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Abstract: In this paper, a novel method, that employs a fractional Fourier transform and a tuneable
Sigmoid transform, is proposed, in order to estimate the Doppler stretch and time delay of wideband
echoes for a linear frequency modulation (LFM) pulse radar in an alpha-stable distribution noise
environment. Two novel functions, a tuneable Sigmoid fractional correlation function (TS-FC) and
a tuneable Sigmoid fractional power spectrum density (TS-FPSD), are presented in this paper. The
novel algorithm based on the TS-FPSD is then proposed to estimate the Doppler stretch and the
time delay. Then, the derivation of unbiasedness and consistency is presented. Furthermore, the
boundness of the TS-FPSD to the symmetric alpha stable (SaS) noise, the parameter selection of the
TS-FPSD, and the feasibility analysis of the TS-FPSD, are presented to evaluate the performance of
the proposed method. In addition, the Cramér—Rao bound for parameter estimation is derived and
computed in closed form, which shows that better performance has been achieved. Simulation results
and theoretical analysis are presented, to demonstrate the applicability of the forgoing method. It is
shown that the proposed method can not only effectively suppress impulsive noise interference, but
it also does not need a priori knowledge of the noise with higher estimation accuracy in alpha-stable
distribution noise environments.

Keywords: alpha stable distribution noise; tuneable Sigmoid transform; fractional power spectrum
density; LFM pulse radar; parameter estimation

1. Introduction

The joint estimation of the Doppler and time delay of a noise-contaminated signal is a fundamental
problem in radar and sonar systems and this has been extensively addressed for the case involving
narrowband signals [1-6]. Weiss [7], Remley [8], and Qu [9] indicated that the narrowband model
and the corresponding narrowband signal processing techniques are applicable when BT < c/2v,
where B is the bandwidth of the transmitted signal, T is the duration of the transmitted signal, v
is the relative velocity between the target and the sensor, and c is the propagation speed of the
signal. The wideband signals, such as linear frequency modulation (LFM) signals with a large time
frequency-bandwidth product, are frequently used in sonar and radar systems because of their lower
probability of interception. In many modern radar systems, however, a wideband signal is utilized, and
the narrowband model is not appropriate. In applications where BT < c¢/2v is invalid, the wideband
model has to be employed. In wideband radar systems, the echo often contains a Doppler stretch
(DS), and not a Doppler shift only, which results in difficulty in the parameters’ estimation. For the
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determination of the range and the relative velocity of the target, the accurate estimation of these
parameters is crucial.

Since the fractional Fourier transform (FRFT) spectrum of a LFM signal has a greater energy
concentration characteristic, the FRFT, as a new time—frequency tool, has attracted more attention,
and has been widely applied to the parameter estimation of LFM signal [10-16]. Zhao et al. propose
a method for estimating the LFM signal by utilizing the pulse compression in both the time domain
and the FRFT domain [10]. The parameters of the LFM signal can be estimated by a fractional Fourier
transform [11,12], a fractional correlation [13], and a fractional power spectrum [14-16].

Up to now, in most parameter estimation methods for array signal processing, the additive noise
is assumed to be Gaussian. Studies and experimental measurements have shown that a broad class of
noise such as underwater acoustic noise, atmospheric noise, multiuser interference, and radar clutters
in real world applications are non-Gaussian, primarily owing to impulsive phenomena [17,18]. Taking
these scenarios into account, it is inappropriate to model the noise as Gaussian noise. Researchers
have studied this impulsive nature, and shown that the symmetric alpha stable (SaS) processes are
better models for impulsive noise than the Gaussian processes. The conventional algorithms based on
second-order statistics degenerate severely in the SaS noise environment.

To reduce the SaS noise interference, many parameter estimation algorithms based on the
fractional lower-order statistics (FLOS) have been proposed [16,19-21]. However, these algorithms do
need a priori knowledge of the SaS noise and have other limitations, where the characteristic exponent
« and the fractional lower order of moments p must meet theneed of 1 < p < aor0 < p < «a/2,
otherwise those algorithms performance can degrade seriously, or even become invalid, while the
fractional lower-order moment value is not appropriate.

The Sigmoid function is widely used as a common nonlinear transform. The Sigmoid function can
suppress impulsive noise interference, and this does not depend on a priori knowledge of the noise.
Yu et al., propose a method based on generalized Sigmoid cyclic cross-ambiguity function to estimate
the time delay and Doppler frequency shift in the impulsive noise and co-channel interference [22].
In [22], the signal is assumed to be the real signal. However, when the signal is a complex signal, the
results do not always hold.

To handle this problem, a novel concept termed the tuneable Sigmoid transform fractional
correlation (TS-FC) is proposed in this paper, and a relative method named the tuneable Sigmoid
fractional power spectrum density (TS-FPSD) is presented, to fulfill the needs mentioned above. The
novel algorithm based on the TS-FPSD is then proposed to estimate the Doppler stretch and time
delay. In addition, we address unbiasedness and consistency by adding their corresponding derivation.
Furthermore, the boundness of the TS-FPSD to the SaS noise, the parameter selection of the TS-FPSD,
the feasibility analysis of the TS-FPSD, and the Cramér—Rao bound for parameter estimation are
presented, to evaluate the performance of the proposed method. The proposed method does not need
a priori knowledge of the alpha stable distribution noise.

This paper is organized as follows. Section 2 presents a signal model of wideband echoes in
an alpha-stable distribution noise environment. In Section 3, the analysis of the fractional power
spectrum density is presented. In Section 4, a novel tuneable Sigmoid fractional correlation function
(TS-FC) and a novel tuneable Sigmoid fractional power spectrum density function (TS-FPSD) are
defined. In addition, unbiasedness and consistency are derived. In Section 5, a novel Doppler stretch
and time delay estimation method based on TS-FPSD for the SaS noise is proposed. In addition, the
boundness of the TS-FPSD to the SaS noise, parameter selection of the TS-FPSD, and a feasibility
analysis of the TS-FPSD are analyzed, and the Cramér-Rao bound for parameter estimation is derived.
In Section 6, the performance of the parameter estimation algorithm is studied through extensive
numerical simulations. Finally, conclusions are drawn in Section 7.
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2. The Signal Model and the Noise Model

2.1. The Signal Model

We consider x(t) as a LFM signal, defined as:

x(t) = AeXP(fZ7T<fot+ %Vofz)), 0<t<T o
0, T<t<T

where fj and j are the initial frequency and the frequency modulation rate, respectively. A denotes
the signal amplitude, Ty denotes the modulation period, and T denotes the LFM pulse duration. In a
wideband radar system, the echo from a wideband signal often contains a Doppler stretch (DS), and
not a Doppler shift only. The echo y(t) can be expressed as [9]:

W) = E (ot =) +n(t)

{ i ﬁlAexp(jZH(Ulfo(t —T) + Apoo?(t — Tl)z)) +n(t), 0<t<T @
=9 =1
0 T<t<T,

where ; denotes the attenuation factor of the /th multipath,o; is the Doppler stretch, 7; is the time
delay (TD), and L denotes the number of the echo. The noise n(t) is a sequence of the independent
and identically distributed (i.i.d) isotropic complex SaS random variable.

