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Abstract: The direct position determination approach was recently presented as a promising
technique for the localization of a transmitting source with accuracy higher than that of the
conventional two-step localization method. In this paper, the theoretical performance of a direct
position determination estimator proposed by Weiss is examined for situations in which the array
model errors are present. Our study starts from a matrix eigen-perturbation result, which expresses
the perturbation of eigenvalues as a function of the disturbance added to the Hermitian matrix.
The first-order asymptotic expression of the positioning errors is presented, from which an analytical
expression for the mean square error of the direct localization is available. Additionally, explicit
formulas for computing the probabilities of a successful localization are deduced. Finally, Cramér—Rao
bound expressions for the position estimation are derived for two cases: (1) array model errors are
absent and (2) array model errors are present. The obtained Cramér-Rao bounds provide insights
into the effects of the array model errors on the localization accuracy. Simulation results support and
corroborate the theoretical developments made in this paper.

Keywords: direct position determination (DPD); array signal processing; array model errors; mean
square error (MSE); success probability (SP); Cramér-Rao bound (CRB)

1. Introduction

The techniques of emitter localization using direction of arrival (DOA) measurements [1-5]
play an important role in many areas, including vehicle navigation, localization and tracking of
acoustic sources, and location services of satellite communications. In such localization systems, a
single moving observer or multiple stationary observers are used to determinate the positions of the
emitters. Generally, each observer is equipped with an antenna array for measuring the DOAs of
the transmitted sources, and the emitter can then be located at the intersection of a set of lines of
bearing [6-8]. The location procedure described above is typically called the two-step method. In
the first step, the signal parameters (e.g., DOA [1-5], time difference of arrival (TDOA) [9,10], time of
arrival (TOA) [11,12], frequency difference of arrival (FDOA) [13,14], frequency of arrival (FOA) [15],
and received signal strength (RSS) [16,17]) are separately measured at several stations. In the second
step, a central station uses the measurements to estimate the position coordinates of the sources.
The two-step procedure is also known as the decentralized approach [18]. Note that although the
two-step procedure is widely applied to the modern localization system, it is difficult to yield the
optimal position estimate from the point of view of statistical characteristics. The reason is that the
signal parameters are obtained by ignoring the constraint that all measurements must correspond to a
common source position. As a result, information loss between the two steps is unavoidable. Although
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it can be proved by the extended invariance principle (EXIP) [19] that the two-step method provides
an asymptotically efficient estimate under certain conditions, these requirements cannot be easily met
in practical scenarios.

To improve the accuracy of two-step location methods, a promising technique, called the direct
position determination (DPD) approach, is proposed over the past few years. DPD is a centralized
and single-step estimation technique in which the estimator uses exactly the same data as classical
two-step methods but searches for the source location directly. Generally, the DPD method outperforms
conventional two-step methods under low-signal-to-noise conditions and when there are relatively
few samples; moreover, it does not encounter the association problem. More importantly, the DPD
technique can be applied to many wireless positioning systems. Specifically, the DPD method for
locating a narrowband radio emitter based on a Doppler shift is presented in [20,21], and DPD methods
for locating a wideband source based on a time delay metric are proposed in [22-24]. Furthermore,
DPD estimators using both the Doppler frequency and time delay are developed in [25-28]. Note that
in the DPD methods mentioned above, multiple platforms each equipped with a single-antenna
receiver are used for position determination, and as a result, the DOA information of the impinging
signals cannot be exploited. In [29], a DPD method based on multiple static stations each equipped
with an antenna array is first proposed. In this single-step location method, the array response is
modeled as a function of the source position, and only a two-dimensional search is required although
there are many stray parameters in the array signal model. Following the work of [29], other DPD
estimators for special localization scenarios are developed in the literature. In particular, DPD methods
for multiple radio emitters are presented in [30,31], and some high-resolution DPD methods are
given in [32,33]. DPD estimators for the cases of known waveforms and multipath environments
are developed in [34] and [35,36], respectively. In addition, DPD methods tailored to special signals
(e.g., orthogonal frequency division multiplexing signals, cyclostationary signals, and intermittent
emissions) are proposed in [37-39]. It is noteworthy that all experiment results in [20-39] demonstrate
that the single-step approach outperforms the two-step method for a low signal-to-noise ratio (SNR)
and small number of samples. Meanwhile, although this kind of localization method may require
more computations and communication bandwidth, novel information technology [40-42] can be used
to overcome these difficulties. For example, the cloud computing and cloud storage technology [40,41]
can be used to reduce the computation loads, and the compressive sensing technology [42] is helpful
for reducing the communication bandwidth.

In the field of array signal processing, super-resolution DOA estimation methods are known to be
sensitive to uncertainties in the array manifold. In recent decades, much attention has been paid to the
analysis of the sensitivity of classical DOA estimation algorithms to array model errors. In [43-51], the
statistic performance of the multiple signal classification algorithm and its extensions in the presence
of array model errors is studied. An analysis of the estimation of signal parameters via rotational
invariance techniques under random sensor uncertainties is performed in [52], and a sensitivity analysis
of the weighted subspace fitting algorithm under the combined effects of array model errors and
finite samples is presented in [53]. The statistical performance of the maximum likelihood algorithm
is also investigated in [54,55] assuming that array calibration errors exist. Additionally, efficient
parameter estimation algorithms are proposed with an uncalibrated array [56,57] or partly calibrated
array [58-60].

Array model errors are typically caused by gain/phase uncertainties, mutual coupling, and sensor
position perturbations. Note that all DPD methods presented in [29-33,35-39] also rely on the accurate
knowledge of the array manifold and, therefore, it seems reasonable to expect that their localization
accuracy is also severely degraded by array uncertainties. Although the estimation performance of
the DPD method in the presence of array model errors is rigorously analyzed in [34,61,62], these
theoretical studies are simply performed for the case where signal waveforms are known. However,
this is rarely realistic for non-cooperative communications. In this paper, the location performance
of the DPD method in the presence of array model errors is examined when signal waveforms are
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not known in advance. Our theoretical analysis focuses on the DPD estimator in [29] because of its
fundamental role in the field of direct localization. Because the objective function of this DPD estimator
is formulated as the maximum eigenvalue of a Hermitian matrix, the theoretical development begins
with a matrix eigen-perturbation result, which expresses the perturbation of eigenvalues as a function
of the disturbance added to the Hermitian matrix. Subsequently, the first-order asymptotic expression
of the localization errors is given, from which the analytical formula for the mean square error (MSE)
of the DPD estimator is available. Furthermore, two exact formulations for the calculation of the
probabilities of a successful localization are also deduced, which offers another statistical perspective
on the study of the estimation performance. Finally, Cramér-Rao bound (CRB) expressions for the
position estimation are derived for two cases: (a) array model errors do not exist and (b) array model
errors are present and follow a Gaussian distribution. The obtained CRBs provide further insights into
how array model errors affect the localization performance.

The remainder of this paper is organized as follows. Section 2 lists the notational conventions that
will be used throughout the paper. In Section 3, the signal model for direct localization is formulated.
Section 4 briefly describes the DPD method, which is first proposed in [29]. Section 5 discusses the
statistical assumption and effects of the array model errors. In Section 6, the analytical formula for the
MSE of the DPD method is derived in presence of array model errors. Section 7 provides two explicit
formulas for the calculation of the probabilities of a successful localization. In Section 8, the CRB
expressions for the position estimation are derived for two cases. Numerical simulations are presented
in Section 9 to investigate the usefulness of the theoretical expressions for performance prediction.
Conclusions are drawn in Section 10. The proofs of the main results are given in the Appendixes.

2. Notation and Nomenclature

The notational conventions that will be used throughout this paper are summarized in Table 1.
The variables and parameters that are used in this paper will be defined when they first appear in
the following.

Table 1. Notational conventions.

Notation Explanation
® Kronecker product
© Schur product
diag [-] a diagonal matrix with diagonal entries formed from the vector
blkdiag [-] a block-diagonal matrix formed from the matrices or vectors
[ Moore-Penrose inverse of the matrix
I, n X n identity matrix
ifp the kth column vector of I,
Onxm n X m matrix of zeros
1,41 n x 1 vector of ones
Amax{-} the largest eigenvalue of the matrix
[l 1|2 Euclidean norm
<>y the nth entry of the vector
< >um the nmth entry of the matrix
Re{-} real part of the argument
Im{-} imaginary part of the argument
Pr{-} probability of the given event
E[] mathematical expectation of the random variable
var[] variance of the random variable

3. Signal Models for Direct Position Determination

3.1. Time-Domain Signal Model

Consider an emitter and N base stations intercepting the transmitted signal. Each base station
is equipped with an antenna array consisting of M elements. The transmitter’s position is denoted
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by an L x 1 vector of coordinates p. In practice, L is equal to two or three, and cannot be larger than
three. We consider the case where there is no multipath or non-line-of-sight (NLOS) phenomenon.
The complex envelopes of the signal observed by the nth base station are then modeled by [29]

Xn(t) = Buan(p)s(t — ta(p) —to) +&u(t) (1 <n<N), )

where

e a,(p) is the nth array response to the signal transmitted from position p,

o s(t—Tu(p) — to) is the unknown signal waveform transmitted at unknown time t,

e T,(p) is the signal propagation time from the emitter to the nth base station (i.e., distance divided
by signal propagation speed),

e  fyisan unknown complex scalar representing the channel attenuation between the transmitter
and the nth base station,

e  ¢&,(t) is temporally white, circularly symmetric complex Gaussian random noise with zero mean
and covariance matrix o2 I.

Assuming the observation vector x,(t) is sampled with period T, the kth sampled data can be
expressed as
Xnk = Buan(p)s(kT — tu(p) — to) + Enk (1<k<K), (2)

where K is the number of snapshots.

3.2. Frequency-Domain Signal Model

To determinate the emitter position directly from all observations, it is desirable to separate the
propagation delay 7,(p ) and transmit time #; from the signal waveform. This is easily achieved using
the frequency-domain representation of the problem. Taking the discrete Fourier transform (DFT) of
(2) produces [29]

Xk = Pnan(p)si - exp{—jwr(tu(p) +to)} + 2k (1<n<N;1<k<K), @)

where

o wy=2mn(k—1)/(KT) is the kth known discrete frequency point,
e 5 is the kth Fourier coefficient of the unknown signal corresponding to frequency wy,
e g, is the kth Fourier coefficient of the random noise corresponding to frequency wy.

It must be emphasized that the unknown and deterministic parameter set in (3) consists of p,
to, B and 5. However, only the location vector p is of interest for the DPD approach. In addition,
because the DFT is an orthogonal linear transformation, the distribution of the random noise vector
€, is the same as that of ¢, ;, with first- and second-order moments given by.

E[En,k] = OM><1 7

Elg ie, ] = Onvum, Elgnig, ] = 02 Iy,  (1<k, I <K;k#1). 4)
E[En,kég,l] = E[En,kglyjl] = OmxMm,

Note that the DPD technique studied below is derived from (3).

4. Direct Position Determination Method

This section introduces the DPD method presented in [29]. The optimization model for direct
localization is established according to the least square criterion, which can be formulated as

N K

N
min Y Y |[Zux — Buan(p)si - exp{—jwr(tu(p) + to)}|[F = min_ ¥ [|% — (5, @ an(p))Bull3, (5)
pABn} Bktn=1k=1 pABn} Sctn=1
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where
{ % = [ #, . w T ©)
5, = [51 - exp{—jwi (Tu(p) + o)} 52~ exp{—jwa(Tu(p) +to)} -+ Sk - exp{—jwk(Tu(p) +to)}]" .

