system was suc-
cessfully implemented on a SDR device and its performance
demonstrated in a controlled laboratory environment. A basic
configuration was considered with one mono-static radar and
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one communication receiver.

Communication performance was evaluated in terms of
BER vs SN R.,ms and resulted consistent with that obtained
from Monte-Carlo simulations. It shows BER between 1073
and 1072 when no error detection and correction techniques
are used. Due to the limited power and bandwidth resources of
the employed SDR device, the radar capability of these novel
waveforms is assessed by computing the spectrograms of the
acquired signals. They clearly showed the main Doppler and
micro-Doppler signature of a person walking towards and away
from the radar. These preliminary results confirm the capability
of the proposed novel waveforms of joint radar-communication
operations.
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Abstract— This paper considers the design and analysis of
distributed multiple spherical arrays for acoustic source
localization. The proposed multiple spherical array structures
are based on the spherical harmonic multiple signal classification
(MUSIC) algorithm for multiple acoustic sources localization.
The new structures consist of several identical spheres with
uniform placement of microphones on each sphere. In this paper,
the influence of the size and the distributions of the multiple
spheres have been evaluated by using the direction of arrival
(DOA) estimation method for multiple sources in order to obtain
some rules about the spherical array design.

Keywords— DQOA estimation; acoustic detection; spherical
harmonic analysis; MUSIC; multiple spherical arrays

L

For the passive acoustic source localization, the time delay
of arrival (TDOA) is one of the usual methods, which can deal
with the single source at the given time [1]. The subspace
techniques, multiple signal classification (MUSIC) and
estimation of signal parameters via rotational invariance
technique (ESPRIT), are widely used in the direction of arrival
(DOA). These algorithms can solve the problem of multiple
source localization [2-3].

INTRODUCTION

The MUSIC based on the spherical harmonic analysis has
been proposed to obtain better performance [4]. In [5], instead
of using the sampling signal directly from the arrays, the sound
field is decomposed into spherical harmonic components and
then the harmonic components are used in the MUSIC
algorithm to calculate the correlation matrix. Teutsch and
Kellermann [3, 6] proposed the “eigenbeams” (EBs)-ESPRIT
localization method for multiple wideband acoustic sources
and the “eigenbeams” are actually the spherical harmonic. In
[7], the spherical harmonic based MUSIC algorithm (SH-
MUSIC) is proposed in which the spherical harmonic
transformation is operated before the MUSIC algorithm to
perform the estimation.

For the spherical harmonic analysis, the microphones are
usually arranged regularly in a single array structure, such as
the circular array or the spherical array [8-10]. In this paper, the
multiple sphere arrays (MSA) are presented in which a set of
spheres are dispersedly placed following some rules while the
microphones on each sphere are distributed regularly. MSA
arrays can not only reduce the number of microphones on each
sphere, which is restricted by the volume of single sphere, but

can also obtain higher estimation accuracy and efficiency. The
authors have modeled the multiple spherical arrays and have
discussed the influence of sphere size and the distributions of
multiple spheres on the direction of arrival (DOA) estimation.
These elements have been evaluated by using the improved
spherical harmonic MUSIC algorithm and some results about
the multiple spherical array design have been obtained.

II. SPHERICAL HARMONIC MUSIC ALGORITHM

In this paper, the following assumptions are made: (a) All
applied waves are plane waves. (b) The azimuth angle
0 and ¢ are both measured counterclockwise from x axis. (c)
The pitch angle ¢ and ¢ are both measured down from z axis.

Supposing that S narrowband plane waves with unit
magnitude impinge on a sphere from directions (8,,4,), so the

incident field P (r,&,¢) at the observe points on the sphere
surface can be expressed as [11]:

M
R(0,0)=) we""

s=1
S
st]n
s=1

where w, and k_ are the weight and the direction vector of the

(D

o  m=n

=D 4nm(i)" x

n=0 m=—n

knyY,,(@.9)Y,,(6,.4, )}

h .
s source, |k,| =k,,---,k,--,ks and k, is the wavenumber of
h . . .
s" source, r is a vector describing the location of the observe

point and j, (kr) is the spherical Bessel function. ‘* ’denotes
the complex conjugation and Y, is the spherical harmonic of

nm

order n and degree m

— / i
Ynm(ﬂ,¢): 27’l+1(n ‘m\)-[)n‘m‘(cosﬂ)ejm(a (2)
i (n+|m|)!
where P, is the associated Legendre function. Spherical

harmonic describes an orthonormal decomposition of sound
field pressure. In practical application, the number of terms in
(1) cannot be infinite, thus, it can be replaced with N which is
mainly determined by the size of the sphere [12].

According to [4], considering S sources with directions
6.,0,)(s=1, 2, ..., 5) and a sphere with M =T X H uniformly
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distributed microphones, a spherical harmonic decomposition
coefficienta,, is defined as:

— S TxH

a =Y S w0

s=1 t=1

L@, )sin® AVAp 3)

where Ad=x/T,Ap=2rn/H .

Suppose M observe points with directions (&, ¢,) (¢ =1, 2,

..., M) on the sphere, the decomposition coefficient can be
expressed in matrix form:

m = |:a00,a171,a10,a11,

P

n

4)

where P_is a (N+1)* x1 matrix, it can be decomposed into

nm

several multiplicative matrix forms:

B, = BXCxW ®
_Ygo( G @) Yoldh @) - Yoldy @) |
Ylfl( d, @) Y,,,( Gy @) e Yl—l( Hir O
| Yol @) Vil Do g YilBao @) | 01 (6)
Y“(ﬂl ’ (pl) Yn( 192’ ¢2> Yll( ﬂM’ (pM>
Y8 @) Yol d o V(o 0 |
eMMising, MM sind, o €97 sind,
| sind, S sind, & sind), )
M singd, €M™ sindd, o ™ sind,
W=[w w, - WS]T ®)

where B is (N+1)" xM matrix, C is M xS matrix and W

is § x1 matrix of received signal array. Assume 4=BxC , then
(5) can be simplified to

P

nm

= AXW )
where A isa (N+1)” xS steering matrix. Now P, can be used
to perform the DOA estimation using the MUSIC algorithm
through the following processes. First, the correlation matrix
can be obtained:

R, =E{P, P!

nm” nm

(10)

In practical application, suppose there are K samples, so
R, can be estimated as:

— ] &
Run === P, (k) (k) (11)
Ko
Taking eigenvalue decomposition of Run
eigen(Enm)=[Ea,En] (12)
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Fig.1. Geometry of three spherical arrays.

where E, and E, are the signal and noise subspaces,

respectively. Then the spectrum equation respect to the
direction of the source can be obtained:

1

el

spectrum(6,¢) =

where a is the steering vector which is a column of 4 for any
direction. By scanning (6, ¢), the peaks of the spectrum will be
in conformity to the signals’ directions.

I1I.

In this section, the spherical harmonic MUSIC algorithm
with single spherical arrays is extended to multiple spherical
arrays. The coordinate mapping method is used to map the
independent coordinate system of each sphere to the global
coordinate system. The spherical harmonic coefficients matrix
is obtained by the spherical harmonic decomposition of the
signals received by each sphere and then the MUSIC algorithm
is used to scan the wave direction.

MULTIPLE SPHERICAL ARRAYS

Assuming that there are L irregularly placed spheres of
radius » ~each with identical uniform distribution of
microphones, while their self-coordinates are located as a circle
of radius R on a plane as shown in Fig.l. Assuming
M =TxH microphones on each sphere, (3) and (1) can be
rewritten in the following forms, respectively [5]:

M
Enﬂﬁz=Zp(l)(ﬂp(”t)m*(ﬂ,,(v,)sin19[411941(0 (14)
=1
s § .
P(l)(ﬂt’ ®)= Zwse‘ (1,141, )Y, (15)

s=1

where B (3, ¢, ) is the measured pressure on the 1" sphere at
point (&,¢,) , k=2xf/c with frequency f and c is the
speed of sound, and y, is the direction vector respect to the s
source. r, is the direction vector from the origin of the
coordinate to the center of the /" sphere while r, is the

direction vector from the center of the /" sphere to the ¢”
microphone on the sphere(|r, =R, |r, |=7). By substituting
(15) into (14), following is obtained :

S M " - .
DR RS

s=1 t=1

=)
Anm

L@, )sinBAVAQ (16)



Also it can be expressed as:

pt =[E”) a® .. g0 ... EWT
. (17)
:|:B><C”),---,BXC(D,-",BXC(L)J XW
where P! is the decomposition coefficient for multiple

spherical array, B and W has the same structure as single
spherical array, and C” is an M x § matrix given by

e[k(ra[+q)'§'l Sl‘I’lZ% e[k(ro[+q)'§'2 Sl‘i’llg e[k(ro[+r1)'§5 Sil’llg
k(41 oy, - k(T 40 )y, (1 +E oy
L | Gingg Y G g L ORI g9
= 2 ’ 21 (8)
MmO iy 9, &t/ " sin B, e 5 sin 3,

Using matrix 4" to substitute the (N+1)*xM matrix in
(17):

A =[BxC" o BxCY, o, BxCV | (19)
where A" is steering matrix of multiple spherical array, (17) can
be simplified as:

PL = A" xWw

nm

(20)

Then, according to (10)-(13), the direction of the sources
can be found using the multiple spherical arrays.

IV. MULTIPLE SPHERICAL ARRAYS DESIGN AND SIMULATION

In this section, a set of multiple spherical arrays is
formulated, the main factor, such as the size of each sphere and
the distributions of the multiple spheres, are analyzed by
estimating the DOA using the spherical harmonic MUSIC
algorithm and the design rules are shown in the last. For all the
following simulations, five sound sources were used, which

directions are (90°,120°) , (120°,60°) , (180°150°) ,
(240°,60°) and (270°,120°) , respectively , and their
frequency range are from 0.8 kHz to 1 kHz. The comparison of

performance is given in terms of root mean square error
(RMSE) (averaged over the sources).

A. single sphere arrays with different radius

In this subsection, four types of single sphere arrays with
different radius are designed to indicate the influence of the
sphere size on DOA estimation, and the microphones on each
single sphere array are distributed in M=TXxH =5x6 as
shown in Fig.2 (a).

The spherical harmonic decomposition order N, that is
N=+/M—1,is set toN =4 and the response curve of 4 order
Bessel function is drawn, as shown in Fig.2 (b). In order to
improve the estimation accuracy, it is assumed that kr <6 to
keep the response away from zero point, which appears on the
response curve when the value of kr is 7.59. The maximum
frequency value f, =/KHz is brought into kr<6
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(k=2nf/c), and r <0.3m is obtained. The radius of these
single sphere arrays are set as 0.2m, 0.3m, 0.4m and 0.5m.

When the signal to noise ratios (SNR) of the five sound
sources are 0 dB, the estimation results for all of these four
structures are shown in Fig.4. The figures show that the DOA
estimation accuracy is getting better with increase in r, while
is less than 0.3m, but when r is more than 0.3m, the accuracy
have started to degrade, which is due to the influence of the
zeroes of the Bessel's function.

Assuming that the SNR of the five sources range are from
-10dB to 30dB simultaneously. For different SNR, simulations
are operated of 200 times in order to get azimuth angle RMSE
and estimation probability. As Fig.3 (a) shows, when the SNR
increases, the RMSE degrades, and when r=0.3m the RMSE of
azimuth angle is lower than that of the other radius at the same
SNR, which also proves the above conclusion.

B. multiple spherical arrays with same and different radius

According to the previous analysis, when the sound source
frequency band is certain, there are limits to the size of the
sphere and when the radius of the sphere is determined, the
DOA estimation accuracy can be affected by the frequency of
the sound signal, that is to say the signal frequency f and the
sphere radius 7 are inversely related.

In this subsection, the advantages of multiple spherical
array with same radius against different radius are discussed, as
shown in Fig.5 (a) and (b). Three spheres with same and
different radius are placed as a circle of 1m radius, and thirty
microphones are distributed on each sphere with same
arrangement as the single spherical array. In Fig.5 (a), the radii
of all three spheres are 0.3m and the three spheres in Fig.5 (b)
have radius 0.1m, 0.3m, and 0.5m.

(a) (b)

Fig.2 (a) The microphones distribution on a single sphere array in 7'xH : where
T depicts the latitude numbers on the sphere while A indicates the number of
microphones on each latitude. (b) 4™ order Bessel function response curve

RMSE vs SNR curve RMSE vs SNR curve

—o—r=02
——r=03 \
=04 \
——r=0 \

10101 ORMSE)
10101 ORMSE)

(@) (b)

Fig.3. Azimuth angle RMSE under different SNR (a) single sphere arrays with
different radius (b) multiple spherical arrays with same and different radius
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Fig.4. DOA estimation results of single sphere arrays with different radius.

The DOA estimation results with SNR=0 are shown in Fig.5
(c) and (d), respectively. The spectrum using the structure with
different radius is clearer and the side lobe is less as compared
to the structure with same radius. The azimuth angle RMSE vs
SNR curve is show in Fig.3 (b), which indicate that different
radius has lower RMSE than that of the same radius at low
SNR, leading to better estimation performance in noisy
environment.

C. multiple spherical arrays with different distribution

In DOA estimation, the sampling microphones with a
single spherical distribution are more effective than that of
planar or linear distribution [11]. In this subsection, four types
of array structures with different distributions are designed as
shown in Fig.6. Each of the multiple spherical arrays is
composed of five spheres of radius 0.2m and on each sphere,
thirty microphones are distributed in same arrangement as a
single spherical array. In linear and cross distributions, the
interval between each sphere is 0.5m; in circular distribution,
five spheres are placed as a circle of radius 0.5m on a given
plane; and in spherical distribution, five spheres are placed on
a sphere of radius 0.5m, where two spheres are distributed on
the spherical poles and three spheres are uniformly placed in
the equatorial plane of the big sphere.