2.2. The SaS Distribution Noise Model

In order to evaluate the robustness of the proposed method, the a-stable distribution noise is
modeled by a complex isotropic symmetric a-stable (SaS) noise distribution [16,17]. The characteristic
function of the SaS distribution is defined as follows:

p(w) = exp(—y|w|®) ®3)

where a(0 < a < 2) is usually called the characteristic exponent. When a < 2, the distribution is
algebraic-tailed with a tail constant «, implying infinite variance. The smaller it is, the heavier the tails
of the density. When a = 2, the SaS distribution reduces to the Gaussian distribution. The parameter
v, usually called the dispersion, is a positive constant that is related to the scale of the distribution.
The parameter 7y plays a role that is analogous to that of the variance for a second-order process. The
following proposition gives us a closed-form expression for the geometric power of the symmetric
w-stable random variables [18]:

So = (Cy)'*/C (4)

where C ~ 1.78.

Since the a-stable distribution with & < 2 determines an infinite variance, we describe the
signal-to-noise condition of SaS using the generalized signal-noise-ratio (GSNR) [17], which is
defined as:

GSNR = 101g(a§ /7) )

where 02 and 1 are the variance of the underlying signal and dispersion of the SaS noise, respectively.
3. Analysis of the Fractional Power Spectrum Density

3.1. The Fractional Correlation Function and the Fractional Power Spectrum Density

The fractional Fourier transform (FRFT) is a generalization of the FT, and it can be interpreted as
a rotation of the signal to any angles in the time-frequency plane [15,16].
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The fractional correlation function (FC) of the signal x(t) is defined as [15]:

R 1 T »
REL(E) = Tlgl;oﬁ[T Ryx(t+¢,t) exp(jté cotp)dt (6)
where Ry (t + ¢, t) is the correlation function of the signal x(f), { denotes the delay, and p denotes the
rotation angle in the FRFT domain.

The fractional power spectrum density function (FPSD) of the signal x(t) is expressed as [15]:

Phe(m) = A_pFP |REx(8)| (m) exp (—jm? cotp/2) @)

1—jcotp
27
Fourier transform.

The continuous FRFT [11] of a signal x(¢) with a rotation angle p, is defined as:

, m denotes the frequency in FRFT domain, and F*[-](m) denotes the fractional

where A, =

X(p,m) = FLx(])(m) = [ x(0)Ky (1, m)ct ®

J —00

where F? denotes the FRFT operator, b(0 < b < 2) denotes the fractional order, p = brr/2, and Ky, (t, m)
is the kernel function of the fractional Fourier transform. K (,m) can be expressed as:

Apexp@(tzcotp—2mtcscp+m2cotp)), p # nm
Ky(t,m) =9 6(t—m), p =2nm )
(t+m), p=02n+1)m

3.2. The Parameter Estimation Based on the Fractional Power Spectrum Density Function

From Equations (2) and (6), the fractional correlation ﬁgy(é‘) of the echo signal y(t) can be
expressed as (see Appendix A for details):

Rjy(©) Jim S [ Ely(t+ &)y (D)exp(jeg coto)dt

(10)

L
=X
lil
1;1 B?A%exp <j27T(fg(Tl — pomo?) & + %wa@z) Tll_rf;o%[fg dt [T exp(j(27poo? + cotp) &) dt
R 1 (6) + RYu(2) + R (2)
where ng,l q(g ) denotes the fractional correlation function between y;(t) and y,(t), Rgn (&) denotes the
fractional correlation functions between the echo signal y(f) and the noise n(t), and R;n (¢) is treated
as a random interference. Rf,(&) denotes the fractional correlation function of the noise (t).
When Zﬂyoalz = — cot p;, Equation (10) can be rewritten as:

L
Ry () =) 1A% exp (z‘zﬂ(fom — pomo? )& + ;#001262) +RE () + Ry (8) +RE(6) (A1)
I=1

From Equation (11), we can find that ﬁgly(é ) has the expression of a LFM signal, which has the
characteristics of energy that is concentrated in the FRFT domain. However, R;’yl q(é‘),fi;’n(é’), and
R¥!, (&) do not have such characteristics in the FRFT domain; the amplitudes of TS-FPSD of different
targets are very low at (p;, m;), and these signals are not considered as randomly interfering. Therefore,
the fractional power spectrum density Pfy(m) of the echo signal y(t) can be computed as:
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Py (m) = A_,FP[R}(T)](m) exp(—jm? cotp/2)

T . 12
= f A_‘(,Apfj—zg exp (j(anoal — 2mpuoTio7 — mescp)€ + & (2mpugo? + cotp) Cz)dé‘ + Pf(m) ( )
1=1 2
The Pfy(m) forms a pulse in the FRFT domain, and its peak value appears at (p;, ;) as:
cotp; = —2mpgo?
mg csc p; = 2mfoo; — 2mpo0PT (13)
(01 = —arccot 2mpgo?, m; = 2 (foo; — 2mpgo? ) sin Bg) = argmax‘Pﬁy(m)‘
o,m

Then, it follows directly from Equation (13) that the Doppler stretch 0; and the time delay 7; are
estimated by [16]:

b = __cotp

= 27ty (14)
'f _ Zﬁfoﬁ'l—mlCSCp[

= 27'[;40(”7,2

When the alpha-stable distribution noise is added, this peak location algorithm may fail.
The reason is that the alpha-stable distribution does not have a finite a-order moment and other
higher-than-a-order moments, and the fractional correlation function and fractional power spectrum
density function are based on a second-order moment. Accordingly, the fractional power spectrum
density algorithm will become unbounded when the received signal contains an alpha-stable
distribution noise. Therefore, we present a tuneable Sigmoid transform, to suppress the alpha-stable
distribution noise interference.

4. The Tuneable Sigmoid-Based Fractional Power Spectrum Density

4.1. The Tuneable Sigmoid Transform

The Sigmoid function is widely used as a common nonlinear transform [23-25]. Its definition is

shown in Equation (15):
2

Sigmoid[x(t)] = TrepAx)]

(15)
where A is the inclined coefficient to adjust x(t) at different scales. The parameter A is used as a
scale factor to fit various signals and noises. A proper A will retain sufficient information regarding
the time delay and Doppler stretch, and attenuate most of the outliers at the same time. Thus, the
proper selection of A will ensure the accuracy of the estimation. The selection of A is analyzed in
Section 5.3. Through the analysis, the inclined coefficient A for the TS-FPSD is set as A = 1 in all the
later simulations of this paper.
For a SaS process with a = 0, the Sigmoid transform has some properties as follows [22,26]:

Property 1. If x(t) is a SaS process with p = 0 and a = 0, then Sigmoid[x(t)] has a symmetric
distribution with zero mean in its probability density function.

Property 2. If x(t)is a SaS process with y > Oand a = 0, then ||Sigmoid [x(t)]||, > 0, and the mean value of
Sigmoid|[x(t)] is zero.

