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ABSTRACT Noncircular sources are widely used in wireless communication array systems, which can
offer more accurate estimates and detect more sources. However, in practical array systems, the direction-
of-arrival (DOA) estimation performance may be severely degraded by mutual coupling effects. To solve
this problem, we propose a real-valued DOA estimation algorithm for noncircular sources under unknown
mutual coupling. Based on the sources’ noncircularity, an augmented real-valued covariance matrix is
constructed. Then, utilizing the banded symmetric and Toeplitz property of the mutual coupling matrix,
the middle subarray elements are considered as ideal ones, which have the same array gains. Finally,
according to the subspace principle, a rank reduction-based virtual steering vector parameterizing method is
derived, which extracts the DOAs from other nuisance parameters. Compared with conventional algorithms,
the proposed one not only improves the estimation accuracy but also resolves more sources. Moreover, it is
computationally efficient, since it only requires real-valued computations and 1-D spectral search. Numerical
simulations demonstrate that the proposed method performs well under unknown mutual coupling and
outperforms some of the existing approaches in resolution capability, estimation accuracy, and computational

loads.

INDEX TERMS DOA estimation, mutual coupling, noncircular sources, rank reduction.

I. INTRODUCTION

Directions-of-arrival (DOA) estimation by an array of sensors
has been applied in many important areas, such as radar,
sonar and smart city [1]. In general, most DOA estimation
algorithms are based on the implicit assumption that the
radiating sources are complex circular [2]. It is well known
that in modern digital communication systems, noncircular
signals such as binary phase shift keying (BPSK) and M -ary
amplitude-shift keying (MASK) are widely used. Recently,
various DOA estimation algorithms have been proposed to
utilize the structure of second-order noncircularity of the
sources [3]-[7]. For noncircular signals, both conjugated and

unconjugated covariance matrices contain the second-order
statistical characteristics. Therefore, by making use of the
noncircularity, we can resolve more sources and obtain more
accurate DOA estimates [8].

In [2], a noncircular MUSIC-like (NCMUSIC) method is
tailored for noncircular signals, which performs better than
the standard MUSIC algorithm provided that the noncircu-
larity rate of uncorrelated sources is one. Gao et al. [9]
and Chen et al.[10] further generalize the MUSIC algo-
rithm for the DOA estimation problem of mixed circular and
strictly noncircular sources. In [11], a 2gth-order cumulants
based direction finding approach is extended to noncircular
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signals, which can detect more noncircular signals and out-
performs the NCMUSIC algorithm. But, this method is
computationally prohibitive, since it requires constructing
2gth-order cumulants. In [12], by using overcomplete dic-
tionaries to express the conjugated and unconjugated covari-
ance matrices subject to sparsity constraint, the authors
introduced sparse recovery technique to address the prob-
lem of DOA estimation of noncircular sources. However,
it involves /j-norm minimization problem, which is also
computationally demanding. Zheng et al. [13] proposed an
approach to jointly estimate direction of departure (DOD)
and DOA in bistatic multiple input multiple output (MIMO)
radar under the scenario of mixed noncircular and circu-
lar sources. Xie et al. [14], [15] have extended the signal
model to the near-field localization problem for noncircular
sources.

Generally, these techniques assume that the array manifold
is ideal without any uncertainty, such as mutual coupling
effects. However, in the practical applications of array sys-
tems, the mutual coupling effect is often unavoidable, which
will greatly reduce or even invalidate the performance of the
above direction finding algorithms.

Fortunately, many direction finding and calibration tech-
niques have been developed to eliminate or reduce the mutual
coupling effect [16]-[23]. Among these methods, calibration
sources with exactly known locations are widely used to eval-
uate and compensate the mutual coupling effects [16], [17].
However, this kind of methods require recalibration for mul-
tiple times, and the calibration sources may be unavailable
in practical systems. Alternatively, another kind of auto-
calibration methods are proposed, since they avoid additional
calibration sources. Friedlander introduced an alternating
minimization algorithm for DOA estimation and mutual cou-
pling self-calibration [18]. However, the multidimensional
spectral search cannot be applied in real-time. Recently,
based on the auxiliary sensors at both ends of a uni-
form linear array (ULA), Ye et al. [19], Ye and Liu [20],
Xu et al. [21], and Liu et al. [22] proposed some DOA
estimation techniques that circumvent any calibration source
and multi-dimensional search. Yet, the array aperture is
not fully utilized in these methods, especially under strong
mutual coupling effects, since only the middle subarray rather
than the whole array can be used for direction finding.
Liao et al. [23] transforms mutual coupling effect into gain
and phase uncertainties of the array, where the uncertainties
for the middle subarray are the same. Thereafter, utilizing
the observations from the whole array, DOA and mutual
coupling parameters can be obtained via rank reduction
(RARE) principle. Moreover, a fourth-order cuamulant (FOC)
method is proposed in [26], whose performance is supe-
rior especially under the strong mutual coupling scenario.
Xie et al. [27] proposed a RARE based algorithm to localize
mixed far-field and near-field sources under mutual coupling
effect.