Fig.5. Multiple spherical array structures with same and different
radius and their DOA estimation results

Fig.7 illustrates the estimation performance with SNR=0dB.
The estimation accuracy with linear distribution is the worst
and the cross and circular distributions are similar. The
spectrum peak with spherical distribution is sharper than that
of the other three types of distributions.

The azimuth angle and pitch angle RMSE under different
SNR are show in Fig.8 (a) and (b) respectively. The RMSE of
azimuth angle with linear distribution is the worst in four
arrays, and the other three types of distributions is similar. But
the RMSE of pitch angle with spherical distribution is
significantly better than the other three types of distributions.

In the case of two plane waves from directions (6,,¢) and

(6,,9) , the angle resolution is calculated by (21) and (22):
Oyear =[0(6,,0)+0(6,,0)]/ 2
0(A0)=0,.. —96,,9)

where Q(6,¢) = spectrum(6,¢) , 6, = (6,+6,)/2, A=
|<91 —62| , Making ¢=90°, increase the A@ to get the angle

resolution of azimuth angle which is show in Fig.8 (c). Then
making € =180° , increase the A¢ in the same way to get

21)
22)

&
VRN VA Ay
W\
ZT
@
Linear Cross

Circular

Spherical

Fig.6. Spherical structure arrays with linear, cross, circular and spherical distributions

127



Backto Contents

Noise spectrum (SNR=0dB)

Noise spectrum (SNR=0dB)

0 100 200

O(degree)
(a) Linear
Noise spectrum (SNR=0dB)

300 100 200

O(degree)
(b) Cross

Noise spectrum (SNR=0dB)

300

0 100

200
O(degree)

(c)Circular

300 400 0 100 200

O(degree)

(d)Spherical

300 400

— 0, - -
g L
—— —

RMSE vs SNR curve RMSE vs SNR curve

10l0g10RMSE)

10l0g10(RMSE)

—
P— linear

e croes cross

circular

circular 100
—
sphere

—4— sphere

5 o s ) w s o s W w2 w

0 0
SNR/dB SNR/dB

Q(dB)

(a) Azimuth angle (b) Pitch angle
azimuth angle resolution  snr—0 itchangle resolution  snr=0
»
e
e A T e
A s =1 . / e
He g AT
—=—linear o V‘/‘%
o E 4 e
circular 5 7 —*—cross
—2— spherical ° / circular
;/ —— spherical
oF
§
N
10 2 30 4 50 80 70 80 0 mn 10 20 30 4 50 80 70 80 0
Ab(degree) Ap(degree)
(c) Azimuth angle (d) Pitch angle

Fig.7. The results of DOA estimation of multiple spherical arrays with
different distribution

the angle resolution of pitch angle that is show in Fig.8 (d). The
azimuth angle resolution of linear and circular distribution are
better than that of the other two, but it should be noted that the
pitch angle resolution of spherical array is clearly superior than
all others.

D. Design rules of multiple spherical array

According to the above mentioned simulations, the design
rules for multiple spherical array structure are: (a) for open
spherical structure, the radius of the spherical structure should
be in a certain range due to the influence of the zeroes of the
Bessel's function. (b) By placing the spherical structures with
different radius in MAS arrays, the estimation accuracy can be
improved and the frequency bandwidth of sound sources can
be increased. (c) For the distribution of the multiple spheres in
MSA arrays, the better spatial symmetry of the array structure
will result in improved estimation accuracy.

V. CONCLUSION

In this paper, several types of multiple spherical array
structures with different sizes and distributions of spheres have
been developed for the DOA estimation of multiple sources
based on the spherical harmonic MUSIC algorithm. The
simulation results have demonstrated that the multiple arrays
can more accurately deal with multiple sources by using a
multiple spherical array structure with more spherical
structures, good spatial symmetry and proper radius. Possible
future work will include the application of this structure and
algorithm to rigid aperture.
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Azimuth angle RMSE of four arrays under different SNR (b)

Pitch angle RMSE of four arrays under different SNR (c) Azimuth angle
resolution of four arrays (d) Pitch angle resolution of four arrays
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Abstract—This work analyzes the data output of laser ranging
data collected from the Space Geodesy Facility (Herstmonceux,
UK), and proposes a bespoke likelihood function for its processing
in the context of Bayesian filtering. It is then illustrated in a
single-target Bayesian filter, performing successfully on simulated
and real data, under a variety of noise profiles encountered in
typical outputs of the sensor.

I. INTRODUCTION

Maintaining an up-to-date catalogue of the near-Earth orbit-
ing objects, including space debris and man-made satellites,
has been identified as a key objective of the Space Situational
Awareness (SSA) activity, a topic of growing interest, and
a challenge whose difficulty is increasing with the growing
number of objects populating the near-Earth space [1]. The de-
tection and tracking of orbiting objects is supported by a range
of specific ground-based sensing stations for SSA activities,
forming an heterogeneous network (radars, telescope, cameras,
etc.) from which noisy measurements of different nature are
collected by the individual stations. Fusing the information
collected from various space sensing assets through a detection
and tracking algorithm is an open challenge, that requires some
automation in the pre-processing of each data type produced
by individual sensors into a coherent probabilistic description
of the tracked objects. Casting Satellite Laser Ranging (SLR)
data in a Bayesian framework is a necessary step towards this
goal.

As part of a coordinated SSA initiative integrating UK
and international assets to maintain a common catalogue of
orbiting objects, it is important to have accurate probabilistic
models of the sensors that integrate it. This type of analysis
has been previously carried out for range-only radars [3],
Doppler radars [2], and optical sensors [4], [S]. A strategy
for using these models in a multi-target tracking scenario has
been discussed in [2].

In this paper the output of the range-only laser sensor at
the Herstmonceux Space Geodesy Facility (SGF) is analysed
in order to design a sensor model for filtering purposes. The
sensor model is then exploited for the design of a single-target
Bayesian filter, for which implementations based on a Kalman
[6] and a particle filter [7] are explored.

This paper is structured as follows. Section II provides a
bried description of the Herstmonceux Space Geodesy Facility,
and the specifics of the output data. Section III discusses
the modelling of the target tracking algorithm, including the
bespoke sensor model for the Herstmonceux Space Geodesy
Facility, and the design of the resulting single-target Bayesian
filter. The tracking algorithm is then tested on simulated and
real data in Section IV.

II. THE SPACE GEODESY FACILITY

The Space Geodesy Facility in Herstmonceux (East Sussex,
UK) [8] is a multi-technique geodetic observatory operating
an SLR station, an absolute gravimeter and several Global
Navigation Satellite System (GNSS) receivers. Along with
forty other similar sites around the world, the SGF in Herst-
monceux forms part of the International Laser Ranging Service
(ILRS) [9]. The SLR technique, used primarily for geodetic
purposes, measures the time of flight of short laser pulses
as they travel between the observing stations and orbiting
satellites equipped with retroreflectors [10], [11]. Satellites
routinely tracked by the ILRS network include low Earth
orbiters with scientific payloads (e.g. Grace, Jason-3, Swarm),
passive geodetic targets (e.g. LAGEOS, LARES), and various
GNSS constellations (e.g. GLONASS, BeiDou, GPS). Capable
of providing measurements with sub-centimetre accuracy and
precision, SLR is one of the four space geodetic techniques
contributing to the realisation of the International Terrestrial
Reference Frame [12]. Beyond geodetic applications, SLR can
also be employed to track uncooperative space debris objects
(i.e. no retroreflectors present) [13], [14].

An Nd:Van pulsed laser (1 KHz repetition rate, 10 ps
FWHM pulse width, 1.1 mJ/pulse) at the frequency-doubled
wavelength of 532 nm is employed at the SGF laser station.
The receiver telescope is a 0.5 m Cassegrain reflector equipped
with a Single Photon Avalanche Diode (SPAD) detector. The
timing measurements are provided by a home built event timer
of 1 ps resolution and 5 ps precision. A strictly single-photon
tracking policy is followed at SGF for all satellite targets,
whereby the energy levels of the returned pulses are controlled
and limited to ensure that, on average, only a single photon
is contained in each reflected pulse. This ensures that the

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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laser retroreflector arrays carried onboard the satellite targets
are sampled in their entirety, with no preferential detections
obtained from points closer to the ground station. In order
to limit the negative impact of background and dark noise
events, the detector is gated shortly earlier (typically 100 ns)
than the predicted range to the satellite. This is necessary due
to the high sensitivity of the sensor and the present back-
ground radiation. The distribution of returns, excluding actual
satellite reflections, are adequately described with a negative
exponential distribution, as the detection events follow Poisson
statistics. The specific characteristics of the distribution of
detected pulses from the satellite targets depend on the shape
and orientation of the laser retroreflector arrays.
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Fig. 1: SLR output data. The ground truth is depicted with a
black line, the data points are in blue.

Three datasets collected from the SGF laser, named 746,
540, 737 for different satellite passes, were exploited in the
context of this paper and are depicted in Fig. 1. These datasets
are illustrative of the obtained data. The identities of the
observed satellites is known, and the ground truth, shown in
Fig. 1 and in subsequent figures, is obtained from an available
catalogue. These figures illustrate the typical features of the
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raw ranging data collected at SGF, though they all present a
very noticeable skewness in the data distribution around the
ground truth, as explained above and highlighted in the data
residuals depicted in Fig. 2. Note in particular the uneven
distribution in batch 737 , whose atypical shape in the lower
range values is due to a temporal problem in the receiver
hardware'.
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Fig. 2: SLR residual data. The data points are in blue.

III. TRACKING ALGORITHM

This section presents the target tracking algorithm proposed
in this paper, constructed with the Bayesian estimation frame-
work and designed specifically to process data laser ranging
sensors as exploited in the Herstmonceux Space Geodesy
Facility.

A. Bayesian estimation: generalities

The state of the target, describing its range r and radial
velocity r with respect to the sensor, is denoted by the

IThis is caused by laser overlap, which happens when a pulse is fired at
the same time a detector is gated. The pulse backscatters off the atmosphere
and triggers the detector. This run was recorded when the overlap avoidance
routine was disabled.
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vector x = [r,7] € X, belonging to some target state
space X C R? covering the admissible values for the target
state. In the context of Bayesian filtering, the information
on the target state maintained by the operator includes some
measure of uncertainty associated to the filtered estimate, and
is represented by some probability distribution p on the state
space X. The time is indexed with some integer k, marking
the epochs of data collection.

During the prediction step the predicted distribution pyj,_1,
representing the information on the target state at time & prior
to the collection of the current observation zy, is propagated
from the output py_; of the previous time step through the
operator’s knowledge about the target’s dynamic behaviour.
During the updated step the predicted distribution is corrected
to the posterior distribution py, through the collected obser-
vation z; and the operator’s knowledge about the sensor’s
characteristics (measurement noise, probability of detection,
false alarm rate, etc.).

B. Target modelling

Since the target state only depicts the range and radial
velocity of the object while passing over the sensor, the target
trajectory throughout the observation window is relatively
simple and the target motion at time step k is constructed
with a simple constant velocity model [15], i.e.

1 A
Tp = {O lk} Tp—1 + Nk, (D

where A}, denotes the duration (in unit time) since the last time
step k — 1, ng ~ N(0, Q) denotes the process noise, drawn
from a Gaussian distribution with zero mean and covariance
matrix

At at
— 3 2 2
= 0L

Qk k Ai A ) ()

D) k

where the standard deviation o}, is a model parameter.

C. Sensor modelling

Since the sensor provides data on range only, an observation
collected is described by a scalar z € Z, belonging to some
observation space Z C R covering the admissible values for
the observation state.

The peculiar data distribution of the sensor (see Section II)
led to the design of a bespoke sensor model for the processing
of the Herstmonceux SGF data. Since there is a photon return
for every pulse, and the time index of the Bayesian flow
coincides with the epochs of data collection (see Section
III-A), there is one and only one measurement collected per
time step. Due to the reasons discussed in section II, the data
distribution has an inverse exponential shape, resulting in the
data being skewed in favour of lower ranges (see Fig. 2).

However, little is known about the frequency at which the
pulse misses the object of interest, or about the distribution
of the background returns and dark noise. For the purpose of
filtering, therefore, all the data shall be treated as observations
stemming from the object of interest, and the sensor modelling
reduces to the design of a suitable likelihood function ¢(z|x),
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describing the probability that the sensor will return observa-
tion z, conditioned on the state z of the object of interest.

Using batch 746 as a training set, an exponential distribution
was fitted to the data residuals. The model agreed with the
observations well, with a coefficient of determination of R? =
0.9994. This value is a measure of the correlation between the
observed data and the predicted values, and a value so close
to one is an indicator that the distribution can be accurately
modelled as an exponential distribution. The fitted curve can
be seen in Fig. 3, and the obtained equation for the likelihood
is

f(z|x) o 6—2.811.10*4(0.5'c~z—r)’ 3)

where r is the range component of the target state x, in metres,
and the observation z is in seconds. The factor ¢/2 is applied
to convert from time to distance.
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0 2000 4000 6000 8000
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Fig. 3: A histogram of the data residuals of batch 746 using
100 bins, with corresponding exponential fit .

The likelihood function (3) shall be used for the sensor
modelling for the remaining of the paper.

D. Filter design

Two approaches have been explored for the design of the
filtering solutions: a Kalman filter [6], and a particle filter [7].

1) Kalman filter: The Kalman filter is a well-established
filtering solution for single-target detection and tracking prob-
lems. Its main advantages lie in the simplicity of its imple-
mentation in a practical target tracking algorithm and in the
reduced computation cost, though it requires strong modelling
assumptions regarding the target motion model and the sensor
model [6]. In particular, the Kalman filter assumes that the
likelihood function £(-|x) follows a Gaussian distribution and
is ill-adapted to the representation of heavily-skewed observa-
tion profiles such as the one designed for the SGF sensor in
Eq. (3).

