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Abstract—Co-array-based Direction of Arrival (DoA) estima-
tion using Sparse Linear Arrays (SLAs) has recently gained con-
siderable interest in array processing thanks to its capability of
providing enhanced degrees of freedom. Although the literature
presents a variety of estimators in this context, none of them are
proven to be statistically efficient. This work introduces a novel
estimator for the co-array-based DoA estimation employing the
Weighted Least Squares (WLS) method. An analytical expression
for the large sample performance of the proposed estimator
is derived. Then, an optimal weighting is obtained so that
the asymptotic performance of the proposed WLS estimator
coincides with the Cramér-Rao Bound (CRB), thereby ensuring
asymptotic statistical efficiency of resulting WLS estimator. This
implies that the proposed WLS estimator has a significantly
better performance compared to existing methods. Numerical
simulations are provided to validate the analytical derivations
and corroborate the improved performance.

Index Terms—Sparse linear arrays, direction of arrival (DoA)
estimation, weighted least squares estimator, Cramér-Rao bound
(CRB), performance analysis, asymptotically statistically efficient
estimator.

I. INTRODUCTION

The problem of Direction of Arrival (DoA) estimation is of
central importance in the field of array processing with many
applications in radar, sonar, and wireless communications [2]-
[4]. Estimating DoAs using Uniform Linear Arrays (ULAS) is
well investigated in the literature; a number of algorithms such
as Maximum Likelihood (ML) estimation, MUSIC, ESPRIT
and subspace fitting have been presented and their performance
thoroughly analyzed [5]-[8]. However, it is widely known that
ULAs are not capable of identifying more sources than the
number of physical elements in the array [3], [7].

To transcend this limitation, exploitation of Sparse Linear
Arrays (SLAs) with particular geometries, such as Minimum
Redundancy Arrays (MRAs) [9], co-prime arrays [10] and
nested arrays [11] has been proposed. These architectures can
dramatically boost the degrees of freedom of the array for
uncorrelated source signals such that a significantly larger
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number of sources than the number of physical elements
in the array can be identified. In addition, the enhanced
degrees of freedom provided by these SLAs can improve
the resolution performance appreciably compared to ULAs
[11]. These features have spurred further research on DoA
estimation using SLAs in recent years. A detailed study on
DoA estimation via SLAs through an analysis of the Cramér-
Rao Bound (CRB) has been conducted in [12]. The findings
in [12] provide valuable insights into the performance limits
of DoA estimation via SLAs and are useful for benchmarking.
Further, a number of DoA estimators based on the difference
co-array of SLAs have been proposed in the literature. In
general, existing co-array-based estimators can be classified
under two main groups: 1) Sparsity-Based Methods (SBMs);
2) Augmented Covariance-Based Methods (ACBMs).

SBMs first discretize the angular domain into a grid and
then estimate DoAs by imposing sparsity constraints on source
profiles and exploiting the compressive sensing recovery tech-
niques [13]-[16]. Such estimators are susceptible to grid
mismatch leading to significant performance degradation when
DoAs do not lie on the predefined grid [17]. To alleviate this
problem, the authors in [18] include a first order approximation
of grid mismatch in the model through Taylor series expansion
and then estimate DoAs and mismatch variables jointly. Al-
though the algorithm proposed in [18] shows an improvement
over that of conventional sparsity-based methods, it is still
restricted by higher-order mismatch terms. The shortcoming
of discretization approach is overcome by a grid-less sparsity-
based algorithm in [19]. This algorithm, named as Sparse and
Parametric Approach (SPA), employs the covariance fitting
criteria and semidefinite programming. Although SPA does not
suffer from grid mismatch, its asymptotic performance (for the
large number of snapshots) is not guaranteed to achieve the
CRB.

In the second approach, DoAs are estimated by applying
conventional subspace methods such as MUSIC, ESPRIT on
an Augmented Sample Covariance Matrix (ASCM) obtained
from the original sample covariance matrix by exploiting the
difference co-array structure [11], [20], [21]. Two different
ways of constructing the ASCM are given in the literature,
namely, 1) the direct augmentation approach [22]; 2) spatial
smoothing approach [11]. Both approaches span identical
subspaces resulting in the same estimation performance, but
the former is computationally efficient. A main drawback of
this family of algorithms is the need for prior knowledge on
the exact number of sources, which may not be available
in practice. On the contrary, SBMs need information on an
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upper bound on the number of sources. The performance
of such estimators, called Co-Array-Based MUSIC (CAB-
MUSIC) and Co-Array-Based ESPRIT (CAB-ESPRIT), has
been rigorously analyzed in [20] and [21], respectively. An
existence of a considerable gap between their performance and
the CRB is revealed when the number of sources is greater
than one. Further, CAB-MUSIC and CAB-ESPRIT suffer from
an inherent performance loss when applied to SLAs with holes
in their difference co-arrays, such as co-prime arrays, since
they discard the information contained in the non-contiguous
segment of the difference co-array. To avoid this performance
loss, array interpolation-based algorithms has been used for
co-prime arrays in [23]-[25] where a convex optimization
problem is formulated to recover the covariance matrix of a
virtual ULA interpolated from the co-prime array. The per-
formance of interpolation-based algorithms has been analyzed
in [26]. In addition, the authors of this paper have recently
proposed a least squares estimator capable of exploiting the
information contained in the non-contiguous ULA segment of
the difference co-array [27]. Although the proposed estimators
in [23], [24], [27] succeed in dealing with the performance loss
due to omission of the non-contiguous segment of difference
co-array, they are still unable to achieve the CRB performance.

It is known that the covariance matrix of uncorrelated
signals received by a linear array is structured, e.g, Hermitian
Toeplitz for ULA [28]. The structure in the covariance matrix
is shown to be highly beneficial in obtaining an enhanced
covariance matrix estimate compared to the conventional sam-
ple covariance matrix [28]. This, in turn, could yield better
DoA estimates through an application of MUSIC. While the
discussions in [28] are restricted to ULAs, the approach can
be straightforwardly used for SLAs to obtain an enhanced
covariance matrix estimate and subsequently construct the
ASCM. The performance of such an estimator, which we call
it Structured CAB-MUSIC (SCAB-MUSIC), has been never
investigated in the literature for SLAs. However, our results
for this method, reported in the ensuing Section V, reveal that
SCAB-MUSIC does not attain the CRB.

The performance gap between the estimators available in the
literature and the CRB motivates the current work on designing
an asymptotically statistically efficient estimator for co-array-
based DoA estimation via SLAs. To close this gap, in this
paper, we propose a Weighted Least Squares (WLS) approach
to DoA estimation using SLAs. We analytically prove that the
proposed approach can yield an estimator that asymptotically
achieves the corresponding CRB for any SLA configuration.
As a consequence, the resulting WLS estimator exhibits en-
hanced performance compared to the existing algorithms in
the literature. Accordingly, the contributions of the paper are
described as follows:

o For any given feasible weighting matrix, we formulate
the WLS approach towards estimating the DoAs and the
ancillary variables — source powers and noise variance.

o We first provide a consistent estimate of the noise vari-
ance which is applicable to the difference co-array model.
Making use of this consistent noise variance estimate,
we derive WLS estimates of the signal powers and
concentrate the WLS objective on the DoAs.

o The proposed estimator is the minimizer of the aforemen-

tioned concentrated WLS objective. Key attributes of this
WLS estimator are studied for any feasible weighting ma-
trix by proving consistency, asymptotic unbiasedness and
then deriving a closed-form expression for the asymptotic
covariance matrix of DoA estimation errors.
Considering the earlier asymptotic unbiasedness of the
proposed WLS estimator and noting that the covariance
matrix of any unbiased estimator is lower bounded by the
CRB, the optimal weighting matrix should be the one that
renders the resulting covariance matrix of DoA estimation
errors and CRB identical. To derive this optimal weight-
ing matrix, we reformulate the CRB expression given in
[12] in a form suitable for establishing equality of the
CRB and the covariance matrix of DoA estimation errors.
The new expression for the CRB is exploited to an-
alytically obtain the optimal weighting that results in
the equivalence of the asymptotic performance of the
proposed WLS estimator and the CRB.

With the framework to obtain asymptotically efficient
WLS estimate provided, we now consider the key aspect
of implementing the minimization of the WLS objective
that leads to the proposed WLS estimate. This, typically
needs computationally complex minimization of a mul-
timodal objective function. The quality of the solutions
of the iterative algorithms used for minimizing such
multimodal functions highly depends on the initialization
such that the global minima potentially achieved in case
a very good initial point, which is close enough to the
global minima, is available. This motivates us to introduce
two efficient algorithms for solving the optimization
problem. The first algorithm is applicable to SLAs with
hole-free co-arrays, such as MRA and nested arrays. This
method recasts the optimization problem as a quadratic
optimization problem followed by rooting a polynomial
function. This leads to a significant reduction in computa-
tions, rendering the complexity of the proposed estimator
comparable to that of the other techniques such as CAB-
MUSIC, CAB-ESPIRIT and SCAB-MUSIC while the
WLS estimator enjoys a better performance compared to
them. The second algorithm can be used for SLAs with
holes in their co-arrays such as co-prime arrays. This al-
gorithm recasts the optimization problem as a polynomial
optimization problem followed by rooting a polynomial
function where the global minima of the introduced
polynomial optimization problem is guaranteed to be
attained by using Lasserre’s Semidefinite Programming
(SDP) relaxation given in [29].

Further, we validate the analytical derivations through
numerical simulations and compare the performance of
the proposed WLS estimator with those proposed in
the literature. Numerical results confirm asymptotic ef-
ficiency of the proposed WLS estimator and illustrate
its superior performance in terms of estimation accuracy
and resolution compared to the existing estimators in the
literature.

