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Abstract

The first part of this work presents several results about non lin-
ear reconstruction of Fourier transform for ”simple” functions. The
second and the main part of this work deals with the Colliding Target
Detection problem (CTD). This problem concerns detection of two or
more targets which are close to each other. The usual resolution in
this case drops, so we shall analyze this problem utilizing the simplic-
ity of the transmitted and received signals. From the CTD problem
as well from the non linear Fourier transform reconstruction arises the
same set of non linear equations. We shall show some directions for
solving it.
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1 Summary.

1.1 The approach.

Consider the following general situation: we have to restore from a set of
noisy measurements a certain “signal” belonging to a given class (CT images,
radio signals of various origins, etc.). Assume that we are given a non-
linear approzimation scheme S for signals from our class, which allows for an
accurate representation of each specific signal, and whose parameters reflect
the features we are interested in. We shall denote by S (A) the signal model
provided by S, where A is the set of the parameters.

In many cases such a scheme S is suggested by the mere physical nature
of the signal considered, like in the case of the reflected radar signal, which is
the superposition of the original pulse reflected from different targets. In this
case the most important non-linear parameters of S are the targets positions.
In other cases, the construction of the scheme S is not easy, as in the case of
medical and other images.

The main problem considered in this work is the following: given a class
of signals and a non-linear approximation scheme S for signals from our
class, how to reconstruct with a high accuracy the parameters X\ of S from a
set of noisy measurements of the actual signal? In particular in this work
we shall focus on the colliding targets detection problem and bring up some
methods towards its solution.

Our basic approach is the following: Using specific mathematical features
of the problem we construct a system of non linear equations. This system’s
solution assumed to be the “best fitting” parameters A (scalar or vector) of
S s.t the actual measurements and the measurements of the model S (\) are
"close” to each other (”closeness” is to be discussed later).

We address in this thesis two different but related problems: The Fourier
inversion on piecewise polynomials and Radar target detection problem.

1.2 The nonlinear Fourier inversion problem.

We shall sketch an approach for the investigation of the general problem of
nonlinear parameters reconstruction with some specific problems, related to



the reconstruction from the Fourier data of functions with the “edge-type”
singularities. The approximating models S (\) are piecewise polynomials. In
this initial stage we assume all the data to be accurate and do not address
explicitly the problems of the noise separation. This approach is for future
investigation and it will not present a significant part in the results and the
conclusions of this work.

1. Reconstruction of a piecewise constant function from its
Fourier coefficients.

In fact, we replace the Fourier coefficients by the moments, and obtain
explicitly a system of nonlinear equations for the coordinates of the discon-
tinuity points and for the function values between the jumps. We shall show

that also the solution of this system can be obtained explicitly. (see §4.7
below)

2. Reconstruction of a piecewise polynomial function from its
Fourier coefficients.

It looks plausible that in the case of a piecewise polynomial function it is
still possible to solve the corresponding system of nonlinear equations explic-
itly. The corresponding nonlinear systems of equations are closely related to
the ones we found in the target detection problem. We shall describe these
systems below.

1.3 The Radar Target Detection problem.

We suggest to start the investigation of the nonlinear reconstruction in the
case of the noisy data from a very specific problem, arising in the analysis
of the radar signals. In some aspects this problem has a simpler formulation
than the general reconstruction problem above. On the other hand, this
problem is characterized by a very high noise level, it is still open in some
important instances, and it is practically important.

1. The simplified Target Detection problem.

Here we assume that the reflected radar signal is the sum of the original
pulse, reflected from different point targets. We assume in addition that the
amplitude and the initial phase of the reflected pulses are preserved. This
last assumption is not realistic, and we remove it later on.



Under the above assumptions the only parameters of S are the targets
positions, i.e. the time shifts of the reflected pulses.

We propose to investigate this problem on the base of convolving the
Taylor polynomial of the signal against a precalculated kernels which diago-
nalize the system of moments. This Taylor polynomial is developed w.r.t the
targets positions. This method gives a system of nonlinear equations that
approximate our parameters. .

2. The extended Target Detection problem.

As above, we assume that the reflected radar signal is the sum of the
original pulse, reflected from different point targets. However, as it happens
in reality, the amplitude and the initial phase of the reflected pulses may
vary, and they are not known a priori.

We get more free parameters than in the simplified problem above. We
propose to estimate these parameters on the base of a more careful analysis
of the correlation function.

3. The problem of detection of colliding targets.

The problem of an accurate detection of two or more targets roughly
at the same distance is practically very important. The resolution of the
conventional methods drops in such situations. We propose to investigate this
problem combining the analysis of the convolution function with the Taylor
expansion of the signal with respect to a small parameter (or parameters).

4. An analytic method to solve the nonlinear system of moments
equation

We shall discuss a method given by [7] to solve the very special form
of equations that arise from the colliding targets detection problem, as well
from the Fourier transform reconstruction of piecewise constant functions.



2 Fourier transform of piecewise polynomial
functions.

In this section we study the behavior of the Fourier transform on the classes
of piecewise polynomial functions of the prescribed combinatorial complexity.
Let us introduce some notations. We consider the space L* (S!) of all the
square integrable functions on the unit circle S*. The Fourier transform is a
mapping (an isomorphism) F': L? (S*) — [? of L? (S') into the space [? of all
square summable double infinite sequences (...a_pn,a_pi1,. .., An_1,0p, - ..),
defined by a, (f) = 5= [o f (t) exp (—int) dt. We shall use also a partial
Fourier transform Fj, which associates to a function f its Fourier polynomial
of degree k, i.e: Fy, (z) = YF__ a, (f) e,

2.1 Complexity of piecewise polynomial functions.

We consider piecewise polynomial functions on S'. Let such a function g (z)
be represented by the polynomials P, (z) on the intervals A,, ¢ =1,...,7 of
the partition 3 of S'. We define the combinatorial complexity opp (g) of g
as follows:

Definition 2.1 The combinatorial complexity opp (g) is the sum 7‘+2221 d,
or 22:1 (d,+1).

The specific choice of this complexity expression is motivated by the following
simple observation:

Proposition 2.1 The number of sign changes of a piecewise polynomial
function g on S' does not exceed opp (g).

Proof: Sign changes of g may occur either at the end points of the intervals
A, g = 1,...,r of the partition ¥ of S, or at the interior points of these
intervals A, at which the polynomial P, vanishes. The total number of zeroes
of all the polynomials P, does not exceed 22:1 d,. Adding the endpoints of
A, we get the required expression.

We need also the following simple lemma:



Lemma 2.1 Let gy,..., ¢ be piecewise polynomial functions with opp (g;) <
dj, 7 =1,...,l. Then for g = g1 + ...+ g the combinatorial complezity

opp (g) satisfy
O'pp(g) §5(5+1),

where § = (dy + ...+ d;).

Proof: Consider a partition ¥ of S' which is a common refinement of all
the partitions ;, 7 = 1,...,l of g;. The number of the intervals in each
2; does not exceed d;. Therefore, the number of the intervals A, in ¥ does
not exceed dy + ...+ d; = 0. g is a polynomial on each A, of the degree at
most equal the maximum of the degrees of the polynomials forming g;. In
particular, this degree does not exceed d; + ...+ d; = 0. By definition 2.1,
we have then opp (g) < 6 (6 + 1). This completes the proof of the lemma.