For the sake of illustration, a Gaussian-distributed likelihood
was fit on the data distribution and the resulting Kalman filter
was tested on batches 540 and 737. As expected and shown
in Fig. 4, the filter assumes a data profile evenly distributed
around the true target state and the estimated target trajectory
is biased towards higher range values.
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Fig. 4: Kalman filtering applied on batch 540. The ground
truth is depicted with a black line, the estimated state with a
red line, the data points are in blue.

2) Particle filter: Particle filtering methods impose little
restrictions on the nature of the propagated probability dis-
tribution py, the targets’ dynamical behaviour or the sensor
observation process; as such, they are widely exploited in
tracking problems involving non linear models [7].

In this paper a simple Sequential Importance Resampling
(SIR) particle filter is exploited, where the new particles are
sampled every time step from the prediction model (1), and
reweighted using the likelihood function (3). That is, the
posterior probability distribution py, is approximated by a set

of weighted particles {1'](:), w,ii)}f\él, ie.

N
pr(z) ~ Z; w,(cl)érgv) (x), 4

where 6, is the Dirac delta function centred around z, the

number of particles /V is a model parameter, and the updated

particle set {z7, W;c}fL is computed from the posterior parti-
cle set {z\” |, w” }¥  through the equations

@ |1 Ay

T T [0 1

wi  oc bzl ywl?

[ "

where n,(j) ~ N(0,Qk) , 1 < i < N. Resampling is done
as in the classical bootstrap filter, where a set of particles
is sampled from the original weighted set of particles with
probability proportional to the original weight. All particles in
the resampled set are assigned the same weight. The resulting
particle set approximates the same distribution while focusing
particles in areas with higher likelihood [16].

IV. RESULTS

In this section, we present the obtained filtering distributions
using both simulated data and the Herstmonceux datasets
that were previously discussed. Since the Kalman filtering
approach yielded biased distributions, we focus on the particle
filtering method to present results.

A. Simulated Data

In addition to the data from Herstmonceux, we also simu-
lated our own data where we specified a true trajectory and a
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noise distribution. This allowed us to test how the filter handles
under different realisations. Exponential noise was simulated
for 50 Monte Carlo runs, with the following equation:

—0.00252
l(a:)cx{ 8 , a:G[l(ElOOO], . ©)

Each Monte Carlo realisation was generated by adding noise
sampled from this distribution, and added to the ground truth
from dataset 540. The average Root Mean Squared Error
(RMSE) can be seen in Fig. 5, alongside error bounds. Here it
can be seen how the filter accurately locks into the trajectory
after observing the object for a number of time steps.

1400 ; Particle Filter - Simulation

1200
1000 r
800
600
400 r
200

Residuals (metres)

5915 5920 5925 5930
Time (seconds)

Fig. 5: Average RMSE for 30 simulated Monte Carlo real-
isations (black line), plus and minus one standard deviation
(green and blue lines).

B. Herstmonceux Data

We applied the particle filter to the datasets generated by
satellite passes 540 and 737. As it was said before, the training
data to fit the exponential likelihood was that of pass 746. The
two datasets analysed show different properties. Pass 540 has
similar noise properties to the training set, while as it was said
before, a temporary hardware issue caused pass 737 to have a
more complicated noise structure.

The results of applying the filter on pass 540 can be seen in
Fig. 6. It can be seen how the filtering distribution successfully
mitigates the measurement noise in spite of the measurements
being asymmetrically distributed around the expected range.

Fig. 7 shows the results of applying the filter to pass 737.
As it was previously said, a temporary software fault caused
the noise distribution to have range-dependent properties. In
spite of this noise profile, the filter manages to track the range
of the satellite with similar accuracy as in pass 540. In the
zoomed-in view, it can be seen how the filtered distribution is
robust to sudden changes in noise distribution.

V. CONCLUSION

We have developed a filtering solution to estimate the
range of a satellite from SLR data. The proposed method is
capable of handling the noise profiles usually find in SLR
problems, which use gated single photon avalanche diodes.
The particle filtering framework was exploited, as it allowed
us to model the observation likelihood as an exponential
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Fig. 6: Estimation results for pass 540

probability distribution function. The method was tested on
both real and simulated data, and its resulting estimates
are consistent with the orbital predictions obtained through
numerical integration, with the added advantage of providing
uncertainty information.
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Abstract—System size estimation in distributed wireless sensor
networks is important in various applications such as network
management and maintenance. One popular method for system
size estimation is to use distributed consensus algorithms with
randomly generated initial values at nodes. In this paper, the
performance of such methods is studied and Fisher information
and Cramer-Rao bounds (CRBs) for different consensus algo-
rithms are derived. Errors caused by communication noise and
lack of convergence is also considered, and their effect on Fisher
information and CRB is given. The results provide a lower bound
on the variance of the estimator of system size. This in turn,
provides guidelines on how to choose consensus algorithms and
initial values at the nodes.

Index Terms—System Size Estimation, Wireless Sensor Net-
works, Average Consensus, Max Consensus, Fisher Information,
Cramer-Rao Bound, Communication Noise.

I. INTRODUCTION

Distributed wireless sensor networks topologies are impor-
tant in several research fields and applications [1] due to their
robustness to link failures and low power.

System size estimation or counting the number of nodes in a
distributed wireless network is essential in several applications.
For example, some network maintenance protocols require the
system size to incorporate a newly joined node in the system
[2]. In [3], the soft-max based consensus method described re-
quires the system size. On the other hand, in [4], the sum of the
initial measurements is calculated using a consensus approach
which exploits the system size. System size estimation is also
important in military sensor network applications [1], [5]. In
remote large-scale military sensor networks, sensor nodes are
required to configure the network autonomously [5]. Estimating
the system size enables the sensor network at any time to detect
whether there are intrusions or whether there are new nodes
attempting to join the network.

The problem of distributed system size estimation has been
extensively studied in the literature [6]-[9]. A comparative
study of distributed system size estimation algorithms is given
in [6]. In [7]-[9], random walk algorithms are used to estimate
the system size. More specifically, a selected sender transmits
information and nodes pass the information to a selected
neighbor and information propagates through the network in
a “random walk” manner. Based on the average return time, an
estimate of the system size can be obtained.

Max consensus result:

xi(t) = Xpyoy = max(xy, Xy ., Xy)

AV!I‘B‘Q consensus result:
L&
Xt
=5 Zx,

N can be inferred from the
Consensus results

£ : Time index

i : Sensor index

N : Number of nodes

Fig. 1: Distributed network with N nodes.

Another popular method for distributed system size estima-
tion in wireless sensor networks uses consensus algorithms
with randomly generated initial values at the nodes [10]-
[14]. In [10], two algorithms for system size estimation are
introduced. The first algorithm generates uniformly distributed
initial measurements at nodes, and uses max consensus with an
ML estimator (uniform + max consensus + ML). The second
algorithm uses Gaussian + average consensus + ML. The
consensus result is used to infer the system size. It is shown that
result is the maximum likelihood estimator for N~1, where N
is the system size. In [11], a method based on average consen-
sus with Bernoulli random initial values namely Bernoulli trail
method is proposed. It is shown in [11] that the mean square
error for the proposed method goes exponentially to zero as a
design parameter increases. In [13], the nodes are assumed to be
labeled and one node in the network holds an initial value of 1
and all other nodes are set to 0. The system size can be obtained
from the average consensus result. A system size estimation
algorithm in the presence of communication noise is proposed
in [14]. The algorithm is based on average consensus and Lo
norm estimation. How the values of the initial measurements
at nodes and the communication noise affect the performance
of the algorithm are analyzed.

In this paper, we derive the Fisher information and Cramer-
Rao bounds for consensus based system size estimators con-
sidering different noise conditions. It is shown that in the

978-1-5090-0326-6/16 /$31.00 ©2016 IEEE
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absence of noise, the max consensus approach results in a lower
CRB than the average consensus approach. In the presence of
communication noise, we demonstrate how the SNR affects the
Fisher information and CRBs. The results not only present the
best estimation variance the algorithms can achieve, but also
provide guidelines on how to choose consensus algorithms and
initial values for system size estimation.

II. SYSTEM MODEL

A distributed WSN is modeled as an undirected connected
graph G = (N, E) containing a set of nodes N = {1,..., N}
and a set of edges E as shown in Figure 1, where IV is the
total number nodes in the network, i.e., the system size. The
set of neighbours of node ¢ is denoted by N;. Two nodes can
communicate with each other only if they are neighbours.

III. REVIEW: SYSTEM SIZE ESTIMATION USING
CONSENSUS

In this section, we briefly review the max and average
consensus algorithms, and then discuss how the results of
consensus algorithms can be used to infer the system size.

A. System Size Estimation Using Max Consensus

By running max consensus, the states of nodes in the network
converge to the maximum of the initial values. In [15], max
consensus in the absence of communication noise is introduced.
Let x; be the initial value at node ¢ and the state of node 7 at
time ¢ is denoted as x;(t). To compute the maximum of the
initial measurements, the iterative max consensus algorithm can
be expressed as

zi(t+ 1) :max{mi(thaX:cj(t)}. (1)
JEN;

In the absence of communication noise, by running the iterative
algorithm of equation (1), states of nodes converge to the
maximum of the initial values in finite time [15]. Note that
in the presence of communication noise, the estimate may drift

because of positive noise samples [3].

The max consensus result can be used to estimate the system
size. In [10], the initial measurements are set to be uniformly
distributed, x; ~ U(0, 1). The system size can be inferred from
the max consensus result, Zymax = max{xi,za, -, TN},

1

N = E[In Tmax] 2

In the algorithm, an estimate of the expected value E[ln x|

is obtained by running the max consensus several times and
taking a sample mean of the results.

B. System Size Estimation Using Average Consensus

Average consensus is also widely used and well studied [16]—
[19]. By running the average consensus, the states of nodes
converge to the average of the initial values. A simple linear
average consensus in the absence of communication noise is
introduced in [16]. The update of node ¢ at time ¢ + 1 can be
expressed as

CCi(t + 1) = W“CCZ(t) + Z Wijmj(t), 3)

JEN;
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where W € RY*¥ is a doubly stochastic matrix named weight
matrix, and its element in the ¢th row and jth column is denoted
as W;;. By running the iterative algorithm in equation (3), states
of nodes converge to the average of the initial measurements
. _ 1 N

[16], limy o0 2(t) = 2 = 5 20,0 Tie

In [17], distributed average consensus in the presence of
communication noise is considered. The update of node 7 at
time ¢ 4+ 1 can be expressed as

zi(t+1) = [1 - a@®d]zi(t) +a(t) Y [2;(t) +ni(0)], @
JEN;

where n;;(t) is the noise associated with the reception of
x;(t) at node ¢, which is assumed to be independent across
time and space with zero mean and variance o2. «f(t) is
a positive step and satisfies the persistence conditions [17],
a(t) >0, Y at) =00, Yoo a?(t) < occ.

It is proved in [17] that by running the iterative algorithm
as in equation (4), the states of nodes converge to a random
variable 6, which is an unbiased estimate of the average of the

initial values with bounded mean square error.

In [10], [11], [14], the average consensus result is used to
infer the system size of the network. In [10], average con-
sensus with standard normal distributed initial measurements,
x; ~ N(0,1) is used. The system size can be inferred from

the average consensus result, T = % Zﬁl T,
N=E[z"]. ©)

In the algorithm, the expected value is obtained by running the
average consensus multiple times and taking a sample mean
of the results. In [11], the initial values at nodes are Bernoulli
distributed and a lowest common multiple post-processing step
is used to infer the system size. In [14], noisy conditions
are considered and the effects of noise and initial values on
estimation performance are discussed.

IV. CRB FOR SYSTEM SIZE ESTIMATION IN THE ABSENCE
OF NOISE

Consensus estimation is a powerful approach for parameter
estimation in several sensor network applications [18]-[21].

Consensus algorithms can be used to estimate the system size
in distributed wireless sensor networks. As mentioned above,
different consensus algorithms and initial values can be used.
In this section, we assume that the communications between
nodes is perfect without any random noise, and consensus is
reached. The Fisher information and CRB are calculated to
compare between different approaches.

A. Max Consensus in the Absence of Noise

In this subsection, we assume that the max consensus as
mentioned in Section III-A is used and consensus is perfectly
reached, i.e. nodes converge to the maximum of the initial val-
ues. The following theorem characterizes the Fisher information
and CRB result.

Theorem 1. Assume the initial values at nodes x; are i.i.d. with
PDF f(x) and CDF F(x), and f(x) is differentiable. When
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max consensus is used, the Fisher information for estimate of
system size N is,
1

N2
The CRB is the inverse of the Fisher information, and a lower
bound on the estimation variance can be expressed as

(6)

Tmax =

Var [N] > N2, (7

The distribution of the initial values at nodes does not affect
the Fisher information and CRB.

Proof: Assume max consensus is used and conver-
gence is perfectly reached at time ¢. Let y; = x;(t) =
max {21, 29, -+ ,xy} be the state at node ¢ after convergence.
Since x; are i.i.d., the distribution of y; can be calculated

CDF : {F(y)}", ®)
PDF : N{F(y)}" ' f(). )

Therefore, the Fisher information can be calculated from the
definition, we have

Imax =E [(8% In [N{F(y)}”’1 f(y)D } (10)
= % + %E[ln F(y)] +E [(In F(y))*] . (11)

Note that the system size estimation problem is formulated as a
conventional parameter estimation problem, and N is estimated
based on random values generated at nodes. Therefore, the
estimate of the system size N can be non-integers and the

differentiating respect to [V in equation (10) make sense.
The term E [In F(y)] in equation (11) can be calculated by
definition,

oo
EmF)] = [ (nF@}N(F@) " f)do = - . 02
— o0
Similarly, term E [(1n F (y))Q] = 2, can be calculated There-
fore, by substituting the calculated values into equation (11),
the result in (6) can be obtained. [ |

Theorem 1 characterizes the best estimation variance that
we can achieve if max consensus is used to estimate the
system size. It is also shown that if max consensus is used and
consensus is perfectly reached, the distribution of the initial
values at nodes does not affect the Fisher information about
system size estimation.