Organization: Section II describes the co-array system
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model. In Section III, the proposed WLS framework is
presented and the form of the WLS estimates of DoAs is
derived. The performance of the proposed WLS estimator is
analytically evaluated and its asymptotic statistical efficiency
is proved in Section IV. The simulation results and related
discussions are included in Section V. Finally, Section VI
concludes the paper.

Notation: Vectors and matrices are referred to by lower-
and upper-case bold-face, respectively. The superscripts *, T',
H denote the conjugate, transpose and Hermitian (conjugate
transpose) operations, respectively. ||a|l2 stands for the ¢5-

norm of a. [A], ; and [a], indicate the (i,)'" and i*" entry

3
of A and a, respectively. A and & denote the estimate of
A and a, respectively. (ay, a9, - ,a,) is an n-tuple with
elements of ay,as, - ,a,. |A| represents the cardinality of
the set A. diag(a) is a diagonal matrix whose diagonal
entries are equal to the elements of a. The M x M identity
matrix is denoted by I;. The real and image part of a are
denoted by Re{a} and Im{a}, respectively. E{.} stands for
the statistical expectation. d[.] is Kroneckers delta. ® and ©®
represent Kronecker and Khatri-Rao products, respectively.
tr(A), rank(A) and vec (A) = [a] aj az]T denote
the trace, rank and vectorization operations, respectively. A
and II4 indicate the pseudoinverse and the projection matrix
onto the null space of the full column rank matrix A’
respectively. R(A), N(A), respectively, represent the range
and null spaces of A.

II. Co-ARRAY SYSTEM MODEL

We consider an SLA with M elements located at positions
(m13, ma%, -+ ,mu%) with m; € M. Here M is a set of
integers with cardinality |IM| = M, and ) represents the wave-
length of the incoming signals. It is assumed K narrowband
signals with distinct DoAs 68 = [91 0 0 K} ’ impinge
on the SLA from far field. Accordingly, the vector of signals
received by the SLA at time instance ¢ can be modeled as

y(t) =A@)x(t) +n(t) e CY*',  t=1,--- N, (1)

where x(t) € CK*! denotes the vector of source sig-
nals, n(t) € CM*! is additive noise, and A(0) =
[a(f1), a(bs), a(fx)] € CM*E represents the
SLA steering matrix where

8(9) _ [ej‘n'siné‘iml ejﬂsinBimQ ej‘n'sinGimM]T
i) =

; (2)

is the SLA manifold vector for the it® signal. Further, the

following assumptions are made on source signals and noise:

Al The noise vector follows a zero-mean circular com-
plex Gaussian distribution with the covariance matrix,
E{n(t)n (t)} = 0I,,.

A2 The source signal vector is modeled as a zero-mean
circular complex Gaussian random vector with covari-
ance matrix E{x(t)x(t)} = diag(p) where p =
[ph D2, pK]T € RI;)XI (i. e., p; > 0 V).

A3 Source and noise vectors are mutually independent.

A4 There is no temporal correlation between the snapshots,
ie., E{n(t;)nfl (t2)} = E{x(t;)x (t2)} = 0 when t; #
to and O is an all zero matrix of appropriate dimensions.

The contiguous ULA segment

Fig. 1. Array geometry of a co-prime array with M/ = 6 elements: (a)
physical array with M = {0, 2, 3,4, 6,9}; (b) difference co-array with D =
{0,1,2,3,4,5,6,7,9} and v = 8.

Based on the above assumptions, the covariance matrix of the
received signals, i.e., R = E{y(t)y*(¢)}, is given by

R = A(0)diag(p)AT (0) + 0?1, € CM*M_ (3)

Following [11], [12], [20], the difference co-array model of
the SLA is obtained by vectorizing the covariance matrix in
(3), which results in

r = vec(R) = (A*(0) ® A(0)) p + o*vec(Iy),
= JA(0)p + 02Jg € CM*x1, 4)

where A4(0) € CCP~UxK corresponds to the steering
matrix of the difference co-array whose elements are located
at (—ED_lg,u' ,0, - ,ED_lg) with £; € D = {|m, —
mg||mp, mq € M} and D = |D|. Further, g € {0, 1}(2P~1x1
is a column vector with [g]; = d[i — D], and the selection
matrix J is represented as follows

Definition 1. The binary matrix J € {0,1}M2X(2D*1) is
defined as [12]

J = [vec(L}_,) vec(Lyg) vee(Lp-1),], (5)

1, if my —mg =Ly,
0, otherwise,
and 0<n<D-—1.

The difference co-array model in (4) can be perceived to
be the response of a virtual array whose steering matrix is
given by A4(0) to the parameter vector with signal powers
p in presence of the noise vector o2vec(I,s). This virtual
array includes a contiguous ULA segment around the origin
with the size of 2v — 1 where v is the largest integer such
that {0,1,--- ;o — 1} C D. An illustrative example of an
SLA, the corresponding difference co-array and its contiguous
ULA segment is provided in Fig. 1. It has been shown in
[10]-[12] that the size of the contiguous ULA segment of the
difference co-array plays a crucial role in the number of iden-
tifiable sources such that K distinct sources are identifiable
if K < v — 1. Hence, in case the SLA is designed properly
such that v > M, we are able to identify more sources than
the number of physical elements in the SLA, exploiting the
source signal covariance matrix structure efficiently.

where [L,], , = with 1 <p,g< M

III. CO-ARRAY-BASED WLS ESTIMATOR

The problem under consideration is the estimation of the
unknown parameters in (4) — DoAs, signal powers and the
noise variance — using array observations, i.e., {y(t)}¥,.
Of these, the DoAs are of primary interest and the other
parameters are of subordinate interest. However, the estimation
of the secondary parameters is essential for accurate DoA
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estimation. In what follows, we first propose a heuristic, but,
consistent estimate of the noise variance. We then derive the
WLS estimates of DoAs and source signal powers exploiting
the proposed consistent estimate of the noise variance.

A. Estimation of the Noise Variance

Let R denote the sample covariance matrix, defined as

N
R= % S vty () € MM, ©)
t=1

and t = vec(R) denote its vectorized form. In addition, let
R, be the augmented sample covariance matrix, which is
constructed as follows [22]

R, = [T, Jf+ T, It T3] e €Y, (D)
where T; is a selection matrix defined as

T; = [Oux(itp-v-1) Lo Oux(p_p] € {0,1}"*EP=D (8)

Then, we are able to obtain a consistent estimate of the noise
variance, as stated in the following lemma.

Lemma 1. If K < v — 1, a consistent estimate of the noise
variance is given by
—~  vec(U, UH)TIt

R T ©)

where U, represents the eigenvectors of the augmented sam-

ple covariance matrix R, corresponding to its v — K smallest
. T 2

eigenvalues and T = [TT  TT_, TT]" e cvx(@P-b),

Proof. See Appendix A O

Remark 1 (Efficiency of the Noise Estimate). It can be

demonstrated that o2, while being consistent, is not statisti-
. . 5 2\2

cally efficient, meaning that %&%} > 1 where CRB(0?)

represents the CRB of o2. We will not dwell on this further

since estimation of o2 is not the main aim here. A consistent

estimate of o2 suffices for our purpose.

Remark 2. Employing\ }emnlal 7 in Appendix /(\} it can
easily be shown that 02 = o2, implying that o2 is real-
valued. It is not, however, guaranteed to be positive for a
small number of snapshots. Nonetheless, considering the fact
that 02 is a consistent estimate of o2 > (0 ensures that o2
is positive when the number of snapshots is adequately large.
As a consequence, the asymptotic performance of the DoA
estimator, which will be introduced in the next subsection,
will not be affected.

B. WLS Estimates of DoAs

To estimate source DoAs from (4), it is possible to formulate
the co-array-based LS estimates of @, p as

{?55] = argmin||f — JA4(0)p — ;EVQC(IM)”%- (10)

ls 6,p
However, our investigations, presented in [27], indicate that the
LS estimates of DoAs do not show a significant performance
improvement in terms of MSE compared to the existing

algorithms. Thus it would be useful to introduce a weighting
in the above criterion to achieve better performance. Hence,
we propose the following WLS estimator instead

éwls _ . % A _ ) 2
LSMS] ar%’rlr)lmHW (r JA,0)p—0o Vec(IM)>H2. (11)
where W is a positive definite weighting matrix. The weight-
ing matrix W should be determined to minimize the MSE
of DoA estimates. For the time being, we defer problem of
finding the optimal weighting matrix until Section IV-B and
proceed with the derivation of the WLS estimator for DoAs.

Inserting (9) into (11) and performing certain standard
algebraic manipulations leads to

|:?wls:| = argmin”W%(Qf' — JAd(G)P)Hg: where  (12)
wls 0.p

vec(Ipy)vecH (U, U TJIt

Q=T — 13

Q = Iy — 13)
Solving (12) with respect to p yields

Buts = (W3JA4(0)) ' WEQr. (14)

Remark 3 (Consistency of Signal Power Estimates). Based
on (48) and (47) in Appendix B, it is readily deduced that
Pwis 1s a consistent estimator of p iff W%JAd(O) has full
column rank. Clearly, W is positive definite by definition
and it was shown in [12] that J has full column rank. These
imply that p,,;s is consistent iff A (@) has full column rank.
Following the same approach used in the proof of Lemma 3 in
Appendix B, it can be shown that A 4(8) has full column rank
if K < 2v—1. This condition is weaker than the identifiability
condition, i.e., K < v — 1, given in the literature [10]-[12].
Hence, the consistency of p,,;s is guaranteed in practice.

