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Abstract

COPRIME AND NESTED ARRAY PROCESSING OF THE ELBA ISLAND SONAR
DATA SET

Vaibhav Chavali
George Mason University, 2017

Thesis Director: Dr. Kathleen E. Wage

Sensor arrays can provide estimates of the spatial spectrum associated with propagating
waves in a variety of environments, e.g., acoustic waves in the ocean. Vaidyanathan and
Pal [IEEE Trans. Sig. Proc., 2010, 2011] describe coprime and nested array geometries
that provide significant sensor savings when compared to densely populated Uniform Lin-
ear Arrays (ULAs). Coprime Sensor Arrays (CSAs) and Nested Arrays (NAs) consist of
two interleaved subarrays with different sample spacings. To reduce the number of sensors,
at least one of the subarrays is undersampled. There are several approaches to estimating
the spatial power spectrum given a sparse set of CSA or NA measurements. The classical
approach is to implement a multiplicative processor. Multiplication of the beamformed out-
puts of two undersampled subarrays eliminates the ambiguity due to aliasing, but requires
temporal averaging to mitigate cross terms. This approach relies on the assumption that
signals arriving from different directions are uncorrelated. Recently Liu and Buck proposed
an alternative that is not restricted to uncorrelated signals [IEEE SAM, 2016]. Their min

processor uses the minimum of the two subarray outputs as the spectral estimate.



The goal of this thesis is to design and implement CSA and NA processing for data
from an underwater vertical line array deployed near Elba Island. Building on the work
of Adhikari et al. [EURASIP J. Advances Sig. Proc., 2014], this thesis shows that CSA
and NA designs for the Elba experiment can attain beampatterns comparable to a fully
populated ULA using 33% fewer sensors. As noted above, one drawback of the standard
multiplicative processing approach is the need for time averaging to reduce cross terms.
Prior work has not quantified the amount of averaging required. This thesis analyzes cross
terms using a Gaussian signal model and shows that they decay at a rate of 5 dB per decade
of snapshots averaged. Finally, this thesis implements CSA and NA multiplicative and min
processing for the Elba data set. Compared to the conventional spectrum obtained with the
ULA, the multiplicative CSA and NA spectra for the Elba data contain endfire interference
due to cross terms associated with coherent mode arrivals. Liu and Buck’s min processor

applied to the NA design performs the best for the Elba data set.



Chapter 1: Introduction

1.1 Motivation

The human auditory system is a naturally occurring example of a sensor array. This two
sensor array receives acoustic radiation and by processing the received sound it can ob-
tain directional information about the source. In signal processing, this basic concept has
been able to provide with the ability to process propagating waves using an array of sen-
sors/transducers. By combining the outputs of individual sensors intelligently, the user can
gather information about the propagating signals in a given spatial field, e.g., identifying
the source of the propagating signals, characterizing the location of the source with respect
to the array, tracking certain moving sources in space, enhancing certain aspects of the
signal, etc. Array signal processing applications are common in the fields of radar, radio
astronomy, sonar, communications, direction finding, seismology and medical diagnosis and
treatment [1,2].

Applications require a variety of array geometries, e.g., linear (1-D), planar (2-D), and
volumetric (3-D). This thesis focuses on linear array geometries where all the sensors are
placed along a line. The spacing between sensors may be uniform or non-uniform. Figure
1.1 illustrates an 11-element Uniform Linear Array (ULA) with intersensor spacing d. The
wavefront incident on the sensor array propagating from a source located far from the array
can be idealized as a plane wave.

Plane wave signals received at the individual sensor positions of the ULA are delayed
relative to a reference (zero delay) sensor position. The angle of incidence (6) the wavefront
makes with respect to the axis of the array can de determined by correcting for the phase
corresponding to the delay observed at the respective sensor positions using the Fourier

relationship of a time delay to a change in phase in the frequency domain. This technique is

1
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Figure 1.1: A 11-element linear array with uniform intersensor spacing d m

called beamforming or spatial filtering and the filter /processor that performs this operation
is called a beamformer [1]. Analogous to sampling a time domain signal at the Nyquist
frequency [3], sampling a spatial field using a ULA requires that the intersensor spacing
must be less than half-wavelength of the propagating signal to avoid spatial aliasing. ULAs
have been studied extensively; see the text by Van Trees [1] for a thorough bibliography.
Comparable to the frequency response of a time-domain filter, the beampattern is the
plane-wave response of the spatial filter/beamformer [4]. An array’s ability to resolve two
closely spaced sources is determined by the mainlobe width of its beampattern. The resolu-
tion is inversely proportional to the width of the mainlobe. For high resolution a ULA must
span a large aperture which typically requires a large number of closely spaced sensors. This
thesis considers the application of sensor arrays to an underwater passive sonar experiment.

Long arrays with dense spacing may be prohibitively expensive because they require large



number of sensors and a system architecture capable of high computational throughput. To
reduce the number of sensors and the associated costs, a variety of alternative non-uniform
array geometries have been proposed [5,6,7,8,9,10]. These non-uniform linear arrays require
fewer sensors and provide similar or in some cases better resolution and peak sidelobe levels
than the equally spaced linear arrays. During the late 1960s Moffet proposed one of the
most attractive solutions to the non-uniform array design problem known as a Minimum
Redundancy Array (MRA) [11]. Designing these non-uniform linear arrays requires exten-
sive algorithms to search and identify the exact sensor positions that provide the desired
performance [12,13]. Moreover, these arrays were designed with the idea of estimating the
covariance matrix using the lags observed in the difference co-array (virtual ULA) and then
proceeding with conventional beamforming to obtain estimates of the spatial spectrum.

In the past multiplicative processors have been used widely in applications related to
radio astronomy and radar. The multiplication of the array patterns of two sparse subarrays
can be matched to the array pattern of a fully populated ULA [14,15]. Shaw and Davies
show that multiplicative processors are capable of providing improved resolution and low
sidelobe patterns using the subarrays of a given ULA [16,17]. The issue of cross terms was
addressed by Ksienski [18] and Pedinoff [19]. They observed the presence of cross terms or
cross products at the output of a multiplicative processor in multiple target/source scenarios
for radar applications. Davies suggested averaging over multiple snapshots when the two
targets/sources are uncorrelated to reduce their effect [20], although he did not comment
on the number of snapshots needed for averaging.

Vaidyanathan and Pal proposed two such non-uniform array geometries with a clearly
specified sensor arrangement, namely, coprime and nested arrays [21,22]. These arrays use
two interleaved uniform linear subarrays. Since a reduction in the number of sensors was
the main incentive for these designs, at least one of the subarrays was undersampled, i.e.,
the intersensor spacing was greater than half-wavelength. The interleaved subarray design
employed in coprime and nested arrays inspired Vaidyanathan and Pal to suggest the use of

multiplicative processors to estimate a spatial spectrum. By multiplying the beamformed



output of the individual subarrays, the multiplicative processors eliminate the ambiguity due
to the undersampling. More recently, Adhikari et al. showed that by adding more sensors
to the subarrays, the multiplicative processors are capable of providing similar sidelobe
levels as the conventional processor using a variety of array shading/tapering functions [23].
Adhikari et al.’s approach allowed for the extension of the subarrays outside the aperture
of the fully populated ULA which is not practical when the array size is limited by cost or
environmental constraints. Liu and Buck propose the use of a min processor, that uses the
minimum of the two subarray outputs as the spectral estimate [24]. This intuitive approach
is an attractive option when the signals sensed by the passive sonar is spatially bandlimited

and it does not require uncorrelated sources.

1.2 Objectives

The previous section highlights some of the issues concerning the design of coprime and
nested arrays that incorporate the use of multiplicative processors. This thesis presents
the problem of designing coprime and nested arrays that make use of a reduced number
of sensors when compared to a fixed aperture ULA used in an underwater passive sonar
experiment near Elba Island. This motivates the need for a detailed analysis of the design
and performance of coprime/nested multiplicative and min processors in estimating the
spatial spectrum using the data received by the 48—sensor ULA used in the Elba experiment.

The objectives of this thesis are:

e To design coprime and nested array geometries that provide similar multiplicative and

min beampattern performance as the benchmark conventional ULA.

e To analyze the cross terms of a multiplicative processor using a Gaussian signal model

and to derive the cross term decay as a function of snapshots.

e To implement the coprime and nested beamformers for the Elba data set and assess the
performance of the multiplicative and min processors using knowledge of the acoustic

propagation environment.



1.3 Contributions

Results of this thesis have been published in one conference paper and 2 conference abstracts.
Two journal papers are in preparation. An invited talk will be presented at the upcoming

Acoustical Society of America (ASA) meeting in June 2017.

Publications

e V. Chavali, K. E. Wage, and J. R. Buck, Coprime processing for the Elba Island sonar
data set, in IEEE /8th Asilomar Conference on Signals, Systems and Computers,
2014, pp. 1864-1868.

e —— Design of coprime and nested arrays to analyze the Elba Island data set using
multiplicative and min processors, to be submitted to The Journal of the Acoustical

Society of America. (Manuscript in preparation).
e V. Chavali, K. E. Wage, Cross term decay in multiplicative processors, to be submitted
to IEEE Signal Processing Letters. (Manuscript in preparation).
Conference Abstracts
e V. Chavali, K. E. Wage, and J. R. Buck, Design of a coprime array for the North Elba

sea trial, Journal of the Acoustical Society of America, vol. 136, no. 4, p. 2147, 2014.

e V. Chavali and K. E. Wage, Design of nested and coprime arrays for the North Elba

sea trial, in IEEE Underwater Acoustic Signal Processing Workshop, Oct. 2015.

e —— Comparison of multiplicative and min processors for coprime and nested geome-
tries using the Elba Island data set, Journal of the Acoustical Society of America. (to

be presented in June 2017).

1.4 Organization

Chapter 2 provides provides an overview of the the Elba data set using conventional ULA

processing. It also reviews the coprime and nested arrays proposed by Vaidyanathan and

5



Pal. Chapter 3 designs coprime and nested arrays for the Elba ULA and compares the
multiplicative and min beampatterns to the ULA. Chapter 4 formulates the problem of cross
term generation using a Gaussian signal model and derives the decay rate of uncorrelated
cross terms as the output is averaged over multiple snapshots. Chapter 5 analyzes the
performance of estimating the spatial spectrum by comparing the multiplicative and min
processing of the Elba data using the designed coprime and nested arrays. Chapter 6

contains a brief conclusion to the thesis and provides further directions for research.