Property 3. If x(t)is a SaS process with a = 0, then Sigmoid[x(t)] has a finite second-order moment with
zero mean (referred to as second order moment process).

According to the first three properties, we can derive the following property as:
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Property 4. Set X(t) = Sigmoid|[x(t)], then X(t) has the same Doppler shift asx(t).

Proof.

If we set x5 (t) = x(ct), then we know that X;(t) = Sigmoid[x(t)] = Sigmoid[x(ct)] = X(ct).

If we set Fy(w ) is the Fourier transform of x(t) and Fx(w) is that of X(t), they satisfy the following
relationship Fy(w) = [ x(t)e 1“!dt and FX( = [® X(t)eT!dt. Then, we know Fy,(w) =
11 x(ct)e JWCt/Cdct = in(w/c) and Fx, (w) = 1 [%_ X(ct)e _Jm/“dct 1r(w/o).

The frequency shift between x(f) and x,(f) is the same as the frequency shift between X (t) and
X5 (t). The frequency shift could be arbitrary as the parameter c varies.

Therefore, X(t) has the same modulation characteristic as x(t).

Property 5. Set X(t) = Sigmoid|[x(t)], then X(t) has the same time delay as x(t).
Proof. Set x1(t) = x(t — D), then:

Xl(t) = 1+exp(2—xlgt)) o

= Trep(_x(t-D))
= X(t— D)

-1 (16)

That is to say, that the Sigmoid transform does not change the time delay contained in x(t).
Property 6. If x(t) is a periodic function, then X(t) has the same period as x(t).

Proof.
For a periodic signal x(t), satisfying x(t + T’) = x(t), where T’ is its period. Then:

X(t+T') = Sigmoid[x(t+ T")] = Sigmoid|[x(t)]
= X(1) (17)

2
1+exp[—x(t)]
increasing function for x(t), the period of X(t) is the same as that of x(t).

Accordingly, X(t) is periodic. Since X(t) = Sigmoid[x(t)] = — 1 is a monotonic

4.2. Definition of the Tuneable Sigmoid-FC and the Tuneable Sigmoid-FPSD

Overcoming the limitations of the performance degradation of existing methods based on the
fractional Fourier transform in the alpha-stable distribution noise- and the fractional lower-order
statistics-based methods depends on the priori knowledge of noise. This paper presents two novel
function definitions, the TS-FC and the TS-FPSD.

A novel fractional correlation, R,{f’p (&), referred to as the TS-FC, is defined as:

Ry3,(€) = lim o / RYE™O (4 4 = t) exp(jtE ot p)dt (18)

T—o00

where RSlgmmd(t + ¢, t) = E{Sigmoid[x(t + &)|Sigmoid*[x(t)]}.
A novel power spectrum function P12 (m "o (1), referred to as the TS-FPSD, is defined as:

PLE (m) = A_pF® [RE,(2)] (m) exp (—jm? cotp/2) (19)
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The TS-FC in the discrete-time case can be defined as follows [15]:

TS _
Rezp(k) = A}szN 1,

Z RE™ (1 Lk n)exp (jnsz cotp) (20)

where T is the sampling period, t = nT.
Let w = mT; the discrete-time TS-FPSD can be defined as:

PLS, (w) = A-p P[RS, (k)| (w) exp (—j(w?/272) cotp) (21)

Figure 1 shows the spectrum of the FPSD and the TS-FPSD in the no-noise and impulsive noise
environments, respectively. In the o-stable distribution noise environment with GSNR=5dB, « = 1.2,
and L = 2, Figure 1a,b shows the time—frequency distribution of the fractional correlation (FC) and
the FPSD of two LFM signals in the no-noise environment. From Figure 1a,b, we can find that the
plots are smooth because there is no interference of noise. Figure 1c,d present that the time—frequency
distribution of FC and FPSD of two echoes with the SaS noise. Figure le,f present the time-frequency
distribution of the TS-FC and the TS-FPSD of two echoes with SaS noise. From Figure 1, it is clearly
seen that identifying the correct peak location is not trivial, as the FPSD peak could not be distinguished
from the SaS noise. Accordingly, the estimation performance of the FPSD method degraded severely
in the SaS noise environment. After the application of the tuneable Sigmoid transformation, the SaS
noise was suppressed effectively, and the TS-FPSD spectrum formed an obvious pulse in the FRFT
domain. Thus, the method based on the TS-FPSD yielded better estimation performance. The Sigmoid
transform can result in some information loss, same as other nonlinear transforms, but its capability
for suppression impulsive noise is employed in this paper.

FC FPSD

Amplitude
Amplitude

50

p(7/2) 0 50 -
(a) (b)

Figure 1. Cont.
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Figure 1. Time—frequency distribution of the fractional power spectrum density (FPSD) and tuneable
Sigmoid (TS)-FPSD. (a) The fractional correlation (FC) of two LFM signals; (b) the FPSD of two LFM
signals; (c) the FC of two LFM signals with SaS noise; (d) the FPSD of two LFM signals with SaS noise;
(e) the TS-FC of two LFM signals with SxS noise; (f) the TS-FPSD of two LFM signals with SaS noise.

4.3. Unbiasedness and Consistency

In statistical theory, the bias (or bias function) of an estimator is the difference between the
estimator’s expected value and the true value of the parameter being estimated. In general, the bias is
related to consistency, where consistent estimators are convergent and asymptotically unbiased (hence
they converge to the correct value as the number of data points grows arbitrarily large) [27,28].

In this section, the unbiasedness and consistency of the TS-FC and TS-FPSD are analyzed, to
evaluate the performance of the proposed method. The derivation of the unbiasedness and consistency

are presented in details in Appendix B.
4.3.1. Unbiasedness and Consistency of the TS-FC
. A TS .
Let the estimator of the TS-FC R, , (k) is:
1 N 1 M—1— k|

Y Sigmoid[x(h + k)]Sigmoid*[x(h)] exp (jnkT2 cot p) (22)
h=0

ATS .
ReepK) = lim 5871 & M

According to the definition of the unbiasedness, we can obtain as follows:

[aTs ATS T
bia [Rxx,pw)} - E[Rxx,pw)] RIS (k) 23
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where:

ATS M — k| A
E {Rxx,p (k)} = M‘ |R£3§,p (k) (24)

ATS A ATS
For a given |k| value and as M — oo, we can obtain E [Rxx,p(k)] = RT? (k),ie. bia {Rxx’p(k)} =

XX,0
0. Therefore, the estimator of the TS-FC is the asymptotic unbiased estimation.
According to the definition of the consistency, we can obtain:

ATS

Var {ﬁsz(k)} =E [Rxx,p(k) —E {ﬁzj,p(k)} } 2}
_ {ﬁsz(k)r} - {E[ﬁzf,p(k)] }2

A TS
When M — oo, we can obtain Var |R,, (k)| = 0.

(25)

ATS ATS
In summary, according to the bia {Rxx,p(k)} = 0 and Var {Rxx,p(k)} = 0, we may draw a

conclusion that the estimator of the TS-FC is the asymptotic consistent estimation.