Remark 4. Making use of Lemma 8 in Appendix G, it can be
shown that p,,s is a real number, i.e., P.;, = Puwlis- P/Ignce,
the same considerations mentioned in Remarks 2 for o2 are
applicable to p,,;s as well.

Finally, inserting (14) into (12), concentrates the WLS
objective on DoAs and the WLS estimator of 8 follows as

) L S WEQRZ (15)

Ouis = argéninHHw%JAd(g)
In general, the above problem can be solved iteratively by
using either gradient descent or Newton’s methods [30].
The gradient and Hessian of the objective function, needed
for implementing the aforementioned methods, are given in
Appendix C. However, finding the global minimum in (15)
through these algorithms is not guaranteed due to multimodal-
ity of the objective function. The quality of the solution
is susceptible to the initial point with the global minima
potentially achieved in case a very good initial point, which
is close enough to the global minima, is available. This
motivates us to introduce two efficient algorithms for solving
the optimization problem (15), which are presented in next.
The first algorithm is applicable to SLAs with hole-free co-
arrays, such as MRA and nested arrays, while the second one
can be used for SLAs with holes in their co-arrays such as
co-prime arrays.
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Remark 5. We should remark that the proposed estimator,
like ACBMs, requires uncorrelated sources and the exact
knowledge of their number.

C. WLS Implementation for SLAs With Hole-Free Co-arrays

When the SLA has no holes in its difference co-array, it
is possible to recast (15) as a quadratic optimization problem
followed by rooting a polynomial through reparameterization
of the objective function. The main idea is similar to the
technique used in [31], [32]. Indeed, for such kind of SLAs,
the objective function in (15) can be reparameterized in terms
of the coefficient of the following polynomial

K n K jm sin
f(Z) = Zn:O TK—-nZ" =70 Hk:l(zk - eJ Qk)'

To show that, let define

(16)

Y om0 0
Iwzld — ’?/K mn _70 c C(ZDflfK)x&Dfl)’ (17)
0 - 0 9K RES

and J | € RM*x(M*=2D+1) pe ghtained from QR-factorization
of Jas J = [J” JJ_] [AT OT}T. It is readily confirmed

that [J JTHI‘AJ]HJAd(O) = 0 due to the Vadermonde
structure of A (@) for the aforementioned SLAs. This implies
that the columns of " = [J L JHHT, d] span the null space
of AX(6)JH. Hence, considering the fact that Hé—v b iae =
I 2JAq(6)

w-ir [33], the objective in (15) can be rewritten as

tHQUT(ITHWIT) - Gt (18)
Minimization of (18) with respect to the free parameters in
I’ leads to the estimates of vg,71,: - ,vx from which the
WLS etimates of DoAs can be obtained through finding the
roots of the polynomial (16). However, the reparameterized
optimization problem is still complicated due to multimodality
of the objective function and, moreover, the constraint on
Yo,7V1,- - ,YK arising from the fact that the roots of the
polynomial (16) should lie on the unit circle.

The multimodal objective function (18) can be relaxed
through replacing (T¥W—'T")~! with its consistent estimate.
This relaxation does not affect the asymptotic behavior of
the objective function [5], [31], [32], [34], but converts the
objective function to a quadratic function with respect to
Y0,71,° VK- A consistent estimate of (THFW~IT')~! can
be obtained in two ways: 1) making use of CAB-MUSIC or
CAB-ESPIRIT to derive an initial consistent estimate of 0;
2) through minimizing |77 Q#|? = ||T% J1Qt||* with respect
to Y0,71,- - ,Vi. Following the same arguments provided
in Appendix B and the fact that there is a one-to-one map-
ping from 6 to 79,71, -+ ,vx [31], it can easily be shown
that minimizing | T JTQf|? with respect to yo, 71, , Yk
gives consistent estimates of 7y, v1,- -+, Yx. Once consistent
estimates of ~p,v1, -+ ,7YK are given, an initial consistent
estimates of 6 can be obtained by solving the polynomial
equation (16).

In addition, we need to ensure that the roots of the polyno-
mial lie on the unit circle. Following the methodology in [31],
[32], this is addressed by imposing the conjugate symmetric

constraint, i.e., v, = v5_,, for n =0,1,--- | K. While this
constraint is only necessary, following [31], this relaxation
tends to be tight in the asymptotic regimes. Further, to avoid
v; = 0, Vi, an additional constraint is required. Herein, we
employ the linear constraints, i.e., Re{yp} = 1 or Im{yg} =1
[31], [32] for simplicity.

Accordingly, the proposed procedure for estimating 6 can
be summarized as follows:

1) Compute a consistent estimate of 6 by using CAB-
MUSIC, CAB-ESPRIT or minimizing the quadratic func-
tion Hl"ngTQf'H.

2) Based on the initial consistent estimate of 6 and the
sample covarince matrix, i.e., f{, calculate a consistent
estimate of (TFW~11)~1,

3) Minimize the quadratic criterion

QU (MWD ' Q. (19)
with respect to 7o, -,k considering the conjugate
symmetric constraint, i.e., v, =v%_,, for n=0,--- | K,
besides the linear constraints Re{yo}=1 or Im{vy} =1.

4) Obtain the WLS estimate of 8 by rooting f(z) in (16).

D. WLS Implementation for SLAs With Holes in Co-arrays

For these SLAs, it is possible to recast (15) as a polyno-
mial optimization problem followed by rooting f(z) given
in (16). This can be done, similar to Section III-C, through
reparameterization of (15) in terms of the coefficients of f(z),
ie., Y0,71, -, VK, by finding a set of bases spanning the
null space of A% (6)J”. Then, the introduced polynomial
optimization problem can be globally solved by using the
algorithm proposed in [29].

Let define Ty, = [T A; A,] € CEP-Vx@D-1-K) guch
that the matrices I' € C@P-Dx@v-1-K) A, ¢
CRP-1x(D=v) and A, € CPP~1X(D=v) are given by

0 -+ 0 9% -+ m % 0 -~ 0 0 - 0]

N 0 -0 0 7% =~ 7 % - 0 0 -0
o= : : oo o . (20)

T A | 0

0 -0 0 -+ 0 % -+ m Y% 0 - 0]

[6% 2 ot §é 02 0 0 --- 0]

0 6 ... § FY. 0 0 --- 0
af=. " . . 1. @D

L0 0 6R7" .. sP7 P 0 - 0]

n --- 0 5}( 5% 55 0 0 7

S0 0 0% - & 8 - 0

Af* 'K 1 40 ‘ i (22)

0 -0 0 - 0 5113*“ .. 5113*” 5(1)7*1'_
where 7, -+ ,vk are the coefficients of f(z) given in (16)
and dg,- -+, 0% are the coefficients of the following polyno-

mial

K
i £
¢i(2) = Y 0i_p2h = f(2)gi(2) (23)
n=0
with ¢, = D—-1—-K —i+mn fori € {1,---,D — v}

) ¢
K i a
200k _nz "

and g;(z) = 79 ~ . From (16), it is observed that
f(eZ™sm0) = 0 for k € {1,---, K}, which in turn implies
that g;(e/™*"%%) = 0 for k € {1,---, K}. Hence, it is easily
checked that [J. JTAT,,]" JA4(0) = 0, indicating that
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the columns of T' = [J, J'T4 ] span the null space of

A(6)J". Hence, considering IT- , =II,-4; [33], the
LA > whiaue
objective in (15) can be rewritten as
QAT AWIT)'T7 Qt. (24)

Here the minimization should be done with respect to the
free parameters in T, i.e., Yo, - -+ , V& and 03, - - - , &% Vi from
which the WLS etimates of DoAs can be obtained through
finding the roots of the polynomial (16). Akin to Section III-C,
(24) can be relaxed through replacing (¥ W~'T')~! with its
consistent estimate without affecting the asymptotic behav-
ior of the objective function [5], [31], [32], [34]. However,
the reparameterized optimization problem is still complicated
despite this relaxation due to the existing constraints on
Yo, , YK and &3, , 8% Vi. It can be further simplified if
the parameters &7, - - - , 0% Vi are somehow expressed in terms
of 79, -+ ,7vK. This parametrizes the optimization problem
only in terms of the desired parameters, i.e., g, - ,Yx and
thereby eliminates the constraints corresponding to 83, - - -, 0%
Vi. Towards this, in what follows, we use the fact that the
remainder h;(z) generated by division of ¢;(z) by f(z) is
zero according to (23).

Let » be an integer such that &L% < K and éagﬂ > K. It

is then possible to rewrite ¢;(z) as q;(z) = 1 _, 8%, 2% +
Zf:ﬁ 11 6}(77,2“2. Making use of polynomial long division
and after some tedious calculations, the remainder h;(2)
resulting from division of ¢;(z) by f(z) takes the form

K-1
hi(z) = Z ce 12", where (25)

n=0
; _ 6%,” - &71(707 LK 6%(—7"17_17 e ’56) if nesl
K—1-n A | MR if n¢$
(26)

with § = {{g;, -+, €4 }, an(.) and @y (.) being linear func-
tions of 8% - |,---,8 forn =0,--- , K — 1 whose coef-
ficients are obtained during long division. h;(z) is identically
zero Vi if and only if ¢!, = 0 Vn,i. Letting c},’s equal to
zero for each ¢ results in K linear equations with respect to
8%, -+, 85. Considering the fact that 6} can be chosen arbitrar-
ily, the solution of these K linear equations provides us with
the values of 8%, - - - , 0% based on 7y, - - - , yx and &3. Through
an appropriate choice of ¢, the parameters d%, - - -, d% can be
expressed as polynomial functions of ~y,--- ,vx. Hence, r
is parameterized only in terms of the coefficients g, -+ , Vi

Consequently, the optimization problem (23) is converted
to a polynomial optimization with respect to vo,v1, - , VK-
Similar to Section III-C, conjugate symmetry constraint is
imposed on {~;} towards ensuring roots of f(z) on the unit
circle. Then, the resulting polynomial optimization can be
solved by using the Lasserre’s SDP relaxation given in [29].
It is proved in [29] that the Lasserre’s SDP relaxation attains
the global minima of the polynomial optimization if the order
of relaxation is big enough. However, evidently, this solution
exhibits higher complexity than the descent algorithms men-
tioned earlier due to the nature of operations and increased
number of variables.