Chapter 2: Background

This chapter describes the details of the shallow water passive sonar experiment used to
compare the performance of coprime and nested array processors. The first section provides
a short overview of the experiment, which was performed North of Elba Island near Italy.
Gingras describes the details of the experiment in a short technical report [25]. Section
2.2 reviews the conventional processing of the Elba data using the Vertical Linear Array
(VLA) to estimate the spatial spectrum. Sections 2.3 and 2.4 introduce the multiplicative
and min processors using the coprime and nested array configuration. The remainder of
this chapter compares the multiplicative and min beampatterns to the conventional ULA
beampattern and identifies some of the issues with the traditional design formulation for

nested and coprime arrays.

2.1 Elba Island data set

In 1993 SACLANT Center collected passive sonar data using a 48-sensor VLA deployed
in the Mediterranean Sea north of Elba Island. The Signal Processing Information Base
(SPIB) website [26] has recordings from 25 transmissions made over a 2-day period in
October 1993. The local bathymetry shown in Figure 2.1 identifies the relative locations
of the sensor array, stationary source, and the track of the ship deploying the towed source
indicated by points A and B. In prior work researchers have used this data set to assess
environmental inversion techniques [27] and robust matched field beamforming algorithms
in shallow water environments [28,29, 30].

The depth of the water column at the array site was 127 m. The VLA made use of 2
m intersensor spacing. The first sensor was at a depth of 18.7 m and the last sensor at a

depth of 112.7 m. Although the technical report contains plots indicating the array tilt the
7
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Figure 2.1: Bathymetry near Elba, location of the Vertical Array (VA) and the ship track.

exact sensor locations are not provided, thus tilt cannot be incorporated into the analysis
described below.
A propagating signal with wavelength A will be guaranteed to be free of spatial aliasing

as long as the following condition holds

d < \/2. (2.1)

The wavelength A is defined as A = ¢/ f where ¢ and f represent the speed of sound in water
(reference ¢ = 1500 m/s) and the temporal frequency of the propagating signal in Hertz,
respectively. The maximum temporal frequency of a propagating signal sensed by the Elba
VLA that is free of spatial aliasing is 375 Hz.

The stationary source (shown as “source” in the bathymetry plot in Figure 2.1) was

located 5.8 km from the VLA at a depth of 79 m. Figure 2.2 shows the vertical underwater

8
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Figure 2.2: Vertical slit of the underwater column at the Elba array site indicating the
individual sensor placement and the source location. The first sensor is at a depth of 18.7m
from the surface.

column at the array site and the relative sensor and source positions as a function of depth
and range in meters. The source transmitted maximal length sequences (pseudorandom
sequences). The RM2 source transmissions processed in this thesis had a center frequency

of 335 Hz and a bandwidth of £15 Hz around the center frequency.

2.2 Conventional Processing of the Elba data set

Each element of the ULA receives the pressure field transmitted by the stationary source.
The characteristics of the stationary source are described in the previous section. The sig-
nal transmitted by the stationary source can be analyzed by computing the spectrogram
of the signal received at any one sensor. The spectrogram of the data received at the first
sensor i.e., at 18.7 m from the surface for the two signals with two different center frequen-

cies is shown in Figure 2.3. The recording was 262 s long and used a sampling frequency,
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Figure 2.3: Spectrogram for a 262 s recording of psuedorandom signal at the first sensor with
frequency and bandwidth 335+ 15 Hz. The spectrogram was computed using a 1024-point
Hanning window and 50% overlap.

fs = 1,000 Hz. The spectrogram was obtained using a 1024-point Hanning window and a

50% overlap.

The spatial power spectrum can be obtained using a conventional ULA beamformer. The
block diagram of the conventional beamformer is shown in Figure 2.4 where x, w, y represent
the received narrowband signal vector, the spatial filter/beamformer and the beamformed
output, respectively. A Welch-Bartlett approach splits the received data vector for each
sensor into a number of blocks and the temporal spectra for each block is computed [31].
The input to the conventional processor is the narrowband data corresponding to the fre-

quency bin of interest.

¥
T
v

Figure 2.4: Block diagram of a conventional ULA beamformer where x represents the input
vector for a single snapshot and the weights w!?, the output of the beamformer steered to
directional cosine u is given by y(u).

10



VLAS can only resolve angles from 0 to 180 (because of the circular symmetry). The weight

vector w can be expressed for each angle of arrival in the range, 0° < 8 < 180°,

w(n,0) = wi(n)v(n,0),
) (2.2)
:wt(n)exp<—jI(n—l)dcos(@)) for n=1,...,L,

where, v(6) represents the array manifold /replica vector for a plane wave with an angle of
incidence 6 using the given L sensor ULA with d m intersensor spacing, A here represents
the wavelength of the impinging wavefront. The array shading/tapering used is represented
by wy.

Using the definition of directional cosine u = cos(6), the visible region for the directional
cosine cis defined by —1 < u < 1. The weights for different directions in the visible region

can be expressed in a matrix as shown below,

T T
W= |w(-1) ... w(l) : (2.3)
\ \

N, is the number of discrete points in the visible region of the directional cosine vector
(hence, the subscript ). The beamformer scans across the discrete points in u to provide a
spatial response. The beampattern is the response from a single plane wave impinging the

array at directional cosine, u = us. Mathematically, it can be expressed as

By, (us) = w! (w)v(us), (2.4)

where By, (us) is the beampattern of the ULA steered to directional cosine v; evaluated

at us. Analogous to the frequency response of a time domain filter, the beampattern of a

11
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Figure 2.5: Conventional beampattern of the 48—sensor ULA using uniform weights nor-
malized to obtain unity gain at source direction, v = 0.

ULA is the plane wave response of the designed spatial filter. The beampattern provides
the user with essential information about the resolvability of two closely spaced sources in
space and the ability to reject loud interferers or noise. By taking the squared magnitude
of the beampattern, the received power can be expressed as a function of the directional
cosine.

The weight vectors are normalized in two different ways so as to achieve either (a) unity
gain in the source direction or (b) Power Spectral Density (PSD) [32]. Appendix B provides
a detailed description of the two normalization schemes. The current discussion makes use
of the weights normalized to obtain unity gain in the source direction. i.e., w/[|wl|[1!.
Figure 2.5 illustrates the beampattern for the Elba ULA evaluated at us = 0 (broadside),
assuming that d = A/2. The left panel in the figure makes use of uniform tapering and the
right panel make use of a Dolph-Chebychev tapering with sidelobe levels set to —55 dB.

Using the above designed beamformers one can compute the spatial power spectrum
for the narrowband signals received by the Elba ULA. The narrowband signal for the RM2

source is generated using a Hanning window of block length= 500 samples and a 50%

Y/|w||1 denotes the L1—norm of the weight vector w.

12



Scanned response for Elba data, Uniform weighting [RM2] Scanned response for Elba d: Iph-Chebychev weights [RM2]

100 &

i
IS
o

400

O

700

Number of snapshots
[
o
o
8
Number of snapshots

Figure 2.6: Scanned spatial response computed for the receptions of the Elba data RM2
source signal at the center frequency of 335 Hz using the beamformers designed with uniform
and Dolph-Chebychev weights with sidelobe levels set to -55 dB.

overlap. A total of 1,000 snapshots were obtained for the narrowband signal with cen-
ter frequency of 335 Hz. The scanned response is generated by steering the beamformer
across different directions in the visible region for the narrowband signal at each time snap-
shot. The scanned spatial response computed using the beamformers designed with uniform
and Dolph-Chebychev tapering is shown in Figure 2.6. The scanned response clearly indi-
cates strong arrivals around broadside. Although uniformly tapered beamformers provide a
beamwidth that is capable of separating closely spaced sources with ease, the peak sidelobe
attained by these beamformers are only -13.5 dB down [33]. The Elba data presents a
challenge due to the large dynamic range, which can be seen when the Dolph-Chebychev
beamformer is applied. The response around endfire is significantly lower when compared
to the response predicted using the beamformer with uniform tapering, indicating presence
of weak sources outside of the strong arrivals around broadside. For the rest of this thesis,
the conventional Dolph-Chebychev tapered beamformer will be used to analyze the Elba
data using the ULA.

The average scanned response as the name suggests is the spatial spectrum averaged
over a number of snapshots of the scanned response. Figure 2.7 illustrates the average

over 1,000 snapshots of Elba data computed using the Dolph-Chebychev beamformer. The
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u = cos(f)

Figure 2.7: Average scanned response using the Dolph-Chebychev ULA beamformer for the
RM2 signal at the center frequency of 335 Hz.

average scanned response is computed for the narrowband data at the center frequency of
335 Hz.

One of the most useful representations of the receptions made by a passive sonar VLA
receiver is given by the wavenumber-frequency (k — €2) spectrum, which can be thought of
as computing the averaged scanned spatial response at each frequency bin of the temporal
spectra. A faster way to compute the wavenumber-ferquency spectra is to obtain a 2-D
FFT of the receptions made by the ULA [34]. Figure 2.8 shows the wavenumber-frequency
(k-Q) spectra for the 262 s reception of the 335 Hz (RM2) signal from the stationary
source. These plots were generated using conventional wavenumber-frequency processing
of 1-second blocks of data and averaging the results over blocks. The processor used a
1024-point Hanning window in the time domain and a 48-point Dolph-Chebychev window

with -55 dB sidelobes in the spatial domain. The plots reveal the general characteristics
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Figure 2.8: Wavenumber-frequency (k-2) spectrum for a 262 s recording of psuedoran-
dom signal centered at 335 Hz, broadcast from the stationary source. The spectrum was
computed using conventional processing of the data received by the 48-sensor ULA.

of the background noise. The noise is concentrated near k, = 0, indicating that the noise

field is dominated by low angle rays or trapped modes. These results agree with Krolik’s

observations about the data set [30].

2.3 Coprime Sensor Arrays

Vaidyanathan and Pal [21] proposed an approach using Coprime Sensor Arrays (CSAs) that
reduces the number of sensors without compromising resolution. A coprime sensor array
uses two interleaved undersampled uniform linear arrays with a relatively small number
of sensors to obtain resolution comparable to a single densely populated ULA. The two

subarrays consist of M and N sensors, with intersensor spacings of Nd and Md, respectively.
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Figure 2.9: Array geometry for a 12 sensor ULA and 6 sensor CSA with coprime factors
M =3 and N = 4. The first element is common to both subarrays.

M and N are coprime integers, i.e., the greatest common divisor is 1. Figure 2.9 shows the
sensor locations for the CSA subarrays designed to sample the same aperture as an L-sensor
ULA. For this example, the ULA has 12 sensors, and the coprime factors are M = 3 and
N = 4. The first sensor is shared by both subarrays.