To the best of our knowledge, there has been very limited
work contributing to the DOA estimation of noncircualr
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signals under unknown mutual coupling. Huang et al. [28]
only analyzed the performance of NC-MUSIC for
uncorrelated strictly noncircular signals in the presence of
mutual coupling, and formulated the DOA biases in a closed
form. Therefore, aiming at filling this lack, we propose a real-
valued direction finding algorithm for noncircular sources
in the presence of mutual coupling. Traditional subspace-
based DOA estimation approaches involve complex-valued
computations for the covariance matrix, eigenvalue decom-
position (EVD) and spectral search. Many studies have been
devoted to a certain unitary transformation which converts
the complex-valued information to the field of real num-
bers [29]-[31]. The computational load of EVD and spectral
search for this kind of transformation is decreased by a
factor of four. However, the transformation itself is still
complex-valued and bring additional computations. There-
fore, it brings us a motivation for seeking a more efficient
method to relieve the computational cost of the complex-
valued calculations.

Based on the noncircularity of the sources, we take the real
part and the imaginary part of the array outputs to construct
an extended covariance matrix. Then, the middle subarray
elements of the virtual arrays are found to be ideal ones which
have the same array gains. Consequently, a RARE based
virtual steering vector parameterizing method is derived,
which decouples the DOA estimation from other nuisance
parameters. The stochastic Cramér-Rao Bound (CRB) of
DOA estimation for noncircular signals under unknown
mutual coupling is also derived.

The advantages of the presented method are:

1) More sources can be resolved compared with the
RARE-based algorithms in [21], because of the
exploitation of the noncircularity;

2) The DOA estimation accuracy can be effectively
improved by exploiting signal noncircularity.

3) Itis efficient since it avoids complex-valued computa-
tions and multidimensional search.

The rest of this paper is organized as follows. In Section 2,
a model of noncircular signals with unknown mutual cou-
pling is formulated. Then, the proposed direction finding
algorithm is described in Section 3. Next, a comparison
among the proposed algorithm and some newly developed
algorithms is shown in Section 4. In Section 5, simula-
tions are carried out to evaluate the performance of the
proposed approach. Section 6 concludes our new find-
ings in this paper. Appendix includes the detailed deriva-
tion of the stochastic CRB for the corresponding signal
model.

Note that the key notations throughout the paper are listed
in Table 1 for conciseness.

Il. SIGNAL MODEL

Consider K narrowband and mutually independent sources
radiating onto a ULA composed of M omnidirectional ele-
ments. [deally, the array observation without mutual coupling
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TABLE 1. Key notations used in this paper.

Notations Explanation
OO0 Conjugate, transpose and conjugate transpose
Re{} Real part operator
Im{} Imaginary part operator
E{} Statistical expectation operator
vec(+) Vectorization operator
0,® Hadamard-Schur product and Kronecker product
Tr{-} Trace operator
Iy An MxM identity matrix
det(*) Determinate operator
108 Orthogonal projection matrix onto the null space of A

is of the following form

K
X(1) = Z a(0p)sk (1) +n(r) = As(t) + n(r) ()
k=1
Herein, a(0;) = [1, u(6y), ..., uM =117 is the ideal steer-

ing vector with u(6y) = exp(—j2ndsinf;/A), O is the
DOA of the kth signal, X is the wavelength, and d is the
distance between adjacent elements which is a half wave-
length to avoid phase ambiguities. A = [a(6y), ..., a(fk)]
symbolizes the steering matrix of the K sources. In addition,
s(t) = [s10), $200), ..., sg(®]F is the signal vector, and
n(?) = [n1(t), ma(?), ..., myr(H)]* is the noise vector, where
it is assumed to be additive white Gaussian, and statistically
independent of all impinging signals.

However, in practice, the electromagnetic interaction
between the antenna elements may introduce a mismatched
array manifold. In this scenario, the current in each antenna
element of an array depends not only on their own exci-
tation but also on the contributions from adjacent antenna
elements [18]. As a result, considering the mutual coupling
effect between the array elements, the associated observation
vector should be modified as

x(t1) = CAs(?) + n(7)

K
=D a@)su®) +n() = As) + n@) )
k=1

Herein, a(9) = Ca(d) and A = [a()),...,a(6)] are
the steering vector and array manifold matrix under mutual
coupling effect, respectively. And C € CN*N represents
the so-called mutual coupling matrix, whose entries are the
mutual coupling coefficients (MCCs).