Accordingly, the proposed procedure for estimating 6 can
be summarized as follows:

1) Compute a consistent estimate of 6 by using CAB-
MUSIC, CAB-ESPRIT.

2) Based on the initial consistent estimate of € and the
sample covariance matrix, i.e., f{, calculate a consistent
estimate of (T W~11)~1,

3) Compute the coefficients c!’s Vi,n, using polynomial
long division.

4) Let ¢!,’s equal to zero for each i and solve the K resulting
linear equations with respect to &%,---,85. This step
gives us the values of §%,---, 8% based on g, -, VK
and 6&).

5) Choose the free variable ) such that &, &%, -+ , 5} are
obtained as polynomial functions of ~q,- - , VK.

6) Find the minima of the following polynomial criterion

t1QITTIW D) 'TH Q. (27)
with respect to 7, - ,7vx considering the conjugate
symmetric constraint and the linear constraints Re{~yo} =
1 or Im{~p} = 1 by using the Lasserre’s SDP relaxation.

7) Obtain the WLS estimate of 8 by rooting f(z) in (16).

IV. ASYMPTOTIC PERFORMANCE ANALYSIS

The asymptotic behavior of the proposed WLS estimator
for a large number of samples is analyzed in this section and
its asymptotic statistical efficiency when an optimal weighting
matrix being selected is shown.

A. Asymptotic Performance

In this subsection, we analyze the key attributes of the
proposed WLS estimator including consistency, bias and esti-
mation errors for an arbitrary weighting matrix. Asymptotics
are resorted to yield tractable analytical results. We start with
proving the consistency of the DoA estimates provided by the
proposed WLS estimator.

Theorem 1. éwls is a consistent estimate of 0 if K < v — 1.

Proof. See Appendix B O

Remark 6 (Unbiasedness). It readily follows from Theorem
1 that 8, is asymptotically unbiased as well.

Remark 7. Note that the sufficient condition for the con-
sistency of éwzs, ie., K < v — 1, given in Theorem 1, is
equivalent to the sufficient condition for source identifiability
given in [10]-[12].

The consistency of éwls can be utilized to obtain the
covariance matrix of DoA estimation errors through a Taylor
series expansion approach when N — co. This is detailed in
the following theorem.

Theorem 2. Let K, denote the commutation matrix defined
according to Definition 2 in Appendix G. If K < v — 1 and
KyW = W*K,,, the asymptotic (N — o0) covariance
matrix of the WLS estimator éwls is given by (28), shown



THIS ARTICLE HAS BEEN ACCEPTED FOR PUBLICATION IN A FUTURE ISSUE OF IEEE TRANSACTIONS ON SIGNAL PROCESSING 7

A A 1 1 -1
Cuts = E{(Buts — 0)(0uis — )} = ydiag™ (p) (QI WL, WiQ)
1 1 1 1 1 1 -1

x(QIWEIL,,  WEQMPIQIWIETIL, | WiQ) (QFWIIL,, W) diss™ (p) 28)

at the top of the next page, where then we have C,,;s = CRB(0).

I,,)bH i

Q=T — VGCU( _M}{ ’ (29) Proof. See Appendix E [
b = JHHTH U.UH 30 Remark 9. We note that the optimal weighting matrix given
- vec( " n) ’ (30) in Theorem 4 depends on the true value of the parameters.
M2 =RT @R, (31) However, in practice, it can be replaced with a consistent
Q = Jdiag (d) A4(0)®(6), (32) estimate without affecting the asymptotic performance of the

with d = [—KD_l £y éD_l]T, U,, being given
in Appendix A, and ®(6) = diag( [cos 6 cos HK]T).
Proof. See Appendix C [

Remark 8. In Theorem 2, it is assumed that KW
W*K s because it simplifies the expression for the covariance
matrix of DoA estimation errors. Further, it is shown in
Appendix E (See Lemma 9) that the optimal weighting matrix,
to be introduced later in Theorem 4, fulfills the constraint.
Thus the constraint is not restrictive. However, it is falirly
straightforward to also obtain the covariance matrix of 6,
for the weighting matrices not satisfying the aforementioned
constraint by exploiting the derivations given in Appendix C.

B. Optimal Weighting Matrix and Achieving CRB

The results presented in Section IV-A are valid for an
arbitrary weighting matrix. However, it is of interest to find an
optimal weighting matrix providing the best DoA estimation
performance in terms of MSE. In this regard, we resort to
the fact that C,,;5, given in Theorem 2, is lower bounded by
the CRB. Thus, a good way of finding the optimal weighting
matrix is to seek a weighting matrix rendering C,,;s to be
identical to the CRB. Accordingly, in what follows, we first
reformulate the CRB expression given in [12] in a form
suitable for establishing equality of C,,;s and the CRB in
Theorem 3. Then, we show in Theorem 4 that there is a
weighting matrix enabling C,,;s to coincide with the CRB.

Theorem 3. The CRB expression given in [12, Eq. (49)] can
be reformulated as the following form

CRB(6) = (diag(p)QHF (FIHF) ' FHQdiag(p))f 33)

2 2 . .
where F € CM *M"=K) s any matrix whose columns span

the null space of A (0)I" and
H=QM?*Q" + MPbbIM? (34)
B b7 M?b

Proof. See Appendix D O

Theorem 4. If the weighting matrix is selected as follows

Wopt = (T34, ST +JAd(0)A5(0)JT)*1, (35)

TA4(0)9 1 TA,(0)
where

S =QM?Q* + bb’, (36)

WLS estimator [5], [31], [32], [34]. To this end, we can
first use any other consistent estimator like CAB-MUSIC
or CAB-ESPRIT to obtain an initial estimate of 6. Then,
we compute a consistent estimate of the optimal weighting
matrix based on the initial estimate of 6 and the sample
covariance matrix R. Finally, we use the WLS estimator given
in (15) to derive asymptotically statistically efficient estimates
of DoAs. This procedure may be iterated with W, and
0 alternatively estimated. This may enhance the estimation
accuracy especially at low snapshots.

We are also required to make sure that the optimal weighting
matrix is positive definite, and moreover, its estimate, obtained
using the approach explained in Remark 9, is always nonsin-
gular regardless of the available number of snapshots. The
following Lemma addresses this concern.

Lemma 2. W, is positive definite and its estimate, obtained
through either CAB-MUSIC or CAB-ESPRIT, is nonsingular
regardless of the available number of snapshots.

Proof. See Appendix F O

V. SIMULATION RESULTS

In this section, we provide some numerical results to vali-
date the analytical results obtained in Section III as well as to
assess the performance of the proposed estimator. Further, we
compare the performance of the WLS estimator proposed in
this paper with that of CAB-MUSIC [11], [20], CAB-ESPRIT
[21], SPA [19] and SCAB-MUSIC [28]; and we will show
that the WLS estimator yields better performance in terms of
resolution, estimation accuracy and statistical efficiency.

A. General Set-up

In all experiments, each simulated point has been computed
by 5000 Monte Carlo repetitions. In addition, it is assumed that
the K independent sources are located at {—60° 4 120°(k —
1)/(K - 1)k = 0,1,--- ,K — 1}. All sources have equal
powers, i.e., pr = p Vk, and the SNR is defined as 10log %.
Throughout this section, we use three different types of SLAs
with M = 6 physical elements and the following geometries:

Mnested : {17273)4787 12} ) (37)
Mco-prime : {07 27 37 47 6a 9} 9 (38)
MMRA : {071,6,9,11,13} (39)
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Fig. 2. RMSE in degree for 62 versus the number of snapshots for a nested array with M/ = 6 elements and configuration given in (37), SNR = 3 dB, and:

@QK=4<M;b) K=7>M.

—CRB
¢ WLS
--CAB-MUSIC
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o CAB-ESPRIT| ]
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(b)

-10 -5

Fig. 3. RMSE in degree for 2 versus SNR for a nested array with M = 6 elements and configuration given in (37), N = 500, and: (a) K =4 < M; (b)

K=7>M.

These SLAs generate the difference co-arrays as:
Dapestea = {0,1,2,3,4,5,6,7,8,9,10,11},
Deo-prime : {0,1,2,3,4,5,6,7,9}, 41)
Dwmra : {0,1,2,3,4,5,6,7,8,9,10,11,12,13} . 42)

The optimization problem (15) for MRAs and nested arrays
is solved through the algorithm described in Section III-C; and
for co-prime arrays it is solved by using the algorithm given in
Section III-D. In both cases, CAB-ESPRIT is used to derive
a consistent estimate of (' W~!T")~!. Further, we take the
grid from —90° to 90° with step size 0.001° to implement
CAB-MUSIC and SCAB-MUSIC. Moreover, all estimators
but SPA need an exact knowledge of the exact number of
sources. Hence, for a fair comparison, SPA is also assumed to
know the exact number of sources in all simulations. For this
end, it is implemented by applying MUSIC on the augmented
covaraince matrix estimate obtained from the SPA algorithm.