In order to obtain the response using a CSA, one can make use of the multiplicative
processor as shown in Figure 2.10. Where x, w and y correspond to the received input
signal vector, the spatial filter and the beamformed output, respectively. The subscripts A
and B denote the two subarrays of the CSA. The CSA response is generated by multiplying
the outputs of the individual subarrays processed independently using conventional beam-

formers (as described in the previous section). A multiplicative beampattern (response to a

XA — ya
— A A
lyays|
*
XpB Y¥B YB

—> | wi |——| conj

Figure 2.10: Block diagram of the multiplicative processor.
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single plane wave) can be generated by multiplying the individual subarray beampatterns.
The beampatterns of subarray-A processed using a conventional processor designed with

uniform tapers is defined as

BA,uz (Us) = Vg(uz])\;A(US)y (2.5)

where By, (us) is the beampattern of subarray-A steered to directional cosine u; and
evaluated at u = ug and va(us) is the replica vector for subarray-A steered to directional
cosine u = s, i.e., vau, (m) = exp(jZus(m — 1)Nd) for m = 1,2,..., M. Note that the
weight vectors are normalized to guarantee unity gain in the source direction, i.e., when

w = Ug, Bay,(us) =1. Similarly, we can express the beampattern of subarray-B as

BB,ul (Us) = Vg(uzi\‘;B(US)7 (2.6)

where Bp,,(us) is the beampattern of subarray-B steered to directional cosine wu; and
evaluated at u = us and vp(us) is the replica vector for subarray-B steered to directional
cosine u = ug, i.e., Vg, (n) = exp(j%”us(n— 1)Md) for n =1,2,..., N. The multiplicative

beampattern is obtained by multiplying (2.5) and (2.6), i.e.,

BA,Uz (US)BE,W (Us) (27)

Figure 2.11 compares the beampatterns for the 12-sensor ULA and 6-sensor CSA shown in
Figure 2.9. Assuming that the ULA sensor spacing d is less than half-wavelength (A\/2),
the ULA results are guaranteed to be free of spatial aliasing. However, the CSA subarrays
will be aliased since their spacings (Nd and Md) are more than half-wavelength. In order
to compare the multiplicative beampattern with the conventional ULA beampattern, the

squared magnitude of the conventional ULA beampattern is compared to the magnitude
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Figure 2.11: The top plot shows the beampattern of the CSA (solid black) formed by
multiplication of the beampatterns of subarray-M (dashed blue) and subarray-N (dashed
red). The bottom plot compares it to the beampattern of a 12-sensor ULA (dashed green).

of the multiplicative CSA beampattern. An equivalent multiplicative formulation of the
ULA beampattern can be thought of as taking the magnitude of the product of the ULA
beampattern with its conjugate.

The beampattern properties of a beamformer designed with uniform weights are well es-
tablished. The null-to-null beamwidth of the ULA beamformer, BWxy = 2\/Ld. Similarly,
the null-to-null beamwidth of the CSA subarray beamformers are 2\/M Nd and 2\/NMd
respectively for subarray-A and subarray-B. Since the multiplicative beampattern will also
have similar beamwidth, this gives us the first and most important constraint to guarantee

CSA designs that achieve similar resolution as an L—sensor ULA, i.e., MN = L [35]

20 2\
MNd Ld
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Since the CSA subarrays are undersampled by factors M and N, the subarrays will
have grating lobes (aliased copies) at intervals of A\/Nd and A/Md for subarray-A and
subarray-B, respectively. The grating lobes in the top panel of Figure 2.11 can be seen to
be located at u = £0.5 and v = +0.667 when us = 0 and d = /2 for the CSA design
(M,N) = (3,4). Due to the coprimality of M and N these grating lobes never intersect and
the multiplication of the two beampatterns helps to successfully eliminate the ambiguity
due to undersampling. The multiplicative CSA beampattern (shown in solid black) is the
multiplication of the subarray beampatterns, and it does not contain grating lobes. The
bottom panel in Figure 2.11 compares the conventional ULA beampattern with that of the
multiplicative beampattern. The beamwidth of the CSA is equivalent to the ULA. Unfor-
tunately, the sidelobes of the CSA beampattern are substantially higher than those in the
ULA beampattern. This motivates a detailed study to design multiplicative beamformers
using different tapers, preferably adjustable windows like the Dolph-Chebychev, to gain

significant control over the beampattern properties [33].

2.4 Nested Arrays

Similar to the CSA, Nested Arrays (NAs) also incorporate the interleaved subarray design.
In particular, the nested array designs used in this thesis make use of a 2-level nest, the outer
nest/subarray makes use of P sensors with QQd spacing, whereas, the inner nest/subarray
makes use of () sensors with d spacing. The outer subarray is the aliased subarray, which,
if processed independently, has grating lobes or copies of the source signal at the grating
lobe locations in the spatial spectrum. The inner subarray which does not occupy the entire
aperture of the ULA provides a large beamwidth (since the beamwidth is inversely propor-
tional to the aperture spanned by the linear array/subarray). By using a multiplicative
processor as shown in Figure 2.10, the ambiguity produced by the grating lobes can be
reduced effectively. As an example, consider generating the multiplicative beampattern for

a 6 sensor NA as shown in Figure 2.12. The inner subarray makes use of 3 sensors with d

19



ULA o0 000O0OCOOOOEOO
INNER NEST X X X
OUTER NEST <o < <o <

NA & xXxO < <

Figure 2.12: Array geometry for a 12 sensor ULA and 6 sensor NA with the inner nest using
@ = 3 sensors with d m spacing and the outer nest with P = 4 sensors and 3d m spacing.
The first element is common to both subarrays.

m spacing (the same spacing as the ULA) and the outer subarray occupies an aperture of
(4 — 1) x 3d using 4 sensors with 3d m spacing.

The multiplicative beampattern for the 6 sensor NA design is shown in Figure 2.13.
The two important beampattern properties that provide us with a comparison to the 12
sensor ULA are the beamwidth and the peak sidelobe level attained by the NA design using
multiplicative processing. The beamformers designed using uniform weights are normalized
in order to obtain unity gain in the source direction for the NA subarrays and the ULA [32].
The beamwidth of the multiplicative processor is predicted by the beamwidth of the outer
subarray (it occupies a larger aperture than the inner subarray), comparing the null-to-null

beamwidth attained by the ULA and the outer subarray,

2\ 2\

Pod = i (2.9)

The above equation provides the important constraint to obtain NA designs which attain
similar resolution as an L sensor ULA, i.e., PQ = L. The inner subarray has a null-to-null
beamwidth of 2)\/Qd, i.e., when the beampatterns are evaluated at us = 0, the first null
of the beamwidth occurs at u = —\/Qd and u = +A/Qd, the nulls coincide exactly with
the grating lobe locations of the outer subarray which are present at intervals of \/Qd in u
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Figure 2.13: The top plot shows the beampattern of the CSA (solid black) formed by
multiplication of the beampatterns of subarray-M (dashed blue) and subarray-N (dashed
red). The bottom plot compares it to the beampattern of a 12-sensor ULA (dashed green).

space. The multiplicative beampattern which is obtained by multiplying the two subarray
beampatterns, eliminates the ambiguity produced by the grating lobe due to the inherent
null-grating lobe cancellation offered by the NA design.

The ULA beampattern B,(u) is expressed in terms of the power received from dif-
ferent angles/directions by taking the squared magnitude of the beampattern, |B,(u)|%.
Using 10log;, | B, (u)|?, the beampattern can be express the power in units of decibels
(dB). However, the multiplicative CSA beampattern is computed by multiplying the two
individual subarray beampatterns, i.e., let B4, (u) and Bp,(u) be the two individual sub-
array beampatterns for subarray-A and subarray-B, respectively. The CSA multiplica-
tive beampattern can be given as, Bay(u) - By ,(u). The power pattern can be ob-

tained using the CSA multiplicative beampattern by taking, 10log [Bau(u) - By, (u)| =

101ogyg |Bau(w)| + 101ogyg [ Bp u(w)|-
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Figure 2.14: Comparison of the multiplicative beampatterns achieved using a 6 sensor CSA
and NA as discussed in the previous sections to the conventional beampattern achieved

using the 12 sensor ULA.

Figure 2.14 compares the multiplicative beampatterns generated using the 6 sensor NA
and CSA to that of the 12 sensor ULA. Both the sparse arrays achieve similar beamwidth
as the 12 sensor ULA processed using a conventional beamformer. Although the NA
beamwidth is slightly wider than the CSA and ULA due to the presence of the non-aliased
inner subarray, which occupies a short aperture providing with a wider beamwidth. The
sidelobe levels in the multiplicative beampatterns are quite high when compared to the
ULA beampatterns. The NA design provides a much more smoothed sidelobe structure
due to the null-grating lobe cancellation as described, whereas the coprime design relies on
the cancellation of the non-intersecting grating lobe locations (since grating lobe locations

depend on the coprime factors) resulting in a non-uniform sidelobe structure.
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Figure 2.15: Block diagram of the min processor.

2.5 Min processor

In recent literature Liu and Buck introduced an intuitive approach to estimate the spatial
spectrum from the individual subarrays of the CSA using a min processor [24]. Figure 2.15
shows a block diagram for the min processor, where x, w,y represent the received signal
vector, the spatial filter/beamformer and the beamformed output, respectively. The output
of the min processor is obtained by taking the minimum between the spectral estimates

obtained by processing the two subarrays independently, i.e.,

Ymin (1) = min(|ya(uw)?, lyp(w)]?). (2.10)

The min beampattern is obtained by taking the minimum between the two subarray beam-
patterns (squared magnitude of the beampatterns). As an example, the min beampattern
computed for the 6 sensor NA and CSA designs is compared in Figure 2.16. As noted by
Liu and Buck, the min processor provides reduction in the sidelobe levels when compared

to the multiplicative beampattern.

23



2.6 Summary

This chapter provided the background required to design the coprime and nested arrays for
the Elba ULA. By analyzing the Elba data using the 48 sensor Elba ULA, the conventional
beamformer acts as a benchmark for the design of the multiplicative and min processors.
It is evident from the initial formulation of the CSA and NA designs, that although the
beampattern of these sparse processors attain similar resolution, the peak sidelobe of the
multiplicative and min CSA/NA beampatterns are significantly higher than the beampat-

tern of the fully populated ULA obtained using a conventional processor.
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Figure 2.16: Comparison of the multiplicative vs. min vs. ULA beampattern for the 6 sensor
CSA and NA designed as in Figure 2.9. Each beampattern is expressed in decibels, the power
response of the min processors can be obtained by taking 10log;, squared magnitude of
the output, whereas, the power response from the multiplicative processors can be obtained
by taking 10log,, magnitude of the output. The multiplicative and min beampatterns are
compared to the 12 sensor conventional ULA beampattern.
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Chapter 3: Coprime and nested geometries for the Elba ULA

The previous chapter introduced the CSA and NA designs within a general array process-
ing framework and illustrated the generation of multiplicative and min beampatterns. As
mentioned in the text by Van Trees, the beampattern of an array is a crucial factor in eval-
uating its performance [1]. The purpose of this chapter is to explore the design of coprime
and nested array geometries for the 48—sensor ULA used in the Elba experiment and select
suitable CSA and NA designs by comparing the multiplicative and min beampatterns to
the conventional ULA beampattern.

