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ABSTRACT

Advanced Techniques for
High-Throughput Cellular
Communications

Yingming (Allan) Tsai

The next generation wireless communication systems require ubiquitous high-throughput
mobile connectivity under a range of challenging network settings (urban versus ru-
ral, high device density, mobility, etc). To improve the performance of the system,
the physical layer design is of great importance. The previous research on improv-
ing the physical layer properties includes: a) highly directional transmissions that
can enhance the throughput and spatial reuse; b) enhanced MIMO that can elim-
inate contention, enabling linear increase of capacity with number of antennas; c)
mmWave technologies which operate on GHz bandwidth to offer substantially higher
throughput; d) better cooperative spectrum sharing with cognitive radios; e) better
multiple access method which can mitigate multiuser interference and allow more
multi-users.

This dissertation addresses several techniques in the physical layer design of the
next generation wireless communication systems. In chapter two, an orthogonal fre-
quency division with code division multiple access (OFDM-CDMA) systems is pro-
posed and a polyphase code is used to improve multiple access performance and make
the OFDM signal satisfy the peak to average ratio (PAPR) constraint. Chapter three
studies the 1/Q imbalance for direct down converter. For wideband transmitter and
receiver that use direct conversion for 1/Q sampling, the I/Q imbalance becomes a

critical issue. With higher 1/Q imbalance, there will be higher degradation in quadra-



ture amplitude modulation, which degrades the throughput tremendously. Chapter
four investigate a problem of spectrum sharing for cognitive wideband communica-
tion. An energy-efficient sub-Nyquist sampling algorithm is developed for optimal
sampling and spectrum sensing. In chapter five, we study the channel estimation of
millimeter wave full-dimensional MIMO communication. The problem is formulated
as an atomic-norm minimization problem and algorithms are derived for the channel
estimation in different situations.

In this thesis, mathematical optimization is applied as the main approach to
analyze and solve the problems in the physical layer of wireless communication so
that the high-throughput is achieved. The algorithms are derived along with the

theoretical analysis, which are validated with numerical results.
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CHAPTER 1. INTRODUCTION

Chapter 1

Introduction

1.1 High Throughput for Wireless Systems

In recent years, the demand of high-speed data service of mobile users increases ex-
ponentially. However, the spectrum for cellular networks is limited, so the licensed
frequency bands become scarce and expensive. In practice, the bands are limited
within spectrum typically from several hundred megahertz (MHz) to few gigahertz
(GHz) [Dahlman et al., 2011]. Hence, advanced technologies and mobile communi-
cation systems have to be developed. The next generation wireless communication
systems investigate to improve the physical layer (PHY) transmission mechanisms to
increase bit rate and reduce interference. These approaches include: new multiple
access scheme, multi-user interference mitigation, enhanced wide-band transceiver,
spectrum sensing with sharing, new high-bandwidth and full-dimensional MIMO tech-
nologies. In this paper, we study the multiple access, enhanced, spectrum sensing,
mmWave full-dimensional MIMO to achieve the high throughput in wireless commu-

nication.
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1.2 Research Motivation and Objectives

The existing LTE/LTE-A systems can provide a data rate of 100 Mbps in downlink
and 50Mbps in uplink [Thr, 2008], [Dahlman et al., 2011]. However, the modulation
scheme in LTE/LTE-A has high PAPR, which causes signal distortion in communi-
cation. To solve such problem, we propose an OFDM-CDMA system that employs
polyphase codes to support variable spreading factors with constant envelope. In
addition, we propose to use polyphase sequences as an orthogonal multiple access
scheme for improving uplink multiple access scheme.

Another problem for the exiting communication systems is the I-QQ channel im-
balance. In the analog domain of a direct down-conversion system, a demodulated
complex signal inherently includes amplitude-phase imbalance between In-phase (I)
and Quadrature-phase (Q) signal paths. This imbalance exists because these signals
are not perfectly matched to each other. The I/Q amplitude and phase imbalance pro-
duces a sideband image that severely degrades the error vector magnitude (EVM) of
the received signal. The higher the IQ imbalanced, the higher the distortion will be in
the QAM constellation. For frequency selective I/Q imbalance, i.e., band-dependent
I/Q imbalance increases the difficulty of 1/Q compensation. These facts motivate us
to study frequency selective 1/Q) imbalance compensation methods.

Radio frequency (RF) spectrum is a valuable but tightly regulated resource due
to its unique and important role in wireless communications. With the growing
of wireless services, the demands for the RF spectrum increases as well, leading to
scarce spectrum resources. Moreover, it has been reported that the localized temporal
and geographic spectrum utilization is extremely low. The current spectrum policy
allocating a fixed-frequency band to individual wireless services, is known to be inef-
ficient. Recently, the Federal Communications Commission (FCC) is developing new
spectrum policies, which allow secondary users to access a licensed band when the
primary user is absent. Many narrowband spectrum sensing algorithms have been

studied in the literature, including matched filtering, energy detection, and cyclo-
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stationary feature detection [Yucek and Arslan, 2009]. While present narrowband
spectrum sensing algorithms have focused on exploiting spectral opportunities over
narrow frequency range, cognitive radio networks will eventually be required to ex-
ploit spectral opportunities over a wide frequency range from hundreds of megahertz
to several gigahertz for higher throughput. Driven by Shannon’s famous formula
that, under certain conditions, the maximum theoretically achievable bit rate is pro-
portional to the spectral bandwidth. Hence, different from narrowband spectrum
sensing, wideband spectrum sensing aims to find more spectral opportunities over a
wide frequency range and achieve higher opportunistic aggregate throughput in cog-
nitive radio networks. However, conventional wideband spectrum sensing techniques
based on standard analog-to-digital converters (ADCs) could lead to unaffordably
high sampling rate or implementation complexity. Hence, revolutionary wideband
spectrum sensing techniques become increasingly important. In addition, sampling
in wide spectrum is challenging because it consumes more power. In this thesis, we
study the spectrum sensing with sub-Nyquist sampling such that the user terminals
can efficiently sense ultra wideband spectrum and consumes less power.

Although mmWave technology has been known for many decades [Rappaport et
al., 2014], the mmWave systems have mainly been deployed for military applications.
With the development of signal processing, mmWave technology has gained great
interest. We study the mmWave full-dimensional MIMO system. With the support
from large number of antennas, massive MIMO 1is showing an increasing spectral
efficiency. In 3GPP [Thr, 2008], a full-dimensional MIMO (FD-MIMO) technology
has been introduced for massive MIMO in cellular system. An FD-MIMO system can
also deliver a large improvement to the high-order multi-user MIMO (MU-MIMO)
[Jindal, 2006]. Compared to the existing LTE systems, it improves the capacity by
2-4 times according to the simulation. FD-MIMO is considered as one of the key
5G mmWave MIMO technologies and provides better SNR and system dimension by

making use of active antenna array and three-dimensional channels.
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This thesis aims to develop new physical layer techniques to achieve high through-
puts in wireless communications. We explore new signal processing techniques in
these systems and channel models. We also provide theoretical results of the suffi-
cient conditions of successful estimation. We also study various methods to improve
the efficiency of the algorithms. The performance of the results are verified by the

numerical results.

1.3 Thesis Contributions

The technical contributions of the thesis are summarized as follows.

1.3.1 Uplink Orthogonal Multiple Access

We propose a OFDM-CDMA system that employs polyphase codes to support vari-
able spreading factors. A systematic approach for constructing the polyphase code
sequences of variable spreading factors is developed. Polyphase codes exhibit bet-
ter auto- and cross-correlation properties than Hadamard codes. When employed in
OFDM-CDMA systems, polyphase codes result in certain structured multiple-access
interference (MAI) caused by multipath. Analytical and numerical results show that
OFDM-CDMA systems employing polyphase codes have better PAPR performance
than those using Hadamard codes. The BER performance of the OFDM-CDMA sys-
tem using polyphase codes is evaluated by numerical results and compared to that of

the OFDM-CDMA system using Hadamard codes with and without clipping.

1.3.2 1I/Q Imbalance

Frequency-dependent 1/Q imbalance is one of the major impairments in the direct-
conversion receivers (DCR) for high-speed wideband wireless systems. We propose
two new blind methods for compensating frequency-dependent 1/Q) imbalance. The

first one is a time-domain approach. Specifically we develop a blind identifiability
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condition based on which a cost function and a gradient descent search algorithm
are proposed for blind 1/Q imbalance compensation. The second blind method is a
frequency-domain approach for OFDM systems. Here we provide blind estimators
for the frequency-selective 1/Q) imbalance parameters, which once obtained, the 1/Q
imbalance can then be compensated by a simple single-tap matrix filter inversion. We
provide extensive simulation results to demonstrate the performance of the proposed

algorithms.

1.3.3 Wideband Spectrum Sensing

In this topic, we consider the problem of locating multiple active spectrum subbands
in a wide range of frequency bands. A major challenge associated with such wideband
spectrum sensing is that it is either infeasible or too expensive to perform Nyquist
sampling on the wideband signal. In this chapter, we propose a sensing scheme based
on a sub-Nyquist sampling method called multicoset sampling, which is similar to the
polyphase implementation of the Nyquist sampling, but requires less A/D converters.
In contrast to the traditional sub-Nquist approaches where the wideband signal is
first reconstructed from the sub-Nyquist samples, we develop a method that directly
estimates the power spectrum of the wideband signal of interest using the sub-Nyquist
samples, by exploiting its statistical properties. We also characterize the statistical
distribution of the proposed power spectrum estimator, based on which we obtain a
constant-false-alarm energy detector for the frequency bins. Simulation results are
provided to demonstrate the effectiveness of the proposed multiband spectrum sensing

method based on sub-Nyquist sampling.
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1.3.4 Millimeter Wave Full-dimensional MIMO Channel Es-

timation

The millimeter-wave (mmWave) full-dimensional (FD) MIMO system employs planar
arrays at both the base station and user equipment and can simultaneously support
both azimuth and elevation beamforming. In this chapter, we propose atomic-norm-
based methods for mmWave FD-MIMO channel estimation under both uniform planar
arrays (UPA) and non-uniform planar arrays (NUPA). Unlike existing algorithms such
as compressive sensing (CS) or subspace methods, the atomic-norm-based algorithms
do not require to discretize the angle spaces of the angle of arrival (AoA) and angle
of departure (AoD) into grids, thus provide much better accuracy in estimation. In
the UPA case, to reduce the computational complexity, the original large-scale 4D
atomic norm minimization problem is approximately reformulated as a semi-definite
program (SDP) containing two decoupled two-level Toeplitz matrices. The SDP is
then solved via the alternating direction method of multipliers (ADMM) where each
iteration involves only closed-form computations. In the NUPA case, the atomic-
norm-based formulation for channel estimation becomes nonconvex and a gradient-
decent-based algorithm is proposed to solve the problem. Simulation results show
that the proposed algorithms achieve better performance than the CS-based and

subspace-based algorithms.

1.4 Thesis Organization

The rest of the thesis is organized as follows.

Chapter 2 propose to use polyphase codes for uplink OFDM-CDMA systems to
address the peak-to-average power ratio (PAPR) problem. Analytical and numerical
results show that OFDM-CDMA systems employing the proposed polyphase codes
have remarkably better PAPR performance than that using Hadamard codes. BER
performance of OFDM-CDMA systems employing polyphase codes is close to that of
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system using Hadamard codes without clipping. The low PAPR property with better
BER performance makes the proposed OFDM-CDMA systems using the polyphase
codes a promising solution to uplink multicarrier and multiple access systems.

Chapter 3 studies the problem of 1/Q) imbalance. In this chapter, We have pro-
posed two blind approaches to compensate the frequency-dependent 1/Q imbalance
for wideband direct-conversion receivers. One is a time-domain method for general
systems and the other is a frequency-domain method that is specifically designed
for OFDM systems. For the time-domain method, a blind identifiability condition is
given based on which a cost function for compensating the I/Q imbalance is proposed;
and a gradient-descent algorithm is derived to obtain the compensating filter. For the
frequency-domain method, we have developed estimators for the frequency-dependent
I/Q imbalance parameters based on the second-order statistics of the received signal;
the compensation filter can then be obtained in closed-form given these estimated
parameters.

Chapter 4 is concerned with the problem of multiband spectrum sensing. We
have proposed a new technique for multiband spectrum sensing using sub-Nyquist
sampling. The basic procedure of the proposed method involves multicoset sampling
of the signal, followed by power spectrum estimation and energy detection on the fre-
quency bins. The only prior knowledge needed is an upper bound on the number of
active subbands in the frequency range of interest. And the proposed multiband sens-
ing algorithm outputs the number of active subbands and the location of each active
subband. The key ingredients of the proposed wideband sensing algorithm, including
a power spectrum estimator based on multicoset sampling, and a constant-false-alarm
frequency-bin energy detector, are developed theoretically; and their effectiveness is
demonstrated by simulations.

Chapter 5 studies the problem of atomic-norm-based channel estimation for mil-
limeter wave full-dimensional MIMO systems. In this chapter, a new approach based

on atomic-norm minimization problem for the channel matrix estimation problem for
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mmWae full-dimensional MIMO systems is proposed. The system model includes
a basestation (BS) equipped with a very large number of antennas communicating
simultaneously with a large number of autonomous single-antenna user terminals
(UT)s, over a realistic physical channel with finite scattering model. Based on the
idea that the degrees of freedom of the channel matrix are smaller than its large num-
ber of free parameters, a low-rank matrix approximation based on CS is proposed and
solved via a SDP. Our analysis and experimental results suggest that the proposed
method outperforms the existing ones in terms of estimation error performance with-
out requiring any knowledge about the statistical distribution or physical parameters

of the propagation channel.
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Chapter 2

Polyphase Codes for Uplink
OFDM-CDMA Systems

2.1 Introduction

Future wireless communication networks need to provide broadband services such
as wireless Internet access to subscribers. Such broadband services require reliable
and high-rate communications over time- and frequency-dispersive channels with lim-
ited spectrum and intersymbol interference (ISI) caused by multipath fading. The
direct-sequence code-division multiple-access (DS-CDMA) technique is adopted by
the third-generation (3G) wireless communication systems due to its advantages over
conventional time-division multiple-access (TDMA) and frequency-division multiple-
access (FDMA) systems. However, its capacity is limited by multiple-access interfer-
ence (MAI). On the other hand, orthogonal frequency-division multiplexing (OFDM)
is one of the most promising solutions to the next-generation wireless systems. OFDM
has high spectral efficiency and adaptive coding and modulation can be employed
across subcarriers. With cyclic prefix (CP), OFDM offers excellent robustness to
time-dispersion (multipath fading). Implementation is simplified because the base-

band modulator and demodulator involve simply IFFT/FFT. Simple receiver struc-



CHAPTER 2. POLYPHASE CODES FOR UPLINK OFDM-CDMA SYSTEMS

ture (since only one tap equalizer is required) is another advantage of OFDM systems.
OFDM has been chosen for European digital audio and video broadcasting, WLAN
standards (802.11), WiMax (802.16), and is being considered for the long term evo-
lution of 3GPP.

Recently, there has been significant interest in combining CDMA and OFDM
[Hara and Prasad, 1997], [Yee et al., 1993], such as MC-CDMA and MC-DS-CDMA.
These systems keep the advantages of both CDMA and OFDM systems. Despite
all the attractive advantages, OFDM and OFDM-CDMA as well as multi-carrier
systems in general have their disadvantages. One major disadvantage of the multi-
carrier system in the uplink is its inherent high peak-to-average power ratio (PAPR).
The PAPR of multi-carrier signals increases as the number of subcarriers increases.
When high PAPR signals are transmitted through the nonlinear power amplifier,
severe signal distortion will occur. Clipping will cause inter-subcarrier modulation,
out-of-band radiation and performance degradation. Therefore, highly linear power
amplifier with power backoff is required for multi-carrier systems. This results in the
low power efficiency and shortened battery life of the mobile device. Techniques for
reducing PAPR in OFDM systems have been studied extensively [Han and Lee, 2005,
[Tarokh and Jafarkhani, 2000], including non-linear block coding, partial transmission
sequences, selective mapping, tone injection, clipping, filtering, etc. The effectiveness
of these methods varies and each has its own inherent trade-off in terms of complexity,
performance and spectral efficiency.