Note that the result in equation (7) is the best estimation
variance in one consensus run. In real system size estimation
applications, large sample statistics can be used to improve the
performance. A more accurate N can be obtained by taking
the sample mean of multiple consensus results.

B. Average Consensus in the Absence of Noise

In this subsection, we assume that the average consensus as
mentioned in Section III-B is used and average consensus is
perfectly reached at nodes. We also assume that the distribution
of the initial values at nodes is i.i.d. with mean p and variance
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o2, and the system size N is large. The following statement
characterizes the Fisher information and CRB result.

Assume the initial values at nodes x; are i.i.d. with mean |1
and variance o?. Also assume that N is large. When average
consensus is used, the Fisher information for estimate of system

size N is L

2N2’
The CRB is the inverse of the Fisher information, and an lower
bound on the estimation variance can be expressed as

Iavg - (13)

Var [N] > 2N, (14)
Proof: Let y; = a;(t) = & SN | x; be the state at node
1 after nodes converge to the average. By using the central
limit theorem, the convergence result y; is Gaussian distributed,
2
Yi ~ N (/L7 UW) .
Therefore, the Fisher information can be calculated from the
definition, we have

Tavs =E [(aizv In { \Q/ZQ eXp(_N(QyJ; 1) )D } (15)
= 4]1,2 - ﬁE [y =]+ ﬁE [(y—w'. a6

From the properties of Gaussian distribution, terms in equation
(16) can be calculated, E [(y — 1)?] = % and E [(y - u)ﬂ =

2 . . . .
%V%. Therefore the Fisher information can be calculated as in

equation (13).
|
Note that the above proof is based on central limit theorem
with IV large (also holds for small N and z; ~ N (p,0?)).
The distribution of the initial values does not affect the Fisher
information when N large, which matches the result in [10]
that scaling and translations of initial value distribution do not
affect the performance of the optimal estimator. By comparing
equation (14) with equation (7), we can see that system size
estimation with max consensus has a lower CRB.

V. CRB FOR SYSTEM SIZE ESTIMATION IN THE PRESENCE
OF NOISE

Consensus in wireless sensor networks always suffers from
different sources of error such as imperfect communication with
noise and lack of convergence in finite time. In this section,
error is considered and Fisher information and CRB for system
size estimation are derived.

A. Max Consensus in the Presence of Noise

We model the final error at nodes to be Gaussian distributed
e~ N (0, ag). When max consensus is used for system size
estimation, there is no closed form expression for the Fisher
information and CRB. However, if we assume the distribution
of the initial values has exponential tails and NV is large, an
upper bound on the Fisher Information can be obtained, the
following statement characterizes the result.
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Assume the initial values at nodes x; have exponential tail
and its tail PDF \e~*. The distribution of the max of the
initial values can be approximated using Gumbel distribution.
Assume that the final error at nodes is Gaussian distributed
e~N (ue, og). The Fisher information for estimate of system
size N is bounded by

1 A2
nmax < ATO 5 | \_9 .
T <N2> <0£+/\’2>

The CRB is the inverse of the Fisher information, and a lower
bound on the estimation variance can be expressed as

A7)

Var [N] > N? (0257 +1) . (18)

Proof: With the error term, node ¢ in the network will
converge to z; = max{x1,x2, -+ ,xn } +e. Assume the initial
values at nodes x; have exponential tail and its tail PDF \e™**.
The distribution of the maximum y; = max{xy,z2, - ,xN}
can be approximated using Gumbel distribution [22],

T
1 7 te

—e—(y—n)/B
PDF : —e ,
B

CDF: e , 19)

where = (In N) /X and 3 = 1/\. Therefore we can write z;
as

InN = _

Zi= +Yi +e,
where g; has PDF: Ae~(A¥+¢7) Note that the closed form
expression for the distribution of g;+¢e (sum of Gumbel random
variable and Gaussian random variable) cannot be obtained,
therefore an upper bound on the Fisher information is derived
herein.

The upper bound calculation can be expressed as three
phases: 1) Fisher information for random variable y and e are
calculated; ii) Fisher information inequality is applied; and iii)
parameter transformation lemma in [23] is used. Details of the

calculation are presented in the following.

Firstly, we introduce the Fisher information of a real random
variable X whose density function f(z) is independent of the
estimated quantity N [23],

_ [ 1 [(of(=))’
From the definition of Fisher information of a random variable,

the Fisher information for g; and e can be calculated
1

o2’

(20)

21

Ty =X\, I, = (22)
Secondly, Fisher information inequality is used to calculate the
upper bound on Fisher information of y; + e, we have
7;7. A’
Tjpe < —5 = .
e =T+ I, o2+ 1
Note that equality in equation (23) is achieved iff y; and e are
both Gaussian distributed. Finally, the parameter transformation
lemma (Lemma 4 in [23]) is used and the Fisher information
about N can be calculated,

2
oty L[ a7
nmaxr — e < .
= ( an ) Tre = e <a§+x2)

(23)

(24)
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Therefore, equation (17) and (18) is obtained.

Note that here we assume that x; to be exponentially dis-
tributed for simplicity purpose. Similar proof can be obtained
if the distribution of the initial values has exponential tail, for
example Gaussian distribution. Also note that there is no close
form expression for the true distribution of the final error in
this case. If the final error is not Gaussian distributed, the
upper bound on the Fisher information can be expressed as:

Tomaz < (72) (1/1/:%) from equation (23) and (24). ®
The SNR can be defined as SNR = A—;z From equation

(17) and (18) we see that larger SNR causes a larger Fisher
information and lower CRB. From equation (17), we also see
that in the absence of error with ag = 0, equation (17) is the

same as the no error case in equation (6).

B. Average Consensus in the Presence of Noise

Assume average consensus is used and the final error at
nodes is Gaussian distributed ¢ ~ N (0,03). Note that the
error in the average consensus is usually caused by lack of
convergence in finite time and communication noise. The noise
is usually assumed to be Gaussian distributed [17] and the
error caused by lack of convergence is approximately Gaussian
distributed which is proved in [24]. Also assume that the
distribution of the initial values at nodes is i.i.d. with mean p
and variance o2, and the system size N is large. The following
statement characterizes the Fisher information and CRB result.

Assume the initial values at nodes x; are i.i.d. with mean |1
and variance o, the final error at nodes is Gaussian distributed
e~ N (O,Ug). Also assume that N is large. When average
consensus is used, the Fisher information for estimate of system
size N is

1 ot
Towg =57 | /= (25)
2N ("—,\? + 02)
When N is large, equation (25) can be approximated as
1 (o2 1 )
Tove ® 3707 <§) = 33 (SNR)%, (26)

where SNR is defined as SNR = Z—z The CRB is the inverse of

. . . e . .
the Fisher information, and an lower bound on the estimation
variance can be expressed as

2
("—N2 +a§)

Var [N] > 20" —~ @7

Proof: The proof of is same as the proof of Theorem I'V-B.

|

From equation (26) and (27) we see that larger SNR causes a

larger Fisher information and lower CRB. From equation (25),

we also see that in the absence of error with 02 = 0, equation
(25) is the same as the no error case in equation (13).
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Fig. 2: CRB comparison with different SNR.

VI. SIMULATIONS

In Figure 2, we assume N = 10 and 0721 = 1. The SNR is
defined as SNR = A\=2/02 in the case of max consensus with
noise, and SNR, = ¢ /o2 in the case of average consensus with
noise. The CRB results derived in Section IV and Section V
are plotted. From the figure, we can see that the max consensus
case has a lower CRB than the average consensus case and the
CRBs in the presence of noise converge towards the CRBs in
the absence of noise as SNR becomes large.

Note that the plot shows the estimation performance for one
consensus run. In real system size estimation applications, each
node locally generates M 1i.i.d. random initial values. Then, by
taking a sample mean of the consensus results, the variance of
the system size estimator scales by 1/M.

VII. CONCLUSION

The problem of system size estimation using consensus al-
gorithm is considered. The Fisher information and Cramer-Rao
bounds of the system size estimate using different consensus
algorithms and different initial value distributions are derived.
It is shown that if max consensus is used, the distribution of the
initial values does not affect the Fisher information and CRB
results. We also see that the max consensus case has a lower
CRB than the average consensus case. We also consider error
caused by communication noise and lack of convergence, and
the Fisher information and CRB in this case are also calculated.
The analysis in this paper not only presents lower bounds
results for system size estimation using consensus, but also
provides guideline towards how to choose consensus algorithm
and initial values to get a better estimation performance. In
the absence of communication noise, max consensus should
be used since the estimation variance will be smaller. In the
presence of communication noise, large SNR results in better
estimation performance, which is a trade-off in the problem.
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Abstract—Traditional spatial sparse techniques for DoA esti-
mation are implemented by full arrays. However in practice, it is
desirable to use as few sensors as possible to reduce the cost for
manufacturing the array or to counter against sensor failure. As
a result, joint optimisation of sparse array and spatial sparsity
becomes an ideal alternative. In most of existing methods, these
two Kinds of sparsity are studied separately. This paper proposes
a joint model which achieves source detection in a subset of
space using partial array sensors. The core idea is to use the
weight coefficients obtained in sparse array optimisation to scale
the model for the sparse reconstruction based DoA estimation.
Compressive sensing based optimisation is used for both steps.
The numerical results of DoA estimation for both stationary
source and moving source are used to demonstrate the feasibility
of this joint model.

I. INTRODUCTION

An acoustic array system, which is a collection of acoustic
transducers operating through array signal processing tech-
niques, has been used in many areas, such as non-destructive
evaluation, underwater detection and machine diagnosis. In
these applications, Direction of Arrival (DoA) estimation from
the array output is an important issue in source localisation and
separation [1].

Classically, DoA estimation is addressed by methods, such
as Capon beamformer, high-resolution and multiple signal
classification (MUSIC) algorithm [2] [3] [4]. Recently, spa-
tial sparsity motivated techniques, which aim at extract-
ing meaningful lower-dimensional representations from high-
dimensional data, have attracted wide interests in DoA esti-
mation, since it drastically improves system performance on
data storage and transmission [5]. Compressive sensing (CS)
based sparse reconstruction [6], which is a popular solution
to sparse representation, has been used for DoA estimation
in [7], where the activity of source is assumed to be sparse
and the sparsity is enforced by a constraint based on /; norm
of a vector of the coefficients corresponding to the source
activities in the spatial domain [7]. A sequential algorithm
has been developed recently in [8] [9], where continuous DoA
estimation is obtained from the array observation in an on-line
manner, based on the least absolute shrinkage and selection
operator (LASSO).

In the techniques discussed above, a full array is used and
the adjacent sensor separation is often assumed to be no larger
than half of the wavelength of the signal [10]. In practice,

however it is desirable to use as few sensors as possible to
reduce the cost for array design and manufacturing or to ad-
dress the problem of sensor failure in the sense that the weight
coefficients corresponding to the remaining working sensors
can be re-configured with the sparse optimisation techniques.
As a result, the idea of the sparse array was proposed as an
alternative [11], where the CS techniques can also be used
[12] by limiting the number of non-zero elements ([ norm)
of the weighting parameters. Alternatively, the method can be
more efficiently addressed as a minimisation of the /; norm
of the weighting coefficients as in [13].

Spatial sparsity and array sparsity have been exploited
separately in most existing methods discussed above. In [14],
however, these two types of sparsity have been considered,
where the direct data covariance (DDC) matrix is used to form
a virtual array model with an extended aperture. Then two
methods addressing the LASSO problem with this array model
are presented. The DDC matrix instead of omni-directional
steering vector is used to obtain the desired signal with the
sparse array. However, the sparsity of the linear array was
manually set in their experiments.

In this paper, we propose a new joint model to exploit
sparsity in both array and source space where a CS based two-
step iterative process is used. Through this joint model we are
able to calculate the weight coefficients for each sensor, which
are then used in a sequential sparse reconstruction algorithm
to estimate the DoAs. Combining spatial sparsity and the
sparse array optimisation enables DoA estimation in a lower-
dimensional space and at the same time using as few sensors
as possible.

This article is organised as follows. In Section II, the
background about the sparse array and the spatial sparse
representation is presented. The proposed algorithm is pre-
sented in Section III. In Section IV, numerical results on a
stationary source, a moving source and noise added sources
are presented. Finally, the conclusion is given in Section V.

II. BACKGROUND
A. Array Model

We assume that a narrowband linear array is used, and each
array element has an unitary sensitivity. In addition, source
signals can only arrive in one half of the plane and the array
is expected to have a perfect baffle, which means the arrival

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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directions are from -90 degree to +90 degree along the plane
of the array elements, and O degree is the normal to the line
of the array.

As in [15], the observed sensor signal at each time step & is

denoted as yr = (yk1, Yk2," - ,Ykn ), where N is the number
of sensors. At each time step, there is a vector reflecting
possible angles for the DoA xi = (21, Tg2, "+ , Tkrr), Where

M is the number of potential source directions.

A matrix A is created by sampling all possible directions
of arrivals (DoAs). The size of A is N x M where N < M.
The nm-th element of A is defined by

1
A, = ——exp[—j2m iy, sin 6, (1

VN

dn . . .
where u, = —— with temporal sampling period T for n =

1,2,--- N, cgn “denotes the distance between the n-th sensor
and the middle sensor, c is the speed of wave propagation, and
Om = Tf — m/2 is the DoA of the m-th hypothetical source
to the n-th sensor in the array.