It is clear from the preceding discussion that although the multiplicative processors
attain similar resolution as the conventional ULA processor, they fail to achieve similar
peak sidelobe levels. This problem was investigated by Adhikari et al. who showed that
by extending the subarrays and applying tapers it is possible to achieve a multiplicative
beampattern with similar properties to a ULA beampattern [23]. Adhikari et al.’s approach
allowed arbitrary extension of the subarrays. Since we wish to estimate the Elba spectrum
using the designed CSA and NA, the extension of the subarrays must be restricted to the
aperture of the Elba ULA.

Designing coprime and nested arrays to analyze the Elba data set requires a strategy
to tackle the issue of high peak sidelobes posed by the multiplicative beamformers. When
analyzed using the conventional ULA, the Elba data showed a large dynamic range (40 -
50 dB) of signal powers in the received data. This indicates that the desired beamformer
peak sidelobe levels should be —55 dB or less (the ULA beamformer made use of —55 dB
Dolph-Chebychev tapering).

This chapter explores all possible designs of the coprime and nested array geometries

for the fixed aperture ULA used in the Elba experiment and compares the beampattern
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performance of each design with the conventional ULA beampattern. The selection of the
“best” coprime and nested array is shown to be a tradeoff between the total number of
sensors and beampattern performance.

Section 3.1 provides a detailed explanation of the coprime array design for the Elba
ULA. Note that this research appeared in a paper presented at the Asilomar Conference on
Signals, Systems and Computers (SS&C) in 2014 [36]. Section 3.2 shows all possible designs
for the nested configuration of the Elba ULA. Section 3.3 illustrates the min processor
applied to each of the selected CSA and NA designs. Section 3.4 provides a comparison
of each of the chosen CSA/NA designs by comparing the beampatterns obtained using
multiplicative and min processors. The design criteria is focused on satisfying two major
beampattern properties, (a) peak sidelobe level achieved should be at least —55 dB and (b)
each designed beamformer should attain similar beamwidth for further comparison of the

estimated spatial spectrum in the later chapters.

3.1 Coprime array design for the Elba ULA

In previous work [23], the number of sensors added to each subarray was selected to reduce
sidelobes by extending the array outside of that fixed aperture. The Elba Island ULA has
48 elements, spanning an aperture of 47d, where d = 0.44\ =~ \/2 for the 335 Hz source. In
this study the goal is to design the CSA such that the the extended subarrays fit within the
total aperture, i.e., (M. — 1)Nd < 47d and (N, — 1)Md < 47d, where, M, and N, are the
total number of sensors in each extended subarray. As we add more sensors to the subarrays
the aperture increases, this increase in aperture in turn provides a reduction in the width
of the main lobe and the grating lobe, the peak sidelobe of the multiplicative beampattern
is caused due to the interaction of the grating lobes. Hence, it is essential to extended the
subarrays as much as possible in order to accommodate for the high dynamic range in the
Elba data.

To design a CSA that has the resolution of an 48—sensor ULA, the coprime integers M
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Figure 3.1: Coprime integer pairs for 1 < M <25 and 1 < N < 25. The dashed-blue lines
indicate the constraints M N = 48 and M = N. Each point is associated with extension
factors that would fit the 47d aperture of the full ULA. The colorbar represents the peak
sidelobe level in dB for each design.

and N are chosen such that

MN < 48. (3.1)

Adhikari et al. [23] showed that to minimize the total number of sensors, M and N should
be as close to equal as possible, i.e., N = M + 1. The scatter plot shown in Figure 3.1
provides all possible co-prime pairs for 1 < M < 25 and 1 < N < 25 that satisfy the given
constraints for the Elba ULA. Without loss of generality, assume that N > M, thus the
coprime pairs of interest lie to the right of the dashed line. There are 29 coprime pairs that
satisfy the basic constraint given by equation (3.1). Each coprime pair is associated with
extension factors determined by extending both the subarrays to fit inside the 47d aperture.
The points closest to the intersection of the two constraints provide the desired resolution
with the smallest number of sensors. Extension factors for the subarrays increase as we
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move away from the constraint lines (dashed-black). The color of the circles represents the
peak sidelobe level (dB) achieved by each CSA design determined by a coprime pair. The
sidelobe levels were computed by searching for the minimum sidelobe level achievable using
Dolph-Chebychev shading on the two subarrays.

The coprime design using M = 6, N = 7 is the closest to the intersection of the two
constraint lines. This design uses extension of each subarray by one sensor to fit inside the
47d aperture. Figure 3.2 shows the sensor placement and the effective beampatterns for the
subarrays and the CSA. This coprime design uses the smallest number of sensors to span
the aperture, i.e., 14 sensors (~ 70% reduction in the number of sensors compared to the
full ULA). The lowest peak sidelobe of -6 dB was achieved when the subarrays were tapered
with a Dolph-Chebychev window set to -12 dB sidelobes.

The CSA design using coprime factors M = 2 and N = 3 allows for the largest extension
of the two subarrays and results in the lowest peak sidelobe for the given constraint on ULA
aperture. Figure 3.3 shows the sensor placement and the beampatterns for this configu-
ration. In this design subarray-A has 16 sensors with 3d spacing and subarray-B has 24
sensors with 2d spacing. The CSA contains 32 sensors, which is a 33% reduction compared
to the 48-sensor ULA. Of the 29 possibilities shown in Figure 3.1, this design achieves the
lowest peak sidelobe level of —65 dB when the two subarrays are tapered with a Dolph-
Chebychev windows of —130 dB sidelobes. The CSA design that shall be considered for
analyzing the Elba data will make use of subarrays tapered with —110 dB sidelobes of the
Dolph-Chebychev window. The resolution also improves by relaxing the peak sidelobe level

requirement to the desired at —55 dB.
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Figure 3.2: beampatterns for the CSA with M = 6 and N = 7 with a maximum exten-
sion by 1 sensor. The sensor placement is shown in (a) where the dashed lines indicate
the shared sensors and (b) shows the multiplicative beampattern designed using subarray
weights shaded with a Dolph-Chebychev window of -12 dB sidelobes (beampatterns for the
coprime subarrays are also plotted on a 10log;, scale).
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Figure 3.3: beampatterns for the CSA with M = 2 and N = 3 extended to fit inside
the 47d aperture. The sensor placement is shown in a) where the dashed lines indicate
the shared sensors and (b) shows the multiplicative beampattern designed using subarray
weights shaded with Dolph-Chebychev windows of -130 dB sidelobes (beampatterns for the
coprime array are plotted on a 10log;o scale).
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Figure 3.4: Sensor positioning of the NA designed for the 48-sensor ULA using ) = 3 and
two extension factors ¢ =1 and ¢ = 2.

3.2 Nested array design for the Elba ULA

The NA makes use of an undersampled outer subarray and a non-aliased inner subarray.
The outer subarray makes use of P sensors with QQd spacing and the inner subarray uses Q
sensors with d spacing. The aperture of the outer subarray dictates the resolution attained
by the multiplicative beampattern. In order to ensure similar resolution as the 48-sensor
Elba ULA, it is required that PQ = 48, i.e., for a given choice of Q) the outer subarray is
extended to span the aperture of 47d. The number of sensors in the outer subarray can be

obtained by

P = Rﬂ. (3.2)

The peak sidelobe in the beampattern of an NA is the result of the interaction between
the mainlobe of the inner subarray and the grating lobe of the outer subarray. By intro-
ducing more periods of the inner subarray, the width of the main lobe reduces and the
interaction with the grating lobes results in lower sidelobes for the NA beampattern. The
total number of sensors in the inner subarray can be given by ¢@), where ¢ is the extension
factor. Figure 3.4 illustrates the sensor placement for a nested design using Q = 3 and two
extension factors ¢ =1 and ¢ = 2.

Figure 3.5 shows all possible nested array designs for the Elba ULA, the colorbar indi-

cates the lowest possible sidelobe achieved (in dB) by the multiplicative beampattern for
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Figure 3.5: Nested array designs for the Elba ULA, 2 < Q < 24 and 1 < ¢ < 12. The
dashed-black lines indicate the constraint ¢@Q < 24. The colorbar represents the peak
sidelobe level in dB attained by each design.

each of the designs using Dolph-Chebychev shading of the two subarrays. The motivation in
using Dolph-Chebychev weighting was the ability of this window to control the two beam-
pattern parameters. The black dashed line represents a constraint, ¢@Q) < 24, to ensure that
the inner subarray does not occupy more than half the aperture of the ULA. This is done as
the goal of this research is to obtain a NA design that provides a reduction in the number
of sensors compared to the ULA. The total number of sensors used in the nested array can
be obtained by,

Tha = ﬁ;—‘ +cQ —c. (3.3)

The nested design with parameters () = 3 and ¢ = 8 makes use of an inner subarray with
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24 sensors and d spacing and the outer subarray uses 16 sensors with 3d spacing, a total of
32 sensors, i.e., a 33% reduction in the number of sensors compared to the ULA. The inner
subarray of the designed NA spans half the aperture of the Elba ULA. In order to use this
NA design to analyze the Elba data set, the inner subarray can span either the bottom/top
portion of the Elba ULA or placing the inner subarray centered around the middle of the
ULA. The ULA analysis of the Elba data indicates strong arrivals around broadside, which
suggests placing the inner subarray centered around the middle of the ULA to guarantee
symmetric sampling of the propagating modes. Placing the inner subarray at the bottom
or top of the Elba ULA will ensure sampling of the modeshapes corresponding to higher or
lower mode numbers, respectively [37].

Figure 3.6 shows the sensor placement and multiplicative beampattern for this NA
design as well as the individual subarray beampatterns compared to the conventional ULA
beampattern. This design achieves the desired peak sidelobe of —55 dB using Dolph-

Chebychev tapering of the subarray weights.
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The designed CSA-min beampattern for subarrays tapered with Dolph-

Chebychev window with -110 dB sidelobes. The peak sidelobe achieved by this processor
is -88 dB.

3.3 Min beampatterns for the designed CSA/NA

The min processor generates the beampattern by taking the minimum of the squared mag-
nitude of the two subarray beampatterns. The subarrays for this processor make use of
Dolph-Chebychev tapers for the two designs with sidelobes set to -110 dB. The peak sidelobe
level achieved varies for the two designs. The peak sidelobe in the CSA-min beampattern
may be higher than -110 dB if there exists any overlap between the grating lobes of the
two subarrays as shown in Figure 3.7. The peak sidelobe achieved by the CSA using a min
processor is -88 dB.