(40)

B. MSE vs. the Number of Snapshots

Fig. 2 depicts the Root-Mean-Squares-Error (RMSE) for
0, in degree versus the number of snapshots for the nested

array in (37). The SNR is assumed to be 3 dB. In addition,
noting M = 6, two different scenarios are considered: (a)
K =4 < M, and (b) K = 7 > M. Fig. 2 illustrates a
close agreement between the RMSE of the proposed WLS
estimator and the CRB when about 70 or more snapshots
are available, indicating asymptotic statistical efficiency of
the WLS estimator. Further, a considerable gap is observed
between the performance of CAB-MUSIC (CAB-ESPRIT)
and that of the WLS estimator (the CRB). For instance, at
N = 400, Figs 3a and 3b show a performance gain of roughly
2.6 dB and 2 dB, respectively, in terms of the RMSE when
the WLS estimator is used. It is also observed that SCAB-
MUSIC and SPA outperform CAB-MUSIC CAB-ESPRIT, but
their performance is inferior to that of the WLS estimator and
they are unable to attain the CRB.

Fig. 2 also shows that when a small number of snapshots
is available, for example less than 70, all estimators are
confronted with substantial performance degradation. Perfor-
mance loss of the subspace methods, i.e., CAB-MUSIC, CAB-
ESPRIT and SCAB-MUSIC, is justified by the subspace swap
arising from the inaccurate estimate of the resulting augmented
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covariance matrix is this case. Further, the underlying reasons
for performance degradation of the WLS estimator in such a
regime are twofold. Firstly, as mentioned in Remarks 1 and 4,
the estimates of o2 and p are not precise and might even
yield negative values in this case. Consequently, the value
of Qf' significantly deviates from its asymptotic value, i.e.,
JA4(0)p, which, in turn, causes the minimizer of (15) to
diverge from the true value of 6. Secondly, there exists a poor
estimate of the optimal weighting matrix, i.e., Wp¢. This has
a detrimental effect on the performance of the WLS estimator.
However, it is seen that the proposed WLS estimator still has
superior performance compared to the other estimators even
in low snapshot paradigm.

C. MSE vs. SNR

Fig. 3 shows the RMSE for 05 in degree versus SNR for
the same setup used for Fig. 2. The number of snapshots is
considered to be N = 500. It is seen in Figs. 3a and Fig. 3b
that the RMSE of the WLS estimator perfectly matches the
CRB for the considered range of SNR as a consequence of its
asymptotic statistical efficiency. However, the other estimators
are not capable of attaining the CRB.

Fig. 3a demonstrates that for K = 4 < M the RMSEs
of the WLS estimator and SPA, like the CRB, tend to decay
to zero as SNR increases while the RMSEs of CAB-MUSIC,
CAB-ESPRIT and SCAB-MUSIC tend to get saturated at the
high SNR regime. For instance, the RMSEs of CAB-MUSIC
and CAB-ESPRIT get saturated at SNR around 5 dB. The
underlying cause for this saturation behavior of CAB-MUSIC
and CAB-ESPRIT was already explained in [20, Corollary
2] and [21], respectively, through an analysis of their MSE
expressions. This saturation behaviour of CAB-MUSIC, CAB-
ESPRIT and SCAB-MUSIC renders them highly inefficient as
SNR increases while the WLS estimator remains statistically
efficient for the considered range of SNR.

Fig. 3b shows that when K = 7 < M, the RMSEs of all the
estimators as well as the CRB get saturated at the high SNR
regime. The saturation point for the WLS estimator, SPA and
the CRB is at the SNR around 15 dB while for CAB-MUSIC,
CAB-ESPRIT and SCAB-MUSIC it happens at the SNR
around 10 dB. Nonetheless, the WLS estimator still pefroms
better than all the other estimators under this condition. For
example, at SNR = 15, the performance gains of about 2.2 dB
and 1.3 dB are attained in terms of RMSE compared to CAB-
MUSIC (CAB-ESPRIT) and SCAB-MUSIC, respectively.

D. Impact of Different SLA Configurations

In Fig. 4, we plot the RMSE for 65 in degree versus
SNR for different types of SLAs given in (37)-(39). The
rest of parameters are equal to those in Fig. 3. It is readily
observed that there is a good agreement between the RMSE
of the WLS estimator and the CRB regardless of the array
geometry. These simulations corroborate the analytical results
where the asymptotic equality of the CRB and the MSE
of the WLS estimator is shown considering a generic SLA.
Another observation is that amongst these three SLAs, MRA
is endowed with the least RMSE followed by the nested and
co-prime arrays, respectively. This follows from the distinction

between the size of their corresponding difference co-array in
comparison to each other. The difference co-arrays for these
SLAs are given in (40)-(42). Indeed, the array with a bigger
difference co-array size brings about the lower RMSE.

E. Resolution Probability

Figs. 5 and 6 depict the probability of resolution versus SNR
for the proposed WLS estimator, CAB-MUSIC, CAB-ESPRIT,
SCAB-MUSIC and SPA. The co-prime and nested arrays
with the configurations given in (38) and (37) are considered
in Figs. 5 and 6, respectively. The number of snapshots is
considered to be N = 500. In addition, we consider two
sources with equal powers, located at #; = 20° — % and
0y = 20°+% with: (a) Af = 1°, and (b) A = 2°. We define

the two sources as being resolvable if max |0Al —0;] < % [35].
ie{1,2}

Figs. 5 and 6 demonstrate that the WLS estimator has the best
resolution performance amongst all the estimators while the
SPA resolution performance is inferior to that of all the other
ones. Furthermore, CAB-MUSIC and CAB-ESPRIT perform
almost equivalently and SCAB-MUIC performs slightly better
than them. When Af = 1°, all the estimators but the WLS
are unable to resolve the sources with a probability of 1 even
at SNR = 17 dB while the WLS estimator could achieve
a resolution probability of 1 at SNR = 13 dB. In case A#
is increased to 2°, the WLS achieves SNR gains of 3 dB
and 6 dB compared to SCAB-MUSIC, to attain a resolution
probability of 1, when co-prime and nested arrays are used
respectively. A comparison of Figs. 5 and 6 indicates that the
probability of resolution for the WLS, CAB-MUSIC and CAB-
ESPRIT increases when the co-prime array is replaced with
the nested array. This can be justified comparing the aperture
size of the co-prime and nested arrays. Indeed, the nested array
enjoys a bigger aperture compared to the co-prime array; thus
it is expected to demonstrate a better probability of resolution.
However, it is observed that the resolution probabilities of
SCAB-MUSIC and SAP decline as the nested array is used
instead of the co-prime array. This behavior arises from the
structure exhibited by the covarinace matrix in co-prime arrays
compared to that of nested arrays. Hence, SCAB-MUSIC and
SAP, utilizing a structured estimate of the covariance matrix,
are capable of providing a better estimate of the covariance
matrix when the co-prime array is used. This naturally leads
to a better covaraince matrix estimate and hence better DoA
estimates.

VI. CONCLUSION

In this paper, a novel WLS estimator for the co-array-based
DoA estimation via SLAs was proposed and its performance
is thoroughly analyzed. It was shown that the proposed WLS
estimator provides consistent estimates of DoAs of identifiable
sources for any SLAs. Further, an asymptotic closed-form
expression for the resulting covariance matrix of DoA esti-
mation errors was derived and it was analytically proved that
it asymptotically coincides with the CRB in case the optimal
weighting matrix is selected. This implies that the proposed
WLS estimator is asymptotically statistically efficient. It thus
closes an important gap in the co-array-based DoA estimation.
Simulation results demonstrated superior performance of the
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APPENDIX A
PROOF OF LEMMA 1

proposed WLS estimator compared to the existing algorithms
in the literature in terms of estimation accuracy and resolution.
It is well-known that the sample covariance R is a consistent

estimate of R under the current assumption [36], implying that
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limy_, o I = r. As a consequence, considering (7), we obtain

lim R, = [T, J'r T, .Jr T Jir].  @3)
N —o0
On the other hand, it has been proved in [22] that
Jim R, = A,(0)diag(p)AZ () + 6°1, = R,,  (44)
—00

where the matrix R, € C"*? has the same structure as the
covariance matrix of signals received by a contiguous ULA
whose elements are located at (0,%,A,---,(v—1)3) and
A, (0) € C"*X is its corresponding steering matrix. Therefore,
in case K < v — 1, exploiting the eigendecomposition, it
is possible for (44) to be expressed as R, = USASUf +
0?U,, U where U, and U,, represent the eigenvectors of R,
corresponding to its K largest and v— K smallest eigenvalues,
respectively. From (44), f{v can be deemed to be a perturbed
version of R,. Therefore, we have
lim U, U7 =uU,UX,
N—o00
Eventually, making use of (43), (44), (45) and the fact that
UZA,(0) =0, we obtain

~2 vec (U, UT)TITr

(45)

th—moO' = —K
~ vec (U, U vee(| T, J'r T, _1J'r T,J'r))
- v—K
H
:0'2tr '[_J;{Uﬂ) — 0_2. (46)
APPENDIX B
PROOF OF THEOREM 1

Let define L(6,#,Q) = |1, ,WiQt|3, L(0) =

limy 00 L(O, T, Q) and use 6 to distinguish the actual DoA
vector from a generic vector 6. Since the derivatives of A 4(0)
with respect to @ are bounded, L(8, #, Q) converges uniformly
to E(O) as N — oo [34]. Thus, éwls also converges to the
minimizing argument of L(0) as N — oc.