Obviously, (5) is a multidimensional nonlinear minimization problem. A direct minimization
involves a search over the parameter space and is computationally prohibitive. The technique of the
separation of variables can be applied to simplify the optimization problem.

First, the channel attenuation scalar B, that minimizes (5) is given by

1 — H_
n = (5, ®@an(p)) Xu. @)
AT R R

It can be assumed, without loss of generality, that ||a,(p)|]2 = ||S,||, = 1. Then, substituting (7)
into (5) and applying algebraic manipulations leads to the concentrated problem [29]

N
max 5H<Z AE(p)xan;An(p)>s, (8)
ps n=1

where
{ An(p) = blkdiag ), (p) aly(p) -+ al(p)]
5 = [51-exp{—jwito} S2-exp{—jwato} --- Sk-exp{—jwkto}

. ©)

with a;  (p) = an(p) - exp{—jwr T (p)}. According to quadratic form theory, the cost function in (8)
is maximized by selecting the vector s as the eigenvector corresponding to the largest eigenvalue of

N
matrix Y. Al(p)x,x A, (p). Therefore, (8) reduces to
1

n=

max ] (p) = max Amax {B(p)B" (p)} = max Amax{B"(p)B(p)}, (10)
where
B(p) = [Al(p)x1 AY(p)x, --- AN(p)xn] = A¥(p)x (11)
with
{A<p>=[A?<p> Al(p) - Al(p)", )
X = blkdiag[x; x, - - xn].

It is important to stress that the second equality in (10) holds owing to the fact that given any
matrix Z, the non-zero eigenvalues of ZHZ and ZZ" are identical [63]. Moreover, note that the
dimensions of matrices B(p)B™ (p) and B (p)B(p) are respectively K x K and N x N. In practice,
K is typically much greater than N and it is therefore more computationally efficient to perform the
eigendecomposition on BH(p)B(p) instead of B(p) B (p). Because the cost function in (10) is not a
closed-form expression for p, the most straightforward method of solving (10) is to perform a grid
search, as recommended in [29].

Note that when the location is estimated in multipath environments, the localization accuracy
may obviously improve if the information contained in the non-line-of-sight signal components is
exploited with the aid of appropriate channel modeling [35,36]. As a consequence, the signal model in
(1) and (3) and the estimation criterion in (5) must be further adjusted to give a desired solution for
the multipath model. Indeed, our performance analysis method also applies to the case of multipath
propagation, but we only consider the single-path signal model in this paper owing to limited space.
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5. Statistical Assumption and Effects of Array Model Errors

Assume that the actual array response, which differs from the nominal value, can be expressed as

an(p) = an(p) + @y, (13)

where @, is the array model error. It must be emphasized that ¢, is modeled as a stochastic variable
rather than a deterministic variable throughout this paper. Moreover, there exist a variety of statistical
assumptions that could be used to describe @, in the literature. To make our results applicable to a
more general situation, {@, }, ., is modeled as a set of independent complex Gaussian vectors with
first- and second-order moments given by [43-55]

E[a&n] = OM X1/
Elg,pl = @\, E@, gl = &2 , (1<n, m<N;n#m). (14)
E[@n@%] = E[(’Pn(?g] = OmxMm,
Furthermore, array model error @, is uncorrelated to sensor noise {&,x},.,.x for each base
station. It is noteworthy that (14) will be used to determine the MSE and the CRB of the DPD estimator

investigated in this paper.
When array model errors exist, the frequency-domain signal model in (3) becomes

Xk = X0 + B,k - exp{—jwi(Ta(p) +to)} + Eng, (15)

where X, 1 ( is the true value of §n,k in the absence of sensor noise and array model errors, and can be
expressed as

Xuko = Buan(p)si - exp{—jwr(ta(p) +t0)} - (16)

Defining the vectors and matrices

~ ~H H ~H H = - _ H _ H - g H
Xn = (X1 Xpp o Xpx| o Xno = [xIﬁI,Lo x?,z,o xI;;I,K,o} s En = [gnH,l 817?,2 glr:I,K} ’ (17)
X = blkdiag[%l %2 s iN] , X0 = blkdiag[fl,o X0 - EN,()] ,E= blkdiag[?l & - EN] ,
it is easily verified from (15) and (17) that
inzfn,0+§n+(rn®IM)¢n (1§7’1§N), (18)

where

tn = PBu - [51 - exp{—jw1(Tu(p) +to)} 52 exp{—jwa(tu(p) +to)} -+ Sk -exp{—jw(T(p) +to)}". (19)

From (17) and (18) we get

blkdiag[il %2 oo iN] = blkdiag[?lro X0 - YN/()] +blkdiag[§1 & - EN} (20)
+blkdiag((r1 @ In)@; (2@ Ing)@, - (rn@In)gy] © X =Xo+E+ Y,
where
¥ = blkdiag[(r @ In)@; (2@ Im)@, -+ (rn @ In)@y] - (21)
In the presence of array model errors, the emitter position is actually determined by
max [(p) = max Amax {B"(p) B(p)}, (22)

where B(p) = AH( p)? We assume the optimal solution to (22) is p and its estimate erroris p = p — p.
It is evident that the estimate error p depends on both sensor noise and array model errors. In
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subsequent sections, the statistical performance of p is derived under the combined effects of the two
sources of error.
For convenience in later formulae, we proceed by defining two error vectors

[t]ac[2]

_ o & _m.H — - ET o u-H
e=[e e - &y =Elnxa, 9= (@] ¢ - PNl - (24)

where

Obviously, € and ¢, are related to sensor noise and array model errors, respectively. Further, we
define two permutation matrices

o I
I, = | QMmN MN (25)

7
Ipmn OMNxMN

L — OMNKx MNK Imnk
& — 7
Ipmnk OMNKx MNK

It can then be easily checked from (23) and (25) that €. = IIzg; and ¢ = IL;,&)Z. In addition, it is
straightforward to deduce from (17), (21), and (24) that E = O(||g||2) and ¥ = O(/|9||>).

6. MSE of Direct Position Determination Method in Presence of Array Model Errors

In this section, the MSE for the DPD method stated above is addressed in the presence of
uncertainties in the model of the array manifold.

6.1. Perturbation Analysis on the Eigenvalues of Positive Semidefinite Matrix

Because the cost function in (22) is expressed as the maximal eigenvalue of some positive
semidefinite matrix, an eigenvalue perturbation result is formally stated in a proposition as follows.

Proposition 1. Let Z € CN*N be a positive semidefinite matrix with eigenvalues Ay < Ay < --+ < Ay,
associated with unit eigenvectors uy , up, - - -, uy, respectively. Moreover, A,, differs from the other eigenvalues.
Assume Z is corrupted by a Hermitian error matrix Z € CN*N, and the corresponding perturbed matrix is
denoted Z; ie., 2 = Z + Z € CN*N, If the eigenvalues of matrix Z are denoted )11 <A< < ;\N, then
the relationship between A, and A, can be described by

An = A + bl Zuy + ullZU, Zu, +0(||Z])3), (26)
where N H
uju;
pr— . 27
U'rl ' 2 )\n _ /\i ( )
1=1
i#n

The proof of Proposition 1 can be found in [21]. Note that Proposition 1 plays a fundamental role
in our subsequent analysis.

6.2. Second-Order Perturbation Analysis on the Cost Function

Generally, first-order analysis is applied to predict the statistical performance of an estimator.
The reason is that this analysis method gives the linear relationship between the estimation errors
and measurement noise as well as model errors. As a result, the theoretical MSE of the estimator can
be obtained according to statistical assumptions of the two sources of error. Moreover, first-order
analysis is valid in most cases, provided that the error levels are not too high. In this paper, we employ
this approach to derive the performance of the DPD estimator described above. For this purpose,
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first-order perturbation analysis is performed on the first derivative of the objective function in (22),
or alternatively, second-order perturbation analysis is performed on the cost function in (22). Herein,
because the analytical expression for the derivative of the cost function is rather complex, we prefer
the second approach.

First, performing second-order perturbation analysis on matrix B(p) = AH (ﬁ)i leads to

B(p) = A" (p)X = By + BY + B® +o(||Z]1p), (28)
where & = [pT &' qu] consists of all error vectors, and
By = A" (p)%o
- _ L
BY = AR(p)E+ AH(p)¥ + ¥ < > -4 (p)%o = O(|[2]l2) (29)
=1

=

_ L .n
B®? = 121 <p >4 (P)E+IZ P> Al (P)¥+3 121 21 <p>L-<p>y Azllz(ﬁ)xo o(l1g]13)
= =1 1 2

with
PA(p)

; 2A(p)
Ay(p) = 24P .
/(p) d<p>,9<p>,

o< p>; (30)

AL (p) =

The explicit expressions for A;(p) and Ay}, (p) are given in Appendix A. It is seen from (28) and
(29) that B and B(®) collect all first- and second-order perturbation terms, respectively. It is deduced
from (28) that

N

BY(p)B(p) = Co+ WV +c® +0(]|2]13), (31)
where _ ~

Cy= BO By, c) = BHB( ) +B( )HBO o(|1¢l]2), 30

c@ — BWHEM) +BHB<2> +BPHBy, = O([|2]3). o

From (31) and (32) we observe that C (1) and €@ consist of all first- and second-order perturbation
terms, respectively.

Let Ay < Ay <--- < Ay and ug, uy, - - -, uy be the eigenvalues and relevant unit eigenvectors
of matrix Cy, respectively. Additionally, it is not unreasonable to assume that the source location
parameters are identifiable, which means that Cy has unique maximal eigenvalue Ay. Meanwhile,
it is noteworthy that the eigenvalue perturbation theory is extensively applied to the performance
analysis in array signal processing for DOA estimation. To our best knowledge, there is no relevant
mathematical tool that can be used to prove that the eigenvalues of Cy are distinct. However, a large
number of numerical investigations demonstrate that the possibility of the case of equal eigenvalues is
small enough that we can ignore it. As a result, we define the matrix

U, u
UNZZ#- (33)

By combining Proposition 1 and (31), the cost-function value at point p is given by

N

N N =2
J(p) = Amax{B(P)B($)} = Amax{Co} + uf(CV) + €@ )uy + uff CVUNCVuy + o(|[§]12)

B (p)B ma (34)
= An+AY +AQ +o(lIE]),

where

A = ulBYB D uy + (ulBYBVuy)" = O(|[2]]2),
Aﬁ) _ uNBHB(l)UNB(I)_IE( )uN + (MNBHB( )UNB(I)_IE(UMN)H + u%g(l)H(IK + BOUNB%)_I)E(UMN (35)
+ ull BEBOUNBUHByuy + ull BRB® uy + (ullBEB@uy)" = O(||E13).
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It is seen from (35) that Xg\}) and 7\53) group together all the first- and second-order error terms,

respectively. The proof of (34) and (35) can be found in Appendix B. In the following, we express 7\5\17)

and Xﬁ) as functions of g., ¢_, and p.
First, inserting the second equality in (29) into the first equality in (35) produces

AW = n(p)e. + K (p)i. + L (p) 7, (36)

where
hi(p) = fi[Boun, un] + Ie(f1[Boun, un])”,
hy(p) = fo[Boun, un] + I (f2[Boun, un])”, (37)
h3(p) =2 Re{ f3[Boun, un]},

in which {fi[-, -]} <x<3 can be regarded as a set of vector functions, whose functional forms are
given by

di ;1 .
filz1,22) = lag[zz mkx1] - a(p)z1

OMNKx1
Polzza) = blkdiag[< z5 >1 -(rH @ In) < z3 > (@ Iy) -+ <z3 >y -(Nelv)] alp)z (Vz; € C1, 2y e N1y (38)
’ OMNx1 !
HaH, HaH, HaH, o H
falz, 2] = 514y (P)%oz2 21'Ay (P)Foz2 -+ 2{'AL (P)%oz2]