Friedlander pointed out that MCC is inversely proportional
to the distance between two antenna elements [18]. Thus,
the coefficients between adjacent elements are almost equal,
and the coefficients approaches to zero when the elements
are far away. Accordingly, C is a banded symmetric Toeplitz
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matrix with P nonzero coefficients.

1 ¢ -epo; 0 -0 0T
c1 1 ¢ : :
a1 o1 0
C=\|cpy b 0 0 Tt eply 3)
0 1
: ST : 1 c1
L0 - 0 epuy e 1
where ¢; = p;e/® is the nonzero mutual coupling coeffi-

cient, p; and ¢; represent the amplitude and the phase of the
ith coefficient c;, respectively.

Additionally, if the received signals are strictly second-
order noncircular, the signal vector can be written as the
following form [3]

s(r) = ®so(r) 4)
where so(t) = [s50.1(?), ..., s0.xk ]! € RK“ is the real-
valued signal vector, and ® = diag{e/V1,..., &k} is a

diagonal matrix which contains the noncircular phase shifts
of the signals [11].

Therefore, the array observation vector for noncircular
signals with mutual coupling is given by

x(t) = CA®sy(f) + n(r) (5)

With the array observation x(t), this paper aims at obtaining
the DOA estimation of noncircular signals under unknown
mutual coupling effects.

Ill. PROPOSED REAL-VALUED RARE ALGORITHM

Notice that the previous works on noncircular sources
DOA estimation problems directly use the conjugated coun-
terpart of the signal to construct an extended covariance
matrix, which still operates in the complex domain [9]-[14].
In fact, based on the noncircular characteristics of the sources,
the real part and imaginary part of the received signal can also
be concatenated to construct a real-valued augmented data
matrix, which can be proceeded in the real domain [15].

A. EXTENDED REAL-VALUED SIGNAL MODEL

In order to conduct the transformation of the complex-valued
data to real-valued domain, we have the real and imaginary
parts of x(z), respectively, as

xg(t) = Re[x(1)] = [x(t) + x*(1)]/2 (6)
x;(1) = Im[x(1)] = [x(t) — x*(1)]/2] (N

According to the signal model in (5), we further have

Xg(t) = (CA® 4+ C*A*®*) so(1)/2 + Re [n(1)]

= Agso(7) + ng(?) ®
x/(1) = (CA® — C*A*®*) s9(1)/2j + Im [n(7)]
= Asso(t) + ny (1) (&)

VOLUME 6, 2018



J. Xie et al.: Efficient Real-Valued Rank Reduction Algorithm for DOA Estimation of Noncircular Sources

IEEE Access

where AR = [vg(01, ¥1,C), ..., Vr(Ok, ¥k, C)] and 1_\1 =
[vi(61, ¥1,C), ..., vi(0k, ¥k, C)] are the virtual steering
matrices of Xg(¢) and x;(¢), respectively. While ng(¢) and
n;(¢) represent the real and imaginary parts of the noise
vector n(7). Therefore, the virtual steering vector of Xz(#) can
be expressed as

VRO, Vi, C) = Ca(6) - &Yk + C*a*(6;) - e 7V

= he(Ok, ¥, OF (6, ¥k, C)ac(6r)
— hs(k, Yie, OT 50k, ¥, C)as(6r) (10)

where
a.(0) = [1, cosu(d), cos2u(@), ..., cos(M — l)u(Q)]T
(1D
ay(0) = [0, sinu(0), sin 2u(0), - - - , sin(M — Du(0)]"
12)
P—1
he =) piicos (¢ + Vi +i - ur(6)) (13)
i=1—P
P—1
hs =Y pjisin (¢ + v + i - u(6)) (14)
i=1-P
re = diag[of”, ..o 1. 1B B ]
15)
Iy = diag|af’, ..o 1 1B B |
(16)

Herein, I'; and I'y are both M x M diagonal matrices con-
taining M — 2P + 2 ones between the elements oe}.‘il and
B (also between o'y’ | and B\). From (13) and (14), it can
be seen that s, and h are two scalar parameters related to
the DOAs, noncircular phases and mutual coupling coeffi-
cients. In general, they are assumed to be non-zero. And for
p=12,...,P—1,

P—1
he = 3_ picos (i + Y — i - u(6r))
i=p

a;p = m (17)
P=1
hs = 32 pisin (¢; + Y — i - u(6k))
() _ i=p
o) = n (18)
P—1
he — ) picos (¢ + Vi + i - u(6))
© _ i=P—p 19
By m (19)

P-1
hy — 3 pisin(¢i + Yi + i - u(®)
() o =P 20
Py » (20)
Similarly, the virtual steering vector of x;(¢) can be
expressed as
Vi(k, Yi, ©) = Ca(@p) - &V* — Ca*(6r) - eV
= (k. Y, OT B Y, Cray(6h)