For each vector xi, there are M source directions corre-
sponding to the columns of A, leading to the array model

Yi = Axy 4+ 1y ()

where ny, is random noise. Here we consider isotropic noise
in the assumed half plane as used in our experiments.

B. CS-Based Sparse Array

Following [13], the CS based sparse narrowband array
problem can be formulated as a minimisation of the /; norm
of the weight coefficients, as follows,

min ||wl|y

subject to ||f —wAl <a 3)

where w € C¥ is the coefficient vector of the array, f €
CM s the vector holding the desired beam response at the
sampled angular points 6, for the frequency of interest 2,
m=1,2,---, M, o € R" is the constraint to define how
much the designed response is similar to the desired response,
(1) is a Hermitian operator, || - ||; and || - ||o are respectively
the /; and l; norm of their arguments.
In detail, f is defined by

£ =[f(2,01),f(2,02),- -, f(€,0m)] “)
where f(£2,6) is a desired response at the direction 6.

C. Spatial Sparse Reconstruction Using LASSO

Assuming a full array is used, the DoA estimation problem
can be cast as a sparse reconstruction problem. This can be
achieved by dividing the source space into multiple ranges
of possible directions, with each range assigned a weight
to indicate the activity of the source in that rangle. To find
the DoA of the source, the weights corresponding to each
range need to be found. This can be achieved by e.g. using a
sequential Bayesian technique based on the LASSO function,
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as in [8], [9], assuming that the number of active sources is
small as compared to the total number of ranges of possible
directions.

For the signal y}, at time k£ and source activation vector xj,
the cost function to be minimised is given as follows,

argmin ||y — Axp||3 + p|| Dx |1 ®)
Xk
with
D =%V (6)
V = diag(v) (N

where D and V are matrices holding the coefficients vector
v = (v, v2,...,0q)T, which corresponds to the source
activity in the source space, p is a regularization parameter,
and o2 is the noise variance.

As for sequential estimation, the result at the (k+1)-th time
step should be calculated by the signal at the k-th time step.
This is achieved based on the relationship between v,,[k] and
um [k + 1.

In the neighbourhood of an active source defined by a
threshold 1 [9], the predicted weights vy, [k + 1] are calculated
as below:

z -1
@y

j=—1 (Ut [k])Q

with non-negative coefficients «;, Zj a; = 1 and the weights
in v are bounded by 1. In practice, a small threshold e.g. 100 x
2752 is used to prevent the value of vy, ;[k] from approaching
zero in order to avoid invalid division.

When the estimation is out of the neighbourhood of the
active source, the weight prediction is replaced by:

(vmlk +1])% = ®)

um[k 4+ 1] = v [k] + cvo 9)
where vy and ¢ are defined empirically [9].

III. JOINT SPARSITY BASED METHOD

The proposed method consists of two main steps. With the
input of a given beam, the first step is to implement the CS-
based sparse array algorithm through the cost function (3) to
obtain a series of sparse sensor weight coefficients. The second
step is to plug the estimated weight coefficients into the cost
function (5), as a scaling factor for yy.

For the CS-based sparse array optimisation with the cost
function (3), as the vector weight coefficients w are complex
numbers, i.e. W = Wg + Wi, to achieve sparse solutions, the
{1 norm should be modified as

min  [[wgll1 + [[wr1

subject to ||f —(wrp+wii)TAla<a  (10)

where f is the input vector holding the desired beam response
at source directions and « is a constraint controlling the fitting
error [13].
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After obtaining the estimated w, the LASSO function (5)
is then modified as

argmin Wy, — Axplf +uDxiln (1)
Xk, Um
where W is defined as
|w |
W = (12)

[wn|

Both cost functions (10) and (11) are optimised by the CVX
toolbox in Matlab [16].

The above two steps are iterated in an alternating manner.
The input beam response f can be initialised randomly. The
joint model is able to estimate the correct DoA estimation after
a few iterations as follows,

1. Set £ =1 and create an initial beam response as input f

of (10), corresponding to a randomly selected direction.
2. Implement two-step optimisation and obtain the possible

angles x; by solving (11).
. Replace f by (Ax;) A, and set k = k+1.
4. Repeat stages 2 to 3 until k£ reaches the predefined
maximum time step K.

IV. NUMERICAL RESULTS

(O8]

In this section, the performance of the proposed method is
investigated for narrowband DoA estimation through a sparse
linear array. All the experiments are based on simulated data,
including a stationary source at 40 degree and a moving source
starting from O degree, turning to 48, -48.5, 57, 52, 57, -57.5,
57 degrees, ending at 13.5 degree. Here we assume the source
angle is changing at a constant range, hence no Doppler shift
is considered in this paper.

The underwater speed of sound used in this model is
assumed to be 1500 m/s, and the frequency of the sources
is 200 Hz. In the noisy case, the level of noise in terms of
Signal to Noise Ratio (SNR) is 20 dB. A grid of 100 potential
sensors are used.

For the stationary source estimation, the inter-sensor spacing
is 0.1\ (X is the wavelength) and the maximum running step
is K = 20. For the moving source estimation, the inter-sensor
spacing is 0.05\ and the maximum running step is K = 100.
Experiments show that the sensor separation should be small
enough with respect to the scale of the array and running
time. It was observed that the number of steps chosen for
the stationary and moving source cases was large enough for
the proposed algorithm to converge. The constraint value of
« used in (10) is 0.3, which controls how close the designed
response is to the desired response.

In order to measure the accuracy of DoA estimation, we
define the performance metrics of Mean Square Error (MSE)
and Standard Error (SE) according to functions (10) and (11)
as follows,

f— wHA|2Z
MSE = 20loguo <||va||2> dB (13)
HA — (A HA 2
SE = \/(”y’~C (wak) ||2>degree (14)
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Fig. 1. The desired response f given in initialisation and the designed response
wH A obtained by the first step of the proposed two-step method for the
stationary source without noise.

DOA (deg)

2 4 6 8 10 12 14 16 18 20
Time steps

Fig. 2. DoAs estimated ((Axy )™ A) for the stationary source without noise,
at 40 degree.

where M is the number of potential source directions. Both
MSE and SE are calculated in each time step (the total
time step is K) and the average values are calculated for
each performance metric. We distinguish MSE in decibel and
SE in degree because decibel is often used for presenting
the difference in beam response while degree is used for
measuring the DoA directions.

A. Stationary Source

The input beam response of the sparse array is initialised
at 20 degree (intentionally set to be different from the ground
truth of the source direction). It was observed in our experi-
ments that 36 of 100 sensors become active in this case. The
weight coefficients become stable after 20 time steps. Figure
1 illustrates the simulation between desired signal (the red
dashed line) and designed signal (the blue line), where the
desired response corresponds to f given in initialisation and
designed response corresponds to w!’ A obtained by the first
iteration of the proposed two-step method. The simulation
shows the designed response matches well with the initial
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Fig. 3. DoAs estimated ((Axy)™ A) for the moving source without noise.

desired response. The mean square error (MSE) defined by
(13) between two responses is -66.7 dB.

With the result of the sparse array optimisation, the weight
coefficients are then used to scale yj in the LASSO problem
(11), which is used to find spatial sparse representation xy.

In Figure 2, the source DoA at 40 degrees can be clearly
observed through the beamforming of ((Ax;) A). The stan-
dard error (SE) defined by (14) between the estimated DoA
((Ax;)# A) and the target DoA (yZ A) is 0.49 degrees,
demonstrating a satisfatory performance of the joint method.

We should note that even though in the sparse array op-
timisation step, the sensors were selected based on the DoA
initialised to an angle, e.g. 20 degree, which is different from
the ground truth, the second step of the proposed algorithm
is able to find the correct DoA based on the selected subset
of the sensors. This is also the case observed in the moving
source scenario, as discussed next.

B. Moving Source

For the moving source, the first input beam response of
the sparse array is also initialised at 20 degree, then the
source DoA estimated at time k is given as the input to the
sparse array optimisation at time k + 1. The optimised weight
coefficients in sparse array changes in each time step. It was
found that the average number of active sensors selected by
the sparse array optimisation is 22 (note the total number of
sensors is 100). The mean value of the MSE between the
desired signal f and designed signal w A is -70.6 dB for all
the time steps.

Figure 3 shows the DoA estimates (in terms of (Axy)7 A)
with respect to the time steps. The SE between the estimated
DoA ((Axj) A) and the target DoA (y A) is 0.27 degrees.
Each turning point of the source can be seen clearly in this
figure despite the existence of some estimation noise. We
believe that the estimation noise can be further reduced with
more time steps.
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Fig. 4. The mean value of desired response f given in continuous k time
steps and the mean value of designed response w A obtained by the first
step of the proposed two-step method for stationary source with noise (SNR
=20 dB).
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Fig. 5. DoAs estimated ((Axj)™ A) for the stationary source with noise
(SNR = 20 dB), at 40 degree.

NZ% [ Weights | N7 | Weights
6 3.1652 51 3.1769
7 0.9644 52 1.1229
16 0.2658 67 0.3500
17 0.4516 68 1.6212
18 0.8040 71 0.2090
29 0.2799 81 0.9776
33 2.2697 82 2.2576
34 0.3991 94 0.7304
40 0.3540 95 1.9352

TABLE T
WEIGHT COEFFICIENTS OF ARRAY FOR MOVING SOURCE WITH NOISE
(SNR =20 dB) AT TIME STEP OF 3.

C. Signals with Random Noise

This section evaluates how the algorithm performs when the
observed signals are noisy. To this end, noise at the level of
SNR = 20 dB, which is isotropic around the half space and
follows the i.i.d Gaussian distribution with zero mean and unit
variance, is added to the observed signals. The initial input
beam response is set the same as previous sections. It was
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DOA (deg)

Time steps

Fig. 6. DoAs estimated ((Axy)H A) for the moving source with noise (SNR
=20 dB).

observed that, 22 active sensors were selected by the sparse
array optimisation algorithm for the moving source, which was
smaller than the 37 active sensors in the stationary case. The
coefficients for optimised array change continuously due to
the noise. Table I is an example of the weight coefficients for
the active sensors at time step £ = 3 for the moving source
example.

For the stationary source with added noise, the comparison
between the mean value of the desired response f given in
continuous k£ time steps and the mean value of the designed
response w'’ A obtained by the first step of the proposed two-
step method is shown in Figure 4. The mean value is calculated
because there are small fluctuations at each time step due to the
existing noise. The MSE between two responses is -70.7 dB.
For the moving source with noise, the mean value of MSE is
-71.4 dB, which is similar to the MSE result of moving source
without noise.

Figures 5 and 6 show the DoA results for the stationary
source and the moving source respectively. It can be observed
that in both cases, the sources are still well tracked. However,
the estimates are more noisy, and the SE between the estimated
DoA ((Axy)”A) and the target DoA (y/! A) becomes 0.55
degrees for the stationary source case and 0.31 degrees for the
moving source case respectively.

V. CONCLUSION

A new method has been presented to exploit the joint
sparsity in array design and source localisation. The method
is operated in a two-step iterative process, of which the first
step is to find the sensors to be used from the array and
the second step is to perform source localisation with the
LASSO algorithm with the selected sensors. The two steps are
iterated in an alternating manner. The algorithm can start with
a random guess of the DoA of the source when performing
the optimisation for the sparse array, but eventually find the
DoA of the source with the sparse reconstruction algorithm.
The results evaluated for both stationary source and moving
source show good performance of the proposed method. For
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the future work, we will extend the array from the narrowband
to the wideband, as well as to a large scale.
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Abstract—The target motion analysis (TMA) for a moving
scanning emitter with known fixed scan rate by two fixed passive
observers using the time of interception (TOI) measurements
only is investigated in this paper. By transforming the TOI model
into the direction difference of arrival (DDOA) model, an
instrumental variable (IV) estimator is proposed to solve the
scanning emitter tracking problem. It is a closed-form solution
with no initial guess required. Simulations show that the
proposed algorithm can provide estimation accuracy very close to
the Cramer-Rao lower bound (CRLB) with significantly lower
estimation bias at moderate noise levels compared to the
conventional pseudo-linear least square (PLS) estimator.

Keywords—target motion analysis; scanning emitter; time of
interception; least squares

L.

Determining the position and velocity of a moving source
by one or more observers, which is also referred as target
motion analysis (TMA), is essential for many applications such
as radar, sonar, reconnaissance, and wireless networks[1]-[3].
However, the traditional TMA methods[3]-[7] cannot be
directly used for the scanning emitter[8], such as the
mechanically scanning radar, from which only the
measurements named as time of interception (TOI) can be
obtained. The TOI is defined as the time instant when the peak
location of the main-lobe of the scanning emitter reaches the
observer.

INTRODUCTION

To locate the scanning emitter, a geometric solution when
there are only three observers available is proposed in [8], and
it is extended to the scenario with more than three observers by
using a nonlinear least square (NLS) estimator[8]. However,
the NLS estimator, as well as the maximum likelihood (ML)
estimator proposed in [9]-[12], needs an initial guess close
enough to the true location of the emitter to guarantee the
convergence, which may not be easily found in practice. By
transforming the TOI measurements to the direction difference
of arrival (DDOA), a pseudo-linear least square (PLS)
estimator is proposed in [10]. However, the PLS estimator is
well known for its bias caused by the correlations between the
measurement matrix and the noises[4],[7]. Moreover, existing
estimation methods all assumed that there are at least three

This study was co-supported by the Shanghai Aerospace Science and
Technology Innovation Fund of China (No. SAST2015028) and the
Equipment Prophecy Fund of China (No. 9140A21040115KG01001).