It readily follows from (45) that limy_ oo Q = Q. In
addition, from (46) and (4)

QI‘ = JAd(eo)p

is readily checked. Hence, considering the fact that
limy o I = r and making use of continuous differentiability
of L(0,t,Q), we obtain

(47)

e
L(6) = L(9, lim ¥, lim Q)= |11

W3IAL0

W2JA4(60)p]3. (48)

It is evident from (48) that L(8,) = 0 and L(8) > 0, implying
L(#) has a global minima at §y. Consequently, consistency
of éwls follows if @y is the unique solution to E(B) = (0 with
respect to 6. According to (48), i(@) is equal to zero if and

only if

L, W2JA4(6))p = 0.

W3 IA4(0)

(49)

In what follows, we employ the method of proof by contra-
diction to complete the proof. Let assume that 8, is a solution
to (49) but 8, # 6y. This means that 6, could differ from 6,
at ¢ DoAs where 1 < g < K. Substituting 6; into (49) yields

mt W3JA4(6,)p = 0. (50)

W3IAL(0,)

where 6, € C7%! consists of those elements of 6, which are
not shared with @, and A4(6,) € C9! and p' € C?*! are
the corresponding blocks of A ;(8y) and p. The expression on
the left side of the above equation can be rewritten as follows

Ix

W [AuB0) Aa(6)] { <W%JAJ(01))TW%JA<1(B(/))

}p/. (51)

I

Since the weighting matrix W is positive definite by definition
and J a is full column rank matrix [12], it is concluded that
(49) is zero if and only if the term N in (51) is zero.

Lemma 3. [Ad(eé) Ad(Ol)]hasfull column rank if K< v—1.

Proof. Let Ay(0) € C?v—DxK denote the steering matrix
corresponding to the contiguous ULA segment of the
difference co-array. Since [Ay(0,) Ay(6:)] is a sub-
matrix of [A4(0) A4(6:)], it is sufficient to show
that [Ay(0,) Ay(61)] is full column rank instead of
[Aa(6y) Aa(61)]-

It is possible to decompose [Ay(8,) Ay(6:)] as follows

1 1 O |
o B o Bk
a?(z’;—l) ag({)—l) ﬁf({)—l) ﬁ?((;)—l)
xdiag([o; ™" -+ oY 7Y BEYD. (52)
where «; = eImsinlboli apd Bi = eimsinl01]i - The second

matrix in (52) is a (K +q) x (K + ¢) diagonal matrix and
thus full rank. However, the first one is a (2v — 1) x (K + ¢)
Vandermonde matrix which has full column rank for distinct
DoAs iff K + ¢ < 2v — 1. This condition is fulfilled for
all admissible g iff K < v — 1. Hence, it follows that
[As(8;) Ay(6:)] and, in turn, [A,4(0,) Au(6:)] have full
column rank if K <wv — 1. O

According to Lemma 3, on condition that K < v — 1, the
term N in (51) is equal to zero iff

Ix /
1 5 1 =0, 53
—(WHIAL8) WiIA80)| P T 43
implying that p/ = 0, which is in contradiction with the

definition of p given in A2. Therefgre, it is concluded that
6o has to be the unique solution to L(8) = 0 with respect to
0 if K <wv — 1, which indicates the consistency of ,,;;. B

APPENDIX C
PROOF OF THEOREM 2

The proof is composed of four steps. First, a closed-form
error expression for the DoA estimates is given through
a Taylor series expansion method. The given closed-form
expression involves the gradient and Hessian of L(6,f,Q).
Hence, the corresponding gradient and Hessian is computed at
the second and third steps, respectively. Finally, the covariance
matrix of DoA estimation errors is obtained by combining the
net results of preceding steps.
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A. Closed-form expression for DoA estimation errors

From (15), we know that éu)ls is a critical point of L(B r, Q)
thus we have VgL( wiss T Q) =0 where VgL(0,1, Q) denotes
the gradient of L(8,#, Q) with respect to 8. VoL(0,#,Q) is a
real-valued' function on R¥, thereby applying Taylor theorem
[37, Ch. 6, Theorem 12] around the true value of @ yields

VoL (6, Q)+ VAL(0,1,Q)(Ours — 0)

+ (L ® (Burs —0)T) H(O" 1, A)( s =

where V2L(0,# Q) denotes the Hessian matrix of L(6, ¥,

with respect to 8, the matrix H(6*, r, Q) is given in [37, Ch. 6,
Definition 2], and 6* = (1 — t) + 0,15 for some t € 0,1).
From (54), we have

6) =0,

h
611[5 0 - - (v%L(B, f'v Q) + (IK ® (éwls - g)T)H(B*u fl? Q))
xVoL(0,%,Q).

-1

(55)

Noting that U, UX = U, U + (9(
concluded that Q = Q + (’)( ~ ) for large N. Consequently,
considering the fact that = r—|—(’)( ) for large N [38], [39]

and making use of continuous dlfferentlablhty of L(8,%,Q),
it can readily be shown that V3L(0,t, Q) = V2L(9 r,Q)+
O(\/%) and H(6*,t,Q) = H(6*,r,Q) + (9( —) for large
N. On the other hand, since owls is a con51stent estimate
of 6 according to Theorem 1, there exists @ > 0 such that
Opis — 0 = (9( ) for large N. Hence, it follows that the
Hessian term in (55) converges to a constant value as N — oo
while the term A converges to zero as N — co. Therefor, it is
possible to neglect the term A compared to the Hessian term
in (55) in the asymptotic regime (N — 00), leading to

(6.r.Q))"

<) [38], it is readily

Ouis — 0~ — (V2L 'VeL(6, 7, Q). (56)

B. Derivation of VoL(0,t, Q)

Taking derivative of L(,t, Q) with respect to 8 and exploit-
ing the following expression for the derivative of projection
matrix IIL, [40]

WHIA.6)
oIl L
wz.vA,,\e) _
[

11,

W2JA.(6)

= —(WHIA,(0)) 1 (F2552) WAL
W%J%(WZJA[AB)) ’

W32JIAL(6)

(57)

we get

OL(6.:,Q) _ SHAHWS (Wi H
QLOLQ) — _9Re(tH QHWE(W2IAH(H))!

x (2O IWETTL,  WEQi}. (58)

Making use of Lemma 8 in Appendix G, it can be readily
shown that the term inside the Re{.} operator is real-valued in
case KyyW = W*K,,. Hence, considering (14), (58) can be
written as follows

oL(0.5,Q) _

90y, 2p (‘] 6Ad(9))HW H\Ji\-lzJA (e)W%Qf (59)
= —j2n[pH]) cosOrall (Hk)dlag(d)JHWZHl% ase W%ny

IThe fact that VeL(6,r, Q) is a real-valued function will be shown later
in (58)

where
aq(0) =

From (59) and using limy o P1s = p and limy Q =Q,
the gradient of L(6,+, Q) with respect to @ is given by

[6 jrsinOulp1 ... 1 e-j”SinekéDfl}j.ﬂ(60)

VeL(6,t,Q) (61)
~ —j2ndiag(p)® (B)AY (0)diag(d) IV WHIIL, | WHQE.
where ®(8) = diag([cos 6 cos HK]T).

C. Derivation of V3L(0,r,Q)

Taking the derivative of (58) with respect to 6; and making
use of (57) and the following expression for the derivative of
(W2JA4(0)1

AOWEIAKON 1L 50RO (A K (6)3HWIA ()

00, W2JIA,(0)
—(W3IA,(0))1 (J28E) W 3 (W3IA ()17 (62)

leads to (63), which is shown at the top of this page. Given
the fact that L(6,) = 0, it is possible to neglect the first four
terms on the right had side of (63) compared to the last term
as N — oo. Thus, by replacing (WzJA4(0))'WzQ# from
(14), we have

PLOLQ) o —9r[pfl]y cos bl (01 diag(d)ITWIILL, | Wi
XJdiag(d)ad(GZ) COS 91 [pls]l. (64)
Based on (64) and considering limpy_ o P Pis = P and

limpy o0 Q Q, the Hessian matrix of L(6,#, Q) with respect
to O is obtained as follows

limy 00 V3L(6,#,Q) = VZL(0,1,Q) (65)
~ —2n2diag(p)®(0)AY (0 )dlag(d)JHW ML, W2
xJdiag(d)Aq(0)®(0)diag(p).

D. Calculation of the error covariance matrix

Combining (56), (61) and (65), it is possible to derive an
asymptotic (N — o00) expression for the covariance matrix of
0.5 given at the bottom of this page. It is shown in [41] that

1
E{it"} = v + & (RT @ R). (67)
Inserting (67) into (66) and exploiting (47) gives (28).

APPENDIX D
PROOF OF THEOREM 3
Before proceeding to the main proof, let us first introduce
the following preliminary lemmas.

Lemma 4. The vector b belongs to the range space of the
matrix F, i.e., b € R(F).

Proof. Recall A,(0) from Appendix A, which is defined as
the steering matrix of a ULA whose elements are located at
(0,%,A,--+,(v—1)%). It is observe that there is a selection
matrix Z € {0, 1}5°%K such that

AX(0)©A,(0) = (A%(0) @ A,(0))Z. (68)



THIS ARTICLE HAS BEEN ACCEPTED FOR PUBLICATION IN A FUTURE ISSUE OF IEEE TRANSACTIONS ON SIGNAL PROCESSING 13

5%L(0,7,Q)

HAH 1
50,60 —2r Q Wl

WJAG

)HW HL

00,00},

00,
+2rH QHW 3 w% JAL(0)TH (3254 w3 ITL

( (
foHQHW%(W 2 JA4(0 TH(J"’ Ad

( (

( (

W%J%(Ag(f))JHWJAJ(B)) (JaAdig))HW%Hl]

WIJA (0)

)
) (JOBaO W3 (W TA(0)) 1 (32860 W AT, - WHQi
)

W2 JIA.0)

Qr

S

W+
(6)

WZ2JIA.(0
1A .