The peak sidelobe of the NA-min beampattern may be greater than the subarray peak
sidelobe of -110 dB if there exists an overlap between the grating lobe of the inner subarray
and the main lobe of the outer subarray. The NA design as obtained in the previous section

does not have any overlap between the grating lobe and main lobe providing a peak sidelobe
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Figure 3.8: The designed CSA-min beampattern for subarrays tapered with Dolph-
Chebychev window with -110 dB sidelobes. The peak sidelobe achieved by this processor
is -88 dB.

of —110 dB as shown in Figure 3.8

3.4 Comparison of the multiplicative and min CSA /NA pro-
cessors designed for the Elba ULA

The multiplicative beamformers designed in the previous sections achieve the desired peak
sidelobe level of —55 dB when the subarrays are tapered with Dolph-Chebychev windows of
—110 dB sidelobes. It is well known that the beamwidth and peak sidelobe level are inversely
proportional to each other. The beamwidth of the designed multiplicative beamformers are
wider when compared to the conventional ULA processor using Dolph-Chebychev tapers
with sidelobes set to —55 dB.

The designed multiplicative beamformers provide sufficiently low peak sidelobe levels

in order to discriminate between the strong and weak arrivals in the Elba data. In order
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Figure 3.9: Comparison of the designed multiplicative CSA/NA beampatterns to the con-
ventional ULA beampattern obtained using Dolph-Chebychev tapering. The conventional
processor is fine tuned to achieve similar beamwidth as the multiplicative processors.

to provide even grounds of comparison with the conventional processors, it is essential to
ensure the resolution/beamwidth attained by both processors is the same. Using adjustable
tapers like the Dolph-Chebychev window grants the added advantage to tune the beamwidth
by altering the sidelobe levels. Hence, the conventional ULA processor that shall be used
for comparing the performance will make use of Dolph-Chebychev tapers with —103 dB
sidelobes which ensures that the beamwidth attained by the multiplicative processors is
the same as the conventional processor. Figure 3.9 compares the multiplicative CSA/NA
beampatterns to the conventional processor providing with the equivalent beamwidth and
desired peak sidelobe level. Although, the null-to-null beamwidth equivalence is ensured,
the inner subarray of the designed NA provides with the expansion of the mainlobe structure
in the resultant NA beampattern. The peak sidelobe achieved by each design is sufficiently
low to compensate for the high dynamic range in the Elba data. Figure 3.10 compares the
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Figure 3.10: Comparison of the designed min CSA/NA beampatterns to the conventional
ULA beampattern obtained using Dolph-Chebychev tapering.

min beampatterns of the designed CSA and NA to the conventional ULA beampatterns.

3.5 Summary

In summary, a ULA spans a fixed aperture of (L — 1)d using L sensors and d m spacing. A
CSA design can be formulated by choosing appropriate values of the undersampling factors
M and N, where M and N are coprime integers chosen to satisfy M N < L. The subarrays
of the CSA span apertures of (M, — 1)Nd and (N, — 1)Md, respectively. Subarray-A uses
M, = [ ]@] sensors with Nd spacing. Subarray-B uses N, = [ﬁ] with Md spacing.

The NA design requires a choice of the undersampling factor of the outer subarray, Q,

such that the outer subarray spans the aperture of the ULA using P = [é} sensors with

Qd spacing. The inner subarray is non-aliased and makes use of ¢() sensors with d spacing,
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where c is the extension factor. The constraint applied in the NA design restricts extending
the inner subarray beyond half the aperture of the ULA, i.e., cQ < L/2, since extending the
inner subarray beyond half the length of the ULA would be essentially the same as using
the ULA itself.

This chapter presented the design of multiplicative and min CSA/NA processors to be
used to analyze the Elba data set. The designed CSA/NA provide a 33% reduction in the
number of sensors. The multiplicative and min beamformers successfully satisfy the two
design criteria: (1) desired peak sidelobe < —55 dB and (2) similar resolution, across all
processors. Table 3.1 provides a comparison of the designed CSA/NA multiplicative and
min beamformer properties with the conventional beamformer. The selected designs will
be analyzed in the next chapter using a Gaussian signal model to highlight the issue with

cross terms at the output of the multiplicative processors.

Table 3.1: Comparison of the multiplicative and min processors using the CSA and NA
designed for the Elba ULA.

Processor Type | Array design | Total no. of | Peak sidelobe level | Beamwidth BWyy in
sensors in (dB) u-space at d = \/2

Conventional ULA 48 1103 dB 0.338

processor
Multiplicative CSA 32 -5 dB 0338
Processor NA 32 -55 dB 0.338
. CSA 32 - 83 dB 0.338

Min

Processor NA 32 -110 dB 0.338
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Chapter 4: Narrowband simulation of designed CSA/NA

multiplicative and min beamformers

The previous chapter was focused on selecting appropriate CSA and NA designs for the
fixed 48—sensor Elba ULA. The selected designs are shown to provide the best tradeoff
between the total number of sensors used and beampattern performance. The min and
multiplicative beamformers were designed intelligently with prior knowledge of the Elba
data analyzed using the ULA.

As noted in Chapter 1, multiplicative processors have been used widely in applications
related to radio astronomy and radar since the 1960’s. Ksienski and Pedinoff observed the
presence of cross terms or cross products at the output of a multiplicative processor in
multiple target/source scenarios for radar applications [18,19]. Davies suggested averaging
over multiple snapshots when the two targets/sources are uncorrelated to reduce their effect
[20].

In this chapter we approach the issue of cross terms by identifying the different types
of cross terms using a Gaussian signal model for a single source in spatially white noise.
Adhikari and Buck studied the detection problem of a similar signal model using coprime
arrays. Their work however was focused on the detection of the source signal of interest
and they did not consider cross terms effects [38].

The output of the multiplicative processor is analyzed and the contribution of each term
at the output is compared to the overall spatial spectrum estimate for a range of Signal-
to-Noise Ratio (SNR) values. The analytical derivation for the decay of the uncorrelated
cross terms is provided. The numerical simulations and analytical results are shown to have
good agreement. The output of a min processor is computed by taking the minimum of the

two subarrays processed independently. Since the output of at least one of the subarrays is
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guaranteed to be aliased, this chapter will illustrate the cases when the min processor will
fail to eliminate the ambiguity.

Section 4.1 illustrates the generation of cross terms at the output of a multiplicative
processor using a narrowband signal model and identifies the locations of the cross term
peaks in the visible spectrum. Section 4.2 provides the derivation of the cross term decay
as the output of the multiplicative processor is averaged over snapshots. Section 4.3 shows

the issues with estimating a spatial spectrum using the min processors.

4.1 Problem Formulation

Consider processing a plane wave source and noise using the 48—sensor Elba ULA. The
direction of arrival of the signal wavefront at the array axis can be represented by the

directional cosine u; = cos(f1) where 6; is the angle of incidence. The signal amplitude
51 is modeled as a zero-mean complex Gaussian random variable, s; ~ CAN(0;0%) and
n is the received noise vector modeled as a zero-mean complex Gaussian random vector,
n ~ CN(0;021I1x1). The signal and noise components are assumed to be independent of
each other. The Signal-to-Noise Ratio (SNR) is defined as SNR = 0% /02. The input to the
ULA is,

X=s5Vi+n (4.1)

where v is the replica vector /array manifold vector corresponding to the ULA for the source
arriving from the direction u;, propagating with wavelength A, i.e., vi(l) = exp(j 27“111 (1 —
1)d) for I = 1,2,..., L [1]. The input to the individual subarrays of the CSA as designed in

Figure 3.3 are defined as
XA = S1VA,1 T Da, XB = $1VB,1 + NB, (4.2)

where v 1 and v 1 are the source replica vectors corresponding to subarray-A and subarray-

B, respectively, i.e., va1(m) = exp(jZFui(m — 1)Nd) for m = 1,2,..., M. and vg1(n) =
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exp(j%”ul(n — 1)Md) for n = 1,2,..., N.. The received noise vectors ny and npg, for
subarray-A and subarray-B, respectively, are extracted from the ULA noise vector n. The
output from subarray-A can be evaluated as a function of the directional cosine u in the

visible region, i.e., —1 < u < 1, by applying a spatial filter, wa,

ya(u) = wallxy = s WAHVA,l +walny. (4.3)
———

BA,u(ul)

Ba u(u1) is the beampattern of subarray-A steered to directional cosine u evaluated at u;.
Similarly, the output of subarray-B can be evaluated by applying a corresponding spatial
filter wg’,

yp(u) = wpxp = s1 wpfvp ) +wpng, (4.4)
———

BB,u(ul)

where Bp ,,(u1) is the beampattern of subarray-B steered to u evaluated at u;. The weights
wa and wp are normalized such that the source signal is passed through the beamformer

with unity gain [32]. The output of the multiplicative processor consists of four terms

y(u) = yayp = |s1]*Bau(u1)Bh,(u1) + wa'nang”wp

(4.5)
+ slBAm(ul)nBHWB + s’{Bg’u(ul)wAHnA .

TV
cross term 1 cross term 2

The spatial power spectrum can be obtained by evaluating the magnitude of the output,
ly(u)| across different directions in the visible region, i.e., —1 < u < 1. Figure 4.1 compares
the contribution of the four terms to the overall spatial spectrum computed using the
multiplicative processor for a single snapshot reception of the plane wave source at u; = 0 in
spatially white noise with Signal-to-Noise Ratio in dB given by SNR;p = 10log;y SNR = 40

dB. The first term in equation (4.5) represents the straight-through source term, i.e., when
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Figure 4.1: The CSA spectrum for source reception at broadside, i.e., u1 = 0 with SNRyp =
40 dB, denoted by black dashed line. The colored lines represent the contribution of the
individual terms described in the signal model.

both the subarrays process the the signal component. This can be easily predicted by the
multiplicative CSA beampattern evaluated at u; = 0. Figure 4.2 (a) shows the magnitude
of the multiplicative beampattern evaluated for u; = 0 for the given CSA design. Both the
subarrays make use of Dolph-Chebychev weights with —110 dB sidelobe levels. The second
term in equation (4.5) corresponds to the straight-through noise term, i.e., when both the
subarrays process the noise component. The output consists of shared and non-shared

sensor terms, i.e.,

H H E * 2 * *
WA NANB T WB = WA7iWB,i‘ni‘ -+ E E WA WB,j1; 1. (46)
i i#j
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Figure 4.2: CSA multiplicative beampattern evaluated at direction u; = 0 for the designed
subarrays as shown in Figure 3.3. The subarray beampatterns are plotted on a 10log
scale. The subarrays are shaded with Dolph-Chebychev windows with —110 dB sidelobe
levels.