Zhang Min and Guo Fucheng

College of Electronic Science and Engineering
National University of Defense Technology
Changsha, P. R. China
zhangmin1984@]126.com and gfcly@21cn.com

observers and the emitter is stationary[8]-[12]. In order to
improve the performances, more than three of stationary or
moving observers are needed, which may not be satisfied in
practice. In addition, these methods cannot be easily extended
to the moving scanning emitter. For these reasons, the TOI-
based tracking of a moving scanning emitter with known fixed
scan rate by two fixed observers is investigated in this paper.

For two stationary observers, the state of the non-
cooperative moving scanning emitter cannot be determined in
one scan cycle. Measurements should be accumulated over
multiple scans for parameter or state estimation. Accordingly,
the multiple scan cycles TMA model is established by
transforming the TOI to the DDOA. By introducing the first
direction of arrival (DOA) as a nuisance parameter to be
estimated, a PLS estimator by two observers is then proposed
to obtain the initial position and velocity at the start of the
target trajectory. To reduce the estimation bias caused by the
correlations between the measurement matrix and noises in the
PLS estimator, an instrumental variable (IV) estimator is
finally proposed. Simulation results show that the IV estimator
attains performance close to the Cramer-Rao lower bound
(CRLB) at moderate noise levels.

The rest of this paper is organized as follows. Section 2
establishes the DDOA model for the scanning emitter TMA
based on TOI measurements. Section 3 presents the closed-
form PLS estimator as well as the IV estimator. Section 4
presents the simulation results to verify the proposed
estimators. Section 5 draws the conclusions.

II. PROBLEM FORMULATION

Without the loss of generality, we considered the TMA
problem in the two dimensional (2D) plane. As shown in Fig.
1, suppose an emitter is moving at a constant velocity

x=[x; yr]’. The antenna of the emitter is scanning with a
known constant scan rate @ . Its main beam periodically
sweeps across two fixed observerss,=[xy, vo,I” (n=1,2),
which intercept the signals and record the interception time of
the beam peaks[12]. Assuming that at time #, , one of the

observers s, intercepts the main beam signal, which was
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transmitted by the emitter at x,=[xy yp1° , where

k=1,2,---,N and N is the total number of the interceptions.

Emitter —— v¢
Observer—— /A

Fig. 1. Tracking a moving scanning emitter with two fixed observers.

According to Fig. 1, the TOI measurement of the scanning
signal is

fk :tk +77k :(ﬂk _ﬁo)/CI)"'L(k_l)/ZJTP +rk /C+t() +77k (1)

where c is the speed of light. 7, =27/ @ is the scanning period,

which is known because @ is known. |« |is the truncating

operator, which rounds the element to the nearest integer
smaller than or equal to itself. ¢, and 5, are the initial signal

transmission time and azimuth of the rotating antenna.
7 :\/rkTTk denotes the signal propagation range between
observer s, and the emitter, where r, =s, —x; represents the
vector from the emitter to the observer. [, =arctan(y, /x;)is
the angle between vector r, and the x-axis anti-clockwise,
where x;, =xp, —xp and  y, =yo,—yp are the relative
coordinates of each axis. 77, is a zero mean Gaussian white
noise with the covariance o7 . For theoretical analysis, we
assume that s, intercepts the scanning signal for the first time.
Afterward, the two observers intercept the scanning signal
alternately without signal loss. Thus, the index of the observer
is determined by n=mod(k+1,2)+1, where mod(k,2) is the
modulo operator, which returns the remainder after division of
kby 2.

To eliminate the influence of ¢, and 5, the time difference

of interception (TDOI) between two TOI measurements is
evaluated as

ti=t,—t, =Bl o+| (- )/ 2|T,+(;—r) c+n;  (2)

wherei>j ,i,j=1,2,--,N . B;=p—p;is the difference of

the radiating angle between two intercepted signals, equaling to
the DDOA. 77, =1, —1), is the measurement error.
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For a distant emitter[8], it is reasonable to apply the
approximation that7; =r;, which can eliminate the influence of

the term (7; —7;)/ ¢ . The TDOLI is then given by

by =By | o+(i—j)T,+n; . (3)

After multiplying @ on both sides of (3), the measured
DDOA becomes

where #; is the true value of fij and g; =a(1;—1;) is the

corresponding measurement error. In this way, the measured

TOIs are converted to the DDOA measurements,
approximately.

The DDOA between the k-th interception and the first one
with respect tou; =[x/ x7]" is

T
ﬁkl(ul)zarccos[(sl—xl) (s, —x; )/(rlrk )J 5)
where £k=2,3,---,N , x; is the emitter position where its first
intercepted signal is radiated, and

Xk=X1+tk1X=X1+fk1X—77k1szl+fk1X. (6)

To facilitate the following theoretical and algorithm
development[5],[7], we assume that the moving process of the
scanning emitter is noiseless, and make u; as the unknown to be
estimated in this TMA problem. For simplicity, the index & is
presumed to run from 2 to N in the sequel unless otherwise
specified. The measurement of DDOA corrupted by the noise
is written in terms of u, as

B =Ba (w)+e. (7

According to the distribution of 77, , it can be deduced that

& 1s zero mean and the covariance is

. ot+o3 o} ot
21 o2 ol+o2 ... o2
Edl ¢ |y o ] = 0? A b7 ! (3
Nt ) S RPN
o of - 0f+0y |
x

The corresponding measurement errors are Gaussians and
they follow V(0, ®*X), where & (i, Q) denotes the Gaussian
distribution with mean & and covariance € .



Accordingly, the scanning emitter TMA problem can be
transformed to an optimization problem, which is to estimate
the initial state u; from a batch of DDOA measurements given

by (4) with (6) and (7) being the dynamic and observation
models.

III. ESTIMATION ALGORITHMS

A. Pseudo-linear least square estimator

It is a strictly nonlinear problem to determine the location
and the velocity of the moving scanning emitter. In order to
find a closed-form solution, a pseudo-linear model can be
obtained by introducing an extra parameter S5 [10] and

rewriting the cotangent of [, as

_l4cotfcot B, cosf
cotf—cotf, sinf

cot By =cot(B — )

9

After putting the definitions x; =x,, —xz and v, =vo, =V »
(9) is recast into
zy =hy0; (10)
where  h; =[sin B, —cos S 0 0 vy, cos S —xo,sinf]
2k =X0n 08B+ Yo, sinfy , 0 =Ry[uf 11", w, =[x} x"]"
Rg 01 o
is the k-th state of the emitter, Ry=| 0 Ry | and
TT0 eotf
R, :[cot B 1

-1 cotﬁl]

Substitute the noise corrupted DDOA measurements (7)
into (10) yields the pseudo-measurement function as

2, =h,0, +v, (11)
ﬁk :[Sinﬁkl —cos Sy 0 0 yg, cos By —xg,sin By ]
, 2k =Xop cosﬁk1+ Von sin,B,d , andv, is the corresponding noise
term. Substituting (6) into (11) yields

where

2 =h @0, +v, ~h, D0, +v, (12)

where @, =®,,|,,=i, . The approximation is due tof; in @y,

being unavailable, so 7, is used instead. Rewrite all the
measurements in a compact form

z=HO, +v (13)
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zy' . H=[h] A} - RLT

v=[V, V5 --- V5|7 . Thus, the problem of determining 0, has a

where z=[2, Z; - and

pseudo-linear form. The PLS estimator of 0, is given by

Oprs =(HTH) ' H'z. (14)

When épLs is obtained, the initial state of the emitter can be
determined as

ﬁl =arccot (6(3) )

P (15)
f( = Rgl 9(]:2) Slnﬂ]

where é:épLS , (¢)i) denotes the i-th element of a vector

and R 5, 1s calculated when £ = B .

Although the PLS estimator is a closed-form solution, it is
well known for suffering enormous bias, due to the correlations
between the measurement matrix and the noises[13]-[16]. To
overcome this difficulty, the bias compensation (BC) method
[14],[17] and the instrumental variable (IV) method[15],[16]
are always used to alleviate the bias. The BC method needs to
estimate the bias, which is hard to evaluate accurately, caused
by the PLS estimator and is difficult to reach the theoretical
accuracy as the IV estimator does. Therefore, an IV estimator
is proposed in the following to eliminate the bias.

B. Instrumental variable estimator
The normal equation for the PLS estimator is

H HO, s =H"z. (16)

According to the IV theory[13], the correlations between
the measurement matrix and the noise term can be
asymptotically eliminated by modifying the normal equation to

G'HO, =Gz (17)
where G is the IV matrix. éIV is the IV estimator, which is
derived by

by =(G™H) ' G'z. (18)

The optimal choice of G is H calculated with the true value
of the DDOA, but it is not available. A suboptimal choice is

taken as follows. Firstly, the DDOA evaluated from the PLS
estimator is given as

Bers.i =B (1 )_IBPLS,I (19)



where ,BPLSJ and @, are estimated from (15) when ﬁzéPLS .
B (&) =arctan[(yo, = I )/ Con =3n)] 5 Fe
obtained from (6) by substituting u; with @, .
TDOI is estimated by

and pp are
Secondly, the

fois 1 = BPLS,kl /a)“‘ L(k - 1)/2J T,. (20)
Thirdly, replacing f;, and ¢, with ,BPLS,H and fp 4, in H gives
the IV matrix as

G 1)

=H| _; .
|tk1 =tois p1-B=Pers.i
The estimated TOI 754 is used to compensate the
approximation made in (6) as well as in (12). Thus, on
replacement of H and  with G and éPLS respectively, (13)
reduces to a consistent matrix equation with zero noise as

GOy s =2 (22)

where 2=z

- is the equivalent measurement data vector.
k1= FPLS k1

Since /S’pLsﬂkl and fp g, are obtained from 0, s uniquely, the
matrix G is uncorrelated with v asymptotically[15]. Once

éw is determined, the initial state of the emitter can be

determined in the same way as given in (15) , where = élv .

IV. SIMULATION RESULTS
150 | ‘ s, 4
A Observer 2
—%-Emitter
£1004 5
= N first interception
> \
H \
0 \\
P 50+ \
\
\
\
\
\
0t SRR ‘ ‘
-50 0 50 100 150

axis -- x (km)

Fig. 2. The geometry of the moving scanning emitter tracking by two fixed
observers in the 2D scenario.

The moving scanning emitter tracking geometry considered
in the simulation is shown in Fig. 2. An emitter located at

[0 0] km moves at a constant velocity [150 0] m/s. The
scanning radar with 10s scan cycle is working clock-wisely.
Two fixed observers are located at s; =[—50 100]” km and
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s, =[150 150]7 km, respectively. The scanning signal is firstly

intercepted at the beginning of the scenario by observers, . The

total scenario is about 500s, 102 TOI

measurements.

and produces

For performance comparison, the bias and the root mean
squared error (RMSE) of every estimator are obtained after
1000 Monte-Carlo simulation runs. The bias is defined

by |E{g}—g|, and the RMSE by [tr(E{(§-2)E-2)"}]"?,

where tr(s) is the trace of a matrix, and g is an estimation of

ge {x,,x} from different estimators[18].

We first examine the performances of the PLS estimator,
the IV estimator in different noise levels. The ML
estimator[10], which is implemented using the Gauss-
Newtown algorithm and is initialized to the true value, is also
presented as a benchmark[18]. The RMSE of every estimator
are compared with the CRLB[8]. The TOI measurement noise
of each observer is independent identical distributed. Its
standard variance ranges from 0 to 12ms with 2ms as the
interval. The RMSE and bias of the initial state are calculated
at the last interception of the scenario.

The simulation results in Fig. 3 and Fig. 4 show that all
estimators perform the same trend in the RMSE and the bias of
location and velocity estimations. The ML estimator is
approximately unbiased and reaches the CRLB. The PLS
estimator presents significant variance and bias. The IV
estimator alleviates the bias caused by the PLS estimator, and
is almost unbiased in the given situation. It is comparative to
the ML estimator and asymptotically attains the CRLB in
moderate measurement noises.
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Fig. 3. RMSE of location and velocity estimations with different noise
levels.
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Fig. 4. Bias of location and velocity estimations with different noise levels.

We take the noise standard variance ¢ = 6ms to examine
the influence of different interception numbers N for the PLS
estimator, the IV estimator and the ML estimator. The RMSE
and the bias are also derived to evaluate the estimators.



The simulation results shown in Fig. 5 and Fig. 6 are
presented with N =[25,102] . The RMSE and bias of every
estimators decrease as N increase. The ML estimator always
reaches the CRLB while the system is observable. When
N > 60, the IV estimator attains the CRLB. However, the PLS
estimator cannot reaches the CRLB even at the end of the
scenario. The bias of the ML estimator is the smallest, and
when N >30, it is steadily unbiased. The bias of the IV
estimator is asymptotically reaches 0 when N > 60. The bias
of the PLS estimator does not vanish as N increases.

€ —
< £ 80
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g >
8 S 60
g 2
pret G 40
o w
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40 60 80
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100
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Fig. 5. RMSE of location and velocity estimations with different numbers of
interceptions when o =6ms .
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Fig. 6. Bias of location and velocity estimations with different numbers of
interceptions when o =6ms .

V. CONCLUSIONS

The moving scanning emitter TMA by two fixed observers
has been discussed in this paper. The DDOA model is
established based on the TOI measurements in multiple scan
cycles. Simulations show that the proposed IV estimator
reduces the bias and variance caused by the PLS estimator
explicitly. The performance of the IV estimator is comparative
to the ML estimator and reaches the CRLB at moderate TOI
measurement errors.
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Abstract—In this paper, the problem of intrusion detection
using pyroelectric infrared (PIR) sensors is investigated. We study
the output PIR signal in the light of the intruder’s trajectory and
the geometry of the sensor’s field of view (FOV) and propose
an inverse-square law that describes the relation of incident
heat flux to the distance. The signal is modeled by a sum of
exponentially modulated sinusoids. Consequently, the intrusion
detection is formulated as a hypothesis testing problem and
we propose an exponentially windowed periodogram (EWP)
detector, which is also able to detect the direction of movement.
The simulation results shows the superior performance of the
EWP detector when compared to conventional detectors such as
the traditional periodogram detector and the energy detector over
large distances. Furthermore, results show nearly 100% correct
detection of the direction of movement.