Remark 1. The bound of Lemma 2.1 is essentially sharp. Indeed, consider
the case where ¢y is a polynomial of degree d;, while g5 is a piecewise constant
function with dy partition intervals. We have opp (¢1) = di1 + 1, opp (g1) =
dy. The sum g = g1 + g is a piecewise polynomial function with dy partition
intervals, and with the degree of the polynomial on each interval equal to d;.
Hence opp (g) = (dy + 1) dy. For large and roughly equal dy, dy this is of the
same order as the bound of Lemma 2.1.

Remark 2. Notice, however, that the number of zeroes and of sign changes
of g in the example above is bounded by ds+d;. Indeed, let us count the sign
changes of g along the segments where g; is monotone. On each segment the
sign changes are bounded by the number of partitioning intervals overlap-
ping this segment. All together we counted the number of the partitioning
intervals while counting twice each interval that has an extremum of p in it’s
interior. All together we can not have more than d; — 1 + d». Recalling that
if the polynomial is of odd degree, sign change can occur also at the end and
beginning point of S* gives us d; + ds.

2.2 Injectivity of the Fourier transform.

Let PP (6) C L*(S') be the subset of all square-integrable semi-algebraic
functions of the combinatorial complexity (as defined in §2.1 above) at most

J.



Notice that PP (§) is not a linear subspace in L? (S1). Indeed, PP (0)
contains, in particular, all the piecewise constant functions with the number
of the partition intervals at most 0. However, for a generic choice of the
partition points the sum f 4 g of two such functions f and ¢ is piecewise
constant only on the refined partition, containing 26 intervals, and hence its
combinatorial complexity opp (f + ¢g) is 20. In general, for fi,..., f; piece-
wise constant functions with the number of the partition intervals o1, ..., d;,
respectively, we have opp (f1 + ...+ fi) < d1+...+0;, and the equality holds
for a generic choice of the partitions. In general, the behavior of a combina-
torial complexity of piecewise polynomial functions is partially described by
Lemma 2.1.

Now we can prove our first main result, showing that a piecewise poly-
nomial function of a combinatorial complexity 4 is uniquely defined by its

first 7 = 20 (26 + 1). By first r Fourier coefficients we mean {ay (f)}7__-.
2

Fourier coefficients. We do not touch in this stage the question of how such
a function can be actually reconstructed from the Fourier data.

We shall prove two theorems, one for moment transform and another for
Fourier transform. Both of them use the same basic method while the first
theorem is maybe less technical.

First we shall consider the moments my, (g) = f027r thg (t) dt
kE=0,1,.... So we consider the “moment transform”

M(Q):(mO(g)vml(g)v"'vmr(g>7“’>7

and the partial moment transforms

M, (g) = (mo (g),m1(9),---,m,(g)).

We shall prove injectivity of the appropriate moment transform on PP (0)
and then return to the original setting of the Fourier transform.

Theorem 2.1 M, is injective on PP (9).

Proof: Assume, in contrary, that there are functions g; and g, in PP (9),
g1 # go with exactly the same moments up to r-th. Hence for the difference
g = g2 — g1 # 0 we have the vanishing of the moments up to r-th: m; (g) =

9



0, 7=20,1,...,r. By Lemma 2.1 we have for the combinatorial complexity
of g the bound opp (¢g) < r. By Proposition 2.1 opp (g) bounds from above
the number of sign changes of g. Thus g changes sign at certain points
T1,...,xq q <1 (If g flip sign by vanishing on some interval we take only
one point -w.l.o.g the middle- in this interval as x;).

Let us construct now a polynomial @) (¢) of degree ¢ with exactly the same
sign pattern as ¢ that is: @ (¢t) = sgn (¢g(0)) (—=1)?T[L, (x — ;). Write Q as
Q(z) = Y laja?. We have g () Q (x) > 0 everywhere, except the points
x1,...,x, and the intervals where g = 0 (which are not all the domain since
g #0). Therefore [, g(2)@Q (z) > 0. On the other hand, this integral can
be expressed as a linear combination of the moments: 0 < [q, g (z) Q (z) =
Ylaj [e2lg(x)de = Y daym;(g) = 0, since all the moments of g up to
r-th vanish by the assumption. This contradiction proves Theorem 2.1.

Lemma 2.2 For even q and {x;}]_, C C the product

ilisin (% (z — xi)) (1)

can be expressed as a trigonometric polynomial

i ae”. (2)

(M)

J
Proof: In the preceding calculation we will use the trigonometric identities:
2sinasin 3 = cos (a — ) — cos (a + (3)

and
cos ( + B) = cos (a) cos (8) + sin (a) sin (5)

10



and the Euler identity.
! = sin (3 (¢ — 2;))
= 1sm(1 (z — @9-1)) sin (3 (z — x95))

=3 H _, {cos[3 ( — @gj_1) — 3 (€ — w95)] — cos[§ (& — xoj1) + 5 (& — 295)]}

— 1H2 1COS( 5T25— 1+ 1'2]) CO ( 1’2] 1 — ;:L'Qj)

q
=3 L= 1%_COS(I+5)=%11]2 1a]—cos:ccosb + sin x sin b,
= [ a5+ bje™ + e =307 s ajed”

(3)
Using the fact that e™%e'™® = ¢"+m)2 the last equality is easy to verify. By
this we proved Lemma 2.2.

Theorem 2.2 F: is injective on PP (0).

Proof: Assume, in contrary, that there are functions g; and g, in PP (9),
g1 # g2 with exactly the same first r Fourier moments. Hence for the differ-
ence g = gg g1 # 0 we have the vanishing of the first » Fourier coefficients:
f+i(g) =0, j=0,1,...,5 By Lemma 2.1 we have for the combinatorial
complex1ty of g the bound opp (¢g) < r. By Proposition 2.1 opp (g) bounds
from above the number of sign changes of g. Thus g changes sign at certain
points z1,...,z,, ¢ <r (If g flip sign by vanishing on some interval we take
only one point -w.l.o.g the middle- in this interval as z;). W.l.o.g ¢ is an even

number (otherwise add x,.; = 27).

Let us now construct a trigonometric polynomial with exactly the same

sign pattern as g: @ (z) = sgn(g(0)) (=)L, sin (5 (z —z;)). Every
L (z —a;)) is negative from 0 till z; and p051t1ve from x; till 27 (this

sin (5

fact is similar to the property of the product suggested in theorem 2.1). Using

lemma 2.2 we get the exponential polynomial structure Q (z) = > 2, a,,e”"*.
2

Therefore we have g (z) @ (z) > 0 everywhere, except the points zy, ...,z
(and 0 if ¢ was odd at the beginning) and the intervals where g = 0 (which
are not all the domain since g # 0). Therefore [, g () Q () > 0. On the
other hand, this integral can be expressed as a linear combination of the
Fourier coefficients:

0< [0g@ Q@) =Xty an [oe g (z)dr
=27 Zf% QpQn (g)
=0

11



since all the Fourier coefficients of g up to 5 vanish by the assumption. This
contradiction proves Theorem 2.2.

Remark 1. It is not completely clear, whether we need r = 20 (25 + 1)
moments to reconstruct a function from PP (§) uniquely. This number r ap-
pears as a result of taking the difference of two functions in PP (9). However,
to conclude that a function g € PP () vanishes, it is enough the vanishing
of its § + 1 first moments or first 6 4+ ¢ (mod2) Fourier moments:

Proposition 2.2 If for a function g € PP () we have m;(g) = 0, i =
0,1,...,9 (respectively ax; (g9) =0, i =0,1,..., [g-‘), then g = 0.