4.3.2. Unbiasedness and Consistency of the TS-FPSD
Let the estimator of the TS-FPSD is:

LS, (w) = A FP {ﬁff,p(k)] (w) exp (—j(w?/2T2) cotp) (26)

According to the definition of the unbiasedness, we can obtain:
bia [Pf$,(w)] = E[PLE,(w)] - PL, () 27)

For a given |k| value and as M — oo E {P,(szp(w)} = PxTxS:p(w), ie., bia {prxSp(w)} = 0. Therefore,
the estimator of the TS-FPSD is the asymptotic unbiased estimation.

According to the definition of the consistency, we can obtain:

var 5, w0] = £ (253, 0 £ 253, 0] )

-] [0} ~ {E [, 0] ) *
For a given |k| and as M — oo, we can get:
Var P15, (w)] = [P5, ()]~ [E{E15,()}] =0 (29)

In summary, according to bia [P{fp(w)} = 0 and Var {prxS/p (w)} = 0, we may draw a conclusion

that the estimator of the TS-FPSD is the asymptotic consistent estimation.
5. Parameter Estimation Based on TS-FPSD

5.1. Joint Doppler Stretch and Time Delay Estimation

The echo signal y(t) with a-stable distribution noise can be expressed as:

L
y(t) =Y Bix(oi(t — 1)) +n(t) (30)
=
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where the noise n(t) denotes the SaS noise.
According to the definition of the TS-FC, the TS-FC R
expressed as:

WP(C) of the echo signal y(t) can be

R§y5 o(&) = Tlgr(}o - / RSlgm01d (t+ &, t) exp(jté cotp)dt (31)

According to the definition of the TS-FPSD, the TS-FPSD PyTySp(m) of the signal y(t) can be
expressed as

Pfysp( ) =A_pFf [RJTySp(C)} (m)exp(—jm2 cotp/Z) (32)
The joint estimation method for the Doppler stretch 0; and the time delay 7; based on the TS-FPSD,
is given by [16]:

A t

o= -5

~ _ 27fo0;—m;cscpg

0= 27'(;10?712 (33)

(o1, my) = argmax‘PyTjSp( ) ‘

o,m

Accordingly, the estimation of the Doppler stretch and the time delay in wideband echoes for a
LFM pulse radar under an alpha-stable distribution noise was achieved via the proposed tuneable
Sigmoid fractional power spectrum density function. The steps involved in this process are as follows:

Step 1 Obtain the echo signal y(t).
Step 2 Compute the TS-FC R{?, (&) from Equation (31).
Step 3 Compute the TS-FPSD PTS o (m) from Equation (32).

Step 4 Search for the peaks of PyTySp( ) and obtain the locations of these peaks (1;,07), forl =1,...,L.

Step 5 Estimate the Doppler stretch and time delay according to Equation (33).

5.2. The Boundness of the TS-FPSD to the SaS Noise

We consider z(t) as an observed signal, defined as:
z(t) = s(t) + n(t) (34)

where s(t) denotes the signal, and the noise n(t) is a sequence of the i.i.d isotropic complex SaS
random variable.
According to the definition of the TS-FPSD, we can obtain:

PIS,(m) = A FF {RZTZSP((,()} (m)exp(—%jm2 cotp)
_ Ap{ pf+oo RZTZSP exp (] (m2+§2)c0t2p2m§cscp>d§}

-exp(—@) (35)
= ApA—p |3 exp(}je? cotp — jmé cscp) RIS, ()dE
Lett =1 +¢,
PIS, (m) = ApAp[*3 exp(Lje cotp — jmg cscp)de
3 lim oy U REEN (1 4 g ) exp(ftlccotmdh} (36)

= APA,pThm 2 [T exp (%j(jz cotp — jm¢ cscp + jtltjcotp) d¢
— 00
ijT E{Sigmoid[z(t; + ¢)]Sigmoid* [z(t;)]}dt;

According to the properties of the tuneable Sigmoid transform, the SaS process with a2 = 0
can be transformed to a second-order moment process by the Sigmoid transform. Therefore,
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E{Sigmoid|z(t; + T)|Sigmoid™*[z(1)]} is bounded for the SaS process because it is only involved with
Sigmoid|[z(t)], which can guarantees the boundness of PZTzfp(m) under the SaS noise. Furthermore, the
transformation does not change the estimation result of the time delay and the Doppler frequency.
Therefore, the TS-FPSD method can be used to estimate the parameters of the wideband echoes y(t)

under the a-stable distribution noise.

5.3. Parameter Selection of the TS-FPSD

The inclined coefficient A was used as a scale factor to fit various signals and noises. A proper
A will retain sufficient information that is associated with the time delay and Doppler stretch, and
it will attenuate most of the impulsive noise at the same time. Thus, the proper selection of A will
ensure the accuracy of the estimation. According to Yu et al., the attenuation upon x(t) in the tuneable
Sigmoid function changes as |x(t)| changes [26]. This concept is illustrated in Figure 2. When the
signal x(t) is the real signal without noise, no matter what the value of the inclined coefficient A is,
|Sigmoid[x(#)]| < 1is true, as illustrated in Figure 2a. Furthermore, when the real signal x(t) contains
the real impulsive noise, no matter what the value of the inclined coefficient A is, |Sigmoid[x(t)]| < 1
is also true, as illustrated is Figure 2b.

However, when the signal x(t) is a complex signal, the above results do not always hold. Figure 3
demonstrates the Sigmoid function curves of the complex signal with respect to A, and the ratio
between the real and imaginary component. Figure 3a shows that the tuneable Sigmoid function
changes with respect to A when the ratio between the real and imaginary components is 2. Figure 3b
shows that the tuneable Sigmoid function changes with respect to x(t), with the same amplitude, but
with a different ratio between the real and imaginary component when the inclined coefficient A is 1.
We found that the suppression capability may be increased by increasing the ratio between the real
and imaginary components.

! i 40 T T T T X(‘l)
§ 22 L L l i A l\ L

05+ 4 0 0.5 1 1.5 2 2;5 3 35 4 4.5 5

;) 2 bt bt
= _ *

ol

s o s o 5 10 15 K ¢
(a) (b)

Figure 2. The tuneable Sigmoid function curves of the real signal with respect to A. (a) x(#) is the real
signal; (b) x(t) is the real signal with impulsive noise.
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Figure 3. The Sigmoid function curves of the complex signal. (a) The Sigmoid function curves of the
complex signal with respect to A; (b) The Sigmoid function curves of the complex signal with respect to
the ratio between its real and imaginary components.

We observed that |Sigmoid[x(t)]| < 1 may not be true when x(t) is a complex signal, as illustrated
in Figure 3. Furthermore, we also found that the amplitude of the complex signal, the inclined
coefficient A, and the ratio between the real and imaginary components had some effects in suppressing
the impulsive noise capability of the tuneable Sigmoid function.