It is desirable to keep the advantages of CDMA and OFDM, and in the meanwhile
to mitigate the PAPR problem. In this paper, we propose to use polyphase codes for
OFDM-CDMA systems to address this issue. Although polyphase codes have been
considered for multi-carrier CDMA (MC-CDMA) systems in a few works , [Popovié,
1998],[Tan and Stiiber, 2005], none of these works can support variable spreading
factors. Our contribution is that we extend the works in [Popovié¢, 1998],[Tan and

Stiiber, 2005] by proposing a method enabling polyphase codes to support variable

10
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spreading factors in OFDM-CDMA systems. A systematic approach for constructing
the polyphase code sequences of variable spreading factors for OFDM-CDMA system
is developed. The resulting polyphase code set can support large number of users
and variable spreading factors just like Hadamard codes, which are usually used in
conventional OFDM-CDMA systems. The resulting polyphase code sequences not
only have better auto- and cross-correlation properties in both time- and frequency-
domains than Hadamard codes, but also have constant envelopes (for medium and
large spreading factors) or low PAPR’s (for small spreading factors) which is preferred
for uplink/reverse link transmission. Another interesting property of the OFDM-
CDMA systems employing the polyphase codes is that the MAI between any two
codes can be avoided if their cyclic shift distance is larger than their maximum mul-
tipath channel delay spread. Performance of the proposed systems is analyzed and
compared with OFDM-CDMA systems using Hadamard codes. Numerical results
show that OFDM-CDMA systems using proposed polyphase codes have better PAPR
performance than those using Hadamard codes. With a receiver of the same complex-
ity, OFDM-CDMA systems using polyphase codes can achieve bit error rate (BER)
performance no worse than those using Hadamard codes without clipping, and better
than those with clipping.

The remainder of the chapter is organized as follows. The system descriptions are
given in Section 2.2. Analyses of the PAPR property and the MAI structure of the
OFDM-CDMA system using polyphase codes are performed in Section 2.2.2. Section
2.4 presents the numerical results for PAPR and uncoded BER performance. Section

2.5 concludes the paper.

11
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2.2 System Descriptions

2.2.1 Polyphase Sequences

Polyphase sequence has been found to have some important properties: such as
periodic orthogonality and the constant amplitude zero auto-correlation (CAZAC)
property [Chu, 1972], [Frank and Zadoff, 1962]. Polyphase sequence has been pro-
posed to be employed as spreading codes with a fixed spreading factor in OFDM-
CDMA systems [Popovié, 1998], [Tan and Stiiber, 2005]. However, in previous works
polyphase sequence cannot support variable spreading factors in OFDM-CDMA sys-
tems, which made it not suitable for practical systems. To address this issue, we
propose a new scheme to construct variable spreading factors polyphase codes and
replace the Hadamard codes that are usually used in conventional OFDM-CDMA sys-
tems. Suppose that the maximum spreading factor that the polyphase codes support
in the system is N = 2".

A typical polyphase sequence, Zadof-Chu sequence [Chu, 1972], is used in the
paper. The Zadoff-Chu polyphase sequence with length N, is given by [Chu, 1972]

an k] :e—f#, k=0, .., N-1. (2.1)
We call the polyphase sequence given in (2.1) as the primitive polyphase sequence. In
order to use polyphase sequence for the purpose of multiple access, more orthogonal
polyphase sequences need to be created. This can be achieved by shifting the primitive
polyphase sequence in phase. The /th phase-shifted version of the generic orthogonal
polyphase sequence, g = {g&[k]; k=0, ..., N — 1}, is given by

Y k2 okl (k2 +2k)
N

gylk] =e 7 v e TN =e™! , =0, ., N—1. (2.2)

The polyphase sequence in (2.2) is a special case of generalized chirp like (GCL) se-
quence [Popovié, 1992]. When N = 22 the GCL sequences have minimum alphabet
size of v/N [Popovié, 1994b]. For example, for GCL sequence with length N = 256,
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the alphabet size is 16. That is, phase-shifted GCL sequences with length 256 can
be constructed using 16-PSK symbols. An alternative way is to use Frank sequence
[Frank and Zadoff, 1962], which is a special case of GCL sequence with minimum
alphabet size. In general, using Frank sequence or GCL sequence with minimum
alphabet size results in reduced implementation complexity [Popovié, 1994a).

The polyphase sequence has the following properties:

2.2.1.1 Periodic cross-correlation

Consider two phase-shifted polyphase sequences gf{} and gf\‘} . Without loss of

generality, we assume that £, > {,. Their periodic cross-correlation function Rgzp 4 [7]
N JIN

(as defined in [Sarate, 1979]) can be expressed as

N-1
1 ¢ ¢ .
Rl = 3 S okaklr + 1))
1 N—-71—-1 1 N—1 .
¢ ¢ « ¢ «
= 5 2 v+ + 5 D> o Kl(gn[k+7 - N))
k=0 k=N-1
1 N1 agZimme) (e a20entg)
= — e N e N
N
k=0
1 A7r(7'2+2‘rlq) N1 27k(T+€qg—£p) .7r(7'2+2‘rlq)
= 5¢ e W = N ST+, — L, (2.3)
k=0

where §[-] is the Kronecker delta function. It is obvious that the absolute value of
periodic cross-correlation in (2.3) equals to 1 only when 7 = ¢, —/,. Hence, the phase-
shifted polyphase sequences gf\’} and gf{} have periodic zero cross-correlation property
within a zone and the length of the zero cross-correlation zone (ZCZ) equals to their
phase shift difference (i.e., ZOZ = ¢,—{,). This property is called Z-orthogonal prop-

erty. Two sequences gfv" and gf\‘} are Z-orthogonal if their cross-correlation satisfies

13
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the following conditions [H. Torii and Suehiro, 2004], [Welch, 1974]

1, 7=0,4¢,=/¢
R4 i5]7] = v (2.4)

o 0, 0< || < 2CZ, 1, 41,

It is obvious that the periodic auto-correlation (¢, = ¢;) equals to 1 only when 7 = 0.

2.2.1.2 Time reversal property

The time reversal sequence of g, equals to itself, that is

2
_jfr((N K)*)

gN[N — k] =e N = e N eIt gn k] (2.5)

2.2.1.3 Constant envelope property after IDFT

The root cause of the high PAPR problem in OFDM-CDMA systems using Hadamard
codes is that the constant envelope of the Hadamard code is destroyed after IDFT
(or IFFT) operation. Clearly both polyphase sequence g, and its phase-shifted
version gk, have constant envelope (i.e., |gn[k]] = 1 and |g&[k]| = 1). Moreover,
the IDFT output of these sequences also has constant amplitude property. We let
ey = IDFT{gy}. The DFT of the product of two sequences ey and e} equals to
the circular convolution of the frequency domain sequences g, and its frequency re-
versal {(gn[N — k])*} [Proakis, 1996a]. By (2.5), we have {(gn[N — k])*} = gi.
Therefore, the circular convolution of gy and g} equals to the circular (periodic)

auto-correlation. Using (2.3), the DFT of {ex][gley[q]} can be expressed as
DFT {en[glexlal} = VN Ry, 4, [r = 0] |g,=,= VNS[g], ¢ =0, ..., N—=1. (2.6)

Taking IDFT of both sides of (2.6), we have

=z

* L 5 PR _
{enlglenld]} = N <\/N5[p]) e =1,¢=0, ..., N—1 (2.7)

3
I
=)
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Therefore, IDFT output of gy has constant amplitude. Since g4, is the phase-shifted
version of gy, IDFT output of g4 has constant amplitude as well. However, for
Hadamard codes their circular convolution in frequency domain does not equal to d[7],
therefore their time-domain signal amplitudes do not have constant envelopes. This
unique and interesting property of polyphase sequences motivates us to investigate
the feasibility of using the polyphase sequence with variable spreading factors in

OFDM-CDMA systems to mitigate the high PAPR problem.

2.2.2 OFDM-CDMA System Using Polyphase Codes

2.2.2.1 Spreading code construction

In this section, we propose an approach to construct polyphase codes with variable
spreading factors which have not been addressed in previous works [Popovié, 1998],
[Tan and Stiiber, 2005]. Suppose that there are N = 2" subcarriers in the OFDM-
CDMA system. The variable spreading factor polyphase code set with maximum
spreading factor NN is built based on the primitive polyphase sequences of the length
N. With a specific spreading factor M = 2™ (m < n), each of the N, = % = 2n—m
data symbols is spread and mapped to M equal spaced subcarriers. The spreading
code used to spread the ith (i € {0, ..., Ns; — 1}) symbol on subcarriers k =
pNs+1i, (p =0, ..., M —1) is generated by the polyphase decomposition of the
original sequence g4 with factor N,. The resulted code sequence, which consists of
M polyphase components of the original sequence g4, is denoted as c?m Then, the

pth element of the sequence C?W is given by

’ w(i242i0) . mw(Nep242p(£+i))
N J M

Arilpl = ghlp - N+l = e

e (2.8)

- (Nsp2+2p(£+i))
M

Note that the term e’ in (2.8) is not a CAZAC sequence since Nj is

not relatively prime to M. Therefore, ¢, ; is not a CAZAC sequence either. In
other words, although the primitive polyphase sequence is Zadoff-Chu sequence, the

spreading sequence derived in (2.8) is not.
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. ¢ ¢ .
Consider two sequences ¢y ; and ¢y, for spreading sequences. For a sequence

cf\u used as spreading sequence in OFDM-CDMA systems, the subscript i is the
starting index of subcarriers that the sequence is mapped to. Let N, = 1\%7 and

N, = % stands for number of transmit modulation symbols. That is, sequence c%}mip
is spread to subcarriers p/N, +1,, and sequence c?@qﬂ.q is spread to subcarriers ¢N, +1,.
Without loss of generality, we assume that M, > M,. Let (-)y denotes the modulo-
by-N operation. If the two sequences are not mapped to overlapping subcarriers (i.e.,
(ig—ip)n, # 0), their periodic cross-correlation is always zero since they are orthogonal
in the frequency domain. Therefore, we only examine the periodic cross-correlation
between Cf&q,iq and Cf\’/}p’ip when they are mapped to the same subcarriers. Since the
elements of ci’}p’ip are mapped to the same subcarriers as cﬁ‘}m only on subcarriers
iqy Ny + g, ..., (My — 1)N, + i,. Hence, the periodic cross-correlation of the two
sequences C?\Z/p,ip and cf\‘j[qviq becomes equivalent as the periodic cross-correlation of

t l, .
Cy i and C My iy That is

Re og 1] = Re o 7]

(& . . C . ,C .
Mp,ip>~Mgq,iq Mg,iq>"Mgq,iq

My—1
1 jamigty—ty) L jmNgk2+2ktp) m(Ng(ktr)2+2(ktT)eg)

= —e¢ N e Mq e Mg
M, —
—1
2mig (L —0 .N, (T2+2TZ ) g 27k(NgT+Lg—1£p)
_ 1 ol q(Ng p)ejw GJW
M,
q k=0
1 2mig(Lg—Lp) mNg(r24270g)
Z—/4vq P/ ji
= ¢ N e AN by = L))
q
1 . omigeq—tp) ;7Ng(r>+279) '
= — e~ ¢ My T4 M)Mq]' (2.9)
M, N,

Then, it is obvious that if (¢, — ¢,)/N, is an integer the zero cross-correlation zone
has the length of |¢, — ¢,| /N,;. On the other hand, if (¢, — ¢,)/N, is not an integer,
S[(NgT + £y — €,)m,] always equals to zero.
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2.2.2.2 OFDM-CDMA system using polyphase codes

Now consider the OFDM-CDMA system using polyphase codes given in (2.9) as
spreading codes. According to (2.8), the pth chip of the ith data symbol d¥ of user
u with spreading factor M = 2™ is transmitted on subcarrier k& = pN, + i. The

transmitted signal on subcarrier k, denoted by X![pN; + i], can be expressed as

XN + i) = dicly[pl, p=0, ..., M —1. (2.10)

Hence, the vectors X}, i € {0, ..., Ng— 1}, are interlaced in the frequency domain.
Ny—1

Therefore, the frequency domain transmitted vector is given by X* = > X¥. The
i=0

major benefit for equal-space spreading is to ensure the IDFT outputs have either
constant envelope or low PAPR. Equal-space spreading also provides the benefit of
better frequency diversity for transmitted data. The discrete-time transmitted signal,

denoted by x"[q], is given by

2mqgk

N-1
1 .
x"[q] = —_NZX“[k]eJ N, q=0,..., N1 (2.11)
k=0

A cyclic prefix (CP) with an appropriate length L., is then appended to the OFDM
symbol x* for transmission. Suppose that the sample duration in the OFDM-CDMA
system is T.. The maximum channel delay length of a user is defined as its maximum
channel delay spread (in time) normalized by the sample duration 7,. Assume that
there are totally U users in the system and the maximum multipath channel length
of user w is L*. In order to avoid inter-symbol interference (ISI), the CP length
L., needs to cover the maximum channel delay spread plus the propagation delay
of an individual user 7. That is 7%/T, + L* < L., + 1, for all u [Verde, 2004].
This requirement is called quasi-synchronization. In practical systems, the timing
advance technique can be used to align uplink timing between users by the amount
of propagation delay. Then, the CP length only needs to cover the maximum channel
delay spread.

During one OFDM symbol duration, the multipath channel impulse response of

17



CHAPTER 2. POLYPHASE CODES FOR UPLINK OFDM-CDMA SYSTEMS

T
user u is given by h" = n*0], h“[1], .., hY[L*—1] | . We assume that the
uplink timing of all users is synchronized. At the receiver, after discarding the CP

the received signal is demodulated by an N-point DF'T, and the kth subcarrier output

during the one OFDM symbol interval can be expressed as

U-1
Yik] = H'[k]X"[k]+ W[k], k=0, ..., N -1, (2.12)
u=0
L - 27kq
where H"[k] = \/LN > h¥[gle™? ™~ is the channel impulse response of the kth sub-
=0
! N-1 . 21kq
carrier in frequency domain and Wk| = > nglgle™? ™~ , no[q] is the complex-valued
q=0

and also circularly symmetric Gaussian noise with power spectral density % The

system diagram of the OFDM-CDMA system using polyphase codes is shown in Fig.

2.1.
cu X" X"
5 &
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Figure 2.1: Proposed OFDM-CDMA system diagram.

The spreading (or despreading) of one data symbol by polyphase code with a

spreading factor M requires M complex multiplications while spreading (or despread-
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ing) by Hadamard code requires M complex additions (or sign reversions). For one
OFDM symbol where N/M data symbols are transmitted, it takes a total of N (i.e.,
N/M x M) complex multiplications. Hence, the overall complexity of OFDM-CDMA
system using polyphase codes (including DFT operation) equals to N + NlogN com-
plex multiplications. For Hadamard codes, the overall complexity including DFT
operation equals to NlogN complex multiplications and N complex additions. There-

fore, the implementation complexity difference between the two systems is trivial.

2.2.2.3 Z-orthogonal code tree

Since spreading codes used by different users on non-overlapping subcarrier sets are
always orthogonal to each other in the frequency domain, it is only necessary to dis-
cuss code orthogonality between spreading sequences using the same (or overlapping)
subcarrier sets. For example, for the case N=16, spreading sequences cgl and Ci,z
are applied on non-overlapping subcarriers and are therefore orthogonal to each other
in frequency domain. For notational brevity, we omit the index 7 of cf{}m here.