Proof: Exactly the same as for Theorems 2.1 and 2.2, taking into account
that the number of the sigh changes of ¢ is at most ¢ (notice that here § does
not need to be even as r was in the proof of theorem 2.1).

Remark 2. In Theorem 2.1 (respectively 2.2) we showed that for all se-
quence of points {z;}{_, and the basis {z"}32, ({e™"}32__) there exists a
polynomial (Fourier polynomial) @ (z) of degree g that changes sign at each
x;. It is suggested to expand these theorems to other bases of L? as Legendre,
Hermite, Laguerre etc. Maybe it is also possible to find criteria on a basis of
L? s.t it will posses this property. Clearly, in this kind of bases, it is needed
first to define generalized polynomials and their degree.

12



3 Explicit equations for the Fourier inversion.

The injectivity of the Fourier transform on piecewise polynomial functions
suggests that the parameters of such a function (i.e. the coordinates of the
jump points and the coefficients of the polynomials on each segment) can be
uniquely reconstructed from the Fourier data. In this section we construct a
system of nonlinear equations which is satisfied by these parameters.

3.1 Fourier transform.
Assume f : ST — C is a semi-algebraic function s.t f =3 _, P, (x) where
Py(z) = Efgzo Pam®"Xa, (2)

1 xz €A,
Xl =10 pga

and the partition is defined
Y={A, =z 041 —T=01 <2< ... <2 < Ty =T}.
Then
0 ()= = 7 F (@) e mode = £ 3 Sy [ e

. d m  Cmy m—1 _—inx,41
= Zm:o =0 pIF1 {pr,m$r+1 € "

r m—I ,—inx m—l _—inx
+ Zq:Z (pq—l,m_pq,m)xq e 1 — p1mT] € 1}

where
d =max {d,:qe{1,...,7}},
Pgm = 0 if m > dq’
i'~lm!
Conl = Srgmeii-

This can be written in a compact form using standard inner product

m

an () =D Cout (bns Xnm) (4)

m=0 [=0

13



where

(bm)l = —P1,m;

(bm)q = Pg—1m — Pgm qE€{2,...,7},
(bm)r-i-l = pzrza _

(Xom), =S gef{l,. .. .r+1}.

Notice that there is a (simple) unique linear transformation between (by,),

and the non zero pg,,. Using the Lambert W function (z = W (z) e"®)) we
can find that for m # [

mflein;vq

(Xngmm)q = “rrr— —

W (Xmi), = ()" aplemm =

im—ipmtl (Xn,m,z)q (inz,)™ Lol
m% (X l)ml,l — queiif% <~
m—1 nmit/q m—l

m—+1

et 1
vy = 2w (55 (X7 )
Using the fact that z, € [—m, 7] we can choose the right branch of W
(For more details on Lambert function see [4-6]).
For m = [ it is easy to see that:

7y ===t (1" (Xnma),

Clearly, fixing ¢, there is a strong algebraic relation between the (Xn7m7l)q’s :
In the case of piecewise constant function we get d = 0 hence

)
nan (f) = - (b, Xn)
where
by = "N
by =p;-1—Dg q€{2,...,1r}
bT-i-l = Pr
(Xp), =em qge{l,...,r+1}

(This last set of equations will rise as well from the target detection problem,
noting that e = (e®a)")

14



3.1.1 Another approach to the non linear equations of the Fourier
transform.

Consider the case in which all we know about our function f is that f &
PP (6). If fis a polynomial of degree § we will need to find d + 1 coefficients
of f,if f is a piecewise constant function on [0, 27] we will need to find ¢
partitioning points in [0,27]. We need to think of f as a piecewise poly-
nomial function (each polynomial of degree less then or equal to §) over a
partition of [0, 27] with § points. Thus we need to find (§ + 1)* 4§ = O (62)
(as 7 = (6 +1) = O(6?) parameters to define f (possibly some of the
leading coefficients will be zero or some of the partition points will equal
their neighbor). Using the previous notation we get that if f € PP (§) then
di=...=d, =7 =0 hence

§ m
chml bmaXnml>

m=0 [=0

3.2 Moment transform.

Using the same notation in 3.1 we compute the moment transform of f

)= f ) arde = 30 S pam [o e

_ d 1 n+m+1 T n+m-+1
= Zm:o prT— [pr,mzr-i-l + Zqzz (pq—l,m Pq, m)

d
= Zm:O ﬁ <bm7 Xn,m)

where

. xn+m+1]
m

(Xom)

and again for piecewise constant function we get d = 0 hence

. =yttt ge{l,... r4+1}

(n+ 1) may (f) = (b, X)

where

(Xn), =20 qe{l,....r+1}.

(This set of equations, as we mentioned, will rise as well from the target
detection problem)

q

15



3.2.1 Another approach to the non linear equations of the Mo-
ment transform.

Again using the same logic of section 3.1.1 we get
° 1
my (f) = Z ————— (b Xy - (5)

On+m+1

We get systems of exactly the same structure!

In each case we have to try to solve these systems explicitly. As mentioned
before we shall not address here the general case. One important special case
is treated in section §4.7

16



4 The Colliding Targets Detection problem
(CTD).

4.1 The general manifestation of CTD.

Assume we have NN targets in the space and we transmit from a radar at the
origin a signal M through the space. The signal reflects from the targets and
return with different amplitudes and phases shifts back to our radar where we
can measure the superposition reflected signals from the targets with some
probabilistic/physical noise added on the way. If our transmitted signal is
M (t), the positions of the targets are {7;}._, and the different (complex)

amplitudes are {A;}', then the reflected signal will be

N

F(t)=> AM(t—m)+e(t). (1)

n=1

Here € (t) is the added noise. We would like to find from the reflected signal
the parameters N, A,, and 7,.

4.2 Special cases of Target Detection problem.

We approach the general target detection problem step by step, starting with
some simplified but still very instructive special cases.

4.2.1 Simplified Target Detection problem.

Here we assume that the reflected radar signal is the sum of the original
pulse, reflected from different point targets. We assume in addition that the
amplitude and the initial phase of the reflected pulses are preserved. This
last assumption is not realistic, and we remove it in the next section.

Under the above assumptions the only parameters of F' are the targets
positions, i.e. the time shifts of the reflected pulses.

We investigate this problem on the base of the “correlation function”
which significantly reduces the noise.

17



4.2.2 Extended Target Detection problem.

As above, we assume that the reflected radar signal is the sum of the original
pulse, reflected from different point targets. However, as it happens in reality,
the amplitude and the initial phase of the reflected pulses may vary, and they
are not known a priori.

We get more free parameters than in the simplified problem above. We
estimate these parameters on the base of a more careful analysis of the cor-
relation function.

4.2.3 The problem of detection of colliding targets CTD.

The problem of an accurate detection of two or more targets roughly at
the same distance is practically very important. The resolution of the con-
ventional methods drops in such situations. We investigate this problem
combining the analysis of the convolution function with the description of
the typical patterns of this function.

A reasonable assumption will be that M (t) is supported on a finite do-
main let say [—a,a]. Therefore if m = min {|7, — 75| : i # j} > 2a, it is easy
to detect the position of the targets from the maximal points of the correla-
tion function of £ with M. This is for the case when the noise |e| << |F|, |M].
If the noise € (as in 1) is to large, it is possible to lower it with the convolution
mask - will be explained. In the case that m < 2a we fall below the ordinary
resolution of the system and we need to further analyze the reflected signal
to identify the parameters we look for.