The proof of (36) to (38) is provided in Appendix C. Secondly, substituting the second and third
equalities in (29) into the second equality in (35) leads to

~(2 ] _ ~ ~ ~ ~ _ ~ _ ~ ~ ~
A = e H, (p)ec + gHHa(p)g. + P Hs(p)p + e Ha(p)p, + €V Hs ()P + 3 Ho(p)B,  (39)

where
Hy(p) = Fa[Boun, UNBE, un] + (Ea[Boun, UnBE, MN])H + Fot[un, Ix + BoUnBEL, up]
+ F4[Boun, Uy, Boun],
Hy(p) = F[Boun, UNBE, un] + (Fao[Boun, UNBE!, MN])H + Ry lun, Ix + BoUnBE!, un]
+ Fo[Boun, Uy, Boun],
H;(p) = Fy[Boun, UNBE, un] + (Fas[Boun, UNB(I){ruN])H + Fyslun, Ix + BoUnBE!, un]
+ Fs[Boun, Un, Boun] + Ga[Boun, un] + (Gs[Boun, un])", (40)
Hy(p) = Fau[Boun, UnB{, un] + Ie(Fos[Boun, Un B, uN])*Hq, + Fo[un, Ix + BoUn B, u]

+ Fu4[Bouy, Uy, Bouy],

Hs(p) = Fis[Boun, UyBY, un] + Hz(Ess[Boun, UnB, un])" + Rys[un, Ik + BoUn B, un]
+ Fs[Boun, Uy, Boun| + G1[Boun, un] + IT(G1 [Boun, un])”,

He(p) = Fa[Boun, UnBE, un] + IT(Fag[Boun, UnBE!, un])™ + Fos[un, Ik + BoUnB!, u]
+ Fes[Boun, Un, Boun] + Ga[Boun, un] + Iy (Ga [Boun, un])”,

in which {Fy[-, -, | }1<x<er {Fokl-s | hi<k<er {Fekl'+ [} 1<k<e and {Gr[-, -]} <x<3 can be viewed as
matrix functions, which are given by

K *
Falen,Zm) = X (Al 20 (A, =)'
E _5 N e®
22(21, Z, 22] fkgl G (f2lz1, Ziy']) (folix’ 22])

K * H
Falz,Z,2) = ¥ (fil2,Zi0) (B, 22)

kel X " i} " (Vz; € CKX1, 2y e CNX1, Z e CNXK), (41)
mmzm=5mwmz&nmwﬂb+mW@nmmmﬁm,
E - YL (O 0 ORI o
25(21, Z, 22 fk);lns((fl[zerlK ) (flix z2) + (flix’ z2]) (f3lz1,Zig']) ),
E _5 N ® i (o
h6121, Z, 22 7k§1H¢((f2[21,ZlK ) (Blig’ z2]) + (Ll 2] (Bl Zig']) ),
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Rilz1,Z,20] = ké A1Zi¥, 2] (A [i§<k>/zz])H,
K (k) () \H
Rp[z1,Z,22] = k)gl LlZiy’, z1] - (fliy’, z])
_X (k) () \H
Fglz1,Z, 2] = ¥ f3[Ziy, z1] - (flig o z2])
_ %! (®) (k) M B Nk T (Ve Ctlnect, zects), (42)
Foalz1,Z, 2] fkgl (AlzZiy' 2] (fliy’, z2]) + e (filix’ 22]) (f[Zig’, z1]) 1),
_X () () 1 ) ¢ () T
Fs(21,Z, 20 fkgl (AlzZiy' z1] - (Bli z]) +e(filix’ 22]) (6lZig',z1]) ),
K (k) () 1 ) * () T
Fylz1,Z, z2] :kZl (flzi’, z1] - (flig z2)) +Tg(fli’, 22)) (f6lZi', z1]) ),

N () (o
Filz1,Z,22) = ¥ filzo, IN'] - (filz1, ZiN'])

n=1

N () myH
Folz1,Z, 23] = Zlfz[zz,IN 1 (falz1, Ziy'])
e

N n .(n H
F3(z1,Z,20] = § f3[Zz,11(\,)] - (f3[21,Zl§\,)]) ,
;1;1 " . T (Vz1 GCKXI,ZZECKXI,ZECNXN), (43)
Fulz1,Z,2) = ¥ (Al 1()]- (falz0, Zil)))) + e (filz1, Zi))) (falze 10)) 1),

n=1

(n) (mpH (7" T
(flz2, IV'] - (flz1, Ziy'])  + e (filz1,Ziy']) (falz2.1N]) ),

M=z

Fs(z1,Z, 2] =
n=1

N () (m7y )y O
Fe[z1,Z, 2] = ):1 (folzo, IN'] - (f3lz1, Zi'])  + 10 (folz1, Ziy')) (falz2 IN7]) ),
o
OMNKxL
G][Z],Zz]: . -k « a¥ * P . ,
diag(zo @ Tmkx1] - [A1(p)z] Ax(p)z -+ AL(p)z]
OMNxL
Gylz1,2z2] = blkdiag[< zp >1 _(r’11‘®IM) <zp > (l‘g @Iy) -+ <zp>N -(Y%QQIM)]
A)X * A* % . A* *
L ;:_[_Hl(ﬁ)f 2(p)7] o L(@zl] (V21 € CK1, 2, e CK¥1). (44)
7 All{l(P)XUZZ z A}_%(P>XOZZ oz A]l—IL(p>XUZZ
1 @Ay (p)Xoz2 ZAn(p)Xoz2 -+ 2P Ay (p)Xoz2
G3[z1,22] = 5 - . . ) .
HAp(p) Koz HARP) Koz - AL () X0z

The proof of (39) to (44) is provided in Appendix D. Substituting (36) and (39) back into (34) yields

J(B) = Amax{B"(9)B(p)} ~ An + hil(p)ec + M (p)@p. + 3 (p)P (45)
—H —= ~H ~ ~T -y _ g I -
+ec Hi(p)ec + @, Ha(p)p. + p H3(p)p + €. Ha(p)@. + € Hs(p)p + @, Ho(p)p -

Evidently, Equation (45) can be considered as the second-order perturbation expression with
respect to the error vectors &, ¢, and p. From (45), we get the linear relationship between the
localization error p and sensor noise &. as well as array model error ¢_.. The MSE of the DPD estimator
can then be derived according to the statistical assumptions on the two sources of error.

6.3. MSE of Direct Position Determination Method

In light of the maximum principle, the true position p and estimated position p satisfy the relations

aP = OmNkx1 - OL x1s
a" R @ =OpmNnxa (46)
{»,(5 ) = 0L
Obviously, the first equality in (46) leads to
o
]a(;,) . = h3(p) :Z-Re{f3[BouN,uN]} =0prx1- (47)

@ = Omna
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Additionally, using (45) and the second equality in (46), the localization error p = p — p is
obtained by

= hl(p)ec + b5 (p)@. + h3 (p)z + e Hy (p)ec + @ Ha ()@,
p = arg max T 8 SO —H
ZERLX1 +z H3(p)z+ & Hy(p)p. + € Hs(p)z + ¢, He(p)z
= arg max {It}(p)z + 2" Hs(p)z + &' Hs(p)z + ¢ Ho(p)z},
V4

(48)

which further implies
P =—zHy (p)HS(p)e — 3Hy  (p)Hg (p)@C — 2 Hy ' (p)ha(p)
- - - —x € (49)
= —3H; ' (p)H5 (p)&: — 3 Hy ' (p)Hg ()9 = O(’ 7 ] ) :
2
The second equality in (49) follows from (47). In (49), the linear relationship between the
localization error p and the sensor noise €. as well as the array model error @ is formulated. It is easily

observed from (49) that the positioning error vector p consists of two terms. The first term is associated
with the sensor noise, which can be described as

~ 1

Pr = —2H () HI(p)e = O(([el ). 0

The second term is due to the array model errors, which can be written as

. 1 s .
p2 = *§H3_1(P)H6T(P)(Pc = O(/lgll2) - (51)

According to the statistical assumptions in Sections 3 and 5, it is concluded that the localization
error p is asymptotically Gaussian distributed with a zero mean and a covariance matrix given by

p=E[pp'] = }H; '(p)H: (p) - E[e;2M] - Hs(p)H; " (p) + 1 Hy ' (p)HY (p) - E[@:9L ) - Ho(p)H; "(p),  (52)

where the second equality follows from (49) and the fact that €. and ¢, are statistically independent.
Furthermore, (4), (14), and (23) together imply that

(0] 02l
) _ | OMNKxMNK ¢ Imnk
Elecee] = o:lynk  OMNKxMNK
. 1) 1)* 1)* . 2)%
Elpigt] = blkdmg[@% )2 diéz) qjlﬁl) ] blkdlag[dﬁf )1 @él . dﬁz(i]
blkdiag[®\” @{¥ ... ()]  blkdiag[®!) &V ... o]

2)* »

2 ] (53)

Inserting (53) back into (52) leads to

2IMnk OMNKxMNK
blkdiag[@"* @{")" ... @\]"] blkdiag[®\”* & 2
blkdiag[®® & ... @]  blkdiag[®!) oV ... &)

_1g-1 T Oumnkxmnk  O2Imnk T
P =H; (p)H;(p)- -Hs(p)H; " (p)
) (54)

2)x 2)x . ‘D(Z)*]

+1H; (p)Hy (p) - [ } “He(p)Hs " (p)-
From (54) we see that the covariance matrix p is composed of two parts. The first part, due to the
sensor noises, is expressed as

1.
P = JHy'(p)H;(p)-

OMNKx MNK o2 IpNk _
o +Hs(p)H; ' (p). (55)
- ImNK MNKx MNK
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The second part, due to the array model errors, is given by

[ bikdiag[@{"* @V ... @] blkdiag®\”" 7" - &7

N “He(p)H; "(p). (56
bikdiag[®? @ ... @]  blkdiag[@!" o ... @] o(P)Hy (). (56)

P, = (Hy'(p)H{ (p)

Remark 1. It is evident that the trace of P can be viewed as the MSE of localization errors under the combined
effects of sensor noise and array model errors.

Remark 2. When <D,(11) — O and <D7(12) — O, the trace of P can be viewed as the MSE of the localization
errors when no array model errors are present. Moreover, the value of the trace of P approaches the CRB for the
case of none of array model errors, which will be shown in Section 8.1. This is because the DPD method studied
here is derived from the maximum likelihood (ML) criterion, which provides an asymptotically efficient solution.

Remark 3. When o2 — 0, the trace of P can be used to quantify the sensitivity of positioning accuracy to array
model errors, and represents the additional estimation errors resulting from uncertainties in the array manifold.

Remark 4. It is easily seen from (55) and (56) that both Py and Py rely on matrix Hz(p), which is the p-corner
of the Hessian matrix of the cost function. If this matrix has a large condition number, the positioning accuracy
might be high and, conversely, if this matrix is nearly singular, the location error may be extremely large.