In conventional spread-spectrum communication systems, orthogonal variable spread-
ing factor (OVSF) codes are arranged in a tree structure based on their orthogonality.
In this paper, we define a Z-orthogonal variable spreading factor (ZO-VSF) code tree
similar to the conventional code tree for Hadamard codes. Each channelization code
in the new ZO-VSF code tree has a unique description of ¢, where M is the spread-
ing factor of the code and /¢ is the code index, 0 < ¢ < M — 1. Each level M in
the code tree defines channelization codes corresponding to spreading factor M. The
ZO-VSF code tree is constructed based on Z-orthogonality, as given in (2.9), between
polyphase codes and has following properties:

P1) The ZO-VSF code tree offers the same code set size as conventional OVSF
Hadamard code tree.

P2) Any two polyphase codes cf\’} and cf\‘} at the Mth level of code tree are Z-

orthogonal.
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P3) A polyphase code ¢, is Z-orthogonal to all codes at the code tree level 2M

except for its two children codes c5,, and c)i/*.

Proof of P3):

Using (2.3), (2.8) and (2.9), the cross-correlation between any two polyphase
jmN, (T2+2Tl)
spreading sequences cf@p and cf\‘jjq equals to Miqe On S[(Nsm + £y — £,) ] with

M = min{M,, M,}. When Al = kM, we have

R [0 #0, Al =10, — 1, =FkM. (2.13)
CMoCu
According to the second criterion in (2.4), cf@p and ci‘}q are not Z-orthogonal. O

The ZO-VSF code tree of polyphase codes can be built according to (2.9) and
(2.13) as follows. Starting with M = 1, and ¢, = 0 for a node in the code tree, say

spreading code cf&, obtain its children code as cﬁm and c%}é”. Similarly, the children

I 4 2M -+, : M+, M+t
codes of ¢, are ¢y, and cj,, 7, and the children codes of c,,, * are c,,, * and
3M+e o . .
cyy - Repeat these steps until it reaches the maximum spreading factor N.

Consider one example of N=16 (that is, n = 4). The code set of spreading factor
4 (m = 2) are generated from the original polyphase sequences of length 16 using
(2.8). Code sets of spreading factors other than 4 are generated similarly. If code ¢}
is used, then all other codes that are not Z-orthogonal to it, i.e., codes ¢!, 3, c?, cg,

cl, clg, €34, and ciZ are blocked according to (2.13). In this way, a ZO-VSF code

tree is built as shown in Fig. 2.2.

2.3 Performance Analysis

In this section, we analyze the PAPR and the MAI of the OFDM-CDMA system

using polyphase codes.

2.3.1 PAPR Analysis

PAPR is the metric that describes the degree of the transmitted signal amplitude

fluctuation, and is an important metric in transmitter design. A general definition of
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SF 1

SF 2

SF 4

CORC) DI DR CICY
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Figure 2.2: Polyphase sequence code tree for N=16.

discrete-time PAPR is given by

max{|a"[q]|*}
Efjz[q]l?]

where z%[g| is the transmitted signal given by (2.11). In (2.14), the term of E[|z%[q]|?]

PAPR = (2.14)

is the average power of an OFDM symbol. When the data symbols X"“[k] in (2.11)
are of unitary power, the OFDM symbols 2*[q] are also of unitary power. The term
max{|z*[q]|*} is the largest power of output signals within one OFDM symbol. Note
that a system with constant envelope has max{|z“[¢q]|*} being unitary power.

The PAPR performance of the OFDM-CDMA system using the proposed orthog-
onal polyphase codes is analyzed next. Assume there are N = 2" subcarriers in
the system and the spreading factor M = 2™ is used by a user. Assume M-PSK
modulation is employed. The user can transmit up to Ny = % data symbols during
one OFDM symbol interval. After data spreading and subcarrier mapping given by
(2.10), the chips vector X} is fed into IDFT. Here, X} is defined as the frequency do-
main chips sequence {dfcﬁu [p]} upsampled by factor M and multiplied by a circulant
operator matrix C; as defined in the Appendix. Recall that the frequency domain
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Ns—1
transmitted vector is given by X = > X¥. Due to the linearity of IDFT, we have
i=0

IDFT{X"} = Nil IDFT{X"}. (2.15)

i=0
This property provides a different angle for us to investigate the PAPR of the system.
OFDM-CDMA systems using polyphase codes will have different PAPR performance
depending on the used spreading factors. We have the following proposition for PAPR
of OFDM-CDMA systems using polyphase codes. The detailed proof is given in the
Appendix.

Proposition 1: For the medium to high spreading factor case (2™ > 2/"/21) the
OFDM-CDMA system using the proposed polyphase codes has constant envelope (be-
fore pulse shape filtering). In this case, the IDF'T output of each data symbol sequence
15 still unitary power and does not overlap with other data symbols’ IDFT output. In
this way, the constant power property of output signals after IDF'T operation is kept.
For the low spreading factor case (1 < 2™ < 2["/21) the OFDM-CDMA system us-
ing the proposed polyphase codes has low PAPR. In this case, the theoretical peak of

output signals of IDFT operation is bounded by 10 - log,, 2" 2™.

In practical OFDM-CDMA systems, usually small spreading factors will not be
used because they do not provide enough frequency spreading gain [Cai et al., 2004].
Therefore, the spreading factors of polyphase codes will be reasonably large in prac-
tical OFDM-CDMA system. Then, the PAPR of an OFDM-CDMA system using the
polyphase codes will be dramatically lower than that of an OFDM-CDMA system

using Hadamard codes, as illustrated in Section IV by simulation results.

2.3.2 MAI Analysis

In this paper, MAI analysis is performed based on the following assumptions:
A1) The maximum channel delay spread for all users is L., and the minimum

spreading factor used in the system is greater than maximum channel delay spread,
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i.e. M > L.y, to ensure the maximum frequency diversity [Cai et al., 2004].

A2) The uplink timing of all users is synchronized. That is, the CP covers all the
timing difference caused between users caused by channel delay spread and propaga-
tion delay.

A3) There is no phase error generated in the modulation and demodulation processes.

In an OFDM-CDMA system using polyphase codes, users with different spreading
factors experience difference MAI. The user with the smallest spreading factors among
all users suffer from the highest MAI. In this section, the MAI of the user with the
smallest spreading factor will be analyzed and regarded as the performance lower
bound.

We assume that a particular user u has the smallest spreading factor M,. Then,
user u can transmit up to N, = N/M, data symbols per OFDM symbol. For the i,th
data symbol of user u spread on subcarrier k = pN, + i,, the 7,th data symbol of
another user v spread on the same subcarrier &k = gN, + 7, could cause interference.
Therefore, we have pN, + i, = ¢N, + i, and i, = (i,)n,. Using (2.8), (2.9) and
A2), the received frequency domain chip signal of user u at the kth subcarrier can be
written as

YAk = HY(ME s, o] + TIK) + WK, (2.16)

lu

where I[k] = i H[k]dy Cf\zv,n [q] represents the MAI term on the kth subcarrier.

We assumlgthgéuperfect channel information of user u is known at the receiver.
After the matched filtering is applied, the MAI term of the i,th data symbol of user
u can be expressed as

My—1

MAT = > I[K(H"[pN, + ey, ,, [P)*
p=0
M,—1 U

= > >, HlaNy+idy s [ (H PNy + iJes, o )" (217)

p=0 v=1, v#u

Similar to the analysis of periodic cross-correlation of two sequences in Section I1.B,
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(2.17) can be rewritten as

U _
MAI = Z Z YN, + 00 o P (H [N, + el .. [p])’

v=1, v#u p=0
v .2 (11 ¢ 2mp(Ly— o)
= Y e o ZH” Ny+iJH Y p- Ny+iy))e’™ o (2.18)
v=1, v#u
M,—1
Denote ®y, 4, (i) = Y. H"[p-Ny+i,](H"[p-N,+i,))* as the channel cross-correlation
=0
term without frequency shift. Then, we need to examine the term ®,, 4, (4,) in order to
explore the structure of MAIL. Note that for any 4, # 0, ®, 4, (i) is a frequency-shifted
version of @, 4, (0). Then, we study the channel cross-correlation term ®,, 4, (0) first.
Note that H“[pN,] is the down-sampled version (with factor N,) of H"[k]. After
dropping the constant N,,, H" [p] becomes the down-sampled version of H*[k]|. Then,

we have

27rpNuk

u B 1
fzh SN &

The IDFT of H*[p] is given by

H"[p] = H"[pN,] =

~ 1 M1 - 2mqk - 2pg 1 g Mut 27 (k—p)q
hY = h“ e VM, |l = helk J iy
N Zq_o Z NM, ~ ) Zq_o ‘
N, Ny—1
M = 1 =
= kil h M1 = E h* M, 2.20

B, (0 i B NJHp N = S RpRpr. (221)

Using (2.21) and applying the circular time and frequency shift property, then (2.18)
can be expressed as

My —1

MAT = Z d’ eﬂ’”““z R plhi el =Y di e R Ry G (A, (2.22)

v=1, v#u vFEU
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where Al = (¢, — {,) is the cyclic shift distance between codes used by the two users,
h,, = Cach’ is actually h” being circularly shifted by (Af)y,, and Rj, 7 is the
time-domain channel delay spread circular cross-correlation of h" and hh'.

Recall that the length of the time-domain channel impulse response of the user u is
L*. Assume that two users u and v have max{L", L'} < Ly < M = min{M,, M,}.
Then, we have {h*[p|]} =0, for p= L*, ..., M — 1. When the cyclic shift distance

between codes used by users u and v satisfies following condition
L' < (Al)y <M - L, (2.23)

there is no MAI between them. This is because user v’s channel impulse response h’
is circularly shifted by (Af)y; and L < M — (Af)y, ie., each element of {h%,[p]} =
0, p=0, ..., L¥—1. Furthermore, each element of {ﬁ“[p]} =0,forp=1L" ..., M—
1. Therefore, the circular cross-correlation of two users’ channel impulse responses,
ie., Mzsl he[p)(h%,[p])*, equals to 0 in (2.22). As indicated in (2.23), the minimum
spreafi:i(r)lg factor M should be no less than L* + LY. When L" = L" = L., we have

M>2L_. (2.24)

Therefore, the minimum ZCZ equals to Ly ax.

Suppose that there are U users in the system, the spreading factor of user u is
M, . For the primitive polyphase sequence with length N, there are N unique cyclic
shifts. Since the minimum ZCZ > L., , those cyclic shifts are divided into zones
with length of L,,.,. Therefore, the maximum number of ZCZs obtained in this way
is | N/Lmax| - As the code tree structure indicates, a code with spreading factor
M, (M, < N) blocks N/M, codes with the maximum spreading factor N in the
code tree. The N/M, blocked codes correspond to N/M, equal-distant (distance is
M,,) cyclic shifts of the primitive polyphase sequence with length N. From the code
assignment perspective, assignment of a code with spreading factor M, is equivalent
as assignment of N/M, equal-distant (distance is M, ) cyclic shifts of the primitive
polyphase sequence of length N.
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The equivalent number of the cyclic shifts used by users in the primitive polyphase

sequence of length N, denoted by U, , is given by

N
Ue=> 7 (2.25)
u=1

If U, < |N/Lpax|, proper code assignment can be performed to ensure that there is
no MAI among codes. The codes are assigned in the order of ascending spreading
factor. Subsequent codes are assigned in such a way that their corresponding cyclic
shifts are at least L., away from previously assigned cyclic shifts. In this way, there
is no mutual interference between any two users. When the condition U, < | N/ Lpax |
is not met, there exist at least two users v and v whose cyclic shift difference |¢,, — |

is less than L,,,.. Hence, MAI exists among users.

2.4 Simulation results

This section presents simulation results of PAPR and BER performance of OFDM-
CDMA systems using polyphase codes and Hadamard codes respectively. Table 1

summarizes the system parameters used in the simulation.

2.4.1 PAPR Performance

Root raised cosine (RRC) filtering is necessary for reducing out-of-band emissions and
meeting transmission spectrum mask requirement. RRC filtering (with typical roll-off
factor 0.22) will increase PAPR of any system with constant envelope by more than
4 dB. In practical systems, only PAPR results after RRC filtering will be considered.
Therefore, instead of presenting the PAPR results after IDFT, we present the PAPR
results after RRC filtering.

PAPR of OFDM-CDMA systems with 256 subcarriers using orthogonal polyphase
codes is compared to PAPR yielded by Hadamard codes in Fig. 2.3 (a). Two spread-

ing factors 8 and 16 are used for comparison. PAPR of orthogonal polyphase codes
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of spreading factor 16 corresponds to the case of medium to high spreading factor in
Proposition 1, where the OFDM-CDMA system using orthogonal polyphase codes
has constant envelope before RRC filtering. As we can see, the 99.9% percentile
PAPR of OFDM-CDMA system using orthogonal polyphase codes of spreading fac-
tor 16 is about 6.6 dB lower than that of OFDM-CDMA system using Hadamard
codes. PAPR of orthogonal polyphase codes of spreading factor 8 corresponds to
the case of low spreading factor in Proposition 1, where the system has low PAPR
before RRC filtering. As we can see, the PAPR yielded by orthogonal polyphase
codes is about 2.6 dB lower than that yielded by Hadamard codes. Similar trends
are observed for OFDM-CDMA system with higher subcarriers. PAPR performance
of OFDM-CDMA systems with 1024 subcarriers using orthogonal polyphase codes is
compared to that yielded by Hadamard codes in Fig. 2.3 (b). Orthogonal polyphase
codes provided about 8.2 dB and 3.7 dB PAPR improvement at spreading factors 32
and 16, respectively.

N=256, rolloff=0.22 N=1024, rolloff=0.22
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Figure 2.3: PAPR of OFDM-CDMA systems using polyphase codes and Hadamard
codes with (a) SF=8 and 16, N=256 subcarriers (b) SF=16 and 32, N =1024 sub-

carriers.
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2.4.2 Uncoded BER Performance

As forementioned, OFDM-CDMA system using polyphase codes suffers MAI when
cyclic shift difference between codes, A/, is smaller than L,... Assume that the
channel is linearly time-invariant within one OFDM symbol duration and channel
information is known at the receiver by using training sequence (or pilots). In the
following discussion, it is assumed that each user only uses a single spreading code
for uplink transmission. This is a fair assumption. For uplink transmission, (for
example, in UMTS 3GPP [Thr, 2003]), supporting variable data rate is achieved by
using variable spreading, adaptive modulation and coding instead of multiple codes.
This is because multiple code transmission increase PAPR remarkably. Then, the
terms "code” and "user” are exchangeable.

The multiuser detection should be performed based on the minimum spreading
factor M used in the system. Soft outputs for multi-user detector are needed because
partial estimates are employed for the detection of users with spreading factors larger
than M [Boariu and Ziemer, 2001]. Without loss of generality, we assume that user u
has the minimum spreading factor M in the system. Recall that H. ,gu) is the frequency
domain channel response of the kth subcarrier of the uth code and ¢ is the kth
element of the uth code. Denote AE") = [chH! Y HY oy, Hyn a0 =
0,..., Nyg—1, where A§“> contains the code elements and the corresponding channel
responses. The vector AE“) of each individual code(user) is concatenated to form a
system transmission matrix of the all the codes in the system, which can be expressed

as

Ai=[ AV AP oA Al

K3 (2

The linear MMSE MUD solution [Verde, 2004, [Verdu, 1998] in frequency domain

can be expressed in matrix form as
Zi =AM (AAT +0°T) 7 (2.26)
Then, the despread and detected signal vector d= 7Y ;, where Y; is the received
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signal in frequency domain, and Z; is the receiver processing matrix in (2.26). The
detected signal vector d contains the data symbols of all the codes in a concatenated
form such that d; = [ jgl) jf) CZE“) JEU) ]T. The d§“) is either the de-
tected data of user w if its spreading factor equals to M or the ith estimate of user u
when its spreading factor is greater than M.