+ he(Ok, Y, OT 5Ok, Y, Oac6r)  (21)
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Based on the above analysis, we can now construct a real-
valued augmented data matrix

| xr@® ] _ 1_§R ng (1)
JOR b B bl CICRS i
= Agso (t) +ng (1) (22)

where Ap = [ag(61, ¢1,C), ap(62, ¢2,C), ..., ap(0k,
¢k, C)] is the extended steering matrix with the extended
real-valued steering vector being

Vi®k. U1, C)
Vi, U1 C) } @3)

The real-valued covariance matrix of y(¢) can be written as

ap(Ok, Yx, C) = [

R, = E{y0y" 0} = AsRy AL + 0Ly (24)

where R, = Efso(t)sh (1)}, Ty is a 2M x2M iden-
tity matrix. By taking the eigenvalue decomposition of Ry,
we further have

R, = UA, U7 4 67U, U7 (25)

where A; contains largest K eigenvalues on its diagonal.
Uy, a 2M x K matrix, includes K eigenvectors and spans
the signal subspace of Ry, and Uy, a 2M x(2M-K) matrix,
includes 2M-K eigenvectors and spans the noise subspace
of R.

In view of the orthogonality between the signal subspace
and noise subspace, multidimensional MUSIC method can be
utilized for the joint estimation of DOAs, noncircular phases
and mutual coupling coefficients:

P@©,¥,C)=aL®, y¥,C)U,Urag(@,¢,C)  (26)

It is noticeable that this estimator is computationally
prohibitive since it requires a P 4+ 2 dimensional spectral
search. To reduce the computational load, a real-valued rank
reduction algorithm is proposed in the next subsection, which
decouples the DOA estimation from other nuisance parame-
ters and therefore only involves 1-D spectral search.

B. RANK REDUCTION FOR DOA ESTIMATION

In this subsection, a novel steering vector parameterization
method is introduced considering the special structure of
the mutual coupling matrix—banded symmetric as well as
Toeplitz [18].

According to (10) and (21), the mutual coupling effect
in both virtual steering vectors can be viewed as gain and
phase perturbations related to angles. Fortunately, the diag-
onal matrices I'. and I'y contain a vector whose elements
are all ones, which implies that the middle subarray can be
deemed as an ideal one without any perturbation. Using this
property, the virtual steering vectors in (10) and (21) can be
parameterized as

VR(0, ¥, C) = Tce(@)aec(0, ¥, C) — Ts(O)ats (0, ¥, C)  (27)
vi(0, ¥, C) = Te(@)os(6, ¥, C) + Ts(@)ae(6, ¥, C)  (28)
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where T.(0) and Ts(0) are M x (2P — 1) block diagonal
matrices, o, and o« are (2P — 1) x 1 real vectors, which are
given by

1
cos(0) 0
- cos (P—1)0)
T.(0) = .
0 cos ((M—P)Q)
| cos (M —1)6) |
(29)
= -
sin(0) 0
sin (P—1)0)
Ts(0) = :
0 sin ((M—P)Q)
i sin (M —1)0) |
(30)
H
w, = he [aﬁf), a1, B, ...,ﬁ}f}l] 31)
H
o« = hy [aﬁ”, a1 Y ﬂ}fll] (32)

Furthermore, the extended real-valued steering vector
in (23) can be rewritten as

[ VRO, ¥, C)}
| vi(0.v.C)

[ Tc@)ac@, ¥, C) — T(®)as(, ¥, C)
| Te(@)ees (0, ¥, C) + Ty(0)exc(0, ¥, C)}

_ [ Te®) —T40) ] [ e
T [ T0) Te®) } [a] (33)

ap(0,v,C) =

- ——
T®) a0,y,C)

Substituting (33) into (26), we have
a’ (0,9, C)QO)(®, ¥, C) =0 (34)

where
Q) = T (9)U, U} T(6) (35)

is a 4P — 2) x (4P — 2) real matrix. Note that
T(Q) e RZMXZ(ZP—]), Un e RZMX(ZM—K)’ and Q(@) e
R2@P=Dx2QP=D). then if 2M — K > 2(2P — 1), Q(9) is
generally of full column rank. Since « is assumed to be non-
zero, (34) can be true only if Q(0) is rank deficient. The rank
of Q() dropsifandonly if 6 = 6, k =1, ..., K, in terms
of the idea of RARE. Thus, DOA estimation can be con-
ducted by searching the K highest peaks from the following
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1-D spectral function
B 1
 det[TT (@)U, UIT(6)]

P(0) (36)

Notice that 6 is now decoupled from the nuisance
parameters C and . As a result, the computational complex-
ity of the proposed RARE estimator is significantly reduced
compared with the MUSIC algorithm, since it only requires
real-valued operation and 1-D spectral search.