The last two terms in equation (4.5) are called source-noise cross terms. These are highest

when the two subarray beamformers are steered to direction uy,
i\ 2
ucz{uliz'uliz} Vi>0,i€ Z. (4.7)

ue are the locations of the source-noise cross term peaks in the visible spectrum, i.e., for
—1 < u, < 1. The grating lobe of one of the subarrays aligns perfectly with the source
location w7, passing the signal component through the output of the beamformer with

unity gain. The noise is processed through the output of the other subarray. Figure 4.2 (b)
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illustrates the individual beampatterns of the CSA subarrays steered to u. = u; — \/Nd,
using the coprime pair (M,N) = (2,3) and d = A/2. The grating lobe of subarray-A
aligns perfectly with the source location at u; = 0. The next section analyzes the effect of

averaging the output of the multiplicative processor over multiple snapshots.

4.2 Analysis of Cross terms

Figure 4.3 compares the individual contributions of the four terms described in equation
(4.5) to the received output power using multiplicative processing of the 32 sensor CSA
design. The output power is computed at the location of the source-noise cross term peaks,
specifically, u. = u; — A\/Nd. The comparison is done as a function of SNR, since SNR = ¢?
(assuming unit noise power, o2 = 1). For very high SNR (¢} >> 02), the source-noise cross
terms are buried beneath the peak sidelobe of the multiplicative beampattern designed for

the given CSA.

4.2.1 Noise-noise cross terms

When the signal power is much lower than the noise power (i.e., 0? << ¢2), the output
power at u., obtained using the multiplicative processor can be predicted by the straight-
through noise terms as shown in equation (4.6). The output of the multiplicative processor
is a product of two dependent complex Gaussian random variables (since the output consists

of shared and non-shared sensor terms)

ya ~ CN(0,00wawy)
(4.8)
yp ~ CN(0, O'ZWBHWB).

The received noise power |y| = |yayg|, follows the distribution of the product of two de-

pendent Rayleigh random variables [39]. Using the fact that |ya| and |yp| are correlated
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Figure 4.3: Comparison of the output power at u. = —A/3d, the solid line corresponds

to the spectral levels obtained using the CSA. The contribution of the individual terms is
compared for a range of SNR values in dB.

Rayleigh random variables, with correlation coefficient, p given by,

. > Wi WB.i
p= z:sh;[red — ) (49)
V(waflwa)(wpfwg)

The output |y| follows the distribution of the product of two dependent Rayleigh random

variables,

Aly| 'I( 2lyllp| )K 2yl ) (4.10)

10D = ozt o (ot 21) 5o (ot =)

where Iy(-) and Ky(-) are the zeroth order modified Bessel functions of the first and second
kind, respectively, and o2 and ag are the variances at the outputs of the subarray-A and
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subarray-B, respectively. The expectation of the pdf (4.10) using the required correlation
coefficient provides an estimate of the output power at the first snapshot [38]. The output
of the multiplicative processor averaged over K snapshots can be given by,

1 K=

K
k=0

[y

yk (u) = y(u, k). (4.11)

The output at the K** snapshot consists of the sum of chi squared random variables (shared
sensor terms) and the sum of the product of two uncorrelated complex Gaussian random
variables (non-shared sensor terms). These are also called as the noise-noise cross terms. By
applying the law of large numbers, the non-shared sensor term converges in distribution to
a zero mean complex Gaussian random variable with the variance decreasing as a function
of 1/K. Hence, for a sufficient K large (or theoretically, as K — oo) the output of the
CSA at the K snapshot is mainly dictated by the shared sensor terms i.e., yx converges
in distribution to a Chi-squared random variable. Hence the magnitude of the averaged

output at the K" snapshot is defined as

FNP = lim Elyk|] =02
K—o0

*
E WA,iWB,i

i=shared

. (4.12)

This quantity is referred to as the Final Noise Power (FNP).

4.2.2 Source-noise cross terms

For high SNR (07 > ¢2), the multiplicative spectra at u. is dominated by the contribution

of the source-noise cross term, i.e., when the source signal is processed through the output
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of subarray-A and the noise through the output of subarray-B,

ya(ue) ~ CN(0,0%)
(4.13)
y(uc) ~ CN(0, O’TZLWBHWB).

The output of the multiplicative processor at u. for a single snapshot is a product of two
independent complex Gaussian random variables, also known as a complex double Gaussian
random variable [40]. Since the signal and noise components are assumed to be independent
of each other, the output power is obtained by taking the magnitude follows the distribution

of the product of two independent Rayleigh random variables, |y1(uc)| = |ya(uc)|-lys(ue)l,

Elly1(ue)l] = Ellya(ue)|Ellys(uc)ll,
no? |moiwpfw
:\/ 41\/ T

Ellyi(uc)l] = galan\/WBHWB- (4.15)

(4.14)

As the output is averaged over multiple snapshots, each y(u., k) is a product of two inde-
pendent complex Gaussian random variables and since each snapshot is independent, the
law of large numbers suggests that the sum of the product of two independent complex
Gaussian random variables for large K approaches a complex Gaussian random variable.
As the real and imaginary parts of the sum will follow the sample distribution of a Gaussian
random variable, i.e., as K — 00, yx (uc) ~ CN(0,0202wpfwp/K). The output power at

the K" snapshot can be estimated as

Eo'lo'n\/WBHWB (4 16)
B) . .

Elly (ue) ] = /72
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Combining equations (4.15) and (4.16), a relationship for the decay of the cross terms due

to averaging can be obtained,

Elly(ue)] _ Vak
Elluc(uo)] 2

(4.17)

Taking 101log;, on either side of the equation shown above and using the fact that 10log; @ =

—0.5246. For large values of K,

The source-noise cross terms decay with averaging over snapshots by a factor of 5log;y K
dB, i.e., the cross term peaks decay at a rate of 5 dB per decade of snapshots the output
is averaged over. When the source-noise cross terms attain a significant amount of decay
(i.e., after sufficient snapshot averaging), the output power at u. approaches the final noise
power value predicted by equation (4.12). We define the ratio CT N R (Cross Term-to-Noise

Ratio) as a function of the number of snapshots averaged,

Ellyx(uc)lll

CTNR(k) = — 2575

(4.19)
In Figure 4.4, the solid colored lines indicate the ratio of the total power obtained using
the multiplicative CSA processor to the final noise power as a function of the number of
snapshots averaged obtained using simulated signals of varied signal strengths, the result
is averaged over 1,000 Monte Carlo trials. The dashed lines indicate the CTNR using
analytical predictions of the source-noise cross term decay showing excellent agreement
with the simulated results.

As a final evaluation step, let us compare the cumulative average of the scanned response
as a function of the number of snapshots averaged. Figure 4.5 uses an SNRyp = 40 dB
and the average is performed over 106 number of snapshots. There is a clear evidence of

the presence of source-noise cross-terms at endfire as predicted by the analysis done before.
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Figure 4.4: The figure illustrates the decay observed at the cross term peaks as a function
of snapshot averaging. The solid colored lines indicate the ratio of the total power obtained
using the multiplicative CSA processor to the final noise power using simulated signals of
various SNR values. The dashed lines represent the CTNR using the analytical predictions.

With averaging, since the signal and noise are assumed to uncorrelated a significant decay

is observed as the number of snapshots averaged increases. Using Figure 4.4 the CTNR

computed for the SNRyz = 40 dB at the 10° snapshot reaches to the final noise power

(FNP). This is in agreement with the cumulative average scanned response. Figure 4.6

compares the first and last snapshot slices of the cumulative response indicating the overall

decrease from the first to the last snapshot.
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Cumulative average scanned response (CSA)

Number of snapshots averaged over

-1 -0.5 0 0.5 1
u = cos(h)

Figure 4.5: Cumulative average scanned response of the formulated signal model using

a single source in noise with an SNR=40 dB, the scanned response is averaged over 10°
snapshots, illustrating the decay observed at the cross terms peaks.

4.2.3 Source-source cross terms

Consider processing two sources with directional cosines u; and wus using the CSA. Cross
terms observed at the output of the multiplicative processor occur when one source falls in
the grating lobe of subarray-A and the other source appears in the grating lobe of subarray-
B, i.e.,, when the two sources are the difference |ug — ui| = |A/Md — A\/Nd| apart in u
space, the cross term puts maximum energy outside the bandwidth of the source signal.
These cross terms are known as source-source cross terms. Let sy ~ CN(0,02) be the signal
component of the second source, the output of the multiplicative processor at the peak of

these cross terms, ug. is dominated by the term,

Y(use) = 5152 B, (1) Bpy, (u2) (4.20)
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Figure 4.6: The averaged scanned response at the first snapshot and the 10° snapshot is
compared showing the overall decay observed at the cross term peaks.

If s1 and so are perfectly correlated random variables, the source-source cross terms will
exist in the multiplicative CSA spectrum and will not decay. Whereas, if s; and s are
uncorrelated, the source-source cross terms will also decay at a rate of 5log;y K. As an
illustration consider the signal model consisting of two sources in noise, the output of the
multiplicative processor will now consist of 9 terms, 2 straight-through source terms, 1 noise
only term, 2 source-source cross terms and 4 source-noise cross terms.

Figure 4.7 shows the cumulative scanned response computed for a signal model using 2
source in the presence of spatially white noise, SNRyp = 10 dB for both sources and the
average is computed using 1,000 snapshots. The presence of the source-noise and source-
source cross terms is evident in the plot and the decay is observed since the two sources are

uncorrelated. For the averaged result refer to Figure 4.8 which compares the first and last
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Figure 4.7: Simulation of two sources in noise averaged over 1,000 snapshots, illustrating
the decay observed at the locations of the signal and noise cross terms. SNRyp = 10 dB
(both sources).

snapshot of the cumulative response, indicating the overall decay of the cross terms.

The CSA designs are more susceptible to the generation of source-source cross terms
as shall be observed in the next chapter. As both the CSA subarrays are undersampled
which produces grating lobes, although they do not intersect, but when one source aligns
with the grating lobe of one subarray and the second source aligns with the grating lobe of
the other subarray, the output received at the beamformer steered to the cross term peak
location will observe loud arrivals at these locations in the estimated spatial spectrum.
This however is not much of a huge concern for the NA designs since they employ the use
of a single undersampled subarray, the cross terms will put maximum energy outside the
bandwidth of the source when one source aligns perfectly with the grating lobe of the outer
subarray (aliased) and the other source falls in the mainlobe (wider mainlobe due to reduced
aperture) of the inner subarray. The possibility of such a situation occurring is quite low

[41].
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Figure 4.8: This figure illustrates that with averaging over snapshots the noise cross terms
and signal cross terms approach the final noise power predicted by the product of the weights
for the shared sensors between the two subarrays.

4.3 When does the min processor fail to eliminate the ambi-

guity due to undersampling?