Consider typical urban deployment scenario, where the maximum channel delay
spread is 4 ps (corresponds to ~ 87,). First, we compare the uncoded BER per-
formance of the two systems when the system using polyphase codes does not have
MAI We consider a OFDM-CDMA system using N = 256 subcarriers. According
to (2.24), the minimum spreading factor M equals to 2 x 8 = 16. BER performance
when there are 2 codes of spreading factor 32 and 2 codes of spreading factor 64 in a
OFDM-CDMA system using polyphase codes is shown in Fig. 2.4. Codes {c},, ci}
are assigned for the 2 codes using spreading factor 32, codes {ct;, c23} are assigned
for the 2 codes using spreading factor 64. According to (2.23) and (2.25), there is
no MAI among these 4 codes. As observed in Fig. 2.4, BER performance of the
OFDM-CDMA system using multiple polyphase codes is the same as single code
performance since there is no mutual interference between codes. BER performance
yielded by multiple of Hadamard codes is about 1 — 1.5 dB worse than (at BER of
0.1%) that yielded by single code. That is because of the mutual interference be-
tween the two Hadamard codes. Since there is only two codes interfering each other
in OFDM-CDMA system using Hadamard codes, performance degradation caused
by MAI is not significant. The performance difference between the two systems will
increase as the number of interferers increases in the OFDM-CDMA system using
Hadamard codes.

Then, we compare the uncoded BER performance of the two systems when both
have MAI. We consider OFDM-CDMA systems using polyphase codes and Hadamard
codes with different number of codes (8 and 12) of spreading factor 16, N = 1024

subcarries, as shown in Fig. 2.5. When there are 8 polyphase codes used in the
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Figure 2.4: BER performance of OFDM-CDMA system using polyphase codes and
Hadamard codes with N = 256 subcarriers and SF=32, 64.
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system, {clq, ¢35, 3, clg, cf, cli) el ci2} are used. When there are 12 polyphase

codes used in the system, {cls, c¥, 3, cls, 36, S, clg, %6, Cl6,

clg, ci?, clg} are used. According to (2.23) and (2.25), there is MAI between any two
polyphase codes. Therefore, this corresponding to the worst case for OFDM-CDMA
system using polyphase codes.

For a transmit signal with high PAPR to be free from distortion, a large back-off
will be used by the power amplifier to provide linear operation. However, large dy-
namics back-off decreases the power efficiency dramatically, which in turns decreases
the battery life. In practical mobile applications, low power efficiency is not tolera-
ble. Therefore, the transmit signal needs to be predistorted (or clipped) to preserve
power efficiency. As the PAPR results in Fig. 2.3 (b) indicates, transmit signal in
the OFDM-CDMA system using Hadamard codes with spreading factor 16 has a
PAPR about 3 dB higher than that using polyphase codes. In order to have the
clipped transmit signal in the OFDM-CDMA system using Hadamard codes to have
the same PAPR as that using polyphase codes, a clipping of 3 dB is applied. For the
OFDM-CDMA system using Hadamard codes, BER performance with and without
clipping is evaluated.

As shown in Fig. 2.5, the OFDM-CDMA system using polyphase codes has very
close (or the same) BER performance with that using Hadamard codes without clip-
ping. As the number of used codes increases, BER performance yielded by both
polyphase codes and Hadamard codes degrades by the same amount. Based on the
numerical results, we conclude that the worst case BER of OFDM-CDMA system us-
ing polyphase code is approximately the same as that of OFDM-CDMA system using
Hadamard codes. However, in practice the OFDM-CDMA system using Hadamard
codes cannot achieve such good performance because transmitted signal has to be
clipped. As shown in Fig. 2.5, BER performance of the OFDM-CDMA system using
Hadamard codes with clipping degrades 2.5 - 3 dB compared to that without clipping
and that using polyphase codes. Therefore, in practice the OFDM-CDMA system us-
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Figure 2.5: BER performance of OFDM-CDMA system using polyphase and
Hadamard codes with SF=16, N =1024 subcarriers (for Hadamard codes with 3

dB clipping and without clipping).

ing polyphase codes has better BER performance than that using Hadamard codes.

2.5 Conclusions

In the chapter we proposed to use polyphase codes for OFDM-CDMA systems to
address the PAPR problem. Another interesting property of the proposed OFDM-
CDMA systems employing the polyphase spreading code is that the MAI between any
two codes can be avoided if their cyclic shift distance to their maximum multipath

delay spread. Analytical and numerical results show that OFDM-CDMA systems
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employing the proposed polyphase codes have remarkably better PAPR performance
than that using Hadamard codes. BER performance of OFDM-CDMA systems em-
ploying polyphase codes is close to that of system using Hadamard codes without
clipping, and better than that with clipping. The low PAPR property with better
BER performance makes the proposed OFDM-CDMA systems using the polyphase

codes a promising solution to uplink multicarrier systems.

Appendix: Proof of Proposition 1

2.5.1 Medium to high spreading factor case: 2/["/2l < 2m < 2n

For notational brevity, we omit the user index u of data symbol d! in the following
analysis. After multiplied by the polyphase code sequence cfw, the spread data

sequence of the ith data symbol d; after subcarrier mapping can be expressed as

X, = d;&,, (2.27)

where €f;; is obtained by upsampling ¢, ; by a factor of M followed by multi-

plying a circulant operator matrix C;. Iy is a N x N identity matrix and its

columns are denoted as {vy,vy,...,vy}. The circulant operator matrix C; equals to

{Vi, Vit1,---, VN, V1,...,V;_1}, which is a circulant permutation of columns of Iy.
The IDFT operation of X; can be written as F yX;, where Fy is the N x N IDFT

matrix, whose element on the hAth row and kth column, Fy(h, k), is given by

1 - s
Fn(h,k) = \/—Neﬂh’fﬁ, h, k=0, .., N—1. (2.28)

Denote x; as the IDFT of X;. For the convenience of analysis, x; can also be rewritten

X; = NZ?F(O,/{)X-(I@'), .,Nile(h, k)Xi(k), ,Ni:lF(N —1,k)X;(k)
=0 k=0 k=0 (2.29)
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Suppose that the total number of subcarriers N = 2", spreading factor M = 2™ and
the number of data symbols before spreading Ny = % = 2"~ For the ith data
symbol, there are data only on the subcarriers Ny-q¢+i¢,¢q=0,1, .... M —1, 1=
0, 1, ..., Ny — 1. In the IDFT operation, data on these subcarriers are multiplied by
elements on the kth column of IDFT matrix Fy, where k= Nyq + i. Let us define
xi(h) = Nil Fn(h, k) X;(k).

We ffr:s% analyze the hth row of IDFT output, where h = Ngp+1+s, p =
0,1, ... M—1,i=0,1, ..., Ng—1, i+s€{0,... ,Ng—1}. Then z;(h) is given
by

g Nl 4
milh) = L3 kg ittra0g _ N a0 % (9.30)
k=0

VN & VN

Plugging k = Nyg+1i,¢=0, 1, ..., M — 1 and h = Ngp + i + s into equation (2.30),

i

0

we have
g M
zi(h) = . Z eI Ch=0)—k)k%
VN &
g M
_ i Z ej(N52p+2i+2372£7N5q7i)(quJri)%
VN &
g M
_ i o (N2(2p—0)a+2Ns (s—0)g+2Ns (p—0)i+i?) &
VN &
d, . , , M-1 ) N2 _
_ i i (2(0—0)iNe+i?) ej(ZPQ*QQ)TS€]72WN5]$ g
VN =
d. . ML _
— i (20-0igr+i) % oI (2pa—a?) 57 7 PG
VN g
dl' ; ion—m-41_4 ;2\ T il i 2y w . 27m(s—4)q
- _eJ((P—e)lQ +i?) & Z eI (=2Pa+07) grm=n oI =g (2.31)
VN =
For (s — £)y = 0, the ¢’ =5 — 1. Since 2m [92m=n — 9n=m ig an integer and
om 1

2
_i(— 2y__m™ P - . . .
\/LN S eI ) = — ~iG el  is a discrete Fourier transform pair [Conolly
0

q=
‘p2722m—n—2

and Good, 1977], we have x;(h) = ;e (20=0i2 42 o3P Therefore,
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|z;(h)| has constant unit energy at the hth row, where h = Ngp + i+ s, p =
0....,M—1, (s—0) =0.
For any (s — £)p # 0, for the convenience of discussion, we let

’Y(C]) E ( 2pa+q® )MZ GJLN;@!I

We found that v(q) = —v(¢ + M/2) for N > 4. Therefore, we have

M-1
N 2 £
o —2pg+q> ]7;[2 e]M —0.

q=0
That is, we have z;(h) = 0 for any hth row, where h = Njp+i+s, (s — )p # 0.
This means that for data symbol d; there are non-zero IDFT outputs only at M rows
(h=Nsp+i+s,p=0,1, ... M—1,1=0,1, ..., Ny—1,(s =€)y =0 ). In this
way, the IDFT output of each data symbol sequence d; still has unit power and does
not overlap with other data symbols’ IDFT output.

2.5.2 Low spreading factor case: 1 < 2" < 2[%/?

For a data symbol spread over M subcarriers using orthogonal polyphase code, there
are non-zero IDFT outputs only at N, equal-spaced places. If a user transmits N,
symbols on all N subcarriers, then each symbol’s output overlaps with other - 1=
2n=2m _ 1 symbols’ outputs. The 2"~2™ overlapping symbols are equal-spaced as well.

272m input signals

Therefore, each output signal after IDF'T operation is the sum of
with constant energy. Therefore, the maximum magnitude of output signal is bounded

by 101log,, 2"~ 2™, O
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Table 2.1: SIMULATION PARAMETERS

Bandwidth 4.096, 16.384 MHz
FFT size 256, 1024
Subcarrier spacing 16 KHz
OFDM symbol duration 67.38 s
Useful symbol duration 62.50 s
Guard period 4.88 ps
Modulation QPSK

Multipath channel model

ITU Pedestrian PB3 [Thr, 2003]

Maximum channel delay spread 4 s
Required BER 1072, 1073
Roll off factor of RRC filtering 0.22

Spreading sequence

Walsh-Hadamard and Polyphase codes

Length of spreading sequence

16, 32, 64, 128

System load

50% and 75%
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Chapter 3

Blind Frequency-dependent 1/Q
Imbalance Compensation for

Direct-conversion Receilvers

3.1 Introduction

The evolution of wireless communication systems has been driving the design and
implementation of modern radio transceivers. The next-generation wireless networks
will support high data-rate applications, which require efficient and low-cost wideband
radio design for the terminals. The direct conversion receiver (DCR) has become a
major approach to achieving compact and low cost transceiver design in wideband
radio [Abidi, 1995]. In DCR, the received signal is quadrature down-converted from
RF directly to a baseband signal. One of the problems of DCR, is that downconverter
circuits can easily result in a phase and amplitude imbalance between the in-phase
(I) and quadrature-phase (Q) signals. Furthermore, to reject interference bands in
wideband radio systems, the low-pass filter of I and Q signal branch in DCR require
shaper cut-off frequency (imply higher-order design) Fig. 3.1(a). The low-pass filter

has the non-ideal characteristics introduced during the manufacture. Those non-ideal
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characteristics will cause coefficient discrepancy in transfer function of a filter. Hence,
I/Q imbalance parameters are frequency-dependent and thus further complicate the
problem for DCR in wideband systems. Due to the inevitable mismatch between
the in-phase and quadrature signal paths/components, cross-talk or interference will
occur between the mirror-frequencies upon down conversion to baseband. Thus, the
[/Q imbalance degrades the effective signal-to-interference power ratio and causes
performance degradation. The impact of I/Q imbalance is more severe to systems
employing high-order modulations and high coding rates. Therefore, effective 1/Q im-
balance compensation is essential for the design of high data-rate systems employing
DCR.

Some existing [/Q imbalance estimation and compensation methods are based on
making use of training signals, e.g., [Tarighat et al., 2005; Schuchert et al., 2001].
However, the transmission of training signals either costs radio resources or is not
optimal design for I/Q imbalance compensation and thus blind compensation methods
are of great interest. Several blind compensation methods for frequency-dependent
I/Q imbalance have been developed. In particular, in [Anttila et al., 2008], a method
is developed that exploits a second-order statistic characteristic of the signal called the
properness property; and an adaptive compensation based on the least-mean-square
(LMS) algorithm is proposed. However, the convergence of the LMS algorithm is
typically slow and the steady-state performance exhibits a high variance due to the
stochastic nature of the LMS algorithm, which makes it less attractive for high-speed
applications. In [Valkama et al., 2001], a compensation method is proposed based on
the multichannel blind deconvolution (MBD) algorithm [Haykin, 1996]. This scheme
requires the probability density function (pdf) of the transmitted signal to be given.
The methods proposed in this paper, however, do not require to know the pdf of the
transmitted signal, but only assume that the transmitted signal is a proper and white
process, which is a mild condition that is met by practical communication signals.

Here we give a necessary and sufficient condition for perfect frequency-dependent 1/Q)
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imbalance compensation, and, based on this condition, we propose a time-domain
compensation method.

The OFDM systems are commonly adopted by the next-generation cellular sys-
tems. Most of the existing frequency-dependent 1/Q imbalance compensation algo-
rithms for OFDM systems are based on special pilot patterns [Xing et al., 2005;
Narasimhan et al., 2008]. In this paper, we also propose a blind I1/Q imbalance com-
pensation method for OFDM systems. The proposed method first estimates the 1/Q
imbalance parameters for each subcarrier based on the second-order statistics of the
received signal on that subcarrier, and then applies the compensation filter that are
calculated based on the estimated parameters.

The remainder of the paper is organized as follows. In Section 3.2, the frequency-
dependent I/Q imbalance signal model is described and the compensation problem
is formulated. In Section 3.3, we give a condition for perfect 1/Q imbalance com-
pensation and based on which we propose a new blind time-domain 1/Q imbalance
compensation method. In Section 3.4, we develop a blind frequency-domain 1/Q im-
balance compensation method for OFDM systems. Simulation results are provided

in Section 3.5 and finally Section 3.6 concludes the paper.