C. IMPLEMENTATION OF THE ALGORITHM
Note that the exact covariance matrices and subspaces are
utilized in the previous subsections, but the theoretical covari-
ance matrix like Ry in (24) is unavailable due to the limited
snapshots. In practice, it can be estimated as

T
R, =23 [y’ o) &)
t=1

Consequently, the presented DOA estimation algorithm is
summarized as follows.

Step 1. Extract the real and imaginary parts of the received
data vector x(¢) via (6) and (7);

Step 2. Construct a real-valued augmented data matrix
y(¢) based on (22);

Step 3. Estimate the real-valued covariance matrix R,
using (37);

Step 4. Eigendecompose R, to generate its noise subspace
U, as in (25);

Step 5. Construct the matrix T(6) for each searching step
according to equations (29), (30) and (33);

Step 6. Estimate the DOAs through the spatial spectrum
function obtained from the real-valued RARE esti-
mator in (36).

IV. DISSCUSSION

A comparison of our technique with some state-of-the-art
DOA estimation methods under mutual coupling effect is
given in this section: the auxiliary sensors based algorithm
(AUX) in [20], the rank reduction based algorithm (RARE)
in [23] and the fourth-order cumulant (FOC) based algorithm
in [26].

A. COMPUTATIONAL COMPLEXITY

The computational complexity analysis is based on the
main multiplications required in the development of statis-
tical matrices, EVDs and spectral search. Assume that an
M-element array is used by all these algorithms. The
searching step of the spectral function is designated as 4.
AUX constructs a (M — 2P + 2) x (M — 2P + 2)
covariance matrix, performs the EVD and spectral search.
RARE requires building an M x M covariance matrix, taking
EVD and 1-D spectral search. FOC builds (M —2P+2) fourth
order cumulant matrices of the same size M x M, and requires
implementing the SVD of a (M — 2P + 2)M x M cumulant
matrix. For the proposed one, it needs to establish a 2M x 2M
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TABLE 2. Computational complexity comparison.

Method Statistical EVDs

Matrices Spectral Search

AUX O(4(M - 2P +2)°T) O(4(M —2P+2)*/3) O(720(M —2P+2)* 1 6,)

RARE 0(4M’T) 0(4M* /3) O(720M? / 6,)
FOC OGB6(M —2P+2)M*T)  O(4M* (M —2P +2)*/3)
Proposed O(4M>T) 0@8M* /3) O(180M2 / 0,)

real-valued covariance matrix, perform EVD on this matrix
and executing 1-D spectral search. It should be noticed that
all these operations involved in the proposed algorithm are
processed in the real domain. Therefore, with the same matrix
dimension, the proposed method can effectively decrease the
computational complexity by a factor of four. The compari-
son results are listed in Table 2.

B. MAXIMUM NUMBER OF RESOLVABLE SOURCES

In this subsection, we discuss the maximum number of
resolvable sources of these algorithms for a given ULA with
M elements. For AUX, it only uses the M — 2P 4 2 elements
in the middle of the array. Since the subspace-based methods
must use at least one eigenvector to span the noise subspace,
AUX can handle M — 2P + 1 sources at most. Likewise,
RARE can resolve M — 2P + 1 sources simultaneously.
FOC takes full use of the array aperture, and therefore it
can estimate up to M — 1 sources. For the proposed algo-
rithm, the noncircularity of the signal has been exploited
to construct an extended subspace, thus it can resolve up
to 2(M — 2P + 1) sources, which is doubled compared
with RARE.

V. SIMULATION RESULTS

In this section, a series of numerical simulations are car-
ried out to compare the performance of the proposed algo-
rithm with other four methods (NCMUSIC, AUX, RARE
and FOC). We adopt a ULA with 10 elements in the simu-
lations and assume that d = A/2. The incident signals are
independently BPSK modulated with an equal power. The
algorithms are evaluated through spectrum, probability of
resolution (PR), root mean-square error (RMSE) and com-
putational complexity. The PR is the ratio between the times
of signals being successfully resolved to the total number
of Monte Carlo runs. Let A denote the angular separation
between the two sources with incident angles 6, k = 1, 2.
They are said to be correctly resolved if the DOA esti-

mates satisfy |6 —ék) < A/2. The RMSE is defined

as

500 R 2
RMSE = | <=3 <<9k - 9n,k)

n=1

where 6, is the DOA of the kth source, and én, « stands for the
estimate of 6y in the nth trial.
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FIGURE 1. DOA spectra obtained with NCMUSIC, AUX, RARE and the
proposed method for two BPSK sources. The sources are impinging
from 20° and 30°.