Remark 5. From (54), it is observed that covariance matrix P is related to H3(p), Hs(p), and He(p).
According to (38) and (40)—(44), the ijth element of matrix Hz(p) is given by
XA (p)BoUn XA, (p)By + BHA, (p)XoUyBYA; (p)X, H

0 Ai(p)boUnXo Aj(p)bo o Ai (P)A0UNDA; RHO B uN_i_Re{ulI\i]BéiAij(p)youN}_ (57)

H - —H-
+B{'A; (p)XoUnX, Ai(p)Bo + X Ai(p) (Ix + BoUnBE)A; (p)Xo

< H3(p) >ij=uy (
j

In addition, the expressions for matrices Hs(p) and Hy(p) can be obtained from (38) and
(40)—(44). However, the two formulas are complicated and we therefore have to omit them because of
space limitations.

7. Success Probability of Direct Position Determination Method in Presence of Array Model Errors

The aim of this section is to deduce the success probability (SP) of the DPD method when array
model errors exist. Two quantitative criterions are introduced to justify whether the localization is
successful. Additionally, two analytical expressions for the SP of positioning are derived.

7.1. The First Success Probability of Direct Position Determination

Definition 1. If condition “| < p >1 | < A, | < p>2 | <Dy, -+, | < p>p | < AL” is satisfied, then
the localization is successful.

It must be emphasized that the set of parameters {A; };,.; in Definition 1 shall be appropriately
chosen according to the practical scenario. The difference in these parameters reflects the importance
of localization accuracy in distinct orientation. If the importance for each direction is identical, then
these parameters can be set to the same value.

According to Definition 1, the joint probability density function of positioning error vector p
is required for the calculation of the first localization SP. Applying the results in Section 6.3, the
probability density function of random vector p is given by

f3(z) = (2m0)""/% - |det[P]| 72 - exp{—2"P"'z/2} . (58)
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Consequently, the first localization SP can be determined by

Pr{|<p>1| <M, |<p> <Dy, -, | <p> | <AL} 59)
= J55, S5, S5, @072 |det{P)| T2 exp{—2"p ' 2/2} dzydzy - dzy

It is apparent from (59) that the first SP can be approximately obtained via numerical integration
over a cube in high dimensional Euclidean space.

However, the high-dimensional numerical integration is not attractive from a computational
viewpoint. If possible, it is preferable to get an explicit formula. Obviously, this is a non-trivial
task and we only consider two-dimensional (2-D) localization scenarios (i.e., L = 2) for simplicity of
mathematical analysis. First, an explicit formula with which to evaluate the joint probability of the
Gaussian distribution is formally concluded in a proposition as below.

Proposition 2. Consider two joint Gaussian random variables zq and zy. The mean and variance of z1 are my
and vy1, respectively. The mean and variance of zo are my and vy, respectively. In addition, the covariance of
the two random variables is v1y. It follows that

Pr{zl <ap, 220 <ap} = To[ago//o11] - To[(a2 — E[z2]) /4/var([z;]], (60)
where
— _ vlz-exp{—a%o/(Zvu)}
E[ZZ] = my \/27[011{‘0[0(10/@] (61)
var(z] = vy — vl ([ moep{-ady/(o1)} | exp{-afy/on}
2l = "2 V27or Ty a0/ /011) Vo V2mTolarg/ /o1

with K1) — &1 —mq and Fo[x} = fi{oo \/% ~exp{—t2/2} - dt.

Appendix E shows the proof of Proposition 2, which is along the lines of incomplete conditional
moments theory presented in [46]. Note that Proposition 2 plays a significant role in the subsequent
derivation process.

When L = 2, it can be verified by algebraic manipulation that

Pr{|<p>1| <A1, | <p>2| <A}
=Pr{-A <<pP>1<M}-Pr{<p>2> M0} —Pr{<p > < M} +Pr{—<p>< A1, —<p>< -7} (62)
FPr{<p>1< =D, —<P>2< M} +Pr{—<p>< A, <Pp>< M} +Pr{<p><—A, <p>< —A}.

The proof of (62) is shown in Appendix F. Applying the result in Proposition 2 and the definition
of Ty[x], we have

Pr{{<p>1| <D, [ <p> [ <A}
=To[A1/ V< P>11] —To[-A1/V/< P >11] —2-To[-A2//< P >2) (63)
+2-To[=A1/V/< P >11] - To[(=D2 +x1)//K2] +To[(=A2 — K1)/ \/%2]),

where

<P>1y- exp{fA%/(2~<P>11)}

K1 = V210 <P>11-Tg[—Ay //<P>11] 7 (64)
k=< P>y — (<P>n)? (ArepCA P} | ep(-ad/<Pou)
= 22 VI <Py To|—A1 /<P 0] V<P>11 V2 To[—A/V/<P>11] ) °

Remark 6. The value of Ty[x] for arbitrary x is available from a table given in a textbook on probability theory.
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Remark 7. It must be pointed out that the above analytical results cannot be directly applied to the
three-dimensional (3-D) case; i.e., L = 3. This can even be regarded as an open problem. Nevertheless,
we can use numerical methods to compute this kind of SP in 3-D space. Indeed, there exist a number
of efficient numerical integration methods with which to calculate the probability in (59), such as the
Richardson extrapolation algorithm, Simpson algorithm, and Monte Carlo algorithm.

7.2. The Second Success Probability of Direct Position Determination

Definition 2. If condition * % < p >% < A" is satisfied, then the localization is successful.

1

el

It is readily seen from Definition 2 that the second SP of positioning is equal to Pr{||p||3 <
LA?}. To proceed, let us express p as p 4 p'/?po, where py is a zero-mean Gaussian random vector

with covariance matrix I, and 4 indicates that both sides have the same probability distribution.
Consequently, ||p]|3 can be formulated as the quadratic form of py:

~ d ~
17113 = Py Ppo.- (65)

In light of the relationship between the cumulative distribution function and characteristic
function [64], we have

~ 1 1 oo q .
Pr{||p||3 < LA%} = 5 ./0 n -Im{exp{—jLA%} O3 (D)} dt, (66)

s

where P52 (t) denotes the characteristic function of ||p||3. Suppose that matrix P has eigenvalues
2
Y1, Y2, 7L Applying the property of the characteristic function, it can be proved that

L

015120 =TT +4972) " - expljarctan(21,)/2)} (67)
=1

The substitution of (67) into (66) produces

Pef|lpll < £a%) = 3~ = (171 A, (68)

where .
51(t) = ¥ arctan(2v;t)/2 — LA?t,

lil (69)

5o(t) = T1 (1 4+ 4922)"*.
=1

Remark 8. It is clear from (68) that a one-dimension numerical integration over [0, 4-00) is required to evaluate
the second SP. To this end, the values of the integrand shall be analyzed as t — 0 and t — +oo0.

Remark 9. Applying L'Hospital’s rule leads to

1o} cos{aD} bl g o
e T Ay R 5y (t) + to5(t) =00 = m-La% 70
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Remark 10. The numerator of the integrand is bounded and the denominator tends to infinity when t — +o0
and, therefore, the integrand will be arbitrarily close to zero when t — +oco. The integral upper limit in (68)
can then be replaced by a sufficiently large positive number for the sake of simplicity.

Remark 11. It can be rigorously proved that the first SP is always smaller than the second SP, provided
that A; = --- = A = A. The reason is that the first probability is computed by the numerical integral over a
cube, while the second probability is equal to the integral over a circumscribed sphere of the cube.

As a byproduct of (68), we can present a new method of determining the radius of circular error
probable (CEP), which is first defined in [65]. We denote rcgp by the radius of CEP, and it follows from
its definition and (68) that

L
sin( Y arctan(2;t)/2 — réEPt>
/=

dt, (71)

~

1 ~ 1 1 oo q
s=Pllpl<mt=5-~ [ 1 —

IT (1+47712)
1=1

which implies that

—_

sin( Y. arctan(2v;t)/2 — rCEPt)
I=
d

© 1 B
/0 = . — £=0. 72)
T1(1+4y 242)!/

As a consequence, a reasonable criterion for calculating rcgp is given by

2
L
o0 1 sin( Y. arctan(2v,t)/2 — x2t>

min / — -
x 0 t

which can be solved via a one-dimensional grid search. In addition, it is noteworthy that although
the solution for estimating rcpp is presented in [65], it is only applicable to 2-D localization scenarios.
In contrast, the method proposed here is suitable for not only 2-D localization but also the 3-D scenario.

) at| (73)
11 (1+4 1)t

8. Cramér-Rao Bound on Covariance Matrix of Localization Errors

The CRB is a commonly used lower bound on the estimation error covariance of any unbiased
estimator. In other words, the difference between the covariance and the CRB is a positive semi-definite
matrix. Moreover, the CRB is expected to be a good predictor for the performance of the maximum
likelihood estimator (MLE) at a moderate noise level. In this section, we derive the CRB for the estimate
of the transmitter’s position in two cases: (1) array model errors are absent and (2) array model errors
are present. To this end, we first introduce the following proposition whose proof can be found in [66].

Proposition 3. Assuming that the CRB matrix for the real vector z is equal to CRB(z), and defining a
novel real vector as z’ = Jz, where | is an invertible matrix, the CRB matrix for vector z’ is given by
CRB(z’) = J-CRB(z) - J'.

8.1. Cramér-Rao Bound on Position Estimate in Absence of Array Model Errors

This subsection is devoted to deriving the CRB for localization in the absence of array model
errors. We begin by introducing a parameter vector that gathers all unknowns

ha = 72 p7 (Re{p})" (Im{B})" Re(s})" (Im{s})"]' = [0? ul]", (74)
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where

= [p" BT (Refsh)" (Im{s))")" 75)
with B, = [(Re{[}})T (Im{ﬁ})T]T. To proceed, the data vector is defined as

= _ [wH =H HiH _ rmH oH “H =H =H =H =H =H —-H H
x=[x % - Xy =[Fy W, o Mg Xy X, cc Ny ccc ot Xy ¥y o0 ¥yl o (76)

whose mean vector is given by

~ _me _ =H  =H ~H =H =H —H ~H =H -H H
X = E[x] = [xl,l,o X120 "7 XLK0 X210 X220 °° X¥2K0 7 ¥N,1,0 ¥N20 " °° xN,K,o] . (77)

Then, applying the results in [66,67], the CRB matrix for vector y, can be obtained by

o2
where o
X
O, = a,ﬁ [ Ore(py Cimip) Prefs} Cimgsy- (79)

Using (16) and (77) and performing algebraic manipulations, the sub-matrices in (79) are
described as
Q,= gig = dlag[ﬁ @ Lpikx1] - diag[Inxg @5 @ Lyguq] - BT@
Oge(py = Re{,g})T = diag[lnx1 ® 5 @ 1p1x1] - blkdiagla) (p) ab(p) --- al(p)],

Oimipy = Im{ﬁ}) =] a(Rif%}) = j - diag[lyx1 ©5® 1y - blkdiaglai (p) ay(p) --- ay(p)],  (80)

Ogefs) = % = diag[B © 1mkx] - a(p),

O (s} = Irij{(og} = aRz?O}T =j-diag[B @ 1yk.al - a(p),
where H
a'(p) = [ (p) a'(p) -~ al(p)], .
oa'(p) _ [ (2ai(p)\™ (day(p) | aay(p) \
- (40" (30)" - (50T .

ai(p) = [af(p) aBi(p) - aB(p)] = an(p)loa (1 <n<N).