Figure 4 shows that the suppression ability of the tuneable Sigmoid function for a SaS noise with
GSNR = 5dB and & = 1.2. In this simulation, the signal x(t) is the complex signal with impulsive noise.
The Sigmoid function employs the tuneable parameter A, which could be used to control the inclination
of the curve. The outliers can be suppressed after the transformation. From Figure 4, we found that
the suppression capability may be decreased by increasing the inclined coefficient A, and the tuneable
Sigmoid function with A = 3 fails to suppress the interference of the a-stable distribution noise. A
higher inclined coefficient A had negative impacts on the suppression capability of the impulsive noise.
Therefore, the proper selection of A affected accuracy of the estimation.

: B A § MMJ*,'W\ nl\‘lﬂ “(‘lHmlwWWMW‘Q‘M IW il Mw W\lw N W
ST A A A T R
Sudiaiisaizus SR EVTINON VY

t t

Figure 4. SaS noise suppression with GSNR = 5dB and & = 1.2 versus the inclined coefficient A.

5.4. Feasibility Analysis of the TS-FPSD

According to Property 4 of the Sigmoid transform, the Sigmoid transform did not change
the modulation characteristic of the signal, i.e., Sigmoid[x(t)] and x(¢) had the same modulation
characteristics. The simulation results are illustrated in Figure 5 below, to verify this property.
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W
1l

Figure 5. The LFM signal in the time domain and the FRFT domain. (a) the LEM signal and the
tuneable Sigmoid[x(t)]; (b) the FRFT of the LEM signal; (c) FRFT of the the tuneable Sigmoid[x(t)].
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From Figure 5, we found that the LFM signal x(¢) and the tuneable Sigmoid transform of the LFM
signal Sigmoid|[x ()] had the same modulation characteristics in the time domain, and the FRFT of the
LFM signal x(t) and the FRFT of the tuneable Sigmoid[x(¢)] had the same peak locations in the FRFT
domain. In conclusion, the tuneable Sigmoid transform did not change the modulation characteristics
of the LFM signal. From Figure 6, we found that the FC of the LFM signal x(t) and the FC of the
Sigmoid[x(f)] had energy concentrations at the same rotation angles in the FRFT domain. The FPSD
of the LFM signal and the TS-FPSD of the LFM signal had also the same peak locations in the FRFT
domain Moreover, the peak location was the same for the FRFT of the LFM signal and the FRFT of the
tuneable Sigmoid[x(t)], as illustrated in Figures 5b,c and 6b,c. Thus, the Sigmoid transform did not
change the modulation characteristics of the signal.

In summary, the parameters of the Doppler stretch and the time delay could be estimated by
searching for the peak of the TS-FPSD.

FC of the LFM signal TS-FC of the LFM signal

Amplitude
Amplitude

1000 1000

@) (b)

FPSD TS-FPSD

X525
X: 525

Amplitude
Amplitude

1000 1000

(0) (d)

Figure 6. The LFM signal in the FRFT domain. (a) the FC of the LFM signal; (b) the TS-FC of the LFM
signal; (c) the FPSD of the LFM signal; (d) the TS-FPSD of the LFM signal.
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5.5. The Cramer—Rao Bound

In this section, we derived a novel explicit expression for the exact Cramer—Rao Bound (CRB) on
the accuracy of estimating the signal model parameters.

The CRB expresses a lower bound for the variance of an unbiased estimate and is, in general, not
too difficult to compute. By comparing the performance of an estimator to the CRB, we can often have
an indication on how close the estimator is to the optimum.

The echoes signal can be expressed as the following;:

y(t) =x(o, 7, t)B+n(t) (37)

where B 2 [By,..., Br] x(a, T, t) = [x(a1(t — 1)), x(az(t — ©)), ..., x(ap(t — 1))

The two parameters to be estimated are the time delay 7 and the Doppler stretch ¢, which
form the parameter vector &, such that & = [o, 7]",where []” denotes the transpose of a vector,
o= [0,09,...,01],and T £ [11, o, . . ., T1]. Suppose that the number of snapshots is N.

First, we obtained closed-form expressions for all particular sub-blocks of the Fisher information
matrix (FIM). The element i, j of the FIM for estimating the vector { = [, T]T can be shown as [29-31]:

9 d
FIM; = NTr(in Q. a%’)

+2Re2{(ax;’;)ﬂ> 0 <w>} (38)

]

We assumed that the noise was a sequence of the i.i.d isotropic complex SaS random variable. The
geometric power Sy is used to represent the power of symmetric a-stable random noise, i.e., Q,, = Soly.
Since x(o, T, t) B and Q,, depend on different elements of ¢, it is clear that FIM will be block diagonal
with respect to the signal (¢ = [o, T]T) and noise parameters. In particular, the first term of Equation
(38) will give a nonzero result only for the noise block. Since we are concerned only with the CRB for
the signal parameters, we need only consider the second term:

ax o,T, t)ﬁ H _1<ax(0',T,t),B>}
FIM = 2R — A Y 39
621{( o ) © % >

Using Equations (38) and (39), the following explicit expressions for the blocks of the FIM are
derived as follows:

FIM,o (8) = 2ReZ{AH( Lo, )P (K (o, T, t))A} (40)
t=
N

FIM (&) = 2ReZ{AH (oo, T, 6)7Q (x'(0, 7, t))A} 41)
t=1

FIM, (&) = 2Rei{AH(x’g(o', .,0))7Q (¥ <(o, 7, t))A} (42)
t=1

where:

A = diag{B1,B2,...,BL} (43)

Xo(o,T,t) 2 %{;T’ﬂ = [x’(a)(cr, r,t)} (44)
Ylo o2 PG w) Melmn) | el ) 5)
Xe(o,T,t) 2 Ebcf(giﬂ,rr,t) = [XI(T)(O', T,f)} (46)
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/ a [0x(o1(t— 1)) Ix(o2(t —12)) ox(op(t —11))
Vilo & [l Malon) | Sl @

The expression for the CRB, shown in Equation (48), is obtained by substituting Equations (40)—(47)
into Equation (39):
CRB(¢) = FIM ! (48)

6. Simulation Results

In this section, we performed four types of simulation experiments to evaluate the relative
performances of the FPSD [12], the FLOS-FPSD [16], and the TS-FPSD methods under the a-stable
distribution noise, respectively.

The parameters of the transmitted LFM signal in the simulation are assumed as follows. The
initial frequency fy = 0.2f; and the modulation rate is set to 9 = 0.1f2/N. The sampling rate is set to
fs = 1 MHz with a sampling length of N = 1000, T = 1 ms. The number of multipath is L = 2, and the
Doppler stretch and time delay are set to 07 = 0.9,00 = 1.1,71 = 20/ fs and ©» = 60/ f;, respectively.
The Root Mean Square Error (RMSE) is defined as:

K
RMSE = lZ[ael(k)—xl] +

K
A2 ) [fa(k) - 2] (49)

where %1 and %, are the estimation of x; and x,, and K is the Monte Carlo number. The RMSE of the
time delay and Doppler stretch can be expressed as:

1 [1& S S 2
RMSEr = Kk;[u(k) -7 + E}(;[Tz(k) — 1) (50)
and:
1 [1& 2k 2
RMSE; = 5 | | 2 2 [01(k) =] + 4| 2 Y [02(k) — ] (51)
k=1 k=1

The numbers of Monte Carlo runs was set to 200 in Simulations 2 and 3.