4.3 The starting point - the case of one target.

In the case of one target the fact that the amplitude of the reflected signal
is not a priori known is not essential - we can always normalize the signal.

In this paper we always start with the convolution function: given a
reflected signal
Ft)y=AM (t—71)+€(t), (2)

where A is the signal amplitude, M (t) the standard radar pulse (reflected)
and € (t) the noise, we construct the convolution function

Cf(t)=F*M=AM M+ ¢* M. (3)

18



There are at least two reasons to use the convolution function as the input:
first, its Sound to Noise Ratio (SNR) is usually much better than for the
original signal F'. Secondly, this function is efficiently and robustly computed
in the actually working detection algorithms, so it presents a natural input
for any further processing. Notice, however, that it is not necessary to use the
convolution with exactly the radar pulse M. Other convolution kernels can
be used. Another aspect is that if our transmitted signal M is not smooth
enough it is possible to gain a smooth convolution mask after convolving
with smooth enough function.

Still, the maximum of the convolution function can be strongly shifted
by the noise. Indeed, this maximum is a point-wise, and not an integral
characteristic of the convolution. Accordingly, with a high probability it
can deviate from the actual target position. In order to further improve the
accuracy of the detection we repeat the convolution step. Indeed, denoting
the ”convolution mask” M x M by M; , up to now we have

CFt)=F«M=AMxM)+exM=A-M (t—7)+e (t), (4

where the convolved noise €; (t) is usually much smaller than the original one
(For some numerical estimations see §4.8.3). The equation 4 has exactly the
same form as the original equation 2 and we can apply the second convolution
step:

CoF (t) = CF « My = A(My * My) + €1 % M. (5)

(again the convolved kernel can be arbitrary and not M;) The expected twice
convolved noise €; (t) is usually much smaller than €; (¢), and we take as the
estimated target position the maximum of the second convolution CyF ().

4.4 Two targets with the same reflected amplitudes.

In this case the reflected signal has the form
Ft)y=AM(t—t)+M({t—ty)]+e€(t), (6)

where A is the signal amplitude. Accordingly, the convolution function has
the form

CF(t)=F«M=A[M(t—t)) + M (t —t5)] % M + € x M. (7)
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Hence it is the sum of the shifted convolution masks and the convolved noise
CF(t) = A[M, (t —t1) + My (t — t2)] + €1 (). (8)

Denoting by My = M * M; the second convolution mask of the radar pulse,
we get for the second convolution of the signal

CQF (t) =(CF % M1 = A[MQ (t — tl) + M2 (t — tQ)] + €9 (t) . (9)

The same form of the signal is preserved also for the higher iterated convo-
lutions.

4.4.1 Identifying the middle point.

Another reasonable assumption is that the transmitted signal is symmetric
with respect to the middle point ty = 3 (t1 + t2).

Let us assume that the distance t; — t; between the two targets is small.
In this case the second convolution of the signal CoF (t) has a unique well
defined extremum. In our case, in the absence of the noise this extremum is
exactly at the point ¢, = % (t1 + o), because of the symmetry of the signal.
In the presence of the noise we take this extremum as the estimate of this
middle point. Alternatively, we can estimate the position of this extremum
using higher iterated convolutions.

4.4.2 Identifying the time shift.

It remains to find the shift 27 = ¢, — ¢;. To simplify the notations, let us
assume that ¢y = 3 (¢; + t2) = 0. We can naturally separate two steps in our
algorithm:

The first step is forming the iterated convolutions, in order to reduce
the noise. At present we work with the second convolution, but in principle
one can iterate the convolution step more times. It is a separate question
of what number of convolution is optimal. Although each convolution step
reduces the noise, it has also a ”low-pass filter” effect on the signal itself,
which ultimately reduces the resolution.

The second step is identifying the time shift parameter 7 in the signal of
the form
Fit)=AGt—1)+G{t+71)]+€(t) (10)
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where G (t) = M (t —tp). Indeed, the iterated convolutions preserve this
form of a signal. So we describe below this second step, assuming that the
noise € (t) is sufficiently low.

4.4.3 First and second order expansion of the signal.

In accordance to what has been explained above, let us assume that the
measured reflected signal F'(t) is given by

Ft)=AGt—1)+G({t+71)+e(t), (11)

where G (t) is an a priori known twice differentiable function. Assuming, as
above, that 7 is small enough, we get in the first approximation

Gt—-7T)+Gt+7)=2Gt)+G () T—G (t)T=2G(t). (12

We see that because of the cancellation of the first order terms in 7 the
measured reflected signal F' (t) = A[G(t —7) + G (t+7)] + €(t) does not
depend on T in the first approximation. This fact presumably explains some
of the difficulties in the CTD.

Let us write the second order expansion in 7:
Gt—71)+G(t+71)~2G @)+ G" (t) 77 (13)

or

F(t)~2A4-G{#t)+2A-G"({t)7* +€(t). (14)

Assuming that the (integrated) noise is small with respect to 72, the “func-
tional” equation 14 allows us to produce a system of algebraic equations in
order to estimate both the time shift 7 and the amplitude A.

4.4.4 Obtaining and solving equations on A and 72.

In order to produce from the functional relation 14 robust scalar equations
on A and 72, we integrate 14 with different weights. Let us fix first a function
U (t) orthogonal to G (t) (notice that G (t) is an a priori known function).
We get

/U(t)F(t) ~ 24 (/U(t)G” (t)) 72+/U(t)e(t). (15)
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This is the first of our equations. To produce the second equation, let us fix
a function W (t) orthogonal to G” (). Integrating, we obtain

/W )m2A/W(t)G(t)+/W(t)e(t). (16)

Dropping the noise, we conclude from this last equation that
t)F(t
LTI -
2[W ()G ()
Substituting this expression for A into 15 we get

L JUQF®) W ()G
L G”(t)fW(t)F(t)'

(18)

The expressions 17 and 18 provide a complete answer to our problem, as-
suming that the integrated noise [ U (¢) € (t) is small with respect to 72.

Remark. One can use other approaches to the analysis of the equation 14:

1. If the amplitude A is known and if we believe that the point-wise noise
level is low with respect to the expected value of 72, we just substitute ¢ = 0
into the equation 14. We get

, F(0)—2A-G(0)

TR 0 (19)

2. If the point-wise noise is still too high, we can try to ”integrate it out”

convolving the equation 14 with a certain known kernel K, not necessarily
U or W used above:

/K(t) ~2A/K LGt /K

Assuming that A is known, this leads to the following estimate for 72:

fK (t) —2A [ K (t) G (1)
2AfK ) G (t)

(20)

More generally, using two kernels K7 and K5 we get a system of two equations
on A and 72.
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3. Notice that for any exponential (or polynomial of degree < 2) function
g (also complex i.e in particular trigonometric functions) and for any kernel U
s.t [ gU = 0 we will get also that [ ¢"U = 0 (since ¢g” ~ g), so this method
could not work for signal s.t its second convolution mask is exponential.
Recall that G is our second convolution mask of the transmitted signal M
ie

G(t)=((Mx*M)x* (M= M))(t)

clearly if M is exponential so is G, and if G is exponential function then by
invoking the convolution theorem twice so is M i.e this method could not
work for exponential signals (in particular trigonometric ones). On the other
hand since we assume our signal is supported on a finite interval this kind of
a function is not of our concern.