Note that only the p corner of the CRB matrix is of interest here. However, it is easily observed
from (78) that matrix CRB(p,) does not exhibit a block-diagonal structure, because there might be
correlation between the parameters. Hence, it is somewhat difficult to obtain the CRB for position
vector p. To overcome this difficulty, we adopt the idea of [59,67] to redefine a parameter vector whose
CRB matrix becomes block-diagonal. The new parameter vector is defined as

i, = [p" BT (Re{s} + Re{Wi} - p + Re{Wa} - ) (Im{s} + Im{Wi} - p + Im{Wa} - )], (82)

where

W1 = sy O (83)
W = Qi [Dre(py Qimipy)-
It is worth highlighting that because the vector z, includes the source location parameters, it is

meaningful to derive the CRB matrix for 7,. In addition, there is a one-to-one mapping between the
new and old vectors # and 7,. The relationship between them can be written in matrix form as
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1 (0) O O
0 I 0o
u p— p— . 4
Pa=Jra=1 pefwi} Re{Wy} 1 o0 | P (®4)
Im{W;} Im{W,} O I
where
I 0o o0 o0
0 I o0 o0
T= | Refwy} Refws} I © ®5)

Im{W;} Im{W,} O I
Then, combining the results in Proposition 3 and (84), the CRB matrix for j, is given by

0’2 H 1 -1
CRB(7,) = J - CRB(pa) - J' = — - (Re{(,J ) (2] 1)}) (86)
where
I o o O
o o I o O
I= —Re{W;} —Re{W,} I O ®7)
~Im{W;} —-Im{W,} O I

Combining (79), (83), and (87) leads to the orthogonal projection matrix

Q] = [ T+ [QRe{E}} -, Tt [QRe{E}] [ OQre(p) Omip)) Oretsy J-Orefs) |+ (89)

where )

T [QRe{g}} = I~ Qre(s) Qegs) = I = Ores) (Qkeqs) Prefs) PRegs) (89)

Inserting (88) back into (86) gives

2

_ o, Vi O
CRB(7,) = 5 | o v, | (90)
where
Vi Re{Qlf. T+ LQRQ{ Q) : Re{Ql- TL[QRC{S “[Oregpy Cmipyl}
1=-\"-—-—" - - -~"—-—""-—"""" - r-_ -~~~ - .t """~~~ T "1 - - - - - ---~-°" ’
Re{[OQreip) le{ﬂ}] ORe{s}] Oy} 1 Re{ Qe Qumypyl” - TH QRe{sﬂ [Qre(py Cimipy]} (91)

V= |- i
’ {Im{ﬂRe{s}nRe{}} RE{“Re{s}“ReH} ]

We define three matrices

_ OH H H -1 +H
Vip =0, Qp — QRe{E}(QRe{E}QRe{E}) ‘ORe{E}‘QP ’

. -1

Vip = [1j] @ (9 Ogeipy — O Ore(s} (e Prefs))  Pres) Prelp)) 92)
1 -1

Vi = l S 1| © Oy Pretpt ~ Oregp) Prets) (Pres) Prefs)) - Dregs) Pretp)) -

The details of calculating the matrices in (92) are provided in Appendix G. Invoking the partitioned
matrix inversion formula, the CRB matrix for position vector p is given by

CRB(p) = § - ((Re{V1,}) " + (Re{Vi1}) " -Re{Vi2} - (Re{Vis} — Re{VIL} - (Re{Vi1}) " Re{Vio}) - Re{VIL}- (Re{vis}))™). (93)
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Remark 12. The diagonal elements of CRB(p) give the bounds for the estimation variance of the components
in p when the array manifold is perfectly calibrated.

Remark 13. The trace of CRB(p) is the bound for the localization MSE in the absence of array model errors.

Remark 14. Although there is no rigorous proof, it is expected that the trace of Py is asymptotically close to
that of CRB(p). The reason for this is that the least square estimator in (5) is equivalent to the MLE, which is
statistically efficient under the Gaussian noise model.

Remark 15. By comparing the trace of CRB(p) with that of P, we can assess the expected degradation of the
emitter location accuracy with respect to the amount of array model error. If the difference is significant, it can be
concluded that the DPD method in [29] is sensitive to array model errors.

8.2. Cramér-Rao Bound on Position Estimate in Presence of Array Model Errors

This goal of this subsection is to derive the CRB for the position estimate in the presence of
array uncertainties. Because in the present case the full parameter set contains both the deterministic
parameters p, B, 5, and ¢ and the stochastic parameter ¢, the CRB derivation should follow the
Bayesian theory frame [68-70]. It is noteworthy that the CRB derivation can also be used for stochastic
parameters, as processed in [68-70]. To this end, a novel parameter vector that comprises all the
deterministic and stochastic unknowns is introduced

1o = (02 p7 (Re{B)T (m{B})T (Re{s}))” (Im{s})T Re{@})” (m{g})) = (2 )",  (94)
where
o = [p" (Re{)T (Im{B})T (Refs})T (Im{s})T (Re{@})” (Im{g})"]". (95)

By performing similar algebraic manipulation in [68,69], the CRB matrix for vector p, is
formulated as

-1
2 O O
CRB(ﬂb) = < Re{ﬂ .be} + 0 o ) , (96)
where P
Ixy
o = aﬂb = [Qp Orepy O} Pre(s) Cimis} Crefg} Cimig}]/ 97)
[ ret@r | [ ret)
e=F Im{@} Im{®} (98)

blkdiag[Re{®\" + &P} Re{@{) + &)} .. Re{0) + &?}] | blkdiag[im{®\") — &P} m{a{) — &} ... m{a!) — &'}]

1

o2 [blkchag[[m{db“Jr(D Nim{ol) + o} .. (o)) + &P}] ' blkdiag[Re{@? — &[T} Re{d) — a1} .. Re{d}) — d}]

Note that (98) comes from the statistical assumption in (14). Appendix H provides the proof
of (96).

Owing to the second term in the bracket of (96), it is impossible to get a CRB matrix with block
diagonality as in (90) by linear transformation. As a result, the CRB matrix for position estimation can
only be obtained from (96), although it may be computationally complex. Meanwhile, because the
expressions for matrices 2y, OQge(gy, Qim(p), 2Rrefs), and Oy (s) are given in (80), here we only need
to deduce the expressions for matrices Qg.(gy and Oy, (5. Applying (16) and (77) and performing
algebraic manipulations gives

(99)

{ QRe{q)} Re{ })T = dlag[ﬂ ® 1MK><1] . blkdiag[§'1 ® Ip §/2 QIp - §/N ® IM] ,

% . 0% .. L _ _
Oimig) = Im?;}) - a(Re?%}ﬂ =j-diag[B ® Inmxx1] - blkdiag[s't @ I 82 @ Iy -+ §'n @ In] -
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Substituting (97) and (98) into (96) leads to

!
nge(p}ﬂr ! nge{p}QRe(ﬁ} nge(ﬁ}nlm(ﬁ) “ge{morie(ﬂ Qge{mnlm(ﬂ Qge{ﬁ)“Re{fp) Qge{ﬁ)olm{ff’}
nllzln{ﬁ}np | Ollt[n{ﬁ}nRe{ﬁ} n[m{ﬁ}nlm(ﬁ} Q[m{ﬁ}nRe{?} n]m{ﬁ}nlm{?} n]m{ﬁ}QRe(éf} O[m{ﬁ}ﬂlm{é’)

2 Req Dpes1 D | Oregp Pretpt Pres) 2mip) Pregs)Rels) Presy Pmis) Pre(sy Prefdd Prefsy Cim()

CRB(m,) = s | Ol el My Pmipt Py rels) O Pimis) Py re@ Chingsy Qi)
o 0, 0f 0 o 0 ot 0 o 0 ot 0 ol 0 (100)
Irfle{@ v, Ele@ Re{B} ge{a) Tm{B} ]lf[e{(})} Re{s} ge{ﬁ} Im{5} ge{ﬁ} Re{p} ]lf[e{(})} Im{g}
O[m(a}ovlolm(a}nRe(ﬁ} Olm(a)olm{ﬁ) le(a}nl’\e{ﬂ le@)olmm Q[m(¢)QRe{¢) le(a}nlm{@
o o
+[o @1

where
Z, = 0}/,
Zy = [ [1]]@ (0} Oregpy) |, [11] ® (O Oresy) | [1]1® (O Opefy) ],
1 1 1
o1 | 2O reer) 1| | O Ok Orem) 1| g |2 Oy Orel) o
N N S N BT T
Z3= - 1 ® (Oge{E}nRe{ﬁ}) 3 - 1 ® (QII;Ie{i}ORE{E}) 3 - 1 ® (Qllge{E}QRe{(?})
T i e o | 1T @t owe | LT @t 0w
i @ (o) refp}) | 1 @ (ge(z)refs}) | 1 @ (OReigy Pre(})

The details of calculating the matrices in (101) appear in Appendix L. Through the application of
the partitioned matrix inversion formula, the CRB matrix for position vector p is given by

o o
0 o712

)71 . (102)

CRB.(p) = % - | Re{Zi)) ™ +Re{Zi}) ™" Re{Z2}- (Re{z3} ~Re{Z}l} - (Re{Z1}) ' -Re{Zo} +
*Re{Z}'} - (Re{z:}) ™!

Note that the subscript “e” in (102) is used to distinguish the matrix CRB(p) for the case where
the knowledge of the array manifold is accurate.

Remark 16. The trace of CRBe(p) is the bound for the localization MSE when array model errors exist.

Remark 17. It is apparent that the trace of CRBe(p) is larger than that of CRB(p) as the array model errors
increase the uncertainties in parameter estimation.

Remark 18. It can be readily proved that CRB(p) = CRBe(p) when 457(,1) — O and <I>r(12) — O. Therefore,
the CRB results derived in the presence of array model errors contain those for the case of no array model errors.

Remark 19. Although there is no strict proof, it is not hard to conclude that the trace of P is greater than that
of CRBe(p). The reason is that the DPD estimator discussed here does not take the array model errors into
account and, thus, it is not statistically efficient for this case. Hence, a comparison of the trace of CRBe(p) with
that of P allows us to decide whether a new DPD method that accounts for the array model errors is necessary to
improve the emitter location accuracy.

9. Simulation Results

This section presents a set of Monte Carlo simulations to support the theoretical development
in the previous sections. The empirical performances of the DPD method with and without array
model errors are given, and they are compared both to the theoretical prediction values given in
Sections 6 and 7 and to the CRBs presented in Section 8. The simulated values are averaged over
5000 independent trials. Moreover, the root-mean-square-error (RMSE), SP of localization, and radius
of CEP are used to assess and compare the performance.
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9.1. Discussion on RMSE of Direct Localization

This subsection focuses on the RMSE of the DPD method. Two sets of experiments are reported to
illustrate the usefulness of the obtained results.

9.1.1. The First Set of Experiments

In the first set of experiments, the location estimation is performed on a 2-D plane and a simple
array error model is used, which corresponds to case 1 in Section 4 in [44]. Specifically, ¢, follows a
circularly symmetric complex Gaussian distribution with second-order moments given by

B, = @ = Ovmt, E@, @} = @ = o2ly (1<n<N), (103)
where 07 is the standard deviation of the array model error.
The location geometry of the first set of experiments is shown in Figure 1, where both base stations
and transmitter lie on a plane. We consider four base stations with coordinates [0, 1000] m, [0,0] m,
[0,1000] m, and [0, 3000] m, while the emitter position is fixed at [2000, 2000] m. The transmitted
waveforms are realizations of a normal Gaussian random process, and are unknown to the receivers.
Each base station is equipped with a uniform linear array. The channel attenuation magnitude is fixed
at 1, and the channel phase is selected at random from a uniform distribution over [—, 7). In addition,
unless stated otherwise, we use the settings (1) K = 64 samples; (2) SNR of 5 dB; (3) M = 5 sensors;
(4) 05 = 0.1; and (5) sensor elements are separated by a half wavelength. Figures 2-6 display the
RMSEs of the DPD method, as functions of the SNR of the emitter signal, the standard deviation
of array model error o, the number of array elements M, the ratio of the intersensor spacing to
wavelength, and the number of snapshots K.