3.2 System Descriptions

3.2.1 I/Q Imbalance Signal Model

A typical block diagram of the RF front-end for DCR is given in Fig. 3.1(a) and its
equivalent mathematical model in Fig. 3.1(b). The received RF signal with a central

frequency w, is expressed as

r(t) = 2Re {s(t)e’" "} = s(t)e’"" + 5" (t)e 7", (3.1)
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Figure 3.1: (a) The direct-conversion receiver with I/Q imbalance compensation. (b)

The effective model of a direct-conversion receiver with I/Q imbalance.
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where s(t) = s;(t) +jsg(t) is the baseband received signal and * denotes the complex

conjugate. In general we have
s(t) = h(t,7) ® d(t)

where d(t) is the transmitted data signal, h(¢, 7) is the time-varying channel response
and ® denotes the convolution. The received RF signal r(t) is directly down-converted
by a local oscillator signal uro(t) with mismatched I and @ branches [Kiss and Pro-
danov, 2004]. Denote v and ¢ as the mismatched amplitude and phase, respectively,
then the local oscillator signal uro(t) of an imbalanced quadrature demodulator is

given by
uro(t) = cos (wet) — jysin (w.t + ¢) . (3.2)
The down-converted signal z(t) = z;(t) + jzg(t) is then expressed as

z(t) = LPFr{r(t)cos(wt)} —jLPFq {yr(t)sin (w.t + ¢)}
= LPF; {% [s(t) 4+ s*(t)] + % [5(t)e! 4+ s*(t)e 2] } +

JLPF, {% [s(t)e™7¢ —s*(t)e’] +21]. [s(t)e/ et — " (t)e (2”ct+¢)}}<3-3)

where LPF; and LPF denote the low-pass filters for I and Q branches, respec-
tively. The frequency response of LPF and LPF are denoted as G;(f) and Gg(f)
respectively. From (3.3), the frequency-domain I- and Q-branch signals after low-pass

filtering are given respectively as

Xi(f) = GHNIS) + (-1,
and Xolf) = 5:Ga(f) [S(f)e? — 5"(=)e"]. (3.4)

Then the received baseband signals X (f) is

Gi(f) +1Ga(f)e G1(f) = 1Galf)e”
- S(f) + e

N J/ N J/

G1(f) Gol(f)

X(f) =

SH(=1) (3.5)
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Hence the time-domain down-converted signal is given by

2(t) = gi(t) ® s(t) + g2(t) ® 57(2), - (36)
with g1(t) — gz(t)+729@() Y ad oalt) = gz(t)—égcz(t)e”s_ (3.7)

It is seen that the I/Q imbalance causes the received baseband signal s(t) distorted by
its image signal s*(t). To evaluate the signal distortion caused by the I/Q imbalance,
we define the analog front-end image-reject ratio (IRR) [Kiss and Prodanov, 2004]

measured in decibels (dB) as
e
G ()

After sampling z(t) with a sampling interval T}, the received discrete-time down-

IRR(f) = 10log,, (3.8)

converted baseband signal becomes

z[n] = z(nTs) = g1[n] @ s[n] + g2[n] @ s*[n]. (3.9)

3.2.2 Second-order Signal Statistics

The autocorrelation function (ACF) of a discrete-time complex random signal z[n]
is defined as R,[m] = E {z[n]z*[n —m|}, where E{-} denotes expectation. Another
second-order statistic, the complementary autocorrelation function (CACF) is defined
as Cp[m| = E{z[n]z[n — m]}. A complex random signal x[n] is proper if its CACF is
equal to zero for all lag m [Neeser and Massey, 1993a), i.e., Ci.[m] = 0,V m. In this
paper, we assume that the transmitted data signal d[n] is a zero-mean proper white

process, i.e.,
Rylm] = E{d[n]d*[n —m]} = o36[m], (3.10)
Cqlm] =E{d[n]d[n — m|} = 0, Vm, (3.11)

where §[m] is the Dirac delta function. Let s[n] be the received signals after the

time-varying channel, i.e.,

s[n] = hln,l] ® d]l] Zhnl [n—1]. (3.12)
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In this paper, we assume that the time-varying channel h[n, [] is wide-sense stationary

uncorrelated scattering (WSSUS), i.e., its ACF is expressed as [Hoeher, 1992

E{h[nl, ll]h* [ng, lg]} == B(ZI)JO (27TfDTS(n1 — ng)) (5[[1 — lg], (313)

where B(ly) is a function of l;, fp is the maximum Doppler shift, and Jy() is the
zero-order Bessel function of the first kind. We next show that the received signal

s[n] in (3.12) remains white and proper. First, its ACF can be evaluated as

Rjfm] = > Y E{h(n,h)h*(n—m, L)} E{dn — L]d [n —m — L]}

i 12

= 03 E{h(n,m+ k" (n—m,)}=03>_ B(l)Jo(2m fpTym) 5[m(3.14)

(. J/

N~
2
T

Moreover, the CACF of s[n| is given by

Cylm] =Y > E{h(n,h)h(n —m, )} E{d[n — hldln —m — ]} =0,  (3.15)

i 12

C’d[m—i-;;—ll]:()
3.3 Time-domain I/Q Imbalance Compensation

Assume that the filters gi[n| and gs[n| in (3.9) are approximated by FIR filters of

[Pl g2[p]
g

length P and define G[p] = , p=0,...,P—1. Denote further x[n] =

g1
g5lp] gilp]
T T

and s[n] = [s[n] s*[n]] . Then (3.9) can be rewritten in the form of the

following conjugate signal model

x[n] = » Glpls[n—p|. (3.16)

3.3.1 Identifiability

The objective of the I/Q imbalance compensation is to filter the signal x[n] such that

the output is a scaled and delayed version of s[n] or s*[n]. Mathematically, the goal
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is to find a separation filter of length L of the following form

wi = |l el (3.17)

wib[l] wiy[l]

T
such that the filter output y[n| = [y[n] y* [n]} is given by

y[n| = EW[”X(TL — 1) = A\Ps[n — ny|, (3.18)

1=0
where P is a permutation matrix, A is a scaling factor, and nyq is a delay.

We further define the following stacked signal model. Denote

yin] = 'y -1y - M)
xln] = K", x"n=1],....x"n—(M+L)+1]]",
W] W1 ... W[L-1] 0 .. 0 |
w_ | wo] W1 ... W[L-1] 0 |
0 0
00 . W[ Wi ... WIL-1]]

where M > L — 1. Then we have
y[n] = W x[n]. (3.19)
We have the following result on the identifiability for the 1/Q imbalance problem.

Proposition 1. We have y[n| = APs[n — ng| if and only if E {X[n]zH[n]} = kI, for

some constant K.

Proof: We first show the necessary condition. Note that

R[] Ry [1] Ry[M — 1]
E{y[nly[n"} = Ry[:_l] RBZ[O] ' Ry[]‘\{ -2 = k1. (3.20)
R, [~(M — 1)] Ry[~(M —2)] R,0] |
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Moreover, since y[n] = [y[n] y*[n]]", we have

Ry[m] =
Cylm]  Ry[m]
Then (3.20) implies the following:
Cylm] = E{ylnlyln —m]} =0, ¥m, (3.21)
and R, [m] £ E{y[n]y*[n —m]} = rd[m]. (3.22)

We can now proceed to show that if y[n| satisfies (3.21)-(3.22) then y[n] = APs[n—7].
From (3.16) and (3.18), we can write

yln] = filn] @ s[n] + faln] @ s%[n], (3.23)

where fi[n] and f3[n] are composite filters derived from {W[l]} and {G[l]}. Substi-
tuting (3.23) into (3.21), and by using (3.14)-(3.15), we have

Cylm] = o2(fil=m] @ flm] + film] @ fol-m] )
- JQ(h[—m]+h[m]> —0, (3.24)

S

where h[n] £ fi[n] ® fo[-n]. Note that (3.24) holds only when h[n] = 0,Vn or h[n]
is anti-symmetric and thus non-causal. We can exclude the later case for non-casual
filters do not exist in practice. Hence, we can conclude that either fi[n] = 0 or

foln] = 0. Let us first assume fy[n] = 0. Then y[n] in (3.23) becomes
y[n] = filn] ® s[n]. (3.25)
Substituting (3.25) into (3.22), we obtain
Rylm] = o7 (f{[-m] ® film]) = kd[m]. (3.26)

Now taking the Fourier transform of ff[—m]® fi[m] we have || F}(w)||* = %, which

means f1[n] is an all-pass filter. Since fi[n] is an FIR filter, we must have fi[n] =
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A1d[n — nq] for some delay n; and some scaling A\;. Hence y[n] = Ajs[n — ng] or

equivalently y[n] = Ay - I-s[n — ny].

Similarly, if fi[n] = 0 then we will have y[n] = Ays*[n — ny| or equivalently
Lot
y[n] =Xy - J - s[n — ny], where J =
10
Now we proceed to prove the sufficiency. If y[n] = APs[n — ng], then (3.20)
becomes
PR,OJP  PR,IP --- PRJM —1]P
PR[-1]P PR[0|P --- PR4M —2|P
E {y[nly[n]"} = ) . _ (3.27)
PR,-M+1P - - PROP
Since s[n] is white and proper, we have Rg[m] = ¢2§[m]I. Therefore, (3.27) is a
diagonal matrix. O

Remark: The output of the blind I1/Q imbalance compensation filter is a delayed
and scaled version of s[n] or s*[n], which can be resolved as follow. For the delay
estimation, many synchronization techniques can be used [Negi and Cioffi, 2002]. The
scale ambiguity can be lumped into the effective channel gain and can be removed by
channel estimation. As for resolving the ambiguity of conjugation, cyclic redundancy
check (CRC) which is common in modern commercial wireless communication systems

can be used.

3.3.2 Blind I/Q Imbalance Compensation Algorithm

In order to obtain the I/(Q) imbalance compensation filter W|[{], based on Proposition

1, we define the following cost function by setting x = 1

2

c({WII}) = |Ry — 1 o (3.28)
We can then obtain {W[l]} by minimizing the above cost function, i.e.,
{W°PI]} = min c({W[l]}). (3.29)

(Wi}
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We will use the gradient descent search method [Haykin, 1996] to solve (3.29). In
what follows we denote the (i,j)-th 2 x 2 submatrix of a matrix A as [A]; =
Ao (;— i— Ao (;— i—
2-D+L2(-D+1 A2-1+12(-D+2 | Using the identity
A2(;—1)+2,2(j—1)+1  A2(i—1)+2,2(j—1)+2

|A[% = tr(AAT) =) “tr([AAH]) tr(]
F

(3.28) can be expressed as

(TWI]Y) = ZZtr( ZJ)—FZtr(( 1) ([Ry}ii—I>H>, (3.30)

i=1 j#i
with [Ryli; = [WE {xx"} W] (3.31)
R [0] Ry [1] .. Ry[M+P-1]
and B {x) = Rx[-—l] R [0] .. Ry[M+P-2] (3.32)
Ru[-(M+P —1)] Ry[-(M+P-2)] ... R [0]

Using (3.31) the term tr ([R Jis [RX]H> in (3.30) is equal to

)

tr ([RX]U Ryl )
= tr (WRW?WRIWH),)

<]+L 1j4+L—-1i+L—1:+L—1

S S S Wi R, ”}klj[VWij[R,’?LQkQ[W”Ll?)<3-33)

ki=j ko=j UL=i Ila=i

H
Similarly, the term tr (([Ry]” - I) <[Rx]ii - I) ) in (3.30) is expressed as

(gt )

<]+L 1j+L—-14+L—-14+L—-1

S SIS Wl R, (W, (W (R, [wHJﬂz)

k1]k2]l11l22

=1

(ﬁi Hil W], [Ryl,, (W7, ) +1. (3.34)
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The following gradient descent iteration can be employed to solve (3.29) [Haykin,
1996; 7],

Wm]* D = Wim]® — 4 (%) (3.35)

where W[m|®) is the m-th tap matrix of the I/Q imbalance filter at the k-th iteration,
and p is the learning rate.

From (3.33)-(3.34), it is seen that the cost function (3.30) is composed of terms
in the forms of W[i{JAW![j]W[k|BW![l] and W[i]AW![;j], where A and B are
2 x 2 submatrices from Ry. For example, when ¢ = 2, j = 2, ky = ky = 2, | =
l; = 2, one of the terms in (3.34) is [W]y, [Ryly, [WH],, [W]y, [RY], [WH],, =
W 0]R,[O)WH[1)W [0]RE [0]WH][1].

Define ¢, ,, = 1, if ¢ = m and 0 otherwise. Define further a matrix transformation

biy b by b
operator ¥(B) =% BT 217 ") Then the gradient in (3.35) consists

ba1 b2 b1 bn
of the following terms (see Appendix A for derivations)

tr (W] AW [j]W[k]BW[1])
T (AW [[IW[EIBWX[l]) + 6;,, W[k BWY[[]W[i]A
+ kT (BWY W[ AW [5]) + 6, W] AW [j]W[k]B, (3.36)
%)
OW*[m]
= 0;mT (AW [5]) + 6;,, W[i]A. (3.37)

and

tr (W[i]AW"[j])

Note that the matrices A and B in (3.36)-(3.37) correspond to the autocorrelation
matrix of x[n], i.e., Rx[m] = E{x[n|x[n — m]}, and they are estimated using the

time-average of the signal samples x[n].
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3.4 1/Q Imbalance Compensation for OFDM Sys-
tems

In this section, we consider blind 1/Q imbalance compensation in OFDM systems.

For an OFDM system with N subcarriers, (3.5) becomes
X[k] = G1[k]S[k] + Go[k])S*[—k], k=—N,...,0...N. (3.38)

In (3.38) S[k] = H[k|DI|k] where H[k] and D[k| are the channel frequency response
and the transmitted symbol at the k-th subcarrier, respectively. As before, we as-
sume the channel satisfies the WSSUS property and the data symbols D[k] are zero-
mean and uncorrelated. Then the received signals satisfy E{S[k]S*[k]} = o2 and
E{S[k]S[—k]} = 0. It is seen that the I/Q imbalance causes the signal at k-th
subcarrier corrupted by that at the —k-th subcarrier. Using (3.5), we can write

Gr[k]

Gilk] = 5 (14 Galkle™??), (3.39)
and Golk] = GIQW (1 — Gyk]e’?), (3.40)

where Gy[k] & vGg[k]/Gr[k]. Then using (3.38) we have

X[k] B | 14 Gylkle™7® 1 — Gy[k]e?®
Xk | [ 1= GalMe I 1+ Gyl-kler
] GlH
3Gilk|HIK] CIGI .
i sGI—KH* k] | | D*[-k]

In (3.41) we have used the factor that since the low pass filter g;[n] has real impulse
response, therefore, G;[k] = Gj[—k]. It is seen from (3.41) that the common factor
Grlk] in Gy[k] and Gsylk] can be absorbed into the channel. Hence the effect of the
[/Q imbalance is equivalent to a one-tap (vector) channel model and if an estimate
of the tap matrix Glk] is available, then the I/Q imbalance can be compensated for

by simply inverting G[k].
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In order to estimate G[k] in (3.41), we need to estimate Gy4[k] and ¢. Writing
G 4[k] in the polar form, i.e., G4[k] = a[k]e’’¥], then we have the following estimators
for ak], Blk], whose derivations are given in Appendix B.

afk] = \/E{‘X[ I (3.42)

E {|X k] +X* 2}’
and (k] = arctan{ E{|XTR)I" — |IX[-k] }} (3.43)

2Zm {E {X[ JX[=K]}}
The phase mismatch ¢ can be estimated at each subcarrier by

E {|X[k] — X*[-k]I’}

MW= B X+ X HP Y I Gt} (344

The final estimate of ¢ is then given by the average over all subcarriers, i.e., gg =
b5 o

In practice, the expectation operator E{-} in (3.42)-(3.44) is replaced by a time-
average operation over OFDM symbols. For example, suppose we collect U OFDM
symbols {X[k,#],k = —N,...,N; t =1,...,U}. Then E{|X[K]]*} = i | X [k, t]]?.
In practice, the frequency-selectivity is not severe. Therefore we assumetfcile second-
order statistics in (3.42)-(3.44) are approximately equal over some consecutive subcar-
riers. Hence we group K subcarriers when computing the average, i.e., E{| X [ko]|?} =

ko+K/2-1 U
L > Y |XIk,t]|*> By such grouping in the frequency domain, we can reduce

KT

the krjscr)r_ﬂféi t(;fl OFDM symbols used for averaging and thus reduce the estimation
latency. In this way, we can estimate the parameters {alk], 8k], k = K,2K,3K,...}.
Then the parameters corresponding to other subcarriers can be obtained using inter-
polations. In particular, in our implementations, a cubic spline interpolation [Press
et al., 1992] is used to estimate a[k], and a second-order polynomial interpolation is

used to obtain smoother estimates of the phase terms S[k].
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3.5 Simulation Results

In this section we present simulation results to demonstrate the performance of the
proposed time-domain and frequency-domain blind 1/Q imbalance compensation al-

gorithms

3.5.1 Simulation Setup

We have simulated an LTE OFDM system [Thr, 2008] with the following system
parameters: N = 1024 subcarriers, guard interval N, = 72, subcarrier spacing Af =
15kHz, sampling interval T, = 0.651us and therefore the OFDM symbol duration
is T'= NT, = 0.67ms. The time-varying channel is assumed to be WSSUS and is
modeled as a tapped delay line model with exponential delay power profile [Bello,
1963]. The length of the mobile channel is L, = 32 and the exponential decay
parameter ¢ = 0.1 is defined as the amplitude variance of the last path assuming the
first path has unit variance. The channel is then normalized to have unit power. The
Doppler spectrum is assumed to follow Jake’s model [Jakes, 1974] and a normalized
maximum Doppler shift fpT = 0.22 is used in the simulations. Since our focus is
on the performance of the proposed I/Q imbalance compensation algorithms, the
channel is assumed to be perfectly known.