4. For f, g functions s.t g # 0 define fog=f —gff;tz)é()t). Let us assume
that

/G%Q/Gﬂw¢(/dﬂwG®f

[ewrm [ernz [erare [cvew

then we can suggest a universal kernels U and W in the form:U = G" © G
and W = G © G" using them we get

and

LI GOF0) [ G W)= WP | &' (HEW

2 [ f e m-( ¢ me) _ (21)
[ F@G" () [ G*(0)~] FWG() | G (16 (1)

JFOG@) [ G 0)—] FG" () [ G ()G ()

A:

2 =

[\]

See section §4.8.4 for this solution.

4.5 Two targets with unknown reflected amplitudes.
In this section we assume that the measured reflected signal F'(t) is given by
F (t) = AlG (t - tl) -+ AQG (t - t2) +e€ (t) y (22)

where G (t) is an a priori known twice differentiable function. Using the
same methods as above we can estimate a certain ”common amplitude” of the
signal, and thus "normalize” the expression for F' in such a way that only one
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unknown amplitude parameter appears. To simplify the computations below,
let us assume that Ay =1 andso F(t) =G (t—1t1)+ A-G(t —t2) + € (t).

As the first step we look for the extremum ¢y of F. (Let us remind that
F' is assumed to be a certain iterated convolution of the original measured
reflected signal, so the noise € is assumed to be small). Accordingly, we
suppose that we have an accurate practical method for the estimation of ¢,.
Now let us express t; analytically.

4.5.1 The expected extremum of the signal.

As above, the time shift 7 = t5 — t; between the two targets is assumed to
be small. Using the second order approximation G (t) ~ G (0) + :G" (0) ¢*
(where 0 is assumed to be the extremum and the center of G) we find that
F ()~ G(0)+1G"(0) (t — t1)* + A[G (0) + 1G" (0) (t — t2)*], which is equal
to Const + 5 (1 4+ A) G” (0) [(t — t1)° 4+ A(t — t5)?]. The extremum of the last

function is at the point to = 2542 Notice that ty — 1 = 25 (fa —t1) =
1

A - o _ 1
Al b2 —to= g (e —t) = 7377

Denoting 1%‘ by a and IJ%A by 3, a+ g =1, and shifting the origin into
the point ¢y, we can write
Ft)=G{t+ar)+A-G(t—p1)+e(t). (23)

Remind that the extremum point ¢y, can be practically identified in a robust
way, and hence the time shift as above can be performed explicitly.

4.5.2 First and second order expansion of the signal.

Assuming, as above, that 7 is small enough, we get in the first approximation

FO)=(14+A)GH)+(a—AB)G (t)T=(1+A)G(1), (24)
since a — A = HiA — HiA = 0. Thus, also for nonequal amplitudes the first

order approximation in 7 vanishes. Notice that for A = 1 we get the case of
equal amplitudes, considered in section 4.4 above.

So let us write the second order expansion: using a = (A3 + a?)
1
Ft)=~(14+A)G(t)+ §ozG” )7 +e(t). (25)
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In this expression we have two unknowns: A and 7 (« is being expressed
through A).

4.5.3 Obtaining and solving equations on A and 7.

Integrating the equation 25 with different weights, in the same way as in
section §4.4 above, we can extract from it some simple algebraic relations
between A and 7. First, let us fix a function U () orthogonal to G (¢) (remind
that G (t) is a known function). Integrating 25 with U (t) we get

/U(t)F(t) ~ %a (/U(t)G” (t)) 72+/U(t)e(t), (26)

since [ U ()G (t) = 0 by the choice of U (t). Assuming that the integrated
noise is small, we get from here that

frozy

TN2

The right hand side of this equation we can compute directly from the mea-
sured signal F'(t). The equation 27 is the first in our basic nonlinear system
of equations for the unknowns A and 7.

Now let us integrate the equation 25 with a different weight W (¢), not
orthogonal to G (t) but orthogonal to G” (). We obtain, dropping the noise

/W(t)F(t)z(1+A)/W(t)G(t). (28)

The equation 28 is the second one in our basic nonlinear system of equations
for the unknowns A and 7. Now we can easily solve the system of equations
27 and 28: Solving 28 we obtain

Azw—l. (29)

JW(H)G ()

Substituting 28 into 27, in particular, expressing through A the coefficient
«, we finally find 72

[UWF®[WOF |
TUOG @ W@ F @) - W06 0)]
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See section §4.8.5 for this solution.

Remark 1. We can take different orthogonal and not orthogonal to G
kernels and integrate them with the equation 25. In particular, we can take
as a kernel G itself. In this way we get different equations of the form 27
and 28. Presumably, using a few of such equations may improve the final
accuracy of our estimates. As well we can take the universal kernels we
mentioned in §4.5.3 then we get:

/ U(t)F(t) = / Aty A P AAGL }té{ g)@) G” (1)
roro- foora-1Curgeu:
/ U 1) G (t) = / oy UG f(g 2G(’t’)(t))2
/ W () G (t) = / G2 (1) — (f C} 25;;@)2

as long the appropriate integrals does not vanish.

4.6 A General CTD Problem.
4.6.1 Generating the set of equations to solve CTD.

Let us assume that our transmitted signal (or its second convolution) M is in
C"! (R) and has compact support. Assume that we know that there are N targets
all of them near the origin and that the noise is small. Our measured signal now

1S
N

F(t)=> AnM(t—7,) +€(t). (30)

n=1

Let us develop F (t) — ¢ (t) in Taylor expansion up to the I** derivative with the
remainder in Lagrange form:

N
1

- AnM(l+1) ¢ . I+1

T, +(l+1)!; (t+cn) T,

D
—~
~
S~—
|
o)}
—~
~
~—
I
= =
N
E
=z
—~
~
~—
S
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Denoting

N
o (1) = ﬁ ;An MO (1 4 0 711 (31)
gives us l
F(t)—c(t)—pn (1) = > M®) (1) 5, (32)
k=0

N
where B = Y0 HA.TE.

Now we shall address a theoretic problem. The result we shall use to analyze
CTD.

4.6.2 Finding the Dual basis for a function and its derivatives.

Consider the space L?(R) and let f € C'*'(R) be a function with a compact
support s.t for all n € N the set { f (i)}?:() is linearly independent (as long the
derivatives are defined). In other words f is not a solution of an o.d.e with constant
coefficients. (equivalently f is not a sum of polynomials multiplied by exponents,
in particular any function with compact support).

For fix n <1, we would like to find a set of functions {U;}!"_, s.t <f(i), Uj> = 0
in the L? inner product.

We would like to find the dual basis of { @ }?:0 in the subspace W,, = sp { @ }ZL:O.
Let us define G, (f)” = <f(i), f(j)> the n + 1 by n + 1 Gramm-Schmidt matrix

related to f (which is invertible since the set { @ }?:0 is linearly independent).

Proposition 4.1 U; =)}, ajkf(k) is the dual basis of{f(i)}?zo in Wy iff a;; =

(@)

Z?]

Proof:
”?<": Let us look at the inner product

(Ui, 1) = Z aik (S, 10 = Z (Gu (D7) Gu(Flyy = Tdiy = b1
k=0

i,k

”?=": We shall show that in W,, there is only one dual basis to { f (i)}?:() and by

m

that prove this implication. Assume that {ﬁl} C W, is a dual basis, i.e for all

=0
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i,j =A{0,...,n} <U},f(j)> = 0;,j. Therefor

<Uz’ - Uiaf(j)> = <[7i7f(j)> - <Ui7f(j)> =05 —0i; =0
from here we concludNe that ﬁl U, € VVnL Since Ui, U; € W, we get that UZ —U, €
W, N W5 = {0} = U; = U;. And by this we proved this Proposition.