2500 - A

2000 - b

1500 - Transmitter

1000 - .
Base stations

- |

Y axis [m]

=1000 |- b

0 200 400 600 800 1000 1200 1400 1600 1800 2000
X axis [m]

Figure 1. Location geometry for simulation.
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Figure 2. Root-mean-square-error (RMSE) of direct position determination (DPD) versus signal-to-noise

ratio (SNR) of the emitter signal.

RMSE of DPD [m]

Figure 3. RMSE of DPD versus standard deviation of array model error.
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Figure 4. RMSE of DPD versus number of array elements.
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Figure 5. RMSE of DPD versus ratio of intersensor spacing to wavelength.
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Figure 6. RMSE of DPD versus number of snapshots.

Figures 2-6 reveal that the theoretical RMSE provided by (54) is in close agreement with the
simulation result in the presence of array model errors. Consequently, the validity of the theoretical
study in Section 6 is confirmed. Furthermore, when array model errors are absent, the empirical RMSE
is very close to the CRB given by (92) and the theoretical RMSE in (55), which implies the asymptotical
efficiency of the DPD method presented in [29], provided that the array is accurately calibrated. It is
also seen that, as expected, the presence of array model errors leads to considerable deteriorations
in location accuracy. Furthermore, Figures 2 and 6 show that the RMSE of the DPD method remains
approximately constant no matter how much the SNR and sample number increase. The reason for
this is that when the SNR or the sample number is large enough, the effects of sensor noise can be
neglected and the localization errors are therefore primarily caused by array model errors, whose
affects cannot be effectively eliminated in this DPD method yet. Additionally, we find that the RMSE
performance in the presence of array uncertainties is significantly greater than the CRB provided by
(102), especially when the standard deviation 0 increases (see Figure 3). Consequently, a new DPD
method that accounts for array model errors is needed to improve the location accuracy.
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9.1.2. The Second Set of Experiments

In the second set of experiments, the source location is estimated in 3-D space and we assume
that the array error is caused by sensor gain and phase uncertainties, which corresponds to case 2 in
Section 4 in [44]. The second-order moments of ¢, can then be expressed as
E~~T:q>(1): 02 — o2 ) @ diagla a ,
[fn?lr_ll] 722) ( 9;1 4;2) . g[ Yl(p) Z(p)] (1 <n< N) , (104)
Efg,@] = @) = (02, +02,) © diaglau(p)a(p)],

where 0, and oy, are the sensor gain and phase perturbation standard deviation, respectively.
Moreover, we assume 0 = 205, hereafter, and thus if 0, is changed, 07, alters accordingly.

Figure 7 illustrates the geometry for the source location in the second set of experiments.
Obviously, it depicts a 3-D localization scenario. The source is positioned at [1000, 500, 1500] m,
and the coordinates of three base stations are set to [0, 2000, 0] m, [0, 0, 0] m, and [0, —2000, 0] m. Each
base station is equipped with a uniform circular array. The envelope of the transmitted signal and
array model errors are generated in exactly the same manner as previously. Additionally, unless stated
otherwise, we adopt the settings (1) K = 64 samples; (2) SNR of 5 dB; (3) M = 5 sensors; (4) 05, = 0.1;
and (5) an array radius equal to the wavelength. Figures 8-12 show the RMSEs of the DPD method by
varying the SNR of the emitter signal, standard deviation of sensor gain perturbation 0, , the number
of array elements M, the ratio of array radius to wavelength, and the number of snapshots K.

1800 -

Ta.
Transn'ntter ‘
1000~ L
-
L] o : :
% Base stations :
N 500 ; ! -
0
2000
1000
Y axis [m] -1000 i
2000 Vg X axis [m]
Figure 7. Source location scenario for simulation.
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Figure 8. RMSE of DPD as a function of SNR of the emitter signal.
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Figure 9. RMSE of DPD as a function of standard deviation of sensor gain perturbation.
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Figure 10. RMSE of DPD as a function of number of array elements.
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Figure 11. RMSE of DPD as a function of ratio of array radius to wavelength.
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Figure 12. RMSE of DPD as a function of number of snapshots.

The results presented in Figures 8-12 coincide with the results presented Figures 2—6 although
the dimensionality of the localization scenario and the model of the array error differ from each other.
Owing to limited space, we do not present the results again. We simply highlight that the good
agreement between the empirical and theoretical RMSE once again demonstrates the effectiveness of

the theoretical development in Section 6.

9.2. Discussion on Success Probability of Direct Localization

This subsection focuses on the SP of the DPD method. Two sets of experiments are carried out to
validate the obtained probability formulas, and the simulation parameters are the same as those in

Section 9.1.

9.2.1. The First Set of Experiments

Both the localization scenario and the array error model for the first set of experiments are the
same as those in Section 9.1.1. Moreover, the parameters A; and A;, which are used to specify the
first SP, are set to the same value of 40, and the parameter A, which is related to the second SP, is also
selected as 40. Because the localization scenario is on a 2-D plane, the theoretical value of the first SP
can be obtained with (63). In Figures 13-15, we plot the two kinds of SP of the DPD method against the
SNR of the emitter signal, standard deviation of the array model error o, and number of snapshots K.
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Figure 13. Cont.



Sensors 2017, 17, 1550

. e

09t S 4
c '7.‘ «:‘;’
2 :. 4" Theoretidal value calculated with (68) and (54)
g § oA
N o8 s *’ |
g 4
_° t: l"n
o o7r N f' Thepretical value calculated with (68) and CRB in (102)]
& 5
o ql,f
c &
o 06 -..; 4
ﬁ v,’TheoreIiczl value calculated with (68) and CRB in (93)
2 % | V Simulation value in absence of model errors
= 0.5p %  Simulation value in presence of model errors

"""" Theoretical value calculated with (68) and (54)
04l | """"" Theoretical value calculated with (68) and CRB in (93)
""" Theoretical value calculated with (68) and CRE in (102)
0.35
-5 0 5 10 15 20 25

SNR of the emitter signal [dB]

(b)

26 of 41

Figure 13. Success probability (SP) of localization versus SNR of the emitter signal. (a) The first SP
of localization versus SNR of the emitter signal. (b) The second SP of localization versus SNR of the

emitter signal.
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Figure 14. SP of localization versus standard deviation of array model error. (a) The first SP of
localization versus standard deviation of array model error. (b) The second SP of localization versus

standard deviation of array model error.
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Figure 15. SP of localization versus number of snapshots. (a) The first SP of localization versus number
of snapshots. (b) The second SP of localization versus number of snapshots.

Figures 13-15 reveal that there is a close match between the analytical results and the simulation
results and hence the validity of (63) and (68) can be supported. Furthermore, the simulated values in
the absence of array model errors approach the lower bound calculated with the CRB in (93), which
further indicates that the DPD estimator can achieve the CRB accuracy as long as the array is perfectly
calibrated. However, when array model errors exist, the empirical values deviate significantly from
the lower bound. Moreover, the difference increases with the standard deviation of array model error
(see Figure 14). We thus need to develop a new DPD estimator with improved robustness against array
model errors. Furthermore, it is seen that the first SP is always smaller than the second SP, which is
consistent with the analysis in Remark 11.

9.2.2. The Second Set of Experiments

Both the localization scenario and the array error model for the second set of experiments are
the same as those in Section 9.1.2. Because the situation is a 3-D localization scenario, the theoretical
value of the first SP must be calculated with numerical integration methods. Herein, the Richardson
extrapolation algorithm is exploited. Figures 16-18 depict the two kinds of SP of the DPD method as
functions of the SNR of the emitter signal, standard deviation of sensor gain perturbation g, , and
number of snapshots K.
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Figure 16. SP of localization as a function of SNR of the emitter signal. (a) The first SP of localization as
a function of SNR of the emitter signal. (b) The second SP of localization as a function of SNR of the

emitter signal.
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Figure 17. SP of localization as a function of standard deviation of sensor gain perturbation. (a) The first
SP of localization as a function of standard deviation of sensor gain perturbation. (b) The second SP of

localization as a function of standard deviation of sensor gain perturbation.
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For Figures 16-18 we make similar observations as for Figures 13-15. We simply emphasize that
the good agreement between empirical and analytical SP once again validates the probability formulas
obtained in Section 7.

9.3. Discussion on Radius of CEP

This subsection discusses the radius of CEP of the DPD method. Two simulation experiments are
conducted to illustrate the validity of (73), which is used to estimate the radius of CEP. The first and
second simulation settings are the same as those in Figures 2 and 8, respectively. In the following two
figures, the radius of CEP of the DPD method in the two experiments is plotted as a function of the
SNR of the emitter signal.

Figures 19 and 20 show that the simulation results agree well with the analytical results calculated
with (73) and therefore the validity of (73) is corroborated. Moreover, we observe that the increase in
the radius of CEP due to the array model errors is significant, especially when the SNR of the emitter
signal is sufficiently high. Furthermore, when array model errors exist, the radius of CEP remains
approximately constant no matter how much the SNR increases. Therefore, a robust DPD method that
restrains the uncertainties in an array manifold is required.
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Figure 19. Radius of CEP versus SNR of the emitter signal in the first experiment.
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Figure 20. Radius of circular error probable (CEP) versus SNR of the emitter signal in the
second experiment.
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10. Conclusions

In this paper, the statistical performance of the DPD estimator presented in [29] is analytically
studied when array model errors are present as well as signal waveforms are not available.
The theoretical analysis begins with a matrix eigen-perturbation result, which can express the
perturbation of eigenvalues as a function of the disturbance added to the Hermitian matrix. Then,
the first-order asymptotic expression of the localization errors is given, from which the analytical
expression for the MSE of the DPD estimator is obtained. Besides, the closed-form expressions for the
calculation of the probabilities of a successful localization are also deduced, which can offer another
theoretical perspective on the study of the localization accuracy. Additionally, the obtained probability
formula can be used to provide a new criterion to estimate the radius of CEP. Finally, the CRB
expressions for the position estimation are derived for two cases: (a) array model errors do not exist,
and (b) array model errors are present and are drawn from Gaussian distribution. Several simulation
experiments are performed to confirm the usefulness of the obtained results. The experimental results
show that the uncertainties in the model of the array manifold can seriously deteriorate the source
location accuracy of the DPD method. Therefore, our future work is to present a new DPD method
that is expected to be more robust against the array model errors.
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Appendix A. —Detailed Derivation of Matrices in (30)

It follows from the first equality in (9) and the first equality in (12) that

. aaal(p) Baaz(p) 8a’1K(p)
3A1 (p) blkdiag o<p> o<p> = Oo<p>
<p>l !/ /! !
0A;(p) . 02y, (p) 9dap,(p) . 9a; ¢ (p)
Al( ): aA(p) _ o<p>| _ blkdlag a<p>; O<p>; a<p>| (A1)
< p> : : ’
dAN(p) .
9<p>| blkdia day,(p) day,(p)  dayi(p)
& o<p>;  I<p>; I<p>|
. @aj, (p) ?al,(p) al «(p)
2 1,1 12 L 1,K
% blkdlag I<p>1,0<p>|, O<p>9<p>y, 0<p>),0<p>y,
) o%ay(p) blkdlag 32“’2,1(”) azaé,z(w . 82“,2,1((!’)
- 2a 9< I<p> Fl 9 9 9 d 9
Alllz(P) _ W _ P>11. P>, _ <p>1,9<p>1, <P>'11 <pP>1, <p>1,9<p>1, , (AZ)
Bza;z(p) . ?aly ,(p) 32;1' (») 32l (p)
95, 9<po, blkdlag{a<p>:’al<p>lz ropat) . a<p>lf§<p>,2]
e 0, (1) | Pp) 75 (p)
s ps, oplTampl (55 Tl 5= ) (A3)
Paurlp)  _ : Pau(p) : dan(p) . 0Tu(p) P (p)
I<p>L0<p>, exp{—jwrtn(p)} I<p>1,9<p>1, — )Wk I<p>;, I<p>y +an(p) - I<p>1,9<p>1,
(A4)

. . 9Ty da, . 0Ty
—jwy - exp{—jwxTa(p)} - azp(ffz : (a:p(;)l —jwran(p) - % :
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Appendix B. —Proof of (34) and (35)
Applying Proposition 1 and (31) leads to

J(B) = Ama{B(p)B (ﬁ)}:Am{co}+u%(co+c<l>+c<> oIIE/1))un
+ull(Cy+ €M) + €@ +o(|[E][3))Un(Co + €W + € +0(Hé‘\|2))uw+0(|lc +C@ +o(|IER) 1) (A5)
= Amad Co} + (€D + € yuy + bl >uNc<1>uN+o<||¢||2>
= v+ A0 AP o(iEm),

where XS) and /N\g\%) consist of all first- and second-order error terms, respectively. It then follows that

Ay = uicWuy = o(Z]l), "
A2 (2) He() 1)
A = i C@uy +ull Uy = O(|IZ]B).