A. SPECTRA OF DOA ESTIMATORS UNDER MUTUAL
COUPLING

In this experiment, the spectra of NCMUSIC, AUX, RARE
and the proposed algorithm under mutual coupling are
investigated.

First, we assume that there are two uncorrelated
BPSK sources radiating from 20° and 30°, with the signal-
to-noise ratio (SNR) and the number of snapshots being
10 dB and 200, respectively. Because the mutual coupling
effect reduces as the distance between two sensors increases,
the nonzero MCCs is set as [1, 0.37 4 j0.42,0.09 — j0.31]
(ie., P =3).

The normalized DOA spectra of the four methods are
shown in Fig. 1. It can be seen that the DOA estimates
indicated by NCMUSIC spectrum have obvious biases due
to the perturbations of array manifold generated from mutual
coupling. However, for the other three methods, two sharp
peaks point to the true DOAs of both signals, since the mutual
coupling effect has been compensated in proper ways by
these methods. Moreover, the spectrum peaks generated by
the proposed method are much sharper than those of AUX and
RARE, which indicates the improvement of the estimation
accuracy due to the exploitation of noncircularity.

Next, we increase the number of radiating BPSK sources
to 10, with their DOA parameters being —70°, —55°, —40°,
—25°, —10°, 5°, 20°, 35°, 50° and 65° . In this scenario,
the AUX and RARE would fail since they can only handle
M — 2P + 1 sources at most. Therefore, we only depict the
spectra of NCMUSIC and the proposed method in Fig.2. The
proposed algorithm can accurately obtain all DOA estimates,
while the spectral peaks of NCMUSIC are biased and thus
less reliable.

B. RMSE VERSUS SNR

In this experiment, the relationship of the estimation accuracy
with the SNR is evaluated under mutual coupling effect.
Assume that there are three uncorrelated BPSK sources
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FIGURE 2. DOA spectra obtained with NCMUSIC and the proposed
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number of array elements is only 10.)
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FIGURE 3. RMSEs of DOA estimates versus SNR. 200 snapshots,
500 Monte Carlo trials.

from —10°, 20° and 50° . The snapshots and the nonzero
MCCs are set as 200 and [1,0.37 + j0.42, 0.09 — j0.31,
0.08 — jO.12], respectively. Figure 3 illustrates the RMSEs
of the four algorithms (FOC, RARE, AUX and the proposed
one), and the CRB is presented for comparison. According
to the results, it is evident that our method achieves a lower
SNR threshold at about O dB. In addition, it is superior to
other three methods and approaches the CRB more closely.
The performance of FOC is saturated starting from 5 dB,
because of the cumulant matrix estimation errors introduced
by limited number of observations.

C. RMSE VERSUS SNAPSHOT NUMBER

In the third experiment, we set the SNR as 10 dB but vary
the number of snapshots from 10 to 1000, and the other
parameters are assumed the same as the second experiment.
Fig. 4 shows that RMSEs of all the algorithms drop gradually
with an increase of the number of snapshots. This is due to
the fact that better estimates of the covariance and pseudo
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FIGURE 5. Probability of resolution versus SNR. 500 independent trials
are realized for each of the four methods.

covariance matrices can be obtained from a larger number of
stationary samples. In addition, the RMSE of our algorithm is
reasonably close to the corresponding CRB and outperforms
other methods.

D. PROBABILITY OF RESOLUTION VERSUS SNR

In the fourth experiment, we investigate the PR of the four
algorithms versus SNR. Consider that there are two BPSK
sources radiating at —2° and 2°, and the SNR ranges from
—10 dB to 20 dB in steps of 2 dB. It can be seen from
Figure 5 that the proposed algorithm has the lowest SNR
threshold of the full PR, while RARE and AUX have worse
resolution as the SNR thresholds are both 12 dB that is much
higher than that of our method. This is due to the fact that the
noncircular information has been fully utilized to enhance the
resolution capability at low SNRs.

E. COMPUTATIONAL COMPLEXITY COMPARISON

In this experiment, we compare the computational loads of
the four algorithms. The searching step for DOA estimation
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FIGURE 6. Computational complexity of the four methods versus
snapshot number.

1010 T T T
»
5 10°F
Q
kel
> —e—FoC
3 10 —6—RARE
o AUX
§ == Proposed
©
S 10 '
s 9 4
Q
§
6L
© 10°%
Y
105 1 L 1 L L
10 15 20 25 30 35 40

Number of Antennas
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is fixed at 1°, and the number of snapshots ranges from
10 to 1000. Fig. 6 illustrates the computational burden of
these algorithms as a function of the snapshot number. It can
be observed that the computational cost of RARE and AUX is
slightly higher than that of our method, while FOC takes the
most computational load since it has to calculate the fourth
order cumulants that involves biquadratic operations.