Simulation 1: Estimation Accuracy with Respect to A

To evaluate the performance of the TD and DS with respect to A in this simulation, the
characteristic exponent & was set to « = 1.2 and GSNR = 5 dB. The RMSE was used to evaluate
the performance of the TS-FPSD with respect to A, as illustrated is Figure 7.
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Figure 7. Estimation accuracy with respect to A. (a) RMSE of the Doppler stretch; (b) RMSE of the
time delay.
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From Figure 7, we observed that the performance estimation of the TD and DS using A € [0.8,2.7]
provided a better performance than that using other A values, for the case of the alpha-stable noise.
Therefore, the inclined coefficient A for the TS-FPSD was set as A = 1 in all the later simulations of
this paper.

Simulation 2: FPSD, FLOS-FPSD, and TS-FPSD for a Single Estimation

Figures 8 and 9 show the estimation results of the FPSD, FLOS-FPSD, and TS-FPSD for a single
trial of data under the SaS noise with GSNR =5 dB and « = 1.3 and « = 1.1. In order to show the peak
location information and the performance of the algorithm more clearly, the 2D rotation angle plane
and the 2D frequency plane are shown. The 2D rotation angle plane and 2D frequency plane could
better demonstrate the peak location. In Figures 8 and 9, the red line denotes the true values of the
rotation angle and frequency in the FRFT domain. Futhermore, Table 1 shows the comparison of three
algorithms for impulsive noise suppression.
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Figure 8. Cont.
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Figure 8. The spectrum of FPSD, FLOS-FPSD, and TS-FPSD under the SaS noise with GSNR = 5dB
and # = 1.3. (a) The FPSD spectrum of the echo and its rotation angle plane and the frequency
plane; (b) The FLOS-FPSD with a p = 1.4 spectrum of the echo, and its rotation angle plane and the
frequency plane; (c) The FLOS-FPSD with p = 1.0 spectrum of the echo, and its rotation angle plane
and the frequency plane; (d) The TS-FPSD spectrum of the echo, and its rotation angle plane and the

frequency plane.
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Figure 9. The spectrum of FPSD, FLOS-FPSD, and TS-FPSD under the SaS noise with GSNR = 5dB
and « = 1.1; (a) The FLOS-FPSD with p = 1.0 spectrum of the echo, and its rotation angle plane
and the frequency plane; (b) The TS-FPSD spectrum of the echo, and its rotation angle plane and the
frequency plane.
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Table 1. A comparison of the three algorithms for impulsive noise suppression.

Algorithms

Impulsive Noise

Obtaining the Correct

Performance of the

Suppression Spectrum Peak Parameter Estimation
FPSD Worse Cannot Poor
FLOS-FPSD with inappropriate p Worse Occasionally Poor
FLOS-FPSD with appropriate p Average Sometimes Average
TS-FPSD Better Always Better

From Figure 8a, we found that the FPSD algorithm failed when the SaS noise occurred. The reason
is that the FPSD method did not have the ability to suppress impulsive noise. Since the second-order
moment of a SaS random variable with 0 < & < 2 does not exist, and the fractional correlation function
was based on second-order moments, the performance of the FPSD degraded severely. The FLOS-FPSD
algorithm, combining the fractional lower order statistics theory with the fractional power spectrum
density function, effectively suppressed the a-stable distribution noise interference, so the FLOS-FPSD
could obtain a clear peak under the SaS noise of GSNR =5 dB, with @« = 1.3 and p = 1.0. However, the
FLOS-FPSD failed to obtain the correct spectrum peak under the SaS noise witha = 1.3 and p = 1.4,
mainly due to the fact the fractional lower-order moment p value was not appropriate, as illustrated in
Figure 8b,c. In fractional lower order statistics theory, the characteristic exponent of the noise must
be estimated to ensure that 1 < p < a or 0 < p < «/2, otherwise the algorithm performance can
degrade seriously, and may even become invalid, while the fractional lower-order moment value is
not appropriate.

The FLOS-FPSD failed to obtain the correct spectrum peak under the a-stable distribution
noise GSNR = 5 dB with « = 1.1 and p = 1.0; however, the TS-FPSD peak could be easily
separated from the impulsive noise, as illustrated in Figure 9, mainly due to the fact that the Sigmoid
transform could suppress the impulsive noise better than the FLOS. Therefore, the performance of
the TS-FPSD outweighed those of the FLOS-FPSD. The proposed method based on the TS-FFPSD
could effectively suppress impulsive noise interference, yielded an accurate peak estimation, and had
a better estimation performance.

Simulation 3: Estimation Accuracy with Respect to GSNR

To evaluate the performance of the time delay (TD) and the Doppler stretch (DS) in this simulation,
the characteristic exponent « was set to « = 1.2 and the fractional lower order moment p was set to
p = 1.1and p = 1.4 for the FLOS-FPSD method, respectively. The resulting RMSE performance versus
GSNR is illustrated in Figure 10.
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Figure 10. Estimation accuracy versus the generalized signal-noise-ratio (GSNR). (a) RMSE of the

Doppler stretch; (b) RMSE of the time delay.
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From Figure 10, we can find that the FPSD method had a poor estimation performance with
the SaS noise interference. On the other hand, combining the fractional lower-order statistics theory
with the fractional power spectrum density, the FLOS-FPSD method with « = 1.2 and p = 1.1 could
effectively suppress the SaS noise interference. Accordingly, the FLOS-FPSD method yielded a clear
peak under the SaS noise. However, the performance was affected by the fractional lower-order
moment p value. The FLOS-FPSD method, with « = 1.2 and p = 1.4 could not accurately estimate the
parameters, because the fractional lower-order moment value was not appropriate. On the contrary,
the TS-FPSD method could not suppress the SaS noise interference, employing the tuneable Sigmoid
transform, but the estimation performance of the TS-FPSD also could not be affected by the fractional
lower-order moment p value. Therefore, the performance of the TS-FPSD method outweighed those of
the FLOS-based method.

Simulation 4: Estimation Accuracy with Respect to the Characteristic Exponent «

In this simulation, the GSNR was set to 5 dB, and the fractional lower-order moment p was set
top = 1.1 and p = 1.4 for the FLOS-FPSD method, respectively. Figure 11 shows the performance
versus the characteristic exponent a. From Figure 11, we found that the FPSD algorithm had a better
estimation performance when the characteristic exponent a was close to 2. The FLOS-FPSD method
may suppress the a-stable distribution noise interference by employing the fractional lower-order
statistic theory. The performance of the FLOS-FPSD method was shown to be better than that of the
FPSD method.
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Figure 11. Estimation accuracy versus the characteristic exponent. (a) RMSE of the Doppler stretch;
(b) RMSE of the time delay.