Finding this we can easily see that if we take v; € VVnl and define U; = U; + v,
then we still have <ﬁl, fu )> = 0;,j. From the uniqueness of U; in W), follows that

this is all the freedom we can have in the choice of U;.
Proposition 4.2 Given V,, s.t <Vn,f(i)> = 0p; foralli € {0,...,n,...,2n} the
relation V;_1 = —Vj’ generate a dual linear independent set for {f(i)}?zo in Wap,.

Proof: Assume we have found V,,,V,,_1,..., Vst foralli € {n,n—1,...,j} and
re{l,....,n,...,n+j}

<Vz'=f(r)> = 0ir

then for all r € {1,...,n,...,n+j— 1}

(Vie 1) :/Rvj_lfm :/R(_Vj/) Fo)

Using integration by parts and the fact that the support of f is compact we get
<Vj—1,f(r)> = / Vit = i1 = 651
R

By this induction we proved the duality property of {Vj};‘zo wrt {f (i)}

n
=0
Assume that there exists {aj}?:o constants s.t > _a;V; = 0 then for all i €

{0,...,n}

0= <0,f(i)> = <j§i:0aj‘/j7f(i)> = zn:aj <Vj,f(i)> = ]zz%ajém = aj;-

Jj=0

Therefor {Vj};‘zo is a linear independent set. By this we proved the Proposition.

Proposition 4.3 V,, = 2?20 bif@ where b = Gay, (f)_1 en and (ei)j = 0;,j for all
i.j €10,...,2n}.
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Proof:

b=Gon(f) " en = Gan(f)b=en
= (Gon (f)b); = (en); = bim
= 3 (Gon ()i ;b5 = Oim
= (D, fOY by = 6
= (T bif0,£0) = b
= Vo, fD) =06,

Remark: Notice that in order to find all the {U;}!" , together as in Proposition
4.1, we made all the calculation in space of dimension n + 1. To find V}, and to
develop the rest by differentiating as in Proposition 4.2, we made calculations in
space of dimension 2n + 1.

Proposition 4.4 If g € Cy (R) is twice differential function then [ g9" =0 <=
g=0

Proof: The proof is easy using integration by parts and zero value on the bound-
aries for g and ¢'.

Conclusion: { f (i)} (respectivly {V;} from proposition 4.2) is not an orthogonal
set.

Remark: A suggested question for future work can be :

How close to orthogonal we can get it?

4.6.3 Producing the explicit system of equations

N ! . . . .
Assume more that {M (Z)}i:O is a linear independent set (since the support of M
is compact it is a reasonable assumption). Convolving 32 with the kernels U; we
just found we get

l
(FU) = (e, U) = (o, U) = > (M) (0),U, (1)) B = > il = 6,

l
k=0 k=0

that is
(F,Ui) = (e, Ui) = {pn, Ui) = B (33)
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In equation 33 the expression (F,U;) is the actual "measurement”. The noise
(€,U;) is unknown, while for the remainder term we have the following bound
(using Cauchy-Schwartz inequality)

[on . U)| z+1'2 w (U MO (24 ) 781

- N

—(+1)!
where R4 and R, are a-priori bounds for the amplitudes and the positions of the
targets.

RAREM[ MV ||Us|| =: Ry, (34)

Side remarks:

1. R4 can be taken as the initial amplitude of the transmitted signal. The
energy conservation law explains why it is a bound (maybe not tight enough).

2. R; can be taken as a from §4.2.3 or smaller if we investigate more.

Assuming the noise is much smaller than the remainder we can omit the corre-
spondence term to get

| {(F,U;) — Bi| < R, (35)

Our basic assumption is that R, is small. Taking it to the power of [ + 1 gives
us even smaller parameter. Taking this assumption under account we can use the
Lagrange reminder as a good bound for estimation.

Now we finally obtain the set of equations

Yk F Uk Z AnT (36)

where the A,,’s and 7,,’s are the unknowns.
The number N is not easy to find, this methods assumes we know the total number
of targets a-priori.

4.7 Solution Methods of 36.

We shall introduce 2 methods to solve 36:
1. Analytic method suggested by Kisunko in [7].
2. Special case for 2 colliding targets.
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4.7.1 Analytic method suggested by Kisunko in [7].

Let us find a Generating function for the sequence ~;’s (as in 36). Let z be an
auxiliary coefficient. Using it we get

N 00 An
Z’Ykz _ZZAnTkk Z:: kZ:oZTn :Z:ll—zm' (37)

k=0n=1

Hence g is a rational function of degree N.
From 37 we can see that 7., ! are the poles of g and A,, = —7,Res (g, Tn_l).
Notice that the v;’s are the Taylor coefficients of g for k € {0,1,...}.

Let us remind that the Taylor coefficients of a rational function of degree N satisfy
a linear recurrence relation of length 2N.
So our problem is to find explicitly the function g from the first 2/V coefficients

Vi'S.

Proposition 4.5 Leth(x) = % be a rational function s.t q (zg) # 0 and degp <
degq =n. Then there exists {c;}1=y s.t

n—1
A4n = g Cil+i
i=0

where a; are the Taylor coefficients of h around xg.

Proof: Let us differentiate p (x),n + k times. Since degp < n < n + k we get

dk dk dqn dn—i—k dn+k
0= 370 = TF ge? @ = gmer (@) = Zaag (@) g @)
Therefore
dntk ntk ntk etk . n n-+k n :
0= rmr (@ a@) = Y- ("7 (@) (@) = 3 (M TN ()40 o),
j=0 §=0
Evaluating at x = zg and rearranging we get
"\ (n + k)! h(ntE=d) (:130) : "L ¢ (z0) (n+ k)!

J=0 J=0
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Using the fact that ¢ (xg) # 0 we get

. _E":—q(j)(fﬂo)a __’SMQ .—-ni:lc-a :

By this we proved the Proposition.
Assume we have the first 2V equations of 36. In order to find g we have to preform

the following two steps:

1. Finding the linear coefficients of the recursion relation between the first 2NV
vk's (for the solvability of this linear system see [7]). By this step we find
the denominator of g and therefore the 7,,’s.

2. Finding the nominator of g and through it the A,’s.

Notice that in our case, if ¢ is the denominator of g then ¢ (0) = 1 # 0. Having
this and the ¢;’s we can construct ¢ (as in 37) from its derivatives at 0. In this

¢ (0)
(N =il

case
(38)

C; = —
Therefore
N .
q(z)=-— Z eN—iz'. (39)
i=0

Let us write g (z) = % where ¢ is known. p is just a polynomial of degree less

than N. Equating the first N v;’s to the first N 4+ 1 Taylor coefficients of g gives
us NV + 1 linear equations to solve for p coefficients. (for details see [7,8])

4.7.2 Special cases for 2 colliding targets.

Notice that if the targets are symmetrical around zero then
F(t):AlM(t+T)+A2M(t—T) (40)

and its Taylor expansion is

F(t)y=>Y" % (A1 + (=1)" Ag) M™ () 7" (41)
n=0

Integrating against the dual kernels w.r.t {M (i)} (see §4.6.2) we get
1

m!

’ (F, Um> - (Al + (_1)m Ag) Tm’ < R27m (42)
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Notice that for all m > 1
AL+ (=1)" Ay = Ay + (—1)™ 2 As.