Inserting the second equality in (32) into the first equality in (A6) leads to
~ -~ ~ - ~ H ~
A = ull (BB + BOMByjuy = uf{BY BV uy + (BB Vuy)” = O([El).  (a7)

Substituting the second and third equalities in (32) into the second equality in (A6) leads to

A = wl(BOHBO) 1 BYBE) 1 BOHBy)uy + ull (BFB®) + BB Uy (BFBD + BOHBy)uy

= u%B})*E(l)UNB}fﬁ( Juy + (i BEBOUNBYB W uy)" + uldl BOH(I + BOUNBO )BWuy (A8)
+ ull BYBOVUNB O Bouy + u{ BB uy + (uli BB )" = O(/[2]]5).

Combining (A7) and (A8) completes the proof.

Appendix C. —Proof of (36) to (38)

From the second equality in (29), it follows for any vectors z; € CK*! and z; € CN*! that
Hp(1 H H  \F H H( \§ s H 4 H
z] BWz, = zya(p)Ezn+zya (p)¥z+ ) < p > 214 (p)xoz2. (A9)
I=1
According to the last equality in (17), it can be readily checked that

H(p)Ezy = 2all(p) - diag[z, @ Tyix1] - & = (filz1, 22)) e, (A10)

zia
where fi[z1, zp] is given in the first equality in (38). With (21), we have

z?uH(p)'f’zz = z{{aH(p) -blkdiag[< zp >1 (M ®Iy) <z2>2-(n®IM) - <z2>N-(NQIMm)]-@ (A11)
= (falz, 22) "9,

where f>[z1, 2] is given in the second equality in (38). In addition, it can be easily verified that

.H .H .H -H
< p > 2A] (p)Toz = [2[A) (p)Foza 24, (p)Toza -+ 2PAL (p)Foza] - P = (falz1,22))" P, (A12)

It

)

where f3z1, 23] is given in the third equality in (38). Combining (A9) to (A12) yields
2BWz; = (filz, 22)) e + (falz, 22)) 9, + (fslz1, 22) 7P (A13)
It follows easily from (A13) that

ull BYBWuy = (f1[Boun, un]) 2 + (f2[Boun, un])"@ + (f3[Boun, un])"' 7, (A14)
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which, combined with (23) and (25), gives

(BB uy)" = (fi[Boun, un)) e + (f2[BO”N/uN])T~* + (f3[Boun, un))'p
= (fi[Boun, un]) ' Hezc + (fo[Boun, un]) i, + (f3[Boun, un))'p (A15)
= (IE(f1[Boun, un))") "€ + (I ( fo[Boun, un])*) @ + (f3[Boun, un]) 5 .-

Combining (A14), (A15), and the first equality in (35) completes the proof.

Appendix D. —Proof of (39) to (44)

For any vectors z; € CK*! and z; € CN*! and matrix Z € CN*K it is straightforward to
obtain that

K
HBVZBWz, = Y (2HBVzZiY) ((HB() 2y) . (A16)
k=1
Inserting (A13) into (A16) produces
HBOZB0 2,
5 (Alzn Zi) e+ (Rlzn Zi) G+ (Blzn Zi) DAY, 2D e + (Bl 22) 5+ (B, 22D 5)
(filz Zi) (AL, 2) )E +~H(§n~<f (21, 2iP) (Al z])“)N +~T(§ (folz, Zi) (fli? an)N
811]( 1K/ 22 c(PCk:l(le/K 2(tg 122 qvcpk:131/1< 3tk 22 P
(e, Zi8) (Al 2D) + (AL =) (ol Zi¥‘>}>H>)<7a (A17)
((filz0,ZiP) (B0, )+ (A, 2) (B2, Zi) >)p

+o! I ((f2[z1, Zl§< ]) (fs[iK ,22]) + (fz[iK ,22]) (fS[ZI/ZiK ])H)>f’

=z Fa1[z1 Z, 2] Sc+(PC Folz1,Z,25) @, + P - Flz1,Z,22) - p+ &2 - Fag[z1, Z, 20] - @,
+e B[z, Z, 2] - P+ @ - Folz1,Z,22) - 7,

Il
™
s
=

AAFA“
Tt

”m

&~
Il

+EC

+§

<
~ LT

where {Fy[, -, -] }1<x<¢ are given in (41).
For any vectors z; € CN*1 and z, € CV*1 and matrix Z € CX*K it can be readily checked that

K K H
ZHBWHZBM 7, — ) (z1B( )H21(k))( g()H =) ((z BWz)) (iék)Hﬁ(l)zZ). (A18)
k=1 k=1

Putting (A13) into (A18) gives

z?ﬁ(l)HZBmzz
_ X (k) H_ (k) H_ (k) H_

L iz (plzil) ) o+ (il 2" P (A2 e+ (Rl )+ (ol 2

et (£ Alzil) al (Al )" et gt (kglfz[ZiK,zll<<fz[iK>,zz1>“)¢c+ﬁT(k§fs[z#:%zl]-m[i(z%zzn“)ﬁ
(£ (im0 (Al )+ e (A ) (2 0) 1) o

Ck;llK/l ZK/ZH £c1]<'2.21</1T¢(PC (Alg)
+el( £ (Al (A )+ e (A =) iz =) )

K

+¢?(E (Blzil, 2] (Bl =)+ 1l 2)) (i, 21])T))17

. Ralz1,Z, 2] 8+ @5 - Rolz1, Z, 2] - § + P - Ralz1, Z, 0] - p+ 2 - Bylz1, Z, 0] - @,
+5§[ “Fslz1,2,2] -+ @8 - Fglz1,2,22] - 7,

where {Fy[-, -, -] }1<r<q are given in (42).

For any vectors z; € CKX! and z; € CK*! and matrix Z € CN*N it is straightforward to
deduce that

Hp(1) 7»p(1)H N Hp(1)7:(n) -(n)H~(1)H N H Bz Hp(1); ( NG
BWzBWHz, = Y (z/'BWZiy)(iyy B =) (#'B )( B ) . (A20)
n=1

n=1
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The substitution of (A13) into (A20) leads to

(n) (1) () ) =
(Falza i) (ol ZiD" + e (fr 20, ZE0) (o122, 10]) >)p

<
zH

+¢C

ST
03P () H (0 H (P (o
n:l((fl[21 2 et (Alz Zil) ot (Blz Zi) P(filz2 i) & + (lz2 i) ot (Blz2 i) P)
— &t (£ Al i) il zM)H)aW?( L Al i) (Rl 20D oot 7 ( £ leail) (Al 20D )5
48 £ (Al i) (len 20D+ e (il 280D (ol i) 1) (A21)
+ed ( L (

(1) 5 )7\ 1TV =
P (Al i) (fil2,2i)]) +H (falz, Ziy']) (fslz2iy’]) ) | P

=gl Fcl[zl Z,z]- €c+(l’c “Falz1,Z, 2] - @+ P Falz1, Z 2] - P+ €0 - Fulz1,Z,22] - @,
+&l - Eslz1,Z, 2] - p+ @1 - Fglz1,2,22] - 7,
where {Fy[-, -, -] }1 <k are given in (43).

For any vectors z; € CX*! and z; € CN*1, it can be easily verified from the third equality in
(29) that

. L _ .H _ L _ .H ~ L L _ _ .H _
1Bz, = L<P> 244y (p)Ez2 + L<P> A (p) ¥z + 5 L L <P <P 2414, (p)%oza.  (A22)
= = 1=102=

According to the last equality in (17), we get

L - -H — . . i x aF N % X~
Z < p>;-zHA; (p)Ezp = €' - diag[zo @ Imk 1] - [A1(p)z} Ay(p)zi -+ AL(p)zi]-p

(A23)
- 8 Gl [zlrzz] ﬁ/
where G1[z1, 2] is given in the first equality in (44). It follows from (21) that
i <> A ()2
I:1~T ; T T T A x Ak * ¥ ¥ = (A24)
=¢ -blkdiag[<zp >1 (1 ®Im) <z2>2:(ry ®@Im) -+ <z >n-(ry®Im)] - [A1(p)z} Ar(p)zi -+ AL(p)zi] P
=38 Gylz1, 2] - B,
where G;[z1, 23] is given in the second equality in (44). In addition, it can be easily verified that
LLL ~ waH o
7' L L <p>y-<p>yzpA,(p)Xoz
Lh=1hL=1 u u u
Z?A%{l(lf)fozz Z?Ag(lf)fozz - Z{{A%(P)Yozz (A25)
HAp X HAp X o ZHA X
_1T 2! 21(.;1) 0z2 2 22(.;7) 022 | zy 2L(.P) 022 | 5= 5T Gslz1,20] - B,
Z'An(p)Xoz z'Ap(p)Xoz - A (p)Xoz
where G3[z1, 2] is given in the third equality in (44). Combining (A22) to (A25) gives
21BPzy = Gylz1, 2] P+ Galz1,20] P+ P Gs[z1,22) - P (A26)

With (A17) we have

HpHRA(1) HE(1)
uNBo B UNBO B UuN
= E‘l?l . Fal [BouN, UNB(I)—I, uN] ‘& + qNJ? . Faz[BouN, UNB(I)—I, u[\]] . g’BC + ET . Fa3 [B()MN, UNBé{, MN] . ﬁ (A27)
+&1 - Fu[Boun, UNBEL, uyn) - @, + &1 - Eis[Boun, UnBY, un] -+ @' - Fag[Boun, UNBE, un] - 7,
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which, together with (23) and (25), gives

(I BRBO Uy BHB Dy )"

= g9 (Fy [Boun, UnBY, un]) "2 + @5 (F[Boun, UnBE, un]) ", + T (Fus[Bouy, UnBY, uy)) ' 5

+2! (Eu[Boun, UnBY, un]) ' @; + & (Fas[Boun, UnBY, un])" p + L (Fas[Boun, UnBY, un]) ' p (A28)
= g(F,1 [Boun, UnBE!, un]) g + @ (Fuo[Boun, Uy BY, un]) '@, + BT (Fus[Boun, UyBL, un))"p

+&1 I (F .y [Bouy, Uy BYY, uN])*Hzﬁ’c + eI (Eys[Boun, UnBY, un)) " p + LTI (Fas[Boun, Un B, un]) 5 .