I. INTRODUCTION

Intrusion detection is a vital field of research with significant
practical impact. Several sensor modalities are used for intru-
sion detection, some of which are magnetic, acoustic, seismic,
and thermal sensors [1]. However, pyroelectric infrared (PIR)
sensors present themselves as an attractive option due to their
low power requirement, low cost, and small form factor. PIR
sensors are made from pyroelectric crystals that are intrin-
sically polarized [2]. When exposed to temperature change,
the polarization is temporally disturbed producing a current
proportional to the heat gradient. Thus, PIR sensors measure
the change in temperature making them suitable for motion
detection. Usually, two sensor elements are connected serially
in reverse polarity, thus producing a positive voltage when
motion occurs in the positive element field of view (FOV)
and a negative voltage when motion occurs in the negative el-
ement’s FOV. Hence, PIR sensors can be found in many indoor
applications, such as [3]. Recently, PIR sensors were also used
with wireless sensor networks (WSNs) in outdoor applications
[4], due to the previously stated features. However, due to
limited detection range the outdoor applications are limited.
Therefore, advanced processing techniques are needed in order
to increase the detection range of the PIR sensors

Several processing methods have been suggested in the lit-
erature. In [5], energy detection with adaptive noise threshold
was proposed. Simple high-pass filtering was also used to
improve the SNR. A combination of the Haar transform and
support-vector-machine was used in [6] to detect intrusion in
the presence of clutter. In [7], the authors proposed using a
linear regression model in conjunction with hidden Markov

models to detect and classify human walking movement. PIR
sensors were used for tracking of direction and distance of
motion in [8] via feature extraction methods. A set of two
orthogonal PIR sensor pairs were used in [9] to detect the
direction of movement.

In this paper we investigate increasing the detection range
of PIR in outdoor environments using the statistical hypoth-
esis testing framework leading to advanced signal processing
methods, in contrast to the simplified processing adopted in
[6]. Firstly, we show that the incident heat flux at the sensor
obeys the inverse square law for an arbitrary source shape.
Secondly, we model the incident heat flux time varying signal
as a function of the intruders’ trajectory parameters. Finally,
we formulate the detection problem as multiple hypothesis
testing.

This paper is organized as the following. Section II presents
the system model. In Section III, the detection problem is
formulated and the corresponding detection algorithms are
proposed. Simulation results are provided in IV. Finally, the
conclusions and future work are given in Section V.

II. MODELING OF INTRUDER’S SIGNATURE

In this section the time-varying heat flux signature generated
by the intruder and the PIR sensor are formulated.

A. Intruder Heat Flux

We are interested in measuring the heat flux generated by
a mobile intruder moving with constant speed and direction.
The intruder is assumed to be in thermal equilibrium with
its environment. The measured flux at the sensor mainly
depends on the temperature, source geometry, and the spatial
orientation of the intruder and the sensor with respect to
(wrt) each other. Assuming a Lambertian grey body emitting
uniformly in space, the heat flux at the sensor is [2]

@ = Lekpw (T~ T!) A, )

where 0 < € < 1 is the intruder’s emissivity, kg ~ 1.381 x
10~23kg.m?/s?K is the Steveman-Boltzmann constant, T is
the intruder’s absolute temperature, 7, is the environment’s
temperature, A; is the intruder’s surface area, and w; , is the
projected solid angle of the intruder onto the sensor. So the
geometry of the source w.r.t. the sensor is given by

,7/ / COSﬁZCOSﬁSdA dA, )

where A, is the sensor’s area, [3; and Bs are the angles of
dA; and dA, wrt to the axis connecting them, and R; ; is the
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Fig. 1: Heat flux, @, as a function of distance R for the FEM and the
approximation in (3). The human source is modeled by a rectangular head
and body with dimensions of 0.22m X 0.14m and 1.7m X 0.4m
respectively. The human temperature is 7; = 37° with emissivity € = 1,
environment temperature 7; = 20°, sensor area As; = 20,um2, intruder area
A; =0.7m2.

distance separating the infinitesimal elements dA; and dA;.
Consequently, the total heat flux is found by solving the double
integration in (1) and substituting in (1).

For an arbitrary geometry, the incident heat flux is usually
found by the finite element method (FEM), which is known
to be cumbersome. Instead, we propose the following closed-
form approximation
Az’As
iRz 3)

which is simply an inverse square law relationship. The above
approximation is compared with the FEM results in (1) for a
human source at different distances. The results show excellent
matching with our approximation for distances greater than 5
meters.

As the intruder passes in front of the PIR sensor, a Fresnel
lens modulates the incident heat flux by partitioning the FOV
into multiple segments' as shown in Fig. 2(a), where each seg-
ment concentrates the flux onto the PIR sensor. Consequently,
the PIR sensor’s signal depends on the intruder’s trajectory
through the FOVs. Take for example an intruder crossing the
central FOV segment with constant speed v making an angle
1o with the main sensor axis at distance R as shown in Fig.
2(b). The squared distance between the intruder and the sensor
is given by the cosine rule [6] as

. 2 .
R2(t) = 024 + ( .Ro sin g ) 20t Ry sin 1/)0.
sin (1o + ) tan (1o + )
Therefore, the incident heat flux has the form

“0 =z [ (G7e) ()] @

where ® = ckp (T} —T2) A;Ag /4, to is the entry time,
and TI(¢) is the unit rectangular function in the time interval

& ~ ckp (T} — T))

e

4)

In the context of intrusion detection, such an arrangement increases the
probability of detection.
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(a) Multiple-segment FOV Fresnel lens configuration. Each segment has a FOV with
angle 2.

Sensor Axis
|

(b) Intruder crossing FOV.

Fig. 2: Intruder crossing the FOV of the Fresnel lens.

[0,1]. In general, For (2F + 1) FOV segments indexed by
j=—F,---,F, we have ¢; = 99 — jo for j # 0. Thus, the
heat flux signature has the form

_ (I)Q o t—tj t—tj—dj/v
=win & (i) = (i)
(6)

where t; is the jth segment entry time.
Figs. 3(a) and 3(b) show the heat flux signal for an intruder
moving toward and away from the sensor.

B. PIR Signal

The PIR sensor converts the impinging heat flux into an
electrical voltage. The responsivity, which is the ratio of the
output voltage to the input heat flux, completely characterizes
the sensor. The responsivity is actually a bandpass system [10]
given by

_Vi(s) Ks
o) =55 = Grns 05 ms) @

where K is the sensor’s gain, 7; is the thermal time constant
of the sensor, and 7. is the electrical time constant. Therefore,
the output voltage signal is a filtered version of the heat flux
in (6), i.e.,

s(t) = h(t)=2(t) (8)

where h(t) is the sensor’s time-domain responsivity and * is
the convolution operator. An example is given in Figs. 3(c)
and 3(d).
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Fig. 3: The intruder at Rg = 50m moving with speed of v = 5 kmph and
1 = 500, The sensor has ' = 4 FOVs. Figs. (a) and (b) show the heat
flux, Figs (c) and (d) show the sensor signal for K = 6. X 103, 7p = 4.2
sec, and 7 = 1 sec. Figs. (e) and (f) show the periodograms of the sensor
signal sampled with Fs = 10 Hz and a FFT length of 2048. The first
column is for the intruder moving toward the sensor and the second column
for it moving away.

The PIR sensor elements are usually followed by a JFET
voltage buffer, which superimposes the sensor signal on a
dc bias of the transistor. Also, the signal is corrupted by
noise, which is dependent on the sensor and the environment
background heat radiation. However, we assume that the
voltage signal at the input of the analog to digital converter,
z(t), is appropriately conditioned to remove the dc bias and
reduce the noise before being sampled at a sampling frequency
of F. Hence, the raw available sensor is

z[n] = s[n] + w[n]
for 0 < n < N—1 where w[n] is assumed to be additive white
Gaussian noise with zero mean and known variance, o2.
III. INTRUSION DETECTION

For a given intruder’s class (e.g. humans) the signal’s energy
is dependent on the separation distance, since the intruder’s
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energy and the sensor’s noise energy are fixed. Hence, we
resort to statistical hypothesis testing methods to provide
acceptable performance.The intrusion detection problem is
formulated as the following hypothesis testing problem, i.e.,

Ho : z[n]
Hy :xn] €))
One way to tackle this problem is to assume that s[n| is
completely unknown, and so the optimal detector in this case

would be the energy detector (ED), with the following test
statistics

wn), 0<n<N-1
sln] +wnl,0 <n < N —1.

N-1

Tep(x) = % > 2?[nl.

n=0

(10)

Unfortunately, the energy detector has the worse perfor-
mance among all detectors, since no prior information is used.

Interestingly, we can infer some valuable information from
the shape of the PIR signal. Indeed, s(t) in Fig 3(c) has a
striking resemblance to an exponentially decaying sinusoid
and to an exponentially increasing sinusoid in Fig. 3(d).
This observation is also consolidated by (8). Furthermore,
Figs 3(e) and 3(f) suggest having several dominant sinusoidal
components. Hence, we propose the following approximation

~
~

L-1

Z a™A; cos (2w fin + ¢;)

i=0

L-1

Z a;a” cos(2m fin) + b;a” sin(2w fin) (11)

=0

s[n]

where A;, f;, ¢; are the ith amplitude, frequency, and phase
of the ith component respectively. Whereas a« > 0 is the
exponential factor and the parameter vector, a; = A; cos(¢;)
and b; = A, sin(¢;). The above can be compactly represented
in vector format as

s = G(0)c
¢ = (ag, - ,ar_1,bo, - ,br_1)"
G(a) = (gc(any)'"gc(aafL—l)gs(aafO)"'gs(any—

where s = (s[0], -+, s[V — 1])7, the signal parameters are
lumped in 6 = («, fo,-- 7fL_l)T, and the columns of the
matrix G(0) are
T
gc(a, fi) = (1,acos(27rfi), co N eos(2m fi (N — 1))) (15)
T
gs(a, fi) = (0,asin(27rfi), o aN T sin(2n fi (N — 1))) 16)
Consequently, the detection problem can be formulated as
HO X = W
Hi:x = GO@)c+w (17
where x = (z[0],z[1],---,z[N — 1])T and w =
(w[0], w(1],--- ,w[N —1])". The above is a composite hy-

pothesis testing, since 6 needs to be estimated. An asymp-
totically optimal detector is the generalized likelihood ratio

12)
13)

D)

(14)



test (GLRT) [11]. It can be shown that the GLRT reduces to
finding the best projection of x onto the space spanned by the
columns of G(6), i.e.,

Toirr(x) = méiX ||PG(9)X||2 (18)

where Pg(6) = (GT(O)G(H))f1 G(0)T is the projection
matrix on the space spanned by the columns of G(6).

Apparently, the GLRT is computationally demanding
mainly due to the non-zero correlation between the columns
of G(0). Consequently, we propose a sub-optimal detector
in which we assume orthogonal columns in G(0). In other
words,

L—-1L-1 N ’L:j
> > el fgalonfy) = {0 L

i=0 j=0

for all o and f;’s. Hence, the resulting detector in this case
has the form

L—-1

1
TX: max N2 xTCa7i2+XTsOl7i2
09 =, o 3 hegelan F)f o £)

(20)
which for a given « is a separable maximization problem, i.e.,
it has L peaks at the optimal frequencies (f;) values.

The detector in (20) can be further simplified by noting that
the correlations x”'g.(c, f;) and x” g (v, f;) can be decom-
posed into two steps. First, multiply the data samples, z[n],
by the window function o™ for a given v and 0 < n < N —1.
Defined the windowed data x,[n] and then the detector in (20)
becomes

max
a,fo,,fr—1

L—1
1
Tiwe (x) = ~ Z; (Xa(F)? @
which we will call the exponentially windowed periodogram
(EWP) detector. X, (f;) in (21) is the widowed periodogram

defined as
N-1

n=0

o[n]e=7%7F), (22)

Thus, the EWP detector chooses the window that gives
the greatest L spectral peaks. It follows that the periodogram
detector (PD) is a special case of the EWP detector when «
is fixed at unity, giving

L-1

max Y [X1(fi)*.
fr-1 i—o

TP(X) = form

(23)

Interestingly, the optimal window, &, found earlier gives
an indication about the movement direction. If @ < 1 then
the signal is decreasing with time implying that the intruder
is moving away from the sensor. Oppositely, if & > 1 the
intruder is moving toward the sensor. Thus,

Decide intruder is moving away from sensor, & > 1;

Decide intruder is moving toward from sensor, & < 1.

Backto Contents

IV. SIMULATION RESULTS

In this section we have simulated a human intruder passing
through the FOV of a PIR having F' = 4 segments and v =
7.5°. The intruder moves with a constant speed of v = 5 kmph
in a straight line making angle with the main PIR sensor axis
of 1) = 50° away from the sensor. The intruder’s temperature
is T; = 37° with emissivity € = 1, environment temperature
T; = 20°, sensor area A, = 20pum? and intruder area A; =
0.7m2. The PIR sensor has K = 6. x 103, 7 = 4.2 sec, and
Te = 1 sec. The noise in the system is zero-mean AWGN with
standard deviation of 50 V.