The min processor combines the spectral estimates observed by the two subarrays indepen-
dently by taking the minimum at each directional cosine. Since the CSA makes use of two
undersampled subarrays the spectral estimates obtained by the two subarrays will consist
of the aliased copies of the source signal centered at the two distinct grating lobe locations.
Lets consider that the source signal is spatially bandlimited, i.e., it spans over a discrete
set of directional cosine values. The individual CSA subarrays will produce a spectral esti-
mate that consists of this bandlimited source signal centered at the grating lobe locations.
There exists a possibility that these aliased copies might overlap and the output of the min
processor at the overlap locations would not be able to eliminate these ambiguous terms.

Since the NA design makes use of one less undersampled subarray, the possibility of such
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an overlap is quite rare. Although there does exist a possibility if the source signal sensed
by the inner subarray (non-aliased, but wider mainlobe) has a spread that overlaps with
the copies of the source signal at the grating lobe locations predicted by the outer subarray

(aliased).

4.4 Summary

The spatial spectrum computed by a multiplicative processor using a coprime array intro-
duces loud arrivals/peaks due to the generation of cross terms at the output when compared
to a conventional ULA processor. For high values of SNR, the cross term peaks appear to
be a dominant factor in the multiplicative spectrum, which requires averaging the output
over a large number of snapshots in order to mitigate their effect. Analytical and simulated
results presented in this chapter are conclusive and show that the cross terms decay at a
rate of 5 dB per decade of snapshots averaged. Moreover, in cases where the two sources
are correlated these cross terms do not decay with any amount of averaging. The chapter
also identifies the case when the min processor is used to estimate the spectrum for spa-
tially bandlimited signals, there exists a possibility that it will not be able to eliminate the

ambiguity produced by the undersampled subarray(s) of the NA or CSA.
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Chapter 5: Analysis of the Elba data using CSA and NA

The previous chapter highlighted the issue of cross terms arising at the output of a mul-
tiplicative processor using a Gaussian signal model and derived the analytical cross term
decay at the location of the cross term peaks in the estimated spatial spectrum. The cross
term decay rate was verified using a numerical simulation. The analysis also identified the
worst case scenario when two correlated sources are present, demonstrating that the source-
source cross terms generated at the output of the multiplicative processor do not decay with
averaging in this case. This chapter analyzes the spatial spectrum estimates of the Elba
data using the CSA/NA beamformer designs as defined in Table 3.1. Section 5.1 estimates
the spatial spectrum at the center frequency of the RM2 signal, i.e., at 335 Hz, using the
multiplicative processors and addresses the issue of cross-terms. Section 5.2 provides the
results of estimating the spatial spectrum for the RM2 signal at the center frequency us-
ing min processing of the data. Section 5.3 compares the wavenumber-frequency plots to
provide a summarized view for each of the processors analyzing the spectrum for the Elba

RM2 data.

5.1 CSA/NA multiplicative processing of the Elba data

The CSA and NA designs provide a multiplicative beam pattern that achieves the peak
sidelobe level of —55 dB and attains equal resolution as the Elba ULA using a conventional
beamformer with peak sidelobes of —103 dB. Since our goal here is to achieve the spatial
Power Spectral Density (PSD) we will make use of the S-2 based normalization of the
subarray weights (refer to appendix B for details about normalizing for true PSD). Figure
5.1 shows the cumulative average of the spatial spectrum for the RM2 source signal at the
center frequency of 335 Hz, computed by the multiplicative processor using the CSA design
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Cumulative average of Elba spectrum using CSA-MULT
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(b) NA-Multiplicative processor

Figure 5.1: Cumulative average of the spatial spectrum computed using a multiplicative
processor for the 335 Hz reception in the Elba data. The multiplicative processors make
use of, (a) CSA design with coprime factors (M,N) = (2,3) and, (b) NA design using
(Q,c) = (3,8). The CSA response contains high energy arrivals around endfire. The
cumulative average is performed for 1,000 snapshots of Elba data.
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Figure 5.2: Subarray beampatterns of the CSA and NA designs overlaid on top of the Elba
spectrum computed using the conventional ULA illustrating the generation of cross terms
due to the leakage observed through the grating lobes.

with coprime factors, (M, N) = (2,3) and the NA design with parameters (Q,c) = (3,8).
Although the plots reveal the general nature of the source signal around broadside, the
response from the CSA consists of high energy arrivals around endfire that do not decay
with averaging. It can be shown that the output at the endfire locations consists of coherent
Cross terms.

To illustrate the behavior of cross terms at the output of multiplicative processor, con-
sider Figure 5.2 which shows the subarray beam patterns of the designed CSA and NA
steered to one of the locations of the loud arrivals overlaid on top of the Elba spectrum
computed using the ULA. The high energy endfire arrivals in the multiplicative spectra are
associated with the leakage observed through the grating lobes of the CSA and NA, since
they align perfectly with the source signal at broadside. Figure 5.2 also shows lower endfire
arrivals observed by the NA since it makes use of one less undersampled subarray. These
arrivals do not seem to reduce with averaging. By the analysis done in chapter 4, the cross
terms (if uncorrelated) must decay at a rate of 5 dB/decade of snapshots averaged, i.e., the
total decay if the cross terms are produced by uncorrelated sources should be down by —15

dB from the first snapshot. Clearly, that is not the case.
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Figure 5.3: Fourier transform of the modeshape of mode 12 shown in bold-black overlaid

on top of the subarray beampatterns of the CSA steered to endfire illustrating the effect of
coherent cross terms.

To provide more insight into why the cross terms do not average out, consider a model
for the propagation of sound in a shallow water column. The sound pressure observed by a
receiver in a waveguide can be represented using a weighted sum of the normal modes [37].

Appendix A provides a short description of the normal modes of propagation in the shallow

waters at the Elba site [42]. Figure 5.3 shows the Fourier transform of the modeshape of

mode number 12 overlaid on top of the individual subarray beampatterns of the CSA steered
to a direction around endfire. The two grating lobes align perfectly with the mainlobes of
the Fourier transform of the modeshape. Since a single mode is coherent with itself, the
output of the multiplicative processor at the endfire direction will consist of coherent cross
terms which do not decay with averaging in time. One motivation for considering the nested

configuration is that the cross terms are less of a problem for NA designs because only one

of the subarrays has a grating lobe, i.e., the maximum cross term for the NA design is
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Elba power spectrum averaged over 1,000 snapshots
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Figure 5.4: Multiplicative Elba power spectrum computed using the designed CSA and NA.
The spectrum is averaged over 1,000 snapshots.

smaller than for the CSA design.

The averaged spatial spectrum for the reception of the RM2 source signal evaluated at the
center frequency of 335 Hz is shown in Figure 5.4. The response from the multiplicative
processors provide endfire arrivals that are higher by approximately 20 — 25 dB for the CSA
and 10 — 15 dB for the NA when compared to the ULA. These are associated with the

coherent cross terms due to the modal propagation in the Elba environment.

5.2 CSA/NA min processing of the Elba data

The output of the min processor, y,,in can be obtained by taking a minimum of the two

subarray outputs, i.e.,

Ymin = min(|yA‘27 |yB|2)- (51)

Since the CSA makes use of undersampled subarrays, the individual response of the two
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Figure 5.5: Comparison of the Fourier transform of the modeshapes corresponding to mode
numbers 1, 9 and 18. This provides with a raw estimate of the signal spread in angle or
directional cosine.

subarrays will consist of copies of the source signal to be present/centered at the correspond-
ing grating lobe locations. Although, the coprimality of the undersampling factors ensures
distinct grating lobe locations, the CSA-min processor will be successful in eliminating the
ambiguity as long as the aliased copies of source signal do not overlap. The NA-min pro-
cessor will eliminate the ambiguity produced by the outer subarray as long as the copies
of the source signal in the response of the outer subarray does not overlap with the source
signal sensed by the non-aliased inner subarray. We can estimate the spread of the source
signal over a discrete set of directional cosines by looking at the Fourier transform of the
modeshape corresponding to the last mode number (refer Appendix A). In this case, the
KRAKEN normal mode program provides the shapes for 18 propagating modes. Figure
5.5 looks at a selected few modeshapes by computing their Fourier transforms over the

directional cosine. The source signal spread is estimated to be in the range —0.3 < u < 0.3,
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Elba power spectrum averaged over 1,000 snapshots
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Figure 5.6: Averaged power spectrum of the 335 Hz reception of the Elba data evaluated
for the CSA and NA designs using min processors. The averaged ULA spectrum (shown in
bold-black) is computed using a conventional processor.

consistent with the Elba spectrum computed using the ULA.

Figure 5.6 shows the average power spectrum of the Elba data at 335 Hz processed us-
ing min processors for the CSA and NA. The response from the two processing techniques
applied to the CSA and NA designs are compared to the response obtained from conven-
tional processing of the 48-sensor Elba ULA. The spectrum is averaged in time over 1,000
snapshots. The response from the CSA-min processor fails to eliminate the overlapping
copies of the source signal present at the grating lobe locations. The NA-min processor
provides with a spatial spectrum that is similar to the ULA around broadside. The output
of the NA-min processor outside the bandwidth of the source signal is controlled by the
inner subarray. The spectral levels at these locations are higher by approximately 3 —4 dB.
This can be explained by recalling that the inner subarray was restricted to span half the

aperture of the ULA, i.e., the inner subarray makes use of a wider mainlobe allowing for
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more signals and/or noise to leak through to the output.

5.3 Comparison of the k£ — () spectra using CSA/NA multi-

plicative and min processors
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Figure 5.7: Comparison of the wavenumber-frequency (k — 2) plots for the Elba data with
the source signal RM2 transmitting a pseudorandom sequence with center frequency and
bandwidth of 335 + 15 Hz computed using (a) CSA-MULT, (b) NA-MIN, (c¢) CSA-MULT,
and (d) NA-MIN.

Figure 5.7 compares the wavenumber-frequency (k — 2) spectrum obtained from mul-

tiplicative processing and min processing of the designed CSA and NA. The spectrum



estimated using the multiplicative processors reveal the effect of cross terms. The cross
terms move out of the visible region as the frequency is reduced. The spectrum estimate
obtained using the CSA-min processor illustrates the overlap between the aliased copies
of the signal at the grating lobe locations. The NA-MIN processor provides with a k — €2
spectrum (shown in Figure 5.7 (d)) that is comparable to the ULA spectrum.