Applying (A19), it can be shown that

u%ﬁ(l)H(IK + BOUNB(%I)E(l)uN

=g Ry [un, Ik + BoUnBY, un] - & + @y - Fyplun, Ix + BoUnBY, un] - @,
+p" - Fogun, Ix + BoUnBY, un] - p + &' - Fogun, I + BoUnBY', un] - ¢
+& - Fys[un, I + BoUnBY, un] - p+ @' - Foglun, Ix + BoUnBE, un] - 7.

(A29)

According to (A21), we have
uII:I]B(I)_IE(DUNE(l)HBOuN
=&l Fy[Bouy, Uy, Boun| - & + @' - Fo[Boun, Uy, Boun] - @, + p" - F3[Boun, Uy, Boun] - p - (A30)
+&1 . Fy[Boun, Uy, Boun) - @, + 21 - Fes[Bouy, Uy, Boun] - P+ @ - Fog[Boun, Uy, Boun| - -
Additionally, it follows from (A26) that
uNBYBPuy = &' G1[Boun, un] - p+ @ - Go[Boun, un] - p+ p' - Ga[Boun,un]- B,  (A31)

which, together with (23) and (25), gives

= H K~ o~ o~ *~
(uB§'BPuy) " =l (Gi[Boun, un])"P + ¢ (Ga[Boun, un])"p + p' (Gs[Boun, un])"p (A32)
= e IIg(G1 [Boun, un])"p + (P?H(P(GZ[BOuN/ un])" P+ p'(Gs[Boun, un))'p-

Combining (A27) to (A32) and the second equality in (35) completes the proof.

Appendix E. —Proof of Proposition 2

First introduce the event 2’ € {221 < a1 }. The joint probability can then be expressed as
Pr{z; <wy, zp <} =Pr{z; <w}-Pri{z’ <a}. (A33)

It is obvious that

Pr{zy <m} = [", —5— exp{—(t—m)*/(2011)} - dt

271'7)1]

= f,(ii_ml)/m % -exp{—t?/2} - dt = To[a10/ /011 -

27

(A34)

Additionally, random variable z; can be decomposed with classical minimum-MSE theory into
zp=——-20+— (21 —my) +my, (A35)

where zj is drawn from a zero-mean Gaussian distribution, independent of z;, with variance

var(zo] = E[z§] = v11 (011022 — v3,) - (A36)
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According to (A35), it can be verified that

E[za|z1 <a] = —g--Elzolz1 <ol + 52 -E[(z1 — m) |z < ] +mp (A37)
= 2 -E[z10|z10 < a10] +m2,
2 _ 1 2 i 2my
Elzglz1 < m] = 5 -Elzglzr < ] + 2 -Ef(z1 — m)?|z1 < ] — 22 - Blzo|z1 < ]
- % “Elz(z1 —m) |z < wa] + 2292 Bl(z1 —ma) |21 < aq] 4+ mi3 (A38)
2 2
2
= W20 Uﬁ -E[z]y|z10 < a10] + T2 - Ez10]z10 < aq0] +m3,

where z1g = z; — my and a9 = a1 — my. Applying the incomplete moment theory presented in [28],
we get

flg 272271] ’ eXP{_tz/(zvll)} -dt _ Vi eXp{—Dé%O/(Z'UH)}

Elz10|z10 < a1g| = = A39
[z10/210 < a20] Pr{zjo < a10} V21 Tol1o/ v/o11] (439)
JH0 2 exp{~2/(2011)} dt arn-expl —a2
xp{—afy/(2011) }
E[z2)|z10 < a10] = \/:{210<"‘10} =01 — /58 ro[aw/l\o/m] il (A40)
Inserting (A39) back into (A37) yields
_ 012 - exp{—afy/ (2on)}
E|zo]| = E|zp|z1 < aq| =mp — . (A41)
= i | V2o - Tolagg/ /o11]
Furthermore, substituting (A39) and (A40) into (A38) leads to
E[Z] =E[zdlz1 <aq] = % + vﬁ -E[23g|z10 < a10] + 2222 - E[z10|210 < ay0] + 3 AL
— 0y — '012 g exp{—zx%o/(Z'uu)} _ 2myvy exp{—a%o/(Zvn)} n ( )
27 2mon v11-Tolero/ v/011] V27oyq Tolaro/ /011 27
which together with (A41) gives
var[zy] = E[z] - (E[z2])°
— 0y — 02, ) arp-exp{—ady/ (2011)} exp{—a%,/v11} (A43)
2 V27tv1 To a0/ /o11) Vo V2mTolarg/v/onl )
Applying (A41) and (A43) produces
Pr{z, <ap} = [ ——L -exp{—(t—E[Zz])z/(Z~Var[22])} -dt

\/27tvar(z;]
(2—E[z])//var[zs] 1 (A44)
= [Ce exp{ t2/2} - dt = To[(az — E[22])/ \/var[z2]] .

Combining (A33), (A34), and (A44) completes the proof.
Appendix F. —Proof of (62)
Making use of simple properties of probability, it can be readily verified that

Pr{‘<ﬁ>1‘SA],|<ﬁ>2|SAz}:Pr{—AlS<ﬁ>1§A],—A2§<ﬁ>2§A2} (A45)
:Pr{fAlS<ﬁ>1§A1}*PI‘{*A1S<ﬁ>1§A1,<ﬁ>22A2}7PI‘{*A1S<ﬁ>]§A],<ﬁ>2§*A2}.

Likewise, we have
Pl‘{*Al §<ﬁ>]§A1, <ﬁ>22A2}

:Pr{<ﬁ>22A2}7Pr{<ﬁ>12A1,<ﬁ>22A2}7Pr{<ﬁ>1§7A1,<ﬁ>22A2} (A46)
=Pr{<p>> 0} —Pr{—<p> <A, —<p>< -8} —Pr{<p>1< A1, - <p>< —by},
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PI‘{ E]<<ﬁ>1<A1,<ﬁ>2< Az}
=Pr{<p>< M} —Pr{<p>12 A1, <p> < M} —Pr{<p>< Ay, <p>< —Ay} (A47)
—Pr{<p>2< Az} PI‘{ <p>1 A1,<p>2< Az} Pr{<p>1 A1,<p>2< Az}

Inserting (A46) and (A47) back into (A45) yields (62).

Appendix G. —Detailed Derivation of Matrices in (92)

Performing algebraic manipulation, and using (80), we have

N K 2 ()" dal(p)
0,0, =3 Y |Bul* - 5l ( S T ' S T (A48)
n=1k=1 p p
N N
Oy Oy = T 1ol (p)an(p) = gl|ﬁn|2-diagmu;,1<p>u% ()l - llah(p)IE,  (A49)
K K
ﬂ&{ﬂ}rzw}:diag[k;w-naak( NG E S B | | X S el | (A50)

O} o5y =

P T > P (%)Huﬁ,z(l’)j"'1’ﬂ Bul?- (*‘apT”))Ha:,,K<p>}-diag[g*l, (A51)

foli¥e) _ 2 aa]k(p) / 2 Dazk P) " / 2 '\]k(p) H ’ . di * (A52)
p {“Re{B} E [Sk[* - "’lk Z [5k]* - ﬂz,k(l’) | \ Z [5x]* - aN,k(P) iag[B*],

H

i) Oreps) = diaglB]- [ all(p)ar(p)s  afl(plaz(p)s - all(plan(p)s |7 (A53)
Firstly, inserting (A48), (A49), and (A51) into the first equality in (92) yields

Vip = ‘QHQP — OO (5 (2 Iﬁle{s}nge{ﬁ})ilnge{g}n

= £ Ll (2) e

=1k (A54)
K 52 N A , aal, 4(p)
) - (z L 1Bnpl () ot Palh(p)- g;”).
k=1 ngllﬁnlz‘\\a;,k(rf)\lﬁ m=1n=1

Secondly, substituting (A49), (A51), (A52), and (A53) into the second equality in (92) gives

. -1
Vipg = [1j]® (O} Oreipy — Q) Orefs) (o) Mrefs)) Piegs) Prels))

A55)
. 1) (2 N (
=[jlevy vy o vy,
where (n) o\ Ko gl lla(p)I 3 1,4
Vi) = Z|k‘2 ( PT ) a,  (p) — Z% \ﬁ - ( = ) a, (p) (1<n<N). (A56)
1L Pl s 1
Finally, putting (A49), (A50), and (A53) into the third equality in (92) leads to
Vig = _11 i ® (R Dre() *QE‘e{m”Re(Eﬂ s Preps) 2 Qe(s}QRe{m)
diog| il latu (I3 | L by I 1o & 5l el |
k=1 ‘ o " (A57)
—diag[B] - [ al'(p)ai(p)s az (p)az(p)s R uN(p)uN(P)s ]

N

1o ' 1
caicg| (L IR llafuIB) (L I8P lafaIB) e (B el 0)IB) }
x[ afl(p)ai(p)s  abl(p)az(p)s -+ all(p)an(p)s |- diag[p]
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Appendix H. —Proof of (96)

We start by introducing a real array model error vector ¢, = [Re' {¢} ImT {E/V)}]T with probability
density function given by

fo.(z) = 2m) MY |det[@]| 712 exp{—z"® 1z/2} . (A58)

When the deterministic and stochastic parameters coexist, the Fisher information matrix (FIM) for
vector #, is given by [68,69],

O f(15]%) L
FISH i=E m E|- : A9
< (170) > 9 <1lp >0 <1 > E3 0 <1lp >i0 <1 >; (4%

where f (11, |%) is the ML function of the compound data vector ¥. Combining (A59) and the results
in [66,67], the FIM for vector y;, can be expressed as

2 _ -
< FISH(pp) >ij= 5+ < Re{Q) O} >+ < &' > -6(i,)), (A60)
€

where J(i, j) is an indicator function such that §(7,j) = 1 if both i and j correspond to the element in ¢,
and 4(i,j) = 0 otherwise. It follows from (A60) that
-1
) , (A61)

O O
0o o1

CRB 1) = (FISH(s)) ™' = (jz Re{ Q)i 2y, } +

which completes the proof.

Appendix I. —Detailed Derivation of Matrices in (101)

: H
Note that matrices Q?ﬂp, Qge{ﬁ}QRe{ﬁ}, Qge{g} ORe(sy, 2y Qgefp)s Q?”Re{g}/ and
Qge ( ﬁ}QRe (s} are given in (A48) to (A53). Therefore, to calculate the matrices in (101), we only need
to derive the expressions for matrices Oge (7} QRe(g}/ OEORQW,}, QIP{Ie ( ﬂ}QRe{q,}, and QIP{Ie (s} ORe(g)-
It follows from (99) that

e BNIPISIE I ], (A62)

Doy Pre(py = blkdiagl [B1]2-[[5]13 - In . |Bal*- [[]13 - T

K _ . 9a’ H'
Do = | 1B P ep(—jorn (o)) - (222)

_ . daln, H'
L 1B el exp{—jenna(p)} - (R342)" -

, 1 (A63)

' ké"Ble'nglz'exp{*jwkfw(p)}(aaxa\fl;k‘(l’) H )
Qo) re(g) = blkdiagl [[8]3- prall(p) | [[5]13- p2ai (p) | --- | |IsI13-Bnaki(p) 1. (A64)
ety Iretg) = [ A1 al'(p)Sh @ L) | Bl a3l (p) (20 Ine) - [BnI-al(p)En @ Tn) | gy

= [ |B1l*-5al'(p) | [B2* -5} (p) -+ | [BNI>-Safi(p) |-
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