In the simulation, we consider two different sets of 1/Q imbalance parameters.
Each of the imbalance filters g;[n] and gg[n] is split into two filters (Fig. 3.1 (b)),
one is the desired low pass filters g, [n] and the others are g;[n] and gé [n], the
filters that captures the non-ideal characteristics introduced during the manufacture
[Kiss and Prodanov, 2004]. In practice, the non-ideal characteristics is not serve,
therefore, the taps length of g;[n] and gé [n] is short. Note that since what matters
is the mismatched response gy,;s[n] = IDFT{ Gir(er } = IDFT{ G,/’(ej.w)} [Xing et al.,

)
Go(e?v) Gole)
2005]. Therefore, in the simulation, we only model g;[n] and gg[n]. In the following,

we omit (') in g;[n] and gé? [n] for simplicity.
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Case 1: The gain mismatch and phase mismatch in (3.2) are v = 1.03 and ¢ = 3°,
respectively; and the I- and Q-branch LPFs are g;(z) = 0.01 + 27! + 0.01272 and
go(z) = 0.01 + 271 + 0.2272, respectively [Valkama et al., 2001]. In this case, the
uncompensated IRR(f) = 101log,, G 4 approximate 20dB (Fig. 3.3 (a)) . Based

|G2(f)]
on these parameters, the 3-taps convolutive mixture matrices in (3.16) are

Glo] = 0.0101 — 0.0003% —0.0001 — 0.0003% G = 1.0143 — 0.0270¢ —0.0143 — 0.02704
—0.0001 + 0.00032 0.0101 + 0.00037 ’ —0.0143 + 0.02704 1.0143 — 0.02707 |
0.1079 — 0.00544 —0.0979 — 0.00544

—0.0979 + 0.00547 0.1079 — 0.0054i |

G[2] = [
Case 2: The gain mismatch and phase mismatch the same as before. But the I- and

Q-branch LPFs are g;(z) = 0.98 + 0.03z7! and gg(z) = 1.0 — 0.005z~!, respectively

[Anttila et al., 2007]. The 2-taps convolutive mixture matrices in (3.16) are ap =

1.0043 — 0.027017 —0.0243 — 0.02701 Gpl = 0.0124 + 0.0001¢  0.0176 + 0.0001%
—0.0243 + 0.02707 1.0043 + 0.0270% ’ 0.0176 — 0.0001i  0.0124 — 0.00014 |

In both cases, the modulation is 64-QAM and the received SNR is 25dB.

3.5.2 Performance of Time-domain Blind Compensation Al-

gorithm

The performance of the proposed time-domain blind 1/Q imbalance compensation
algorithm is presented in this subsection for the OFDM system described above.
However, note that this method can be applied to other non-OFDM systems as well.
We set u = 0.001 in (3.35). For Case 1 the compensation filter length is L = 3 and the

0

initial values are wio = [(1) X

]wm - {2 g} and w2 = [2 3} . For Case 2 the compensation
filter length is L = 2 and the initial values are wig = [(1) ﬂ and wi) = {2 3} . The
above choices of the initial taps are justified by the fact that the LPFs on the I- and
Q- branches are both close to ideal, i.e, their impulse responses are close to d(z). In
practice, the gradient descent procedure (3.35) is stopped when the norm of gradient
is below a certain threshold or the number of iterations exceeds a certain value. Here
the threshold is set to be 0.0005 and maximum number of iterations is 3000. In

Fig. 3.2, the norm of the gradient, ) HAW[m](k)H  is plotted against the number

of iterations k. It is seen that the proposed time-domain algorithm takes about 1500
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iterations to converge for Case 1 and 1200 iterations for Case 2.  This is because
Case 1 has more severe 1/Q imbalance. We also compare our proposed time-domain

algorithm with the following adaptive algorithm proposed in [Anttila et al., 2008].

4.5

norm of gradient

0 500 1000 1500 2000 2500 3000
number of iterations
(a)

norm of gradient

i i
0 500 1000 1500 2000
number of iterations

(b)

Figure 3.2: Convergence of the proposed time-domain blind I/Q imbalance compen-

sation method. (a) Case 1. (b) Case 2.

yln] = an] +w,x"[n],
Wpi1 = Wy — AO Y[n]y[n}y
V‘(’n_‘_l = OZV‘.{’n + (1 - Oé)Wn+1, (345)
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where w,, = [w;[n],ws[n|,...,wr[n]]T denotes the L-tap compensator at time n;
x[n] = [x[n],

z[n—1],...,x[n—L+1]]* contains the received signal samples (3.9); y[n] = [y[n], y[n—
1],...,y[n—L+1]]"; A contains the step-sizes for all taps and @ denotes the element-

wise product; « is a smoothing factor. The length of compensated filter L is set to
the same as our proposed method. As in [Anttila et al., 2008], the step-sizes are
set as A = 107%[1,0.5,0.5]” for Case 1 and XA = 107[1,0.5]" for Case 2; and the
smoothing parameter o = 0.999. Note that our method performs block processing
and the algorithm in [Anttila et al., 2008] is a sequential LMS-type approach. The
algorithm in [Anttila et al., 2008] is based on the second-order statistics obtained
by only using one time sample and the cost function has larger variation. Hence,
it is difficult to decide when to terminate the iteration. Although the optimal step
size and smoothing parameter suggested in [Anttila et al., 2008] are used in the
simulation for performance evaluation, the convergence of the method [Anttila et
al., 2008] is still varying between 100 to 50000 samples. In order to compare, we
used the same number of samples for both methods, i.e., 20000 time-domain samples
(about 20 OFDM symbols) are used for Case 1 and 10000 samples (about 10 OFDM
symbols) for Case 2 for each experiment. Thus the latency of both algorithms are
identical. The reason that Case 1 uses more samples is again due to its more severe
I/Q imbalance. Fig. 3.3(a) and 3.4(a) show the IRR performance defined in (3.8)
for both methods, obtained by averaging individual IRR of 100 experiments. For the
proposed time-domain method, the IRR can be computed as follow. From (3.16) and
(3.18), y[n] = c1[n]®s[n|+ca[n]®@s*[n] where ¢1[n] = wi1[n]@g1[n]+wia[n]®gs[n] and
ca[n] = w11 [n]@ga[n]+wia[n]®gin]. Therefore, IRR(f) = 10log,, CDE here Ci(f)

IC2(f)I
is the frequency response of ¢;[n]. Similarly, the IRR of the method in [Anttila et al.,

2008] can be computed as IRR(f) = 101log;, :g;gg:z, where ¢1[n| = g1[n]+g5[n|@w(n],

and go[n] = ga2[n] + ¢[n] ® wn]. It is seen that the IRR is improved by around 20-

25dB by the proposed 1/Q imbalance compensation method. Compared with the
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method in [Anttila et al., 2008], our proposed algorithm offers approximately 10dB
gain for Case 1 and a few dB gain for Case 2. Therefore, the proposed time-domain
method is shown to have better and more stable performance at the cost of higher
complexity. The computation complexity in (3.35) requires (2L)" of 2 x 2 matrix
multiplication and L* of 2 x 2 matrix addition for each coefficient update, where L
is the compensation filter length. Fig. 3.3(b) and 3.4(b) show the symbol error rate
(SER) performance using 64-QAM modulation for both methods. Again it is seen
that the proposed method can more effectively remove the impairment caused by the

I/Q imbalance.

3.5.3 Performance of Frequency-domain Blind Compensa-

tion Algorithm

We now consider the performance of the frequency-domain blind 1/Q imbalance com-
pensation method for OFDM systems developed in Section 3.4. Recall that when
computing the second-order moments that are needed for parameter estimation, we
make use of a group of K consecutive subcarriers and U OFDM symbols. In the
simulations, we fixed the total number samples for average, i.e., KU = 30000. Since
in the frequency-domain approach, each subcarrier has its own one-tap compensation
filter, and there is only one sample at each subcarrier in each OFDM symbol, the
estimation latency is higher compared with the time-domain approach in terms of
number of samples. However, the advantages of the frequency-domain method in-
clude 1) when only certain frequency bands are of interest, we can just compute the
corresponding compensation filters; and 2) the compensation filters are in closed-form
and involve no iterations. Note that K = 1 corresponds to no subcarrier grouping for
which case interpolation is still applied to smooth the estimates. In Fig. 3.5 and 3.6,
we show the SER performance comparisons among different choices of the subcarrier
grouping parameter K. It is seen that for K = 2,4,8 the performance is the same.

For K = 16 , a performance loss is seen around SER=1073. This is because the 1/Q
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Figure 3.3: The IRR and SER performance of the proposed time-domain blind 1/Q
imbalance compensation method for Case 1. (a) IRR performance. (b) SER perfor-

mance.
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Figure 3.4: The IRR and SER performance of the proposed time-domain blind 1/Q
imbalance compensation method for Case 2. (a) IRR performance. (b) SER perfor-

maince.
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imbalance parameters can no longer be considered constant when the group size K
is too large. Therefore there is a trade-off between the system performance and the
processing latency. For both cases, K = 8 is a good choice for reducing the latency

while still maintaining the good performance.

108 ) 7 —— No I/Q imbalance| |
—<— Uncompensated
—*— K=2
—6—K=4
o _2
% 10

25 30 % 20 25 50 55
SNR [dB]
Figure 3.5: The SER performance of the proposed frequency-domain blind 1/Q im-

balance compensation method for OFDM systems for Case 1.

3.6 Conclusions

We have proposed two blind approaches to compensating the frequency-dependent
I/Q imbalance for wideband direct-conversion receivers. One is a time-domain method
for general systems and the other is a frequency-domain method that is specifically
for OFDM systems. For the time-domain method, a blind identifiability condition is
given based on which a cost function for compensating the I/Q imbalance is proposed;
and a gradient-descent algorithm is derived to obtain the compensating filter. For the

frequency-domain method, we have developed estimators for the frequency-dependent
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—— No I/Q imbalance
—<— Uncompensated
107 b | ——K=2

—6—K=4

—— K=8
—A—K=16

25 30 3 20 25 50 55
SNR [dB]
Figure 3.6: The SER performance of the proposed frequency-domain blind 1/Q im-

balance compensation method for OFDM systems for Case 2.

I/Q imbalance parameters based on the second-order statistics of the received signal;
the compensation filter can then be obtained in closed-form given these estimated
parameters. Simulation results show that the proposed approaches can effectively

mitigate the I/Q imbalance and maintain the high performance of the receiver.

Appendix A: Derivations of (3.36)-(3.37)

The derivatives with respect to w = = + jy and w* = x — jy of f(w) are called the
formal partial derivatives of f at w € C [Brandwood, 1983], and they are defined as

9, 170 .0 0 170 0
g0l @) = 5 5o ) g fw)], goosw) =5 [ fw) + g rw)]
Alternatively, when computing 22 f(w) and 3% f(w), w and w* can be treated as

independent variables, i.e., % = _

w
. . wy W2
Recall that the filter coeflicient matrices are of the form W = . The
wy  wy
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derivative is thus defined as [Hgjrungnes and Gesbert, 2007; Brandwood, 1983

P 88_f ;_f
— | 9w Ows

OW* F(W) of  of
Owa ow1

The terms that are needed in computing the gradients in (3.36)-(3.37) are given as

follows.
0 0 ajp ap| |wp ws
tr(WA) = tr(AW) = tr
OW* OW* OW* * *
21 G929 Wy Wy
d(a11wi+arpws+asiwa+azowy) a(anwl+a12w§+021w2+a22w1‘)-
ow? ow; a2 12| A
- i : - 2 g(A).
O0(ar1wi+arpwl+asiwatazowy)  O(ar1wi+aiowl+aziwa+azew;)
Ows w1 a1 a1l
* *
9 H 0 il Q2| |Wp Wq
3W*tr(Aw ) = 8W*tr
21 a22 Wz Wy
O(ar1wi+alowa+asiwi+asowi)  O(ariw)+airzws+aziwi+azzwr)
I I ajp  ag
— 1 2 = e A
d(ari1wi+alowe+asiwi+azowi)  O(ar1w]+aizws+aziwsi+azzwr)
Dws Jun a2  G22

Appendix B: Derivat

ions of (3.42)-(3.44)

Note that the LPFs for both I- and Q-branches are real filters. We therefore have
Gi1(f) = Gi(—f) , Go(f) = GoH(—f) [Proakis, 1996b] and

Ga(—f) =

Using (3.5) and (3.46), we have

Gr[k] + Go[—F]
Gr[k] = G5[—A]
Golk] — Gi[—A]

1Go(=f)

Gy o
= G-k + Galk] = G/[K],

= G[k]Gy[k)e

= —Gy[k)Gy[k]e™. (3.47)
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Then we can write

E{|X[k] + X*[-K]|"}
= E{|(Gi[K] + G5[-k])S[F] + (Gi[-k] + Gs[k])S"[-H]["}
= E{|G/[k](S[K] + S*[—k])I*}
= |GiKI[* (E{[SK][*} + E{|S[=K"} + E{S[k]S[-K]} + E {S*[k]S"[-H]})
= 2|G[K]]? o2 (3.48)

Similarly we evaluate the following second-order statistics:

E {|X[K] - X*[-K]I’}
= E{|(Gilk] — G3[~k])S[K] + (Gi[-k] — Ga[k])S"[=k]["}
= 2|Gilk)I* IGalk]" o2, (3.49)
E{XK]} = [GiKIPE{ISKI[} + |Gkl E{|S[-K]I"} +

G [KIGL[KIE {S[K]S[=k]} + GiIKGoKE {S™[K]S™[ K]}

= (IGLKIF + |Galk])o?, (3.50)

E{X[=K[} = [Gi[=HI E{[S[-k]]"} + |Gl E{ISKI} +

Cr[=HK]G5[—KEA{SKIS[-K]} + GT[—K]|Go[-KIE {S™[K]S"[-K]}

= (IG\[—K]]* + |Ga[~][*)o?, (3.51)

E {IX[k]]" — [ X[k}
= E{|IX[K[} - E{[X[-#]}
— ;LlG[[k:HQ<\1+Gd[k’]e‘j¢|2—\1+Gj§[k]e‘j¢|2—}I—Gd[k]ej¢\2+\1+G:§[k]ej¢\2> o2
= 2|G[K]]> Zm{G[k]} sin(¢). (3.52)
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and

E{X[K|X[-k]} = Gilk]Ga[—K]E {|S[K][*} + G1[-k]Ga[K]E {|S[—K][*} +
G1[k|G1[—E|E {S[k]S[—K|} + Galk]|Go[—K|E {S*[k]|S*[—K|}

= (G1[K]G:|—k] + G1[—K]|G:[k]) o

=GP |5 (1~ [GalkIP) — TReAGUK]} sin(0)| 2. (3.58)

Recall that G4lk] = a[k]e’’M. Using (3.52) and (3.53), the phase estimate of 3[k]
is expressed in (3.43). Using (3.48), (3.49), the amplitude estimate «[k] is given by
(3.42). From (3.43), (3.42) and (3.52), we can estimate the mismatch phase ¢ using
(3.44).
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Chapter 4

Wideband Spectrum Sensing
Based on Sub-Nyquist Sampling

4.1 Introduction

Cognitive radio (CR) is an emerging wireless communication technology that can
make efficient use of the radio spectrum by actively locating white spectral space for
opportunistic data transmission [Haykin, 2005|[Mitola and Maguire, 1999]. Spectrum
sensing is a key functionality of cognitive radio, through which the CR searches for
unused spectral bands for transmission opportunities, while not interfering with any
on-going transmissions by other users. Since in a typical cognitive radio scenario, the
CR users have no prior knowledge about the spectrum usage information, sensing a
wide band of spectrum is necessary. A number of spectrum sensing methods exist,
such as energy detection, filterbank spectrum sensing and multi-taper spectrum esti-
mation, etc. [Ariananda et al., 2009]. All these sensing approaches are based on the
Nyquist rate sampling of the signal in the frequency band of interest. In the wideband
regime, a major challenge arises from the stringent requirements by the high sampling
rate on the analog-to-digital (A/D) converters employed in the receiver. A simple ap-

proach is to use a tunable narrowband bandpass filter at the radio-frequency (RF)
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frond-end to sense one narrow frequency band at a time [Sahai and Cabric, 2005].
However, the sequential nature of such a scheme could result in missed opportunities
or causing interferences to existing users, due to the dynamic nature of the spectrum
activities. Alternatively, multiple narrowband bandpass filters [Farhang-Boroujeny,
2008] may be employed, which requires a large number of RF front-end components
and therefore significantly increases the cost. Hence a flexible and fast wideband
spectrum sensing technique that can operate at sub-Nyquist rate is of great interest.