Since the FLOS and the Sigmoid transform methods could both suppress the impulsive noise, the
suppression capacity of the FLOS method was not sufficient, and the Sigmoid function suppressed
the outliers much harder than did the FLOS. Therefore, the estimation performance of the TS-FPSD
algorithm was superior to that of FLOS-FPSD algorithm.

7. Conclusions

In this paper, two novel concepts, the tuneable Sigmoid transform fractional correlation function
and the tuneable Sigmoid transform fractional power spectrum density function, are proposed to
estimate the time delay and Doppler stretch of the wideband echoes of a LFM pulse radar signal
under the presence of an impulsive noise environment. Then, the unbiased estimation and consistent
estimation of the algorithm are derived. Furthermore, the boundness of the TS-FPSD to the SaS noise,
the parameter selection of the TS-FPSD, the feasibility analysis of the TS-FPSD, and the Cramér-Rao
bound for parameter estimation are presented, to evaluate the performance of the proposed method.
The simulation results and theoretical analysis are presented to illustrate the validity of the foregoing



Sensors 2018, 18, 3012 20 of 25

method. It is clearly shown that the proposed method cannot only can effectively restrain impulsive
noise interference, but it also does not depend on a priori knowledge of the noise. In addition, it yields a
higher estimation accuracy and a lower computational complexity in the impulsive noise environment.
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Appendix A.

In this section, the derivation details of the Equations (10)-(12) is presented.

Lety(t) = ya(t) + ... +yi(t) + .. +yo(t) +n(t), where y (t) = rx(o1(t — 1)) +my (h).
From Equations (2) and (6), the fractional correlation ng(é‘) of the echo signal y(t) can be
expressed as:

Rjy(§) = lim [ Ryy(t+&) exp(ji¢ cotp)ds

= Tlgr;o;—TffTTE{[yl(Hc) oyt 8) +n(t+Olya(t) + ... +yr(t) +n(t)]" } exp(jt cotp)dt

= Tim Jp [ E{lya(t+ Oy (6) + o ye(t+ Qi (0 + e+ Oy (1) +

+m(t+§_)y’i_1(t)+n(t+é t)] } exp(jt& cotp)dt (A1)
= lim Jp [ {Elya(t+ Y5 (5) + ..+ ye(t + )i (D]} expljtd cot o)t

lim b [ {E[pn 4+ 030 + o+ + (0 + -yl + Qv (0] f exp(jte cotp)at

+lim [T {Ely(+ Em () + n(t + )" (1)} exp(jtd cotp)dt

+lim g [ {Eln(t +&)n* (£)]} exp(jt¢ cotp)dt

)n’
(

(
(

Let:
RS, (@) = lim 3 [ {E[n(t+E)yi (1) +-.. +ye(t +Q)yi (1)] fexp(jtg cotp)dt
. L . (A2)
= lim 7 /7 L Elyi(t+)y; ()] exp(jtg cotp)dt
RO, @) = im [ {E [y (4 Os () + ooy + O () + o yu(t+ )iy (0] fexp(jté cotp)dt (A3)
= Jim I 2 B 20 exp(g corp)a
0 lim L [T . . : d Ad
R, (@) = Jim o [ {Ely(t+2)n* (1) + n(t + )y (8] Jexp(jté cotp)al (A%)
5P +T
Ri(@) = Jim oo [ {EDa(t + ) ()] bexp(jté cot p)ds (A5)

where Rf/)n (¢) denotes the fractional correlation functions between the echo signal y(t) and the noise
n(t), and IA{gn (¥) is treated as a random interference. R, (&) denotes the fractional correlation functions
of the noise n(t).

Substituting Equations (A2)—(A5) into Equation (A1), we can rewrite Equation (Al) as follows:

Ry (8) = R, (&) + R 1 (§) + Ry (S) + R (C) (A6)
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According to y;(t) and Equation (A2), we can obtain:

> L . * .
Ryi® =1 Jim e [ E[yi(t 4 §)y; (1)] exp(ji cotp)di
L
= ’;1 ]1520% ijT E{ﬁZZAZ exp (j27r(f0(71 — oo E + SpooPE? + zwoaftg) } exp(jté cotp)dt (A7)
L
= El B2A% exp (jZn(foal — pomo?)+ %;40012§2> Tlgr;o%ffg dt [ exp (j(2mpuo? + cotp)t€)dt
When 2mjg0? = — cot p;, Equation (A7) can be rewritten as:

R L , 1
R (€)=} BiA%exp (JZTF(foffl - ﬂoTlthZ)C + 21400'1252) (A8)
i=1

From Equation (A8), we can find that R;ly ;(€) has the expression of a linear frequency modulation

signal on delay ¢. The value fig’y ;(€) has the characteristic of energy that is concentrated in the
FRFT domain.

A . L .
Ry(®) = Jim 3 g exp (1o (o7 = e + 722 = 207n) = florm — o = )
q

(A9)
fj’TT exp (j (ano (01 — o) — Tpo (0,217 - a,%rq - 2(7,2§> + Ccotp)t + 7o ((7,2 - U,%) tz)dt
However, IA{;; 10(8), RL(Z) and RP),(Z) do not have the characteristics of energy that is
concentrated in the FRFT domain, the amplitudes of the TS-FPSD of different targets are very low at
(p1,m;), and these signals are not considered as random interference. So we can obtain:

L
5 ) 1 o o .
R (@) = X pra2enp (2 for — pomo? ) + 5m00P2 ) + R, (0) 4 RGO + D) (A10)
I=1
Therefore, the fractional power spectrum density Pj,(m) of the echo signal y(t) can be
computed as:
Py(m) = A_,FF [R;’y(r)} (m) exp(—jm? cotp/2)

= Pl (m) + P (m) + Pl (m) + Phyy(m)

(A11)
where Pypy ! q(m) 5n(m) and Pfj,(m) are not considered as random interference. Let P} (m) =

, P
P;y ! q(m) + Pypn(m) + Pf,(m), the fractional power spectrum density Pypy(m) of the y(t) can be

rewritten as:

Pyy(m) :AprFp[Rgly(ﬂ](m)eXP(_ijCOtP/Z)
= 12 A,pAPfjf exp (j(27rf0(71 — 2mpg o2 — mescp)E + 4 (2mpuor? + cotp)(jz)dg (A12)
=1 2

+P{(m)

Appendix B.