Dropping the remainder in equation 42 gives us

1

<F7Um>:%

(A1 + (—=1)™ Ag) ™. (43)

From dividing equation 43 with it self for two different indexes m and m — 2 we

get that
T:¢@n%mum—m' )

(F,Umn—2)

Notice also that we can verify the assumption of the targets symmetry around zero
by checking that for all [,m > 1
(F,Up)ym(m—1) (F,U)I(—1)

FUms) (BO) (4)

Now in general situation (non symmetric targets) we can proceed as follows: we
shift our system to the time ¢y where our measurement (; satisfy 45. The position
of the shift will satisfy

tg=L1T2 ;” (46)
and by denoting
r=21 ; e (47)

we will get a symmetric situation. Then we can find 7 using 44. In order to find
Ay, Ay we will solve the first two equations for 1,2 with Ay, As as unknowns and
7 substituted from 44. We will solve the system

(A (a)=(%) @

which is solvable since its determinant is —2 # 0.
Since 7 is small as m gets larger the expression % (A1 + (=1)™ Ag) 7™ gets smaller,
so we will get the best results from the few first equations.

For the case m = 2,3 we get explicitly:

(F,Us) 2

<F7 U0>

33



as a solution for 7 and 45 becomes
(F ) U2> (F ) U3>

<F7U0> <F7U1>

For numerical results concerning this section see §4.8.6.

4.8 Numerical results.
4.8.1 Introduction.

Below we present some initial numerical results in the colliding target problems.
The main purpose of the numerical simulations we have tested was to check a
feasibility of the suggested approach. We still do not address some important
issues in the practical implementation of the CTD problem.

Each section contains a detailed explanation of the results presented in it.

At the end of each section the reader could see a table summarizing all the results
together.

4.8.2 General explanation about the simulations

In each simulation we generated a function and a random noise. If the noise am-
plitude was as high as the amplitude of the function we call the function: signal.
If the noise amplitude was much smaller than the amplitude of the function we
call the function: convolution mask.

In each section we superposed the function with it self after shifting it and mul-
tiplying it with different amplitudes. To this superposition we added the noise
with different amplitudes. Then in each section we calculated the shifts and the
amplitude using different methods.

If the noise amplitude was 0 we used only one calculation as the result. If the
noise amplitude was not 0 we calculated the shifts and the amplitudes 20 times.
Fach time with the same superposed functions but with different random noise.
The result we took was the calculated mean and the standard deviation of the 20
simulations.

The noise was taken as a random noise on the interval [—1, 1] or a normal (gaus-
sian) noise with mean 0 and standard deviation 1.

4.8.3 Detecting the shift of one target from highly noisy measure-
ments.

In this section we simulated a received signal reflected from only one target but
with high noise level.
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As a first transmitted signal we will have

M (t) = 0'—124X[7r—0.2,7r+0.2] (t) (t — (r = 0.2))* (¢t — (7 +0.2)) (49)

see figure 1.
This is a 4 times differentiable bump, centered at 7, with width of 0.2 to each

0.8y

0.6

04r

0.27

Figure 1: Transmitted bump signal without noise.

side and amplitude 1 unit. In this case the shift is not small since there is only
one target. We will find the shift from the maxima of the second convolution of
the received signal with the transmitted signal.

The aim in this simulation is to show that the second convolution mask de-
creases the noise in a satisfactory manner.

We will use a uniform noise with amplitude of 1 unit (strong as the signal it
self) - see figure 2. The second convolution mask for this signal can be seen in
figure 3

After averaging 20 simulations of the second convolution mask of this signal
with different uniform noises and with a shift of 2 units we got that the averaged
shift was 1.9831 with standard deviation of 0.0129.

Making the same calculations with normal noise the results were: averaged
shift of 1.9092 with standard deviation of 0.4237.

As a second transmitted signal we will have

M, (t) = sin () (50)

see figure 4.

35



2

15
1
0.5]
0
-0.5]

-1

0 2 4 6 8
Figure 2: Transmitted bump signal shifted by 2 units with uniform
noise having amplitude of 1 unit.
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Figure 3: Second convolution mask for bump signal shifted by 2 units
with uniform noise having amplitude of 1 unit .
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Figure 4: Transmitted sin (#?) signal without noise.

0 2 4 6 8
Figure 5: Transmitted sin (#?) signal shifted by 2 units without noise -
use of periodicity.
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Notice that in this case the shifted signal will use 27 periodicity - see figure 5.
We will use a normal noise with amplitude of 2 units (strong as the signal it
self) see figure 6.

_2 L s .
0 2 4 6 8

Figure 6: Transmitted sin (#?) signal shifted by 2 units with uniform
noise having amplitude of 2 units.

The second convolution mask for this signal can be seen in figure 7

After averaging 20 maximums of the second convolution mask of this signal
with different uniform noises and with a shift of 2 units we got that the averaged
shift was 2.0013 with standard deviation of 0.0066.

Making the same calculations with normal noise the results were: averaged
shift of 2.5050 with standard deviation of 1.4615. (We do not know why in this
case the calculated mean of the shift is much more far from the given shift than in
other functions and noises type. This issue should be studied in a future work.)

Having these results we can see that the second convolution mask gives good
results for the maxima detection. Where as can be seen from figures 2 and 6 it is
more difficult to find the shift directly from them.

All the results for this section are collected in this table:
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signal type data type shift
My given 2
uniform noise amp=1 | calculated average 1.9831
20 measurements standard deviation | 0.0129
My given 2
normal noise amp=1 | calculated average 1.9092
20 measurements standard deviation | 0.4237
M given 2
uniform noise amp=2 | calculated average 2.0013
20 measurements standard deviation | 0.0066
Mo given 2
normal noise amp=1 | calculated average | 2.5050(!)
20 measurements standard deviation | 1.4625(!)

Our first convolution mask was
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Gi(t)= (= 1) xp1y (t)

8

Figure 7: Second convolution mask for sin (¢?) signal shifted by 2 units
with uniform noise having amplitude of 2 unit.

4.8.4 Solution for two targets with one amplitude.

In this section we will show some numerical results of two targets detection with
the same amplitude, a small symmetric shift and noise.

which is a symmetric 4 times differentiable bump on the interval [—1,1] with
amplitude of 1 unit. See figure 8
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Figure 8: A bump signal without noise.

Next we Superposed two signals with the same amplitude of 0.5 unit and shifted
symmetrically around zero by 0.15 unit each. See figure 9. We can also see in this
figure that the superposed signal has a shape similar to the original function.
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Figure 9: Two bump signals without noise shifted by 0.15 each with
common amplitude 0.5 units and their superposition.

Trying to calculate the shift in this case using expressions 18 and 17 above
gives us a shift of 0.138 and amplitude of 0.4977.

Using smaller shift of 0.01 gave much better results of 0.0099 shift and 0.5
amplitude.

With small shifts we could calculate the shift and the amplitude also in the
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presence of noise as long as the amplitude of the noise was at least one magnitude
of order smaller than the shift.
Our second convolution mask was

G (t) = sin® (t* = 1) xj_1,1(t)

See figure 10.
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Figure 10: A sin? (2 — 1) signal without noise.

Next we Superposed two signals with the same amplitude of 0.5 unit and shifted
symmetrically around zero by 0.15 unit each. See figure 11.

Trying to calculate the shift in this case using expressions 18 and 17 gives us
a shift of 0.1328 and amplitude of 0.4969.

Using smaller shift of 0.01 gave much better results of 0.0099 shift and 0.5
amplitude.