Sub-Nyquist sampling, also known as compressive sampling [Donoho, 2006a),
refers to the techniques of recovering signals from samples obtained using a rate
below the Nyquist rate. One straightforward approach to wideband sensing based on
sub-Nyquist sampling is a two-stage method. That is, we first reconstruct the wide-
band signal using the sub-Nyquist samples and then perform spectrum sensing on
the reconstructed signal. For the signal reconstruction stage, there are methods for
non-blind and blind recovery of multiband signals. The non-blind recovery method
was proposed in [Venkataramani and Bresler, 2000] using the multicoset sub-Nyquist
sampling to perfectly recover multiband signals. However, this method requires the
location of the subbands to be known. (Note that term coset used in [Venkatara-
mani and Bresler, 2000] is equivalent to a complex A/D converter [Arias and et al.,
2006]. Hence in this paper, the terms coset and complex A/D converter are used
interchangeably). Assume that each coset operates at a sampling rate L times lower
than the Nyquist rate. For the non-blind method, if there are M(< L) subbands
active, then M cosets are sufficient for signal recovery. On the other hand, the blind
methods proposed in [Mishali and Eldar, 2009] [Feng and Bresler, 2006] can recover
multiband signals without subband information; but at least 2M cosets are needed
to blindly recover M multiband signals, using the techniques of compressing sensing
[Donoho, 2006a]. Other sub-Nyquist sampling techniques include the ones proposed
in [Mishali and Eldar, 2010] [Laska and et al., 2006] that involve analog front-end

processing.
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Note that for spectrum sensing applications, it is not necessary to recover the
multiband signal since the objective is to determine the locations of the active fre-
quency bands. By forgoing the signal recovery stage, it is possible to develop more effi-
cient wideband sensing techniques. In this paper, we propose a single-stage frequency-
domain sensing technique based on the multicoset sub-Nyquist sampling. This method
can blindly detect the locations of the active subbands. The only prior information
required is an upper bound M on the total number of active subbands and the max-
imum bandwidth W, of the active subbands. The method is based on directly
estimating the power spectrum of the entire frequency band of interest using the
coset samples and then perform spectrum detection based on the estimated power
spectrum.

There are several works on spectrum estimation with sub-Nyquist sampling. In
[Tian and Giannakis, 2007], it is assumed that each subband has sharp edges and an
edge detection algorithm is used to detect the subbands. In [Pal and Vaidyanathan,
2011], the coprime sampling scheme is employed that involves using two sampling
branches with sampling rates coprime with each other. More closely related works
to this paper are [Lexa et al., 2011], [Ariananda et al., 2011], and [Leus and Ari-
ananda, 2011], where various multi-coset sampling schemes are proposed. In [Leus
and Ariananda, 2011], only half of the equations are utilized and the compression
ratio is inferior to the proposed method in this paper. In [Ariananda et al., 2011] a
time-domain method is used whereas here we propose a frequency-domain method
which can directly estimate the power spectrum after the time-domain samples are
transformed into frequency domain. The method in [Lexa et al., 2011] is a frequency
domain approach and depending on the bandwidth and frequency resolution, the
number of unknowns could be very large, resulting in large number of A/D branches
which makes it difficult to implement in practice due to the fact that multicoset
architecture is sensitive to timing jittering.

For the proposed power spectrum estimation, we also analyze the relationship
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between the number of cosets and the subbands. First, a sufficient condition is
proved for an universal sampling pattern of the multi-coset sampler. Second, the
minimum number of required cosets P is given that satisfies P(P —1)+1> L > M,
where L = {%W, and Wiy is the total bandwidth. For the sampling pattern
that can achieve the highest possible compression ratio, i.e. %, the problem can
be reformulated as a minimal sparse ruler problem [Ariananda et al., 2011], which
is a combinatorial problem and computationally hard [Leech, 1956]. On the other
hand, note that for the spectrum sensing application, there is a tradeoff between
compression rate and sensing performance. That is, higher compression ratio leads
to worse sensing performance. Hence in practice, the compression ratio should be
kept at a level such that the sensing performance is acceptable. Finally, we note that
the multicoset sub-Nyquist sampling is closely related to the the maximum degree-
of-freedom antenna array design problem [Ma et al., 2009], [Pal and Vaidyanathan,
2010].

The remainder of the paper is organized as follows. In Section 4.2, the multiband
signal model and the spectrum sensing problem are described. In Section 4.3, a
blind power spectrum estimation method based on multicoset sampling is proposed,
and the corresponding digital implementation is discussed. In Section 4, a constant-
false-alarm frequency-bin energy detector based on the estimated power spectrum
is developed. Simulation results are provided in Section 4.5. Finally Section 4.6

concludes the paper.

4.2 Signal Model and Problem Statement

Assume that the wideband spectrum to be monitored in a cognitive radio system is
F = [fmin, fmax). During the sensing period, there are m active disjoint subband user

signals present in F. The i-th subband signal is given by

Sz(t) = Zdl[n]gz (t - nj—‘z) ejQWfitﬂ L= 1a 27 s, M, (41)

nez
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where {d;[n]} is a sequence of modulation symbols, g; () is the pulse-shaping function,
and f; is the carrier frequency of s;(¢). Each subband signal s;(¢) is bandlimited to
B =[ft f4), i=1,2,...,m with bandwidth W; = f# — f! and carrier frequency f; =
fl+fu It is assumed that the subband signals s1(t), sa(t), . .., i (f) are independent

and zero-mean. The observed signal during the sensing period is given by

m

x(t) = Z si(t — 7)) +n(t),

i=1
where 7; is the delay of the i-th subband signal and n(t) is the additive white Gaussian
noise with power spectrum density o2. Fig. 4.1 (a) illustrates a wideband spectrum
F = [0, fumax] in which there are three (m = 3) active subbands By, By and Bs being
used by the primary or secondary users for data transmission.

Denote Wyax = max;", W;. The wideband spectrum sensing problem is the fol-
lowing. Given an upper bound M on the total number of active subband signals and
the maximum subband bandwidth W,,.., we need to estimate the actual number m
of the active subbands and their frequency bands By, Bs, ..., B,,, with m < M.

One traditional approach to solve the above wideband spectrum sensing problem
is to first estimate the power spectrum density over F, based on which we then per-
form energy detection to identify the active bands. This kind of spectral estimator
is referred to as periodogram [Urkowitz, 1967]. In practice, periodogram is often
computed by using FFT from a finite Nyquist samples and is formed after taking
the average magnitude squared of the FFT. One of major advantages of classical
periodogram-based spectral estimation methods is that they have lower computa-
tion cost, and, therefore can be efficiently implemented by using FFT. On the other
hand, the frequency resolution (frequency bin) of periodogram could be limited by
finite collected Nyquist samples. For example, if without using any zero-padding, the
maximum frequency resolution is equal to 27 /N for N input Nyquist samples.

Since the location of each active subband is unknown, in general, the Nyquist

1

sampling with rate 7 = funax — fuin is needed, which might not be feasible by
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Figure 4.1: (a) Multiband signals with different central carrier frequencies.

(b) The

vector X (f) is constructed by dividing F into L = 4 (down-sampling factor) intervals.

(c) The folded spectrum Y (f).
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the current A/D conversion technology due to the wideband nature of the signal.
An alternative approach is to evenly divide the spectrum F into L parts, F; =
[fmin + %, froin + %) ,1=20,...,L—1, and to estimate the power spectrum of each
part. Specifically, we can employ L bandpass filters to partition F into L parts,
followed by L bandpass samplers each with a decimated sampling rate % [Vaughan
et al., 1991]. However, such an approach incurs high cost both in terms of hardware
(since L bandpass filters and samplers are needed) and computation (since L power
spectra are computed). In this paper, we consider a sub-Nyquist sampling scheme

called multicoset sampling [Venkataramani and Bresler, 2000] and develop an efficient

power spectrum estimation method based on such sampling scheme.

4.3 Power Spectrum Estimation under Multicoset

Sampling

4.3.1 Multicoset Sampling

The multicoset sampling is based on the multirate signal processing and it employs
parallel cosets (or A/D branches) that uniformly sample the signal at a decimated
rate. In particular, given a decimation factor L, the number of cosets P satisfies
P < L. Each coset corresponds to a polyphase component of the bandlimited signal
x(t). When P = L, all polyphase components of x(¢) are included and the multi-
coset sampling becomes equivalent to the polyphase implementation of the Nyquist
sampling. The sampling pattern for the coset branches (or polyphase components)
is described by the set C = {cg,¢1,...,¢p_1} C {0,1,..., L — 1} which contains P
distinct integers. The i-th coset then takes uniform samples with rate ﬁ at time

instants (kL + ¢;) T, k € Z. The continuous-time sampled signal of the i-th coset
(i-th polyphase component) is given by [Venkataramani and Bresler, 2000],[Mishali
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and Eldar, 2009
yi(t) =z(t) 6(t—(mL+c)T), i=0,1,...,P-1, (4.2)
meZ

where §(t) denotes the delta function. Denote the corresponding discrete-time sample

sequence as [Venkataramani and Bresler, 2000

x(nT), n=mL+c,
yiln] = (nT) 1=0,1,..., P —1, (4.3)

0, otherwise,

where d[n] is the Kronecker delta function. The Fourier transform of y;(¢) can be

written as [Venkataramani and Bresler, 2000]

Yi(f) = / ye At = / Zx (t — (mL + ¢;) T) e 2™t

—o©  mez
= Y w((mL+c)T)e 2 mbrall = N "y [ e 2rInT =y (777) (4.4)
meZ n=-—o00

where Y; (e/27/T) is the discrete-time Fourier transform (DTFT) of y;[n]. On the

other hand, from (4.2), Y;(f) can also be expressed as
JQTrciZ
V() = Za(f+—) :
X j2meil
- — T
LT F X (14 LT ‘
LEL \ ,

Xo(f)
L—-1
1 j2mc;d 1
= —TZ 6 L, fE |:O,ﬁ) (45)
£=0

where * denotes the convolution; and (4.5) follows from the assumption that X (f) =0

for f ¢ F =0, fmax]. We can write (4.5) in matrix form as (cf. Appendix in [Mishali
and Eldar, 2009))
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—Yo(eﬂ’rfT) - s = i | Xo(f) —
Yy (e2707) 1 e S Xi(f) 0 1
i . )
Yp_l(eﬂ”ﬂ) e e R Xra(f)
Y(e;;TfT) X X‘(?)
(4.6)

It is seen from (4.6) that the spectrum band of interest F is evenly divided into L
parts, F; = [L ﬂ) ,0=20,1,..., L —1. Moreover, Fy, Fo, ..., Fr are all folded into

LT LT
Fo to form Y (e/2™/T). These are illustrated in Fig. 4.1 (b)-(c).

Recall that the observed signal is given by x(t) = s(t) + n(t), where s(t) =

)
S(f)+N(f),
where S(f) and N(f) denote the Fourier transforms of s(t) and n(t), respectively.
)

DeﬁneSi(f):S(f—i-ﬁ),izo,l,...,[/—landS(f) [So(f),S1(f), .-, Sp_1(f)]F.
Similarly define N;(f) and N(f). Then (4.6) can be written as

Yo, si(t—m7;). The corresponding Fourier transform is given by X (f) =

Y(EIT)  AX(f) = AIS() + N S o %) . (47)

Proposition 1: If the decimation factor L is chosen such that 77 > Wiy, then we
have [|S(f)[lo < M,Vf € [0
than or equal to M for all f € [

, LT) i.e., the number of nonzero elements in S(f) is less

7LT)

Proof: Since M is the upper bound on the total number of active subbands in F, if
IS(f)|lo > M, then at least two nonzero elements of S(f), say Si(f) = S(f + 7) and
S;(f) = S(f+ LJ—T), i # j, belong to a same active subband, say B;, which implies
that the bandwidth of B; satisfies W; > U Z‘ > 7 1 . This contradicts the assumption
that 7= > Wiax. O

We next introduce some definitions and properties associated with the multicoset
sampling which are instrumental to the subsequent development.
Definition 1: The Kruskal-rank (K-rank) of a matrix A, denote as Ky, is the maxi-

mum number & such that any s columns of A are linearly independent [Venkataramani

71



CHAPTER 4. WIDEBAND SPECTRUM SENSING BASED ON SUB-NYQUIST
SAMPLING

and Bresler, 2000]. It is obvious that the rank of a matrix is greater than or equal to
its K-rank.
Definition 2: A sampling pattern C is called (L, P) universal, if any P columns of
A are linearly independent [Venkataramani and Bresler, 2000]. A sampling pattern
C that yields full K-rank is simply called universal. That is, for a universal sampling
pattern C, the K-rank of the P x L (P < L) matrix A is P.
Property 1: For any given L and P, with P < L, the sampling pattern C =
{0,1,..., P — 1} is universal. This is because the corresponding matrix A is a Van-
dermonde matrix. In fact, any P consecutive numbers in {0,1,...,L — 1} yield a
universal sampling pattern.

In the multicoset sampling scheme discussed above, the sampling pattern C =
{co,c1,...,cp_1} should be universal. The proposed multiband spectrum sensing

method based on multicoset sampling is illustrated in Fig. 4.2.

4.3.2 Power Spectrum Estimation

Define the autocorrelation matrix of Y (e2™/7) as
Ry (797) £ E {Y (27/7) Y (2707}
Similarly define Rx(f), Rs(f) and Rn(f). Then from (4.7) we have
Ry (¢/*7") = ARx(f)A" = A [Rs(f) + Rn(/)] A" (4.8)
The (7, j)-th element of Rx(f) can be expressed as

Rx (N, = E{X ()X (N} =ELS) + M) (S,(F) + Ny (1))
= E{S(NS;(N} +E{N(HN; (1)}
— E{IS.()P} 6 — j) + o%8(i — j), (4.9)

where in the last equality the first term follows from Proposition 1; and the second

term follows from the assumption that the noise is stationary and white wherein the
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Figure 4.2: The diagram of the proposed multiband spectrum sensing method based

on multicoset sampling.
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fact that for stationary processes E{N(f)N*(f — a)} = 0,Va # 0 [Gardner et al.,
2006].

From (4.9) and Proposition 1, it follows that Rg (f) is an L x L diagonal matrix
with at most M non-zero elements on the diagonal but Rx (f) has L non-zero ele-
ments on the diagonal, therefore, Rx (f) has L non-zero elements on the diagonal.
Define the vec(-) operator as vec(A) = [al,al,... ,]T, where a; denotes the j-th
column of matrix A. Using the matrix identity vec (AXB) = (B ® A) vec (X),

where ® denotes the Kronecker product, we have
Iy (eﬂ”fT) £ vec (RY (eﬂ”fT))

_ [(AH)T ® A} vec (Rx (f))

= (A"®A)rx(f). (4.10)
Note that from (4.9) the L? x 1 vector rx(f) is of the form

rx(f) = vee (R (£)) = [t ol xf, |

= [Bef, PNel .. Poa(el] . (411)
where Pi(f) = E{|X:(f)|?} = E{|S;(f)|?} + 02, and e; is an L x 1 vector with the
i-th element being 1 and zeros elsewhere.