VV 2

W?JA;(B) QI‘

WQr

W23 2240 (WiIA,(6))! Qi (63)

Using (115), (68) and the fact that A7 (9)U,, = 0 leads to
b JA4(0) = vec (AZ(9)U, UTA,(0)Z=0. (69)

(69) shows that b belongs to the null space of A% (0)JH. We
know N(AH(0)J) = R(F). This concludes the proof. [

Lemma 5. The vector b belongs to the null space of the matrix
Qf = ®H ()AL (0)diag(d)I, ie, b e N(QH).

eimsin 0 eimsin Ok(vfl)]T de-

Proof. Let a,(6;) = [1

note the k" column of A, (@) and v = [0 1 v—1] T

Exploiting (60) and (115), we can show that

Tdiag(d)A4(0)P(0) (70)

_ {6Tad(91) 9Ta,(6s) 8Tad(01<)]

- T 891 892 801{

:;j[aa;(el)@)av(el) 9 (62)@ay, (62) 0a2(9K)®av(9K):|
T 891 892 aeK

:%j(diag(v)A;j(B)@Av(e) + AZ(Q)@diag(v)Av(e)) <I>(0)

Exploiting (68), (70) and the fact that A*(8)U,, = 0 gives

(6) (71)
+ vec” (Al (0)diag(v)U, U/ A,(6))Z®(6)) = 0.
This completes the proof. O

Now, let define @ = [JA4(0) vec(Ir)], the CRB ex-
pression given in [12, Theorem 2] can then be rewritten as
follows

b == (vee! (AH (0)U, U diag(v) A, (0)) Z®
jm

1
CRB™(0) = —5-diag(p) M~ ., M~ Qdiag(p).(72)
™
Based on the projection decomposition theorem [33], we have
:Hlﬂ_/[*1 = HJ— 1IA4(6) HHI\*A,,JAA(S)MflveC(IM)
= Ivr — e M- tvee() s (73)

where the last equality is obtained by using the fact that
HI\J;I, = Ilyr [33]. Substituting (73) into (72) yields

1IA,(0)
Y6) =

_ (FIMPF) " 'FPvec(Ip)vec” (I ) F(FPM?F) !
vecH (I]\/j)F(FHM2F)_1FHVGC(I]\/[)

CRB~ diag(p)QHF | (FEM2F)~! (74)

} FHQdiag(p).

Let decompose the vector vec(Ips) as a sum of two vectors
h; and h where

_ v — K)M?b

iy = veelTag) ~ e 73
. (v— K)M?b

b= mve (76)

It follows from (30), (89) and the definitions of h; and h,,
given above, that

W M=2h, — (v — K)bfvec(I) (v — K)?bAM?b
1 = HN 2 - HNM\2b)2
bHM?2b (b7 M?2b)
(v — K)vec? (U, Ul Tg (v K)?
B b2 M?2b bHM?2b
(v — K)vec? (U, U )vec(I,) (v K)? 0. (7
N b2 M2b bHEM2b

Accordingly and making use of the fact that ITL.
IIyip, We obtain

M~'JA40) T

vec (I ) F(FIM2F) ' FH vec(Iyy)

= vecH )Mflﬂﬂ‘d,lJAd(B)M*1vec(IM)
)M ?vec(Ins) — hif M~ 14,0 M~ 'y
— b MM TAL(0) T Ay (0)T I M ?h,
—h{M™ (M ™'JA4(0)) A4(6)"T" M >h,
—hfIM2IJAL(O)(M ' TA,4(6)) M~ 'h,.

(In
(In

= vecH

(78)

From the definition of h in (76) and Lemma 4, we have

v — K)Af(G)JHb
bHM?2b

Inserting (79) into (78) leads the last three terms in (78) to
vanish. Then, exploiting TT; = Ir once again yields

A (0)IFM2h, = (

=0. (79

1IA4(8)

vecH (I )F(FIM2F) " 'Fvec(Iyy)
ec” (I )M ?vec(Ins) — hi' M~z M~y

(80)

Given vec(Ips) = h) +h_ and from (77), it is observed that

vec" (Tn)M~?vec(Ins) = hf'M~?hy + hM~*h,. (81)

E {(éwls - 9)(é111ls - H)H} ~
— L (diag(p)®" (8) AT (8)diag(d)JTWAITL
()AL (0)diag(d)T#W=TIL,

W2JA,(0)
(0)AF (0)diag(d)JHW2IIL,

W2JA.(0)

Ay

xdiag(p)®
x (diag(p)®H

]E{(V%L(@o,f,Q))*IVGL(GO,IA“,Q)(VGL(GO,ﬂQ))H(V%oL
o W Idiag(d)A4(6)®(0)diag(p))

Wz QE{itH }QEW 1L,
W2 Jdiag(d)A,(0)®(0)diag(p)) .

(80,7.Q) "' |

W3 Jdiag(d)A4(0)®(8)diag(p)

WJAS

(66)
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Inserting (81) into (80) leads to
vecH (I )F(FIM?F) " FH vec(Iyy)
(v—K)*
~ bAM?b
Further, making use of (79) and Lemma 5, we can show that
Q"F(F'MF)'F'h, = Q"M I 1, ,0M Thy
= QM ?h,
—QAM Y M 1IAL(0))HA4(0)TTEMh,
 (v— K)Qfb _o
b7 M?2b ’

Substituting (80) and (83) into (74) gives
1
T2 N
(FHMZF)*IFHh”hﬁi’F(FHMzF)*1
oK) L hHF(FAM2F)-'FHh,

[
1 .
:Wdlag(p)QHF

+ hfF(FHMZF)*lFHhH. (82)

(83)

CRB™(0) =

diag(p)QYF {(FHM2F)1

] FA Qdiag(p)

(84)
b M?b

FE (M2 4+ ———
<(# (v + 505
where the last equality is obtained by using the matrix inver-
sion lemma [40]. Now, given the definition of h” in (75), it
is possible to show that

b M?b M?2bb M?
(v—K)? bHM?2b
Inserting (85) into (84) completes the proof.

-1
hh{’ ) F> FP Qdiag(p),

M2+ hyhi’ = QM*Q + (85)

APPENDIX E
PROOF OF THEOREM 4

The proof is compromised of two steps. The first step
involves simplification of the covariance matrix of DoA es-
timation errors through inserting the optimal weighting matrix
given in Theorem 4 into (28). At the second step, we simplify
the CRB expression given in Theorem 3 through doing some
algebraic manipulations and show that the CRB coincides with
the simplified covariance matrix of DoA estimation errors
given in the first step.

A. Simplification of the errors covariance matrix

Considering the expression for W from Theorem 4 and
exploiting F#JA 4(0) = 0 and vaé =11 results in

2, JA4(0) opt

w2 It

Pt Wz JA.(0)

1
W2, =FF"SF)"'F7. (86
Let now introduce the following Lemma, whereby we can

proceed further with simplification of (86).

Lemma 6. The matrix QM?*QH € CNfXMQ can be decom-
posed as VVH  where VI ¢ CM" XM s q singular matrix
with rank M? — 1 whose null space is spanned by b.

Proof. For any given matrices B and C, it is known that
rank(B — C) > |rank(B) — rank(C)| [40]. Hence, recalling
the definition of Q in (29) , we have

rank(Q) > M? — 1. (87)

On the other hand, given (30), we obtain
vecl! (UnUf) Tg
v— K

Let g’ € {0,1}(2*=1*1 be a column vector with [g']; = 6[i —
v]. Utilizing (116), (114) and [12, Corollary 3], we observe

Tg =T'g' = vec(L,). (39)

b7Q =b" — b™.

(88)

where T' € {0,1}***2v=1 i defined in (114) in Appendix G.
Inserting (89) into (88) gives

H
biiq bt — T Uy _pr_pim g (90
v—K
which implies that
rank(Q) < M? — 1. 1)

Comparing (87) and (91) concludes that rank(Q) = M? — 1.

The fact rank(Q) = M? — 1 implies that the dimension of
the null space of Q¥ is equal to 1. In addition, it follows from
(88) that b € A (Q?). This means that the vector b spans the
null space of Q.

Let now define the matrix V = (%M Since R is positive
definite, the matrix M = (R” ® R)? is also positive definite,
implying that R(V) = R(Q). Hence, V¥ is also a matrix of
rank M? —1 whose null space is spanned by the vector b. [J

It follows from Lemma 4 and Lemma 6 that N'(VH) C
R(F) and, in turn, N (F) C R(V). This implies that a K-
dimensional subspace of R(V) is a spanning set for the null
space of F¥. Hence, making use of Lemma 6 and recalling
the definition of S in (36) result in

FHASF = FINIg VVIIIRF + FAbbAF

H Y v
—F7 [V b {bH} F, (92)
U,A, € CM*OF-KE-1) wih U, e
—K-=1) being comprised of left-singular vectors of
IV and the diagonal matrix A, € C(M*—K-1)x(M*~K-1)
its corresponding singular values, meaning that

where V. =
(Dsz(M2

R(V) C R(F), (93)
R(V) C R(V), (94)
rank(V) = M? - K — 1. (95)

It follows from (94) and Lemma 6 that b ¢ R(V). From (95)
and the fact that b ¢ R(V), it can be deduced that

rank([V b)) = M* — K = rank(F). (96)
Comparing (93), (95) and (96) proves that R([\_f b]) =