Next, we assume that the number of snapshots is set
as 200 and the antenna elements ranges from 10 to 40. The
computational loads of the four algorithms versus the varia-
tion of antenna elements is illustrated in Figure 7. Similarly,
we can draw the conclusion that the proposed algorithm is
most efficient compared with other ones.

VI. CONCLUSION

In this paper, a real-valued direction finding algorithm
has been proposed for noncircular sources in the pres-
ence of unknown mutual coupling. Exploiting the char-
acteristics of noncircularity and the Toeplitz structure of
the mutual coupling matrix, a real-valued RARE based
algorithm is proposed to separate the DOAs from other
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nuisance parameters. Compared with some existing works,
our method has improved estimation accuracy and achieved
more resolvable signals. The simulation results demonstrate
the efficiency and effectiveness of the proposed method for
the DOA estimation of noncircular sources under mutual
coupling.

APPENDIX

DERIVATION OF CRAMER-RAO BOUND

In the appendix, we derive the corresponding stochastic CRB
of DOA estimation for noncircular sources under unknown
mutual coupling effect.

Let ® = [07, WT,KT, vT,;LT,anz] denotes the real-
valued unknown parameter vector, where 8 = [0y, ..., O 17
is the DOA vector, ¥y = [V1,..., wK]T contains the
noncircular phases, k = Re{cy,..., cP,l}T and v =
Im{cy, ..., cP,l}T are the real and imaginary parts of the
mutual coupling coefficients, © = [u1,...,uk] is the
K x1 vector made from [R;]; ;, 1< i < K, since it is assumed
that the sources are uncorrelated. Suppose that the 7' samples
of x(#), t = 1,...,T are independent and noncircularly
Gaussian distributed. Based on the results in [32] and [33],
the Fisher information matrix (FIM) corresponding to the
parameter vector ® can be written as

oRy R IRg R~_1> (38)
00,, * 09, X
herein, Ry is the extended covariance matrix corresponding to
the augmented signal X(¢) = [x” (1), x" ()], which is formed
as

Fm,nzT-Tr<

R; = E(X()X (1)} = ARA 4 621 (39)
where A = C*Czé*i*} = [a),....ak], with

W= | eTeCrat o)

The FIM for the unknown parameters and their cross terms
are derived in detail in the following subsection. Since F is a
symmetric matrix, we only need to find the upper triangular

parts of F.

eV Ca(6y) }

A. FIM WITH RESPECT TO DOA

The partial derivative of the covariance matrix with respect to
DOA is of the following form

IRz
30m
where Ay, = 0A/36,, = [0....,08,/0,,....0]. Note

that the nonzero element of A@m only lies in the mth column,
thus it can be expressed as

2 ~ ~ ~H
= Ay, RA" + ARA, (40)

Ay, = Ageel (4D)

herein, e, represents the mth column of the identity
matrix Iy, and Aa is the matrix composed of derivatives
< 351 35[(
Ag=|—,..., — 42
o [ael aeK} “2)
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Substituting (40) into (38), it can be deduced that
Fo,0

'mYn

= 2T -Re [Tr {R;lzigemez;leAHR;l/L&genegRsAH}
+ Tr {Ri]ggemez RSAHR;ARSene,{gf } }
— 2T -Re {e;RSAH R 'Age,el R,AY R Age,,
+ e;RSAH RQIARSeneZ;&fR;ggem} 43)
Therefore,
Fpo = 2T - Re{(RAYR_'Ag) © (RAFR_'Ag)
L (RAYRIAR) O (Ay R:'Ap)T) (44)
B. FIM WITH RESPECT TO NONCIRCULAR PHASE

Similarly, the partial derivative of the covariance matrix with
respect to noncircular phase is of the following form

IRs
OYrm
where Ay, = 9A/0Y = [0,..., 9,/ ..., 0]. Note

that the nonzero element of Awm only lies in the mth column,
thus it can be expressed as

2 ~ - ~H
=Ay, RAY + ARA, (45)

Ay, =Ayenel (46)

herein, Ay, is the matrix composed of derivatives

L 0aj dag ]

Ay =|—,..., — 47
’ [awl K @0

Substituting (45) into (38), it can be deduced that

FI/fm'(//n . .
— 2T -Re {Tr {R;U&,,,em el RAYR,'A e el R,AY }

+ Tr {Rglgwemelﬂ RSAHR;ARSeneZ;&: } }
= 2T -Re [l RA/ Ry Ay, el RATR; 'Aye,,
+ elR,A" RilARSene%:Ril&pem} (48)
Then,

~ 2 ~ 2 \T
Fyy = 2T -Re { (R‘YAH R;lAw) © (RSAH R;lA!y)
~ ~ +H 2 T
+ (RAPR;'AR,) © (AwRilA,,,) (49)