In this section, the unbiasedness and consistency are derived.
The definitions of the unbiasedness and consistency can be shown as:
If the following holds:
bia[§] =E[§] —0=0 (A13)

Then, 0 is an unbiased estimator of the parameter 6. Otherwise, 6 is a biased estimator of 6.
and if the following holds:

{ bia[0] = E[6] — 0 = A
E
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Then,é is a consistent estimator of the parameter 6. Otherwise, 6 is not a consistent estimator of
the parameter 6.
Appendix B.1. Unbiasedness and Consistency of the TS-FC
ATS
Let the estimator of the TS-FC R, , (k) be:

ATS 1 N1 M-1-[K] . . . - 1% . 2
Ryx (k) = I\%ILHOOZN-F I ;N i E Sigmoid[x(h + k)]Sigmoid*[x(h)] exp(]nkT cotp) (A15)

According to the definition of the unbiasedness, we can obtain as follows:

bia | A1y (0] = E| Ry (0] - RIS, (6 (A16)
where:
E coplk [hm W ): | eXp(inkT? cotp) é Sigmoid[x(h+k)]Sigmoid*[x(h)}}
= T :; exp (jnkT? cotp) & " é | ‘E[Sigmoid[x(h+k)]5igmoid* [x(M)]] (A17)

lim
N—oo
= M RE ()
ATS ATS
When |k| is given and M — oo, we can obtain E {Rxx,p(k)} = R;fp(k), i.e., bia {Rxx,p(k)} = 0.

Therefore the estimator of the TS-FC is the asymptotic unbiased estimation.
According to the definition of the consistency, we can obtain as follows:

Var | Rugy ()] = £ |R2, (0 — B[R0 2}
- [t,0] - {e[an0])
{E|Rs0] }2 o &'k'ﬁiﬁ,p(mr (A19

ATS 2 Ikl . .
E{ {Rxw(k)] } =E ( lim 2N+l ): exp (jnkT? cotp) ); Sigmoid|[x(h + k)]Sigmoid [x(h)]>
[kl

(A18)

where:

M
—1-
. <hl]im 2Nlﬁ E exp(jnkT2 cotp) & E Sigmoid[x(p + k)]Sigmoid* [x(p)]) }

= lim 5l 2 exp(]nkT2 cotp) lim 2N+1 p: Z exp(]nsz cotp)

N—eo n——
M—1—|k| M— 1 K|
Y. E[Sigmoid® [x(h)]Sigmoid® [x(p)]Sigmoid|x(h + k)]Sigmoid[x(p + k)]]
h=0 p=0

N N
im m’ 72Nexp (jnkT? cotp)lgiixloﬁﬂngexp (jnkT? cotp) (AZO)

- 00
{ . M—1—[k| M—1—|k|

h=0 p=0

. . 2 < i
y v { [R?;\gmo‘d (h— }7)} + [Ri’gmmd (k)] + RSngmond (h—p—KR Slgmmd(p _h k)}}
M-k 2
B ‘Rffp(m]
+ 11 2N+l 2 9XP(]"kT2 COtP) hm 2N+1 Z exp(]nsz cotp)

M-1- ‘k‘M 1 ‘k‘ 1ZMOI 1Z MO 1Z MOl
{m r {[Sg (- p)]’ +R5g (= p—K)RSE “‘(p—h—k)}}

EM
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According to the Equations (A19) and (A20), we can obtain as follows:

ATS
Var |:Rxx,p(k):| = I\}gnoor’lﬂ Z exp(]nszcotp) hm 2Nlﬁ Z eXp(]nszcotp) o
1 M—-1— \k\ 1 [k|+]i] RSlgmmd RSlgmmd _k RSlgmmd k ( )
. Mizf(szlqu[ _T] [ = (Z)] t (i = k) Ryx (i+k)

ATS
When M — oo, we can obtain Var {Rxx,p (k)} =0.

ATS ATS
In summary, according to the bia [Rxx,p(k)] = 0 and Var [Rxx’p(k)} = 0, we may draw the
conclusion that the estimator of the TS-FC is the the asymptotic consistent estimation.

Appendix B.2. Unbiasedness and Consistency of the TS-FPSD
Let the estimator of the TS-FPSD be:

P,};Sp( ) = A,pﬁf’ [ﬁsz(k)] (w) exp(—j (wz/ZTZ) cotp) (A22)

Then: Is
E[pgxsp( )} —E{A_pfp Ryyp (k)| () exp (—j(w?/2T2) cotp)

[ [aTS (A23)
= A_pFP [E Ryy o (K) } (w) exp(—j(w?/2T?) cotp)
According to the Equation (A17), Equation (A23) can be rewritten as:
M-k
E[PE,(w)| = AP [ MRS, (k)] () exp(—j(w?/2T?) cotp)
= AP RL%( )] (@) exp(—j(w?/272) cotp) (A24)
+A_ FP {— ] RI2 o k)} w) exp(—j(w?/2T?) cotp)
= Pigp(w) + Widp(w)
where WxT,fp(w) denotes the TS-FPSD of the — LI SRTS o (k).
For a given |k| value and as M — oo, WXTXSP( ) =0,ie:
E[PL5,(w)| = P, (w) (A25)

Thus, bia [ng o(w )} = 0, and the estimator of the TS-FPSD is the asymptotic unbiased estimation.
According to the definition of the consistency, we can obtain:

Var[prxs,p(W)} =t [Pxszp( )~ E[PXTXSP( )Hz}
E [ﬁ;‘gpwﬁz} {E[prs,)]}

Equation (A26) may involve the fourth moment problem, which is difficult to solve directly.

Therefore, we may compute the covariance of the P;xsp( ) with w1 and w, as follows:

(A26)

Cov {prxs,p(wl)/pZép(WZ)] = E{ {Pxxsp(wl) - E{ngsp( )}] [pxxp(WZ) E{prxp(u@)}}} A27
= E{PIS, (1) P, (w2) } — E{ PLS, (1) E{ TS, (2) | (A27)
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where:

- E{[A ‘,FVXXIg:f,p(k) (ZUl)eXP(*f(w%/ZTZ)COtP)} A P [Rxfp(k)} (wz)exp(fj(w§/2T2)cotp)]} (A28)
= {Afpfﬂ{E Rovy(b) }(wﬂexp(—j(w%/zﬂ)cotp) [A,pFﬂ{E[ziijpm}}(wz)exp(fj(w;/zﬂ) cotp)}

E{PTS wy)PLS (wa }

Let wq; = wy; we can obtain:
Cov | PLS, (wn), PLS, (wr) | = Var| P, (w)] (A29)
According to Equation (A17), Equation (A28) can be rewritten as:
E{ngsp( )ngsp(wZ) }
- {A pFP{ Ml RE3 (k) } (wy) exp(—j(w?/2T?) cotp)} (A30)
AP { MK 'k‘R£§p<k>}<wz>exp(—f(w%/2T2> cotp)]

For a given |k| value and as M — oo, Equation (A30) can be rewritten as:
E{PLS, (w1) PLE,(w2) } = PLS, (1) PE, (w2) (A31)

Substituting Equation (A31) into Equation (A27), we can obtain the covariance of the PI? o (w) as:

COV[PxTxSp( ) PxTxp( )} _PxTxSp( )ngsp( 2)_E{PxTxSp(wl)}E{Pxszp( )} (A32)
According to Equations (A26)-(A29) and Equations (A31)-(A32), we can get:
Var P15, (w)] = [P5, ()]~ [E{E15,()}] =0 (A33)

In summary, for bia [Pxsz o(w )} = 0 and Var [Pxsz o(w )} = 0, we may draw the conclusion that the

estimator of the TS-FPSD is the asymptotic consistent estimation.
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