With small shifts we could calculate the shift and the amplitude also in the
presence of noise as long as the amplitude of the noise was at least one magnitude
of order smaller than the shift.

All the results for this section are collected in this table:
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Figure 11: Two sin? (2 — 1) signals shifted by 0.15 each, with common
amplitude 0.5 units without noise and their superposition.

signal type | data type | amplitude | shift

G1 given 0.5 0.15
calculated 0.4977 0.1380

G1 given 0.5 0.01
calculated 0.5 0.0099

Go given 0.5 0.15
calculated 0.4969 0.1328

G given 0.5 0.01
calculated 0.5 0.0099

4.8.5 Solution for two targets with two different amplitudes.

In this section we shall find A and 7 in formula 23 using expressions 27 and 28.
Our first simulation will use convolution mask of the form

G (t) = (£ = 1)" x(c1y ().

This is a four time differential bump on the interval [—1, 1] with amplitude of 1
units. Next we generated 23 with A = 2 and 7 = 0.1 without noise. Using 27 and
28 we got shift of 0.0968 units and amplitude of 1.9994 units. With presence of
uniform noise of amplitude 0.1 (as strong as the signal it self) after averaging 20
results (from different uniform noises) we got averaged shift of 0.0940 units with
standard deviation of 0.0221 units, and amplitude of 1.9979 units with standard
deviation of 0.0059 units.
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Our second simulation will use convolution mask of the form

G4 (t) = Sin2 (t2 - 1) X[—l,l] (t)

Next we generated 23 with A = 2 and 7 = 0.1 without noise. Using 27 and 28 we
got shift of 0.0956 units and amplitude of 1.9992 units. With presence of uniform
noise of amplitude 0.1 (as strong as the signal it self) after averaging 20 results
(from different uniform noises) we got averaged shift of 0.0948 units with standard
deviation of 0.0140 units, and amplitude of 1.9995 units with standard deviation
of 0.0050 units.

All the results for this section are collected in this table:

signal type data type amplitude | shift
G given 2 0.1
calculated 1.9994 0.0968
Gs given 2 0.1

Uniform noise amp=0.1 | calculated average 1.9979 0.0940
20 Measurements standard deviation 0.0059 0.0221

Gy given 2 0.1
calculated 1.9992 0.0956
Gy given 2 0.1

Uniform noise amp=0.1 | calculated average 1.9995 0.0948
20 Measurements standard deviation 0.0050 0.0140

4.8.6 Solution using 44 and 48.

In this section we will solve 36 for the case N = 2 and under the assumption that
the system is symmetric i.e 74 = —7y, using 44 and 48. We generate 36 as an
outcome of a symmetric CT'D problem with two targets and different amplitudes.
Our first simulation will use signal of the form

My (t) = (£ — 1)4 X[-1,1) (1) -

This is an eight time differential bump on the interval [—1,1] with amplitude
of 1 units. Next we superposed two signals with amplitude 2 and 1 units and
shifts of 0.1 to each side of zero without noise. Using 44 and 48 we got shift
of 0.09938 units and amplitudes of 0.99674 and 2.00249 units. With presence of
uniform noise of amplitude 1 (as strong as the signal it self) after averaging 20
results (from different uniform noises) we got averaged shift of 0.09502 units with
standard deviation of 0.02163 units, and amplitudes of 0.94251 and 2.04236 units
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with standard deviation of 0.16685 and 0.15867 units.
Our second simulation will use signal of the form

4 4
My (t) = (2 = 1)" e X1y (t).

For this signal the calculations will lead to complex solutions. We will take the
real part of the solution since it is the closest real number to the solution (in all
reasonable norms).

Next we superposed two signals with amplitude 2 and 1 units and shifts of 0.1 to
each side of 0 without noise. Using 44 and 48 we got shift of 0.09919 units and
amplitudes of 0.99575 and 2.00322 units. With presence of uniform noise of am-
plitude 1 (as strong as the signal it self) after averaging 20 results (from different
uniform noises) we got averaged shift of 0.09797 units with standard deviation of
0.01689 units, and amplitudes of 0.97988 and 2.01596 units with standard devia-
tion of 0.16409 and 0.14702 units.

All the results for this section are collected in this table:

signal type data type amplitudel | amplitude2 shift

Ms given 2 1 0.1
calculated 2.00249 0.99674 0.09938

Ms given 2 1 0.1
Uniform noise amp=1 | calculated average 2.04236 0.94251 0.09502
20 Measurements standard deviation 0.15867 0.16685 0.02163

My given 2 1 0.1
calculated 2.00322 0.99575 0.09919

My given 2 1 0.1
Uniform noise amp=1 | calculated average 2.01596 0.97988 0.09797
20 Measurements standard deviation 0.14702 0.16409 0.01689
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5

Conclusions.

In this section we will overview all the sections we had through this work. We
shall point the most significant topics and results we had and suggest directions
for future discussion.

5.1

Non Linear Fourier and Moment Reconstruction.

In section §2 we used the notion of semi-algebraic complexity in order to show
that for simple functions, and in particular piecewise polynomials, the partial
Fourier transform is injective. We showed the same result for the moment
transform. This injectivity is a necessary condition for reconstructing a func-
tion from its first few moments. We showed some bounds for the number of
moments needed in order to get the injectivity.

At the end of section §2 we suggested that it is possible to find generalized
polynomials from an L? basis with a certain sign pattern. This topic should
be studied in a future work. First for classic bases in L? as Legendre, Hermite,
Laguerre, etc. Second to find general conditions on an L? basis to posses this
property.

In section §3 we formed a set of non linear equations. We believe that the
solution of this set will be a good approximation for the parameters of the
function we need to reconstruct. This claim should be studied in a future
work.

The set of equations, 36, that rose from the piecewise constants function’s
reconstruction is the same set that rose from the CTD problem we analyzed
in later section. Other sets of equations that rose from general piece-wise
polynomial function have similar form as the one we studied in this work.
The solutions of these sets should be studied in a future work.

The Colliding Targets Detection Problem.

In section §4 we described the problem of target detection and in particular
the colliding target detection - the CTD.

In §4.3 we discussed about noise reduction and the convolution mask. We
used these two notions in order to find maxima of a noisy signal.

In section §4.4 we analyzed a simplified case of CTD. We had 2 targets with
the same reflection amplitude shifted symmetrically around zero. The shift
and the amplitude were the parameters in this problem. We used second
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degree Taylor approzimation of the signal and some convolution kernels to
find the parameters.

e In section §4.5 we analyzed two targets with two different amplitudes and
shifts.

e In section §4.6 we analyzed the general CTD problem and generated a set of

non linear equations-36, on the parameters (the unknowns amplitudes and
shifts).

e In section §4.6.2 We introduced a notion of a dual basis (or kernels) for a
function and its derivatives. We saw that in all reasonable cases neither
the function and its derivatives nor the set of kernels are orthogonal sets.
We suggested to check how close to orthogonal we can bring them. This
suggestion should be studied in a future work.

e In section §4.7 we showed some suggested solutions of the set 36. Also we
used 36 to solve a two colliding targets case. These solutions of 36 should be
studied in a future work.

e In section §4.8 we showed some initial numerical results intended for a basic
testing of our approach. All the numerical schemes and simulations should
be studied in a future work, in much more details

5.3 General Remarks.

This work opens several direction for future research. Most of the numerical
schemes, estimations, noise analysis and some more topics in this work should
be studied in a future work.
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