C. FIM WITH RESPECT TO MCC
The partial derivative with respect to the real part of MCC is
of the following form

oRx

0K

3 ~ ~ ~H
= A, RA" + ARA, (50)
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where A, = 0A/0k, = [0, <., 08y/0kpy, ..., 0]. Note

that the nonzero element of A,(m only lies in the mth column,
thus it can be expressed as

a
9C o

Ao, = | i (5
A" o*

0Kk

Therefore, we can obtain that
Fe . = 2T -Re [Tr [R;lzi,(mRsziH R;lAKnRSAH}

—1yx Hp—lip il
+Tr R 'A,, RA? RTARA, Hi (52)

Likewise, Fy,,,v,, F,,u, and Fy, ., can be obtained by sub-
stituting dRz/dk,, and dRg/dvy, into (38).

D. FIM WITH RESPECT TO SIGNAL COVARIANCE
Since the noncircular sources are uncorrelated with each
other, then Ry reduces to

K
Ry =) udidf + 0,1 (53)
k=1

Therefore, the partial derivative of the covariance matrix
with respect to signal covariance elements is of the following
form

)
0k

= a.al (54)

Substituting (54) into (38), it can be deduced that
Fu, =T - Tr{R;'a,a R 4,4/
=T - Tr{e] A"R_'Ac,e] A"R_'Ae,}  (55)
Then,
Fuu =T - (APR'A) 0 APR'A) (56)
E. DOA AND NONCIRCULAR PHASE CROSS TERM
Analogously, by applying (40) and (45), it can be obtained
that
¥y, = 2T - Re {eZ,;RSAH R;'Agene! RAYR'Aye,
~ ~ *H 2
+ e/ RA" R_'AReqe] A, R;leem} (57)
Consequently,
Foy = 2T - Re((R,AYR;'Ap) © (R,AR'Ay)
AHp-1% Ho 15
+ (RATR;'AR) © (A, R;'Ap)T} (58)
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F. DOA AND MCC CROSS TERM
By applying (40) and (50), we have

Fi, = 2T -Re |l RATRS'A, RATRS Age,
~ ~ <H 2
+ e/ RAA R;IARSAKnRgleem} (59)
Fo. = 2T -Re {diag{RSAH R;'A,, RAYR;Ay)
~H 1~ +H 1%

+ diag{R;A" R ARA, R Ag}} (60)

The DOA and real part MCC cross term can be expressed as
FGK = [Fek]v '-'7F0KP] (6])

And Fy,, can be obtained in a similar way.

G. DOA AND SIGNAL COVARIANCE CROSS TERM
By applying (40) and (54), we have

Fo,. =T -Tr {R;l (zingsAH + ARA;) R_'a,a }
= 2T - Re {&/R; ' Ageneh RAY Ry '3,
— 2T -Re {eZ,;RSAH R;lAeneZ[&HR;l;&gem} (62)
Thus,
Fy, = 2T - Re { (RXAHR;A) o (AHR;&;)T} (63)

H. NONCIRCULAR PHASE AND MICC CROSS TERM
Based on (45) and (50), we have

Fy, . = 2T -Re {e;RSAH R;'A,, RATR'Aye,
~ ~ ~H 2
+e, RAM R;lARSAKnR;lA,/,em} (64)
Therefore,
Fyv, = 27 - Re {diag(R,AYR'A, RAYRT Ay )
: Hn-1ip iTp-1i
+ diag(R,APR_'ARA, R:'Ay 11 (65)
I. NONCIRCULAR PHASE AND SIGNAL COVARIANCE
CROSS TERM
Substituting (45) into (54), it can be deduced that
¥y, =2T -Re {e;RSAH R 'Ae el A¥ R;lziwem} (66)
and

Fy, =2T - Re{(RSAHR;1A> o) (AHR;A,,,)T} (67)
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J. MCC AND SIGNAL COVARIANCE CROSS TERM
Based on (50) and (54), we have

F, ., = 2T -Re {ﬁnH R_'A,, RA" R;lﬁn} (68)

Then, Fyy, Fyyu, Fyue and Fy,, can be readily obtained.
Moreover, it is obvious that the noise power is decoupled
with other unknown parameters. Therefore, the cross terms
with respect to o> are all zeros.
Therefore, taking the above results together, we can formu-
late the FIM as the following form

Foo Foy For Foo Fop 0
Fyo Fyy Fye Fyy Fyp 0
Fuo FIC]/I Fee Fro Flcu 0

F = 69
Fuo Fvw Fuoe Fuyu Fvu 0 (69)
Fro Fuy Fue Fuo Fup 0

0 0 0 0 0

Fo2o2

Subsequently, the CRB for DOA parameters is defined as:

CRBy = (70)
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