We compare the detection performance via ROC graphs
showing the probability of detection (Pp) against the proba-
bility of false alarm (P 4) of the ED in (10), the EWD in (21),
and the PD in (23) (both use L = 3 sinusoidal components)
in a Monte Carlo simulation with 10° iterations. Two sets of
simulations are run, one with the intruder moving away from
the sensor and the second when the intruder is moving toward
the sensor. Figs. 4-8 depict the ROC for different R, values
when the intruder is moving away from the sensor, whereas
Figs. 9-13 show the ROC when the intruder is moving toward
the sensor. In general, for a relatively small distance, both the
EWP and the PD achieve a similar performance as shown in
Figs. 4,5,9, and 10, while still performing better than the ED.
On the other hand, the rest of the figures show the superior
performance of the EWD over large distances. Finally, the
direction of movement is estimated by the EWD algorithm, by
testing the @ as mentioned before. The EWD achieves almost
100% correct direction estimation for all different distances as
shown in Table 1.

TABLE I: Direction Estimation

Ro 10m 30m 50m 70m 90m
Intruder moving away 100% | 100% | 100% | 100% 100%
Intruder moving toward | 100% | 100% | 100% | 100% | 99.89%

V. CONCLUSIONS AND FUTURE WORK

We have investigated the problem of long range intrusion
detection using PIR sensors. An inverse square-law relation
is established for the incident heat flux and the separation
distance. Then, the PIR sensor output signal is modeled by
the sum of exponentially modulated sinusoids. Accordingly,
an exponentially windowed periodogram detector is proposed
showing very good detection performance for long distance
cases when compared to both the conventional periodogram
detector and the energy detector. In future work, we intend to
investigate the use of sensor arrays for intrusion detection.
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Abstract—The adaptive detection of point-like targets in the
presence of multipath is considered in this article. Target return
signal is modeled as the sum of direct path return and reflected
path return signals under the assumption of a zero-mean complex
circular Gaussian noise with an unknown covariance matrix. A
new approach to exploit multipath returns in target detection
with an adaptive regime is studied. The novelty of this approach
is that the multipath returns are exploited with a priori knowledge
of the reflecting environment, so that we have the knowledge
of the reflected steering vector for a known actual direct path
steering vector. As a case study, we analyze a radar-target
scenario over a flat conducting surface.

I. INTRODUCTION

The adaptive detection of radar signals in a Gaussian
noise with an unknown covariance matrix has been an active
research topic for decades. It is well known that a uniformly
most powerful (UMP) test does not exist in the sense of the
Neyman-Pearson criteria due to unknown target and noise
parameters, i.e. return signal strength and the covariance
matrix of the noise environment. Thus, various methods have
been studied. Among these, two well known are Kelly’s
detector [1] and Adaptive Matched Filter (AMF) [2], where
both suggest Generalized Likelihood Ratio Test (GLRT) and
present constant false alarm rate (CFAR) property. The AMF
and Kelly’s detector assume steering vector is perfectly aligned
with the nominal one. In [3]-[5], steering vector mismatch
is studied and it is shown that performance of the detection
suffers from loss when there is a mismatch between actual
steering vector and the nominal one. Several mismatched
conditions and their solutions are addressed in [5]-[11].

In addition, the multipath exploitation radar has been chal-
lenging and yet promising topic in modern radar problems. It
can provide additional degrees of freedom, and better detection
and estimation performance by incorporating a priori informa-
tion about radar-target environment [12]-[14]. Interestingly,
in [15] an adaptive detector able to exploit multipath returns
without assumptions on its structure, i.e. the knowledge of
its steering vector, is devised. In this article, the adaptive
detection of point-like targets with a knowledge-aided mul-
tipath exploitation radar is studied. It is assumed that we have
the knowledge of reflected steering vector for a known actual
direct path steering vector.

Harun Taha Hayvaci
Department of Electrical and
Computer Engineering
TOBB University of Economics and Technology
Ankara, Turkey
Email: hhayvaci@etu.edu.tr
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Fig. 1: Geometry of the problem: Radar-Target over a Ground
Plane

In this study, multipath exploitation on adaptive radar
detection for point-like target is considered. We model the
target return signal as the sum of direct and reflected path
returns under the assumption of zero-mean complex circular
Gaussian noise with unknown covariance matrix. We propose
a new detector to exploit multipath returns in order to enhance
adaptive radar target detection performance. The advantage of
the proposed approach is that multipath returns are exploited
with a priori knowledge of the reflecting environment. Herein
we have the knowledge of the reflected steering vector for a
known actual direct path steering vector.

The rest of the paper is organized as follows. Section II
is about the formulation of the detection problem. Section
IIT gives the detector design, while Section IV provides
performance assessment. Section V includes some concluding
remarks.

II. FORMULATION OF THE DETECTION PROBLEM

In this section, we formulate the detection problem with
the assumption of N sensors receiving the target return signal.
We have the » € CV*! as a received vector of the primary
data and presume the 74, £k = 1,..., K (K > N) as the
secondary data set that shares the same noise environment
with the primary data. It is important to note that the sample
covariance matrix of the secondary data is full rank with K >
N. Radar-target geometry along with the reflecting boundary is

978-1-5090-0326-6/16/$31.00 ©2016 IEEE
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given in Figure 1. Thus, the corresponding detection problem
is formulated with the following binary hypothesis testing.

|
|

e p € CVNX1 |p||> = 1, is the target steering vector
associated with the direct path return.

e 5€CN*L |s||? = 1, is the reflected path target steering
vector.

e ap and as € CN*! are the unknown deterministic
parameters for attenuation in propagation associated with
the direct path and reflected path, respectively;

emand n, € CVN*1 k = 1,..., K, denote the noise
contributions which are assumed to be independent and
identically distributed (iid), complex normal random vec-
tors with zero-mean and covariance matrix C' = 0. Thus,
primary data and secondary data set are assumed to have
the same covariance matrix, i.e. E[nn'] = E[nkni] =

C.

T=n
Tk = Nk, k}ZL...,K

r=o01pt+oaxs+n
T = Ny, k:L...,K

where

III. DETECTOR DESIGN

In this section, we design a new adaptive detector based
on the hypothesis testing given in (1). Based on the Neyman
Pearson criteria, the resulting optimum test is known as the
Likelihood Ratio Test (LRT) for a given probability of false
alarm (Py,) constraint [16]. However, no UMP test exists with
unknown signal and noise parameters [16], [17]. Thus, as a
common approach, we adopt GLRT in an adaptive regime.
Resulting likelihood ratio test is

max pi(r; o, o0, C) H,

aq,a2€C, >
m, (2

ma. ’I‘;C <

CX Po( ) H,

where C' >~ O specifies the overall covariance matrix of the
primary data, 7; is the threshold for a given Py,, pg is the
probability density function (PDF) of the primary data under
Hj given by

1
. _ _ et
po(r; C) = det (C) exp{ r'C r} 3)

and p; is the PDF of the primary data under H; given by

p(rin,as,C) —rleTl ) @

1
~ det (7C) P {
where 7 = r — a1p — a2s. The AMF detector proposes
a two-step GLRT by neglecting ass term which is due to
multipath. Here in this article, ao is assumed unknown but
s is a known reflected-path steering vector once we have the
prior knowledge on radar-target geometry and the direct-path
steering vector. Thus, our GLRT first finds maximum likeli-
hood estimates (MLE) of unknown deterministic parameters
for attenuation in propagation associated with the direct path
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and reflected path, oy and a9 simultaneously, then estimates
the unknown covariance matrix based on secondary data and
replace it with the primary covariance matrix C. We assume
that primary and secondary data sets share the same covariance
matrix.

Taking the natural logarithm of the likelihood ratio in (2)
yields the log-likelihood ratio as

H,y

—tv—1- t—1 >
max ' C ' r+r'C r 72, &)
aq,a2€C, Cc=S5 ( ) I—?O 2

MLE of «a; and as can be found by maximizing the
likelihood function p; with respect to a; and ao [18], and
solving the linear equations

alpfcflp + ozngCfls = pTCflr
alsTC_lp +anstC s =stCr

yield -
pTC'_lr — &,13 stc™r
i = siC_s (©6)
_ tC 7t _
piC™'p - P22 sic™'p
stfc™r —ptc'r M
Gy = piC p ™)
t-1le i1 STCT'p
sTC "s—piC piCp

Inserting MLEs of a; and as, given in (6) and (7), re-
spectively, and the estimated covariance matrix into the log-
likelihood ratio, we have

)p*S’1r|2 )STS’1T|2 (pTS’lr)(rTS’ls)
S p + 5 S s —2R ST cos? 6

1 —cos26
where 6 is the angle between direct-path and reflected-path
steering vectors in the whitened observation space [19], so
that we have

L2
‘sfsf p‘

(pts~'p) (sts7"s)

S is the estimated covariance matrix and computed as the
sample covariance matrix of the secondary data.

cos? f =

1 XK
S=— Z rkrz (8)
K k=1
The decision test in (2) can be written as
H
2 2 * 1
" el —2%{y1€2}cos29 > ©)
p1 S1 Ys Hy

where y; = pfC7r, yo = sTC7'r, y3 = sTC7'p,
p1 = plC7'p, 51 = stC7's. and n3 1is the detection
threshold set with a desired probability of false alarm.
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IV. PERFORMANCE ASSESSMENT

In this section, we assess the performance of the proposed
detector, which we call Multipath Adaptive Matched Filter
(MP-AMF), by comparing Kelly’s detector and the AMEFE.
We compare MP-AMF, AMF and Kelly’s GLRT in terms of
probability of detection (Fy). Both Kelly’s detector and AMF
neglect the existence of ass term. In [1], Kelly’s detector is
given as

_ H
p!S~'r|? S - (10)
_ _ < )
(ptS~'p) (1 + +rtS 1r) H,
and, in [2], AMF detector is given as
_ H
pts~'r? S 1
tg—1 < N5 (11)
p b H,

where 74 and 75 are the thresholds for Kelly’s detector and the
AME, respectively, and are set according to the desired level
of P fa-

N =16, K=32,L =60dB, y =5 degree
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0.9 —&— AMF
—— Kelly’s GLRT
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Fig. 2: P, versus SNR for the MP-AMF, the AMF, and Kelly’s
GLRT; No Multipath exists, L = 60 dB, N = 16, K = 32,
Y =15° Prg = 10~4.

First, we evaluate performance results when there is no
multipath, i.e. ag is set to be 60 dB below «j, so that the
reflected steering vector is useless. In other words, we have
the loss associated with reflected path relative to direct path
L = 60 dB, where |as| = |a1|/v/L. The difference between
angles of arrival of direct and reflected path returns is set
to ¢ = 5°. In Figure 2, it is shown that MP-AMF detector
has slight performance degradation compared to the AMF and
Kelly’s detector. However, this is well expected since MP-
AMF estimates a second unknown parameter, i.e. reflected
path signal strength, which requires a certain level of SNR
[12].

In Figure 3, performance results are presented for the case
where multipath return has sufficient power to be exploited,
ie. L = 10 dB, and ¢ = 5°. It is shown that MP-AMF
detector quite outperforms both the AMF and Kelly’s detector

Backto Contents

by exploiting known multipath return. It is observed that MP-
AMF has a noteworthy ~ 5 dB SNR gain compared to the
AMF and Kelly’s detector, particularly at higher Py rates. It
is also notable that AMF performance is more robust than
Kelly’s detector in this scenario.

N=16,K=32,L=10dB, y = 5 degree

1 T £ D
—&— MP-AMF
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Fig. 3: P; versus SNR for the MP-AMEF, the AMF, and Kelly’s
GLRT; Multipath exists, L = 10 dB, N = 16, K = 32,
P =5°% Py = 10~4.

In Figure 4, we consider the scenario where multipath
returns are highly clumped, i.e. 1 = 1° and yet reflected path
has 10 dB loss with respect to direct path return. It is observed
that MP-AMF has a ~ 3 dB performance degradation with
respect to the AMF and Kelly’s detector at the higher rates of
probability of detection. This performance degradation is due
to highly clumped multipath structure where multipath returns
are not sufficiently distinguishable to be exploited.

N=16,K=32,L=10dB, y = 1 degree
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Fig. 4: P; versus SNR for the MP-AMEF, the AMF, and Kelly’s
GLRT; Multipath exists, L = 10 dB, N = 16, K = 32,
Y =1° Ppq = 10~4.

In Figure 5, we have the scenario where the reflected path
has 3 dB loss relative to direct path, i.e. L = 3 dB and ) = 5°.
It is observed that the MP-AMF outperforms both the AMF
and Kelly’s detector with a ~ 10 dB SNR gain at P; = 0.9.
Both in Figure 3 and Figure 5, it is shown that exploiting
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multipath return provides remarkable performance increase.
However, in Figure 4, it is deduced that this performance
increase depends on whether multipath returns are highly
clumped or not.

N =16, K=32, L =3dB, y =5 degree
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Fig. 5: P; versus SNR for the MP-AMF, the AMF, and Kelly’s
GLRT; Multipath exists, L = 3dB, N = 16, K = 32, ¢ = 5°;
Pfa =10"%

V. CONCLUSION

In this paper, we have considered multipath exploitation
on adaptive radar detection for point-like target. We have
modeled the target return signal as the sum of direct path
and reflected path returns under the assumption of zero-mean
complex circular Gaussian noise with unknown covariance
matrix. We have introduced a new adaptive detector, namely
MP-AMEF, to exploit multipath returns in target detection.

The performance assessments have been provided for va-
riety of practical scenarios. It has been shown that when
there is significant multipath returns which are distinguishable,
the MP-AMF detector outperforms the AMF and Kelly’s
detector with a significant SNR gain at higher P, rates.
However, at highly clumped multipath structures and very low
power reflected path returns, MP-AMF has slight performance
degradation with respect to the AMF and Kelly’s detector. This
is expected since the MP-AMF estimates a second unknown
parameter, i.e. reflected path signal strength, which requires
a certain level of SNR and partially distinguishable multipath
structure.

For future research track, authors will study extended, dis-
tributed, target model in the content of multipath exploitation
radar with adaptive regime. Moreover, structured interference
[4], [20]-[22], as well as oversampling data in range [23]
would be interesting for future work.
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