The Mean Squared Error (MSE) is computed as mean squared error of the difference in
the spectral levels of the estimated spatial spectrum obtained using the designed CSA and
NA when compared to the spectrum computed using the conventional processor. Figure
5.8 shows the MSE computed as a function of the temporal frequency. Due to the dynamic
range of the signal powers in the Elba data the squared error at each spatial frequency
is comparatively high providing with similar MSE profiles. The multiplicative processors

provide with a higher MSE than the min processors.
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Figure 5.8: Comparison of the squared error of the spatial power spectral density obtained
by the CSA and NA when compared to the ULA. The average is taken over the spatial
frequencies and computed for the center frequency and bandwidth of the source signal 335
Hz +15 Hz.
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5.4 Summary

This chapter analyzed the performance of each of the designed CSA and NA beamformers
in estimating the spatial power spectrum of the Elba data set corresponding to the RM2
source signal. The estimated spatial power spectrum for the receptions of the RM2 signal
at the center frequency of 335 Hz was analyzed. Unexpected loud arrivals at endfire hinted
towards the possibility of cross terms at the output corrupting the spectrum. To analyze
that further, the beam patterns overlaid on top of the true Elba spectrum (as sensed by the
ULA) provided a strong indication of the generation of source-source cross terms, as seen in
the narrowband simulations. To further support the evidence a normal mode model shows
that as even a single mode is coherent with itself, the source-source cross terms generated
at the output are highly correlated and do not decay with averaging. The CSA and NA
using multiplicative processors provided an averaged spatial spectra with endfire arrivals
approximately 30 dB and 20 dB higher than the ULA, respectively.

The KRAKEN normal mode program provided with only 18 propagating modes which
span only a small subset of the angle space. The min processor applied to the NA design
provided with the best spectral estimate making most out of the spatially bandlimited
signal. The CSA-min however fails to get rid of the ambiguity as there was significant

overlap between the aliased copies of the source signal.
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Chapter 6: Conclusion

6.1 Summary

This thesis approached the problem of designing coprime and nested arrays that would
provide with suitable sensor savings compared to the 48—sensor Elba ULA. The Elba Island
data was first analyzed using a conventional ULA beamformer to obtain clear understanding
of the design requirements. The beampattern parameters (resolution and peak sidelobe
level) of the ULA were used as a benchmark to compare the beam patterns obtained by
applying multiplicative and MIN processing to the individual subarrays of the CSA and
NA. The chosen CSA and NA designs require 32 sensors, i.e., a savings of 33% in the cost
and maintenance of the sensors. The CSA design used coprime factors, (M, N) = (2,3)
where the subarrays are extended to span the aperture of the ULA. The NA design made
use of the design parameters (@, c) = (3,8). All the designs attained the minimum desired
peak sidelobe level and had similar resolution.

Cross terms observed at the output of the multiplicative processors were identified to
be a cause for concern as they may produce ambiguities in the spatial spectrum. Averaging
in time helps to compensate for the effect of incoherent cross terms. The 335 Hz reception
of the Elba data was analyzed using multiplicative processing of the designed CSA and NA
subarrays. The spectrum was averaged over 1,000 snapshots. The averaged CSA spectrum
consisted of high energy arrivals near endfire, which did not decay. A normal mode model
showed that even a single mode is coherent with itself, the output of the multiplicative
processors at the endfire direction consisted of cross terms that are highly correlated. The
NA performs fairly better since it makes use of one less undersampled subarray. The
averaged spectrum computed using the CSA-MIN processor consists of the ambiguities in

the spectrum around endfire, as there is significant overlap between copies of the source
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signal generated from the two undersampled subarrays. The NA-MIN processor provides

with a response that is comparable to the ULA.

6.2 Suggestions for Further Research

This thesis implemented coprime and nested arrays for the Elba ULA using both multi-
plicative and min processors. Comparison with the conventional processing of the Elba
data highlighted significant effects of coherent cross terms. The derivation of the cross term
decay relied on the law of large numbers. For an exact analysis, a moment generating func-
tion is required to analyze the pdf of the moving average of the complex double Gaussian
terms.

The co-array based beamforming approach makes use of the estimated covariance ma-
trix and does not require the multiplication of the beamformed outputs. Also the estimated
covariance matrix could be used to analyze the performance of using the linear non-uniform
array designed with the coprime and nested design framework by applying adaptive pro-
cessing techniques. The presence of cross terms in the estimated covariance matrix based
approaches needs to be examined.

The estimates of the mode powers obtained using multiplicative processors are similar
to the ULA. However it is difficult to retain the correlation structure of these estimated
mode powers. Further research could be focused on obtaining the mode powers using the
multiplicative processors and analyzing the reconstruction of the power spectrum using

correlated and uncorrelated modes.
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Appendix A: Normal modes of propagation in a shallow

water column

The homogeneous Helmholtz equation described in three dimensions using, r = {r, ¢, z} €

cylindrical coordinate system can be given as [37]

V2p(r) + k2 (r)p(r) = 0, (A.1)

where k(r) = 3% acoustic wavenumber. The thesis makes use of a linear array and the

equation can be simplified for the two dimensions (range and depth)

10 0 o 1 0 21 f)? 5(r)o(z — 2
rar<7“ ;) +P(2)62<p(z)£> + (62(?) p= —()2(W), (A.2)

where 7 is the range of the source in meters. p and c¢ are the density and sound speed
depending only on depth z. The frequency of the propagating signal is given by f in Hertz.
Using a technique of separation of variables the modal equation is a classical Sturm-Liouwville
eigenvalue problem [43]. The ideal eigenvalue problem yields an infinite number of solutions
(similar to the modes of a vibrating string). Assuming the density and sound speed are real

functions of depth z, the depth dependent eigenfunction equation can be given as

d2

@\Pm(z) + k2 (2)¥(2) =0, (A.3)

where U,,(z) are the eigenfunctions or modeshapes for mode m at depth z. The vertical

wavenumber of mode m is given as, k.n,(2) = \/k%(2) — k2,, and k., is the horizontal

wavenumber of mode m. This thesis makes use of the normal modes to study the prop-

agation of sound by modeling the pressure received at a given depth z and range r in an
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underwater environment with well specified boundary conditions, sound speed profile, den-
sity measurements, description of the point source location in range and depth and the
propagation of the narrowband signal (center frequency of the Elba source). The pressure

received can be modeled as

P, 2) = am(r)Um(2), (A.4)

where a,,(r) is the the mode coefficient at range r.

am(r) = m‘l’m(zs)HSU (krmr), (A5)

where H(()l) is the zero-order Hankel function of the first kind. The pressure received at a

single point at (z,7) in the bounded space can be given as,

. )
p(r,z) = We”“ mZ:l \I/m(zs)\I/m(z)Ho(l)(krmr). (A.6)
KRAKEN is a normal mode program that can be used to obtain the solutions of the modal
equation [42]. The program provides the user with the modeshapes and mode coefficients
using an input environmental file which consists of the parameters required to compute the
modal equation as described above. The sound speed profile at the Elba array site is as
shown in the left panel of Figure A.1. The modeshapes computed at the Elba VLA site is
shown in the right panel of Figure A.1. The point source at 74 m depth from the surface
and at 5400 m from the Elba VLA using a 335 narrowband frequency provides with only
18 propagating modes. The rest of the modes are evanescent, i.e., vertical wavenumbers of

these modeshapes are imaginary.
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SSP Modeshapes vs. depth

0 ‘ 0
20+ 120 1
40+ 1401 ;
E
= 60f 160" .
a
()
8 |
80 r 1 80r 1
100 | 1100 1 1
120 - 1120 { 8
1510 1520 1530 5 10 15
sound speed (m/s) Mode numbers

Figure A.1: The left panel indicates the sound speed profile measured during the experiment
and the right panel shows the modeshapes corresponding to the 18 modes of propagation
of the Elba environment computed using the KARKEN normal mode program.

The vector of pressures measured by an N-element linear array can be modeled as

pen]| o) v o vme)] [a] )
p(22) Y1(z2) ba(z2) ... Ym(22)| | a2 n(z2)

p(zn) V1(zn) Y2(zn) - Yml(zn)| |am n(zn)

where n is the observation noise and z1, 29, ..., 2z, are the locations of the hydrophones.
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Appendix B: Normalizing the weights for PSD estimation

Heinzel et al. suggests normalizing the weights of a spatial filter is done to satisfy one of

two constraints [32]:
S-1 - To obtain unity gain in the source direction,
S-2 - To obtain the true Power Spectral Density (PSD).

For most of the thesis, we have made use of the S-1 normalization scheme for its simplicity
in design. For example, consider the designed spatial filter for a L-sensor ULA, w. The S-1

normalization is achieved by normalizing the spatial filter/ weight vector by its L1 norm,

W W

Wil — SF [w(i)|

(S-1) (B.1)

In chapter 5 we consider estimating the power spectrum using the multiplicative and
min processors, which requires the use of the S-2 normalization. For the same L-sensor
ULA, we can obtain the true PSD estimates by normalizing the weight vector by its L2

norm, i.e.,

W W

W~ S e

(S-2) (B.2)

When the subarrays of a multiplicative or min processor are normalized using the S-2 scheme
the spectral density estimate at the output of the processors requires to be corrected for a
bias. This is done to ensure that comparisons between the spectral estimates obtained from
multiplicative, min and conventional beamformers, the spectral levels are consistent for er-

ror analysis (the error analysis is one of the suggested future directions for this research).

The bias correction factor for the multiplicative processor considering a S-2 based normal-

ization scheme for two basic signal models:
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e Noise only: when the input is white noise, the output of the multiplicative processor

averaged over a number of snapshots K can be given as,

T wiliws()
E = g2 H=share =o2p. B.3
HyKH n HWAHQHWBHQ n ( )

=5

The output power received using the ULA does not require normalization. The out-
put power obtained using the product processor needs to overcome the bias issue by

dividing the averaged spectrum by 3.

e 1 source: The signal model chosen here makes use of one source at direction u; with
signal power o?. The peak power of the source signal using the conventional processor

normalized for PSD can be predicted to be,

[Yuta(ur)]? —0%<ZW)2- (B.4)

Similarly, the CSA response at the peak of the source signal can be predicted by,

()| =a%<ZWA 9 ZWB). (B.5)

Iwallz — [[wsll2

We propose correcting for the bias using the factor ¢, which is defined as,

(B.6)

(B e
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Therefore, applying the constant ( to the estimate of the output power obtained using

the multiplicative processor provides with same peak level as predicted by the ULA,

W

[1wll2

2
<xwwnw—ﬁ< )—JMMWDR (B.7)

Similarly, for the min processor, Liu and Buck propose a bias correction factor () when the
two subarrays make use of the unity gain normalization (S-1) [44]. But when the subarrays

are normalized for true PSD (S-2), the bias correction for the two cases discussed above,

e Noise only: No bias correction is required since both the subarrays provide with

similar estimate of the noise power.

e 1 source: The bias correction needs to be applied to each of the subarrays as it is

processed independently, i.e.,

Elymin(u1)] = min(|na x ya(u)?, |15 x ya(u1)[?). (B.8)

Where,

a2l
Wil Twa

(B.9)
_ 2w lwsll
Iwlla — X ws

nB
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