R(F2 Hence, there is a full rank matrix X €
CM*=K)x(M*~K) qych that
[V b] =FX. (97)
Inserting (92) and (97) into (86) yields
3 L Y tH~—H~—1pt _ YH t
WOPtHWitJAd(a)WOpt =FUX77X7F = (FX)™ (FX)
_ Vi
= [VTH beH] [b*] . (98)
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Considering (98), Lemma 5 and R(b™#) = R(b) gives
vi
H _H H
Q2 VVgp‘“Hw2 JA(6) Opt = [VT 0] [bT}
= Qf(vvH), (99)
Moreover, given (92) and using IT+, =1II wobp W€ have
W2, IA,(0) ot F
i 20H
HWothA (6) OthM Q WOPt W2 3A.(0)
_Wop‘gF(FHWOptF) 1FHVVHF(FHWOptF) 1FHWOpt
_ 17L 2 H 3
= HW%NJA(,(O)WOPtVV WoptHWI s (100)

Eventually, substituting (99) and (100) into (28), we find

. — - -1

Culs = TNdlag L(p) (QH(VVH)TQ) X

(QF(VVH)IVVHVVIIQ) (7 (VVH)iQ)  diag ™ (p)

1 . — - . -1

= =% (diag(p)2? (VVH) Qdiag(p)) (101)
B. Simplification of the CRB expression

Now, we will show that the CRB expression given in
Lemma 3 is also reduced to (101). Let decompose the vector

% as a sum of two vectors q; and q; where
b7 M?2b M?b b7 M?2b
q = P 4L = - 5 b
bl b7 M2b bl
(102)

It is observed that gy is a scaled version of b and that bfq, =
0. Hence, recalling (34) and taking account of (92), we have

FYHF =F7VVF + F"(q + q.)(q + 9.)"F

VH
H H:| F,

103
q” + a7 ( )

=F7[V g +al] [
where q; = Ilpq,. By definition, it is evident that q; €
R(F) and bfq, = 0, meaning that q; € R(V). In
addition, since b ¢ R(V), q; ¢ R(V) in turn. In con-
sequence, considering (93) and (95), it can be inferred that
R([V q+ (iJ_z]) = R(F) implying that there is a full rank
matrix D € C(M*—K)x(M*~K) gych that

[\_f q) +(_11_} = FD.

By inserting (104) into (103) and doing some calculations
similar to (98), we obtain

F(FYHF) 'F’ = [V q +ql]TH [

(104)

T H T
_ . (105
af’ +af ] (105)
Since [V q +qu] is a full column rank matrix, its pseu-
doinverse by definition can be computed as

e 4] el
v T— _ _
Voata = gry a2+ acl?)  |af +at
vt quiafH\TV*a}(qﬁ“’f«if) _ Vig,qff
llay?+llac]?-afOyar IENE
—afly+qj'+q ql ’
llayllP+llaLl?—afIgqL I
(106)

where that last equality is obtained by exploiting the fact that
q. belongs to the range space of V. Now, inserting (105) and
(106) into the CRB expression given in (33) gives

G TH I
q)a; q;(‘ }

CRB(0)= (diag(p)* V¥ — Wil

i
v v q.1q
X v Tll‘lHH2
q
1

= 5+ (diag(p)Q" (VV") Qdiag(p))
(107)

Qdiag(p)) "

3

where the last equality is obtained by using Lemma 5 and the
fact that q is a scaled version of b.
Eventually, comparing (101) into (107) concludes the proof.

APPENDIX F
PROOF OF LEMMA 2

We first prove positive definiteness of W ;. It follows from
(92) to (97) in Appendix E-A that

JA,(e)SHi ©) = IIgSIly = FXXTFH, (108)
Consequently, we have
W = [FX JA.0)] [FX JA.0)]". (109

The matrices FX € CM*x(M*=K) and JA4(0) € CM* <K
are full column rank by definition. Further, it is easily
checked that FX and JA ;(@) are orthogonal subspaces, i.e.,
XHFHJA,(0) = 0. Hence, [FX  JA4(8)] € CM*xM s
full rank. This implies that W, is also full rank and thereby
positive definite.

Now we show that the estimate of W, obtained from
either CAB-MUSIC or CAB-ESPRIT, is always positive def-
inite regardless of the available number of snapshots. Let
assume that an arbitrary number of snapshots is available and
S = QMZQH + bb# denotes the estimate of S, obtained
based on the sample covarinace matrix. Further, let 0 be an
estimate of @ given by CAB-MUSIC or CAB-ESPRIT and F
is the estimate of F obtained from 6. Following similar kind
of arguments and derivations provided from Lemma 6 to (97)
in Appendix E-A, it can readily be shown that
SII+ = FXX"TFH

1
11 JA4(6)

TAL6) = T1.STI;, (110)
where X € CM*—K)x(M*~K) s a full rank matrix. Hence,
using (110), we observe that
_ . NN ~ o H
W= [FX JA40)] [FX JA.0)] (111)
Once again, we note that FX € ¢M*x(M*~K) anqd JA,(0) €
CM**K are full column rank by definition, and moreover,
they span orthogonal subspaces. Hence, [FX JA,(0)] €

CM**M? and in turn Wopt is full rank.
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APPENDIX G
COMMUTATION MATRIX AND SOME RELEVANT LEMMAS

Definition 2. Let B be any matrix in RP*?. Then, there exists
. B 2 2

a permutation matrix K, € {0,1}?"*?" such that vec (BT) =

K, vec (B). This matrix, called the commutation matrix, is an

involutory and symmetric matrix, i.e., K, = KI' = K [37].
Lemma 7. K, J/PTHK, =J"TH where Ky €
{0, 1}MQXM2 and K, € {0, 1}”2”2 are commutation

matrices defined according to Definition 2.

Proof. Tt has been proved in [12] that J has orthogonal
columns. Further, recalling the definition of J given in Defi-
nition 1, since ||vec(LT)|? = L) for0<n<D-—1,it
is readily confirmed that

[[vec(

(I~ e muZ] ).(112)

Recalling Ay and A, in the proof of Lemmas 1 and 3, and
based on [12, Appendix B], it is straightforward to show that

1
[vee(Lo)®

= dla:g( [H\/@C(Ll[)—\)H2

A3(0) ® Ay(6) = T'Ay(0), (113)

where T’ € {0,1}7"*2=1 can be defined like J as

T = [vec(G]_,) vee(Gy) vee(Gy—1)], (114)

Lo it p—a=n" "y the other hand,
0, otherwise.

comparing the vectorized form of (43) and (44) gives

where [Grlp,q =

TA4(0) = A%(0) © A, (6). (115)
Making use of (113), (115) and the fact that Ay(6) =
[00—1)x(D—v) T2v—1 Ou_1)x(D—v)| Aa(6) results in
T = [0p2xp-v) T Op2yp_v)]- (116)
Combining (5), (112), (114) and (116) gives
Ky JUHTHK, = JHHTH — %L%G) (117)
n Zu 1 vec(L; >vecT(ﬁ/e)cgf)c‘(‘y)vecT(GT) O

Lemma 8. Let Ky, € {0, 1M pe the commutation ma-
trix as defined according to Definition 2 and Ky W =
W*K,,. Then, it follows that

a) Q'i* = KyQf,

b) i"QTK,, =+ QH,

A, A
o (J aéie))T:(J zie))HKM’

d) K, W2*(W2JA,4(0))T —W%(WlJAd(G))TH,
e) KMWQ*H‘J,_VTJA GW%*KAI W2 HVJ\_HJA () W%

Proof. The proof of each item is given in the following:

a) and b): Since R is Hermitian [36], it readily follows that
r* = K,,r. Hence, recalling (13) and making use of Lemma
7 and the fact that ﬂnﬂf is Hermitian, we obtain

Q*f‘*: K]\,[ (f' -

Further, transposing (118) results in item b).
¢): Let a € CX*! be an arbitrary vector. From (4), we find

K JA,(8)a= vec (A*(0)diag (a) AT(0))= (JA4(0)) a. (119)

= K, Qf. (118)

vec(Ing )VecH (U,,ﬂf )Kl,TJfKMf')
v—K

Since a is an arbitrary vector, it can be concluded that

KuJAq(0) = (JA4(0))". (120)

Eventually, replacing both side of (120) with their conjugate

transposes and taking derivative with respect to 6 gives c).
d): Using (120) and K,,W = W*K,,, it is observed that

KMW%(W%JAd(e))TH =

W* (JA(0))" (TAL(6) T WIAL(6)) ™=

121)
W2 (W2JA4(0))1T
Multiplying both sides of (121) by K,, leads to d).

e) and f): Making use of (120), transpose of (121) and the
fact that W = K, W*K,,, we get

WAL, W = (122)

Ky WKy — Ky W (JA4(0)*(W2JA4(0)) W2 K,

— K]\{W2*HVJ;>§JA (9>W%*K1\4~ D
Lemma 9. K,,W,,; = W7, Ky

Proof. Since K, is involutory and symmetric, to prove the

lemma, we can equivalently show that K MWK = Wopt.
From (120), it is readily observed that
K13y ) = a6 (123)

Now, it follows from (120) and (123) that

Ky Wi, Ky = (124)

(T, o KarS KTl + JAL(0)AL (6)I7) .
In consequence, KAIWOPtK]\/I = W, iff K)yS*K,; = S. Ex-
ploiting Lemma 7 and recalling (30), we find

K,b*= Ky JHTHK,vec (U, UY) =b. (125)

Further, recalling (29) and using transpose of (125), we have
K, Q' =K, — Kuveehnb? _ o (126)

v—K
Now recalling (36) and making use of (125) and (126) gives
KAIS*KM: K]\,{Q*MQ*QTK]\,{ + KMb*bTK]w

= QK M>K,,Q” + bb" =S, (127)

where the last equality is obtained by using the fact that
KAJMQ*KM :KIW(R@RT)KM :RT®R:M2. D
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