We further define an L x 1 vector Tx(f) = [Po(f), Pi(f),..., Pr_1(f)]¥, and an
L? x L selection matrix B that has a “1” at the j-th column and the [(j — 1)L + j]-th

row, j = 1,2..., L, and zeros elsewhere. Then we can write
rx(f) = Brx(f). (4.12)
Therefore (4.10) can be rewritten as
ry (P777) = (A*® A)Brx (f) = Qrx(/). (4.13)
with Q= (A*"®A)B, (4.14)

where Q is a P? x L matrix. If Q has full column rank, denoting its pseudo inverse

as Qf, then
fx (f) = QTI'Y (ejZWfT) . (415)
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Thus, using (4.15), the power spectrum in each partition Fo, F, . .., Fr_1 correspond-

L1
" LT

ing to any folded frequency f € [0 ) can be computed and therefore the power
spectrum for the entire band F can be obtained. Note that the matrix Qf can be
calculated off-line.

In (4.15), it is assumed that the pseudo-inverse of the Q matrix exists. Therefore,
we need to analyze the Q matrix to see under what condition this assumption is valid.
First, we give a sufficient condition for the P? x L matrix Q to be of full column rank
L. Tt turns out that the simplest sampling pattern,i.e. the universal sampling pattern,

can guarantee the full column rank of Q.

Proposition 2: If the P x L matrix A = [a; ay---az] in (4.6) is obtained from a
universal sampling pattern C, then the K-rank of matrix Q is L, i.e., Kq = L when
2P—-1> L.

Proof: Since Q £ (A*® A)B and B selects the [(j — 1)L + j]-th column from
(A*®@ A), for j=1,..., L, then Q can be written as

Q=|a'®a;al®ay... at®a, | =A"OA, (4.16)

where ® is the Khatri-Rao product [Sidiropoulos and Liu, 2001]. Lemma 1 (The K-
rank of Khatri-Rao Product) in [Sidiropoulos and Liu, 2001] states that if Dy =
Bixr ® Cyxp, then Kp > min (Kg + K¢ — 1, F'). Since Qp2xp = Ap, . © Apyyr, we
have

By the definition of universality [cf. Definition 2|, we have Kp = Ka- = P. If
Ka++ Ka —1 =2P —1 > L, then from (4.16) and the fact that the number of

columns of Q is L, we can conclude that Kq = L. O

Remark 1: By Propositions 1 and 2, if the number of cosets P and the decimation

factor L are chosen such that 2P —1 > L > M, then it is guaranteed that the power

1

spectrum vector Tx(f) can be computed by (4.15) for f € [0, ﬁ) This way we can

obtain the power spectrum of the entire band of interest F.
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In addition, the Proposition 2 can be extended to use for the sufficient condition
for the unique recovery condition in compressed sensing when the number of supports
(unknown) in Tx(f) is less than P (cf. Lemma 1 in [Pal and Vaidyanathan, 2012]).
In other words, if ||[Tx(f)|, < P, where ||x||, denotes 0-norm of vector x and since
the K-rank of matrix Q > 2P is satisfied for any universal sampling pattern then

unique recovery of Tx(f) is guaranteed.

4.3.3 A Lower Bound on the Number of Cosets

Proposition 2 gives a sufficient condition on P for Q to have full rank, i.e., P > %
Next we give a necessary condition on P, similar to those given in [Lexa et al., 2011;

Ariananda et al., 2011].

Proposition 3: A mnecessary condition on P such that Q has full column rank is
P(P—-1)4+1> L.

Proof: From (16), Q is the Khatri-Rao product of A* and A and the number of rows
in Q is P%. From (4.6), the ¢-throw, 0 < ¢ = pP+v < P?—1, where 0 < y, v < P—1

2 —j27m(cp—cv)0 —j27m(cp—cuv)l _i9 — L—1
of Q can be expressed as (1) [e L e L R 1 LC”)( )

, where

cu, ¢y, € C and C is a sampling pattern set. When p = v such that ¢, — ¢, = 0, then
the rows of Q indexed as 0,P + 1,2P +2,...,P(P — 1)+ P — 1 are identical. The
rank of Q is maximized when the remaining P? — P rows are linearly independent
and they are independent of this identical row. Therefore, the rank of the Q is upper
bounded by P(P —1) + 1. O

Remark 2: One can immediately conclude that in order to achieve the smallest value
of P, a sampling pattern set C should be chosen to satisfy P(P — 1) + 1 = L and
the rank of Q has to be equal to L. The condition can be satisfied if the difference
set D, = {|c, —¢c|: pu,v € C} equals {0,1,2,..., (L_l)}. In this case, Q will be a

2

Vandermonde matrix with L distinct rows thus Q will have full rank L. This is
a combinatorial optimization problem known as the minimal sparse ruler which is

computationally hard [Leech, 1956], [Leus and Ariananda, 2011],[Shakeri et al., 2012].
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Therefore, although the universal sampling pattern can only achieve P = %, this
sampling pattern is trivial to obtain with no computation involved and it exists for
every value of L. It will be seen in Section 5 that the spectrum detection performance
degrades as the compression ratio 1% becomes higher. Hence, in practice, we need to
balance the compression ratio and the detection performance. We next give two
simple structured sampling patterns with compression ratios higher than 2 that do
not require a pattern search.

Proposition 4: For P branches, the sampling patterns C = {{0,1,...,P—2,2P -3} +
a} where a € {0,1,2,...,2(P—1) —1} yield full rank Q matrix for L = 2(2P —3) + 1.
Proof: Since Q is a “tall” matrix, we focus on the distinct rows since they determine

the rank of Q. Using the sampling pattern C, there exist L = 2(2P — 3) + 1 distinct

consecutive phase differences ¢, —c,€ { 0 +1 +2 ... £(2P —3 )}. Consider an
L x L submatix of Q composed of these L distinct consecutive phase differences,
i.e [ s I L e I ] and denote this submatrix of

Q as Q,. It then follows that Q, is a Vandermonde matrix. Since these distinct phase
differences are consecutive, using the fact that a Vandermonde matrix with generators
spaced equally on a unit circle has full rank (cf. Theorem 2.2.2 in [Gershman and
Sidiropoulos, 2005]), this proposition is proved. 0

The next sampling pattern is inspired by [Pal and Vaidyanathan, 2010], where
a two-level nested array geometry is proposed that leads to a Vandermonde matrix
therefore can also be utilized as a sampling pattern. To be more specific, assuming

P is even, then for L = % + P, the sampling pattern

C:{{{n}u{n(ngl)}}+a,n:1,2,... g}

where o € {{-1} U{1,2,---, L51}} guarantees a full rank Q.
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4.3.4 Digital Implementation

In practice, the Fourier transform is implemented in the digital domain by using the
FFT. In this subsection, we discuss the digital implementation of the power spectrum
estimation method described in the previous section.

The wideband signal is sampled via the multicoset sampling scheme in which P
cosets are used, each with a sampling rate of ﬁ Although in (4.3) each sequence
y;[n],i=0,..., P —1 contains L — 1 zeros in between the down-sampled signal, in
practice, the FFT of y; [n] can be obtained from the FFT of 3, [m|, where 7, [m| =
yi[mL + ¢;], is the down-sampled signal without the zero insertions. In particular,

consider the U-point FFT of y; [n] where U = NL. We have

1 vt ;N
}/:L[k‘] = —_— UYs [n] efjﬁwnk —_ T [mL + ¢ ] e jNL (mL+ci)k
=
= | E 2 wmle 7 ) T 0<k<U -1 (4.18)
U m=0 Z

That is the U-point FFT of y; [n] is obtained by multiplying the N-point FET of g, [m]

1

by a constant phasor eI Tk Note that the frequency resolution is Af = 7= LT = o7

and this corresponds to discretizing [0, %) into N grids.

On the other hand, if the signal is sampled at the Nyquist rate %, iLe., y[n] =
x(nT'), then the U-point FFT of y [n] also has a frequency resolution Af = = which
corresponds to discretizing F = |0, 7) into U grids. Thus, although in our proposed
method, the sampling rate is L-times lower than the Nyquist rate, the frequency
resolution remains the same.

For the finite-length discrete-time signals we can derive the DFT version of (4.6)

as follows. Note that the finite-length discrete impulse train is

N-1
25 n—(mL+c¢)],0<n<NL-1.
m=0
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Its DFT can be expressed as

Vi) = = 3 {Zé[n—(wzmci)]}e—f%’i”k

NL n=0 m=0
1 N—-1NL-1
= —— §[n— (mL+¢;)] e nem¥
NL m=0 n=0
1 N-1
- Z e—j%’mke—j I%ILCZk
NL =
L—-1
N
= \/= ) [k —(N]eInvcet
L
=0
N L-1
- 27
= ,/f §[k —(N]e 1% 0<k<NL-—1. (4.19)
=0

Define z[n] £ z(nT), its DFT X[k] = FENL Yz[nle vt 0 < k < NL — 1,
and the partitions X;[k] £ X[k+iN],0<i < L-1,0<k < N —1. Since
y; [n] = x[n]-v;n], after taking the DFT, we have Y; [k] = X [k]*V;[k], where * denotes
the circular convolution. Let z [(n — m)] denote the circular shift of a sequence z[n]

of length L. Then for 0 < k < N — 1,

Yi[k] = [ [(k — ¢N)] \/>ZX k— (N)yr] e Tet

- ,/Z{X[k] E0 4 X [k+ (L— 1)N]e 7T 4 X[k + (L — 2)N]e I T2+

Xk N]e—j%”%@—”}

N o om -2
— f{Xo[k]JrXLfl (k] e E B0 Xy [k] e TerED g '+X1[k]e]%6i}<4'20)

where e 4Tt = e iTell-1) = ciTel=0 ig yged in the last equality. Thus, from
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(4.20), we have the discrete-time form of (4.6):

Yy [K] P e I X [k]
j2mco0 j2meol j2mco L—1
Y |k N e Ie el Ie ...oe L X |k
1_[ . T R S R
Yp_l [/{;] ejzwffpo 6j27r£P1 o €j27rc1L:>L71 XL_l [k’]
Y[ A XJk]
(4.21)

The following definitions are instrumental to deriving the spectrum estimator.
Definition 3:  The cyclic cross-spectrum of a signal z;(t) and z(t) is defined as
Sz (s f) = E{Z1(f)Z; (f — @)} [Antoni, 2007], [Gardner, 1988]. Similarly, the
complimentary spectral correlation is defined as S . («; f) = E{Z.(f)Z: (f — a)}.
Also, the cyclic (auto)-spectrum of a signal x(t) is defined in terms of the spectral
correlation as Sy, (a; f) = E{X(f)X* (f — «)}. If the cyclic frequency o = 0, the
cyclic spectrum reduces to the power spectrum S, (o = 0; f) = E{] X(f) |*}. The
complimentary cyclic (auto)-spectrum is defined as 8¢, (a; f) = E{X ()X (f — a)}.

Definition 4: The frequency-smoothed cyclic cross-periodogram is utilized as a con-
sistent estimate of the cyclic cross-spectrum S.,., (a; f) [Dandawate and B.Giannakis,

1994], given by
SZ1Z2 Q; f ZwN <6.727r f— NT) ) Z%N) (ejQﬂ’%) ZéN)* <ej27r(%fa)T> 7

where ZV) (e727IT) = \ﬁ SN 2 [n] €727 s the finite DTFT of z[n] 2 z(nT),

and wy(+) is the spectral window function given by [Brllinger, 1981]

wN(€j27rfT _ Z W(fT‘FTL),

n=—oo

where By > 0, and as N — oo, By — 0, ByN — oo, and W (f) is an even,

real-valued function satisfying [*° W (f)df = 2m and [*_|W (f) |df < oo.
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In digital implementations, the finite DTFT is replaced by FFT. Correspondingly,

the frequency-smoothed cyclic cross-periodogram is given by

N-1
4 m k 1 §
52,2, (04 = N7 f= ﬁ) £ N ;% wylk —nlZy [n] Z5 [n —m], (4.22)
where wy [k] £ wy (e727/7T) = and Z;[k] = Z; (e727IT) |/~ - Therefore the

frequency-smoothed estimate Ry [k] of the correlation matrix Ry[k] is given by

Ry [k] = %ZwN[k—n}Y[n]YH[n]

1 — H H D) H
= A (N ;wN[k — n)X[n]X m) A" — ARx[K]AT.  (4.23)

Note that by the consistency of the frequency-smoothed estimator, for large N, the
(i, 7)-th element of Ry [k] in (4.23) satisfies

R ]~ BV} = Sy (a —0;f = %) (4.24)

B i k A k 4 A R k
a E{Y<ﬁ+NLT) Y (ﬁ+NLT>} =Svy (O‘_ LT ’f_ﬁ+NL§€9'25>
Similarly to (4.15), we can then obtain the power spectrum estimates, given by
tx[k] = Q' Fy[k], k=0,1,...,N —1, (4.26)

where Ty [k] = vec (ﬁy[k])
Finally the spectral detection is performed to identify the active subbands, which

is discussed in the next subsection.

4.4 Spectral Detection

4.4.1 Analysis of Spectrum Estimation Error

Recall that each element of Tx[k] in (4.26) is an estimate of the energy of a frequency
bin, based on which we perform spectral detection, i.e., to decide whether this fre-
quency bin is occupied by a primary user or not. In order to perform such detection,

we first characterize the statistics of Tx [k], due to the finite sample size.
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We start with the analysis of the estimation error of Ry in (4.23). Define the
estimation error of the correlation matrix as Ey [k] £ Ry [k] — Ry [k] and ey[k] =
vec(Ey [k]). Denote {i}p = mod(i, P) and [i]p £ |i/P]. Then we have the following
result on the asymptotic distribution of ey [k]. The proof is given in Appendix A.

Proposition 5: As N — oo, the estimation error ey [k] is asymptotically Gaussian

with zero mean, and the covariance matrix e, 5 whose (i, j)-th element is given by
Sevial; = E{lev [kl le [4]);}
S =0:f = k Sy —0: f = k
Yy pYiurp \ & T = NLT ) SYapYue a=0;f= NIT

c k c N k
T SV Vi, (a =0;f = m) SV, (a =0;f= NLT><4 27)

Note that the estimates of Sy,y, (a =0;f = ) are contained in f{Y [k] as shown

NLT

in (4.24). And similarly the estimates of Sty, (a =0;f = ) are contained in

NLT

ﬁc k] = % LS Lwn[k —n]Y [n] Y[n]. Once the covariance matrix Seyk i esti-
mated, it then follows from (4.26) that the covariance of the estimator Tx|[k] is given

by

=~ H
cov <rx[k]> = Q'S 1y (Q)". (4.28)
However, the above procedure for estimating cov <%X[k:]> is computationally very

intensive. We next develop a simpler estimator that is based directly on %X[k] itself.

4.4.2 A Simple Error Covariance Estimator

Recall that by denoting rx[k] = vec(Rx|k]), we have rx[k] = Brx|[k] [cf. (4.12)].
Denote G 2 Bf. Then we have

cov (tx [k]) = G cov (rx[k]) G*. (4.29)

Note that since the Nyquist-rate samples X|[n| are not available, the estimate of

rx[k], i.c., Rx[k] in (4.23) cannot be obtained. We next show that the error covari-
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ance cov (rx|k]) can be estimated using sub-Nyquist samples, if the signal x(¢) has a
statistical property called proper [Neeser and Massey, 1993b].

Definition 6: A complex random process (t) is said to be proper if E{z (t)z (t + 7)} =
0, for all 7.

Hence a proper process has a vanishing complementary covariance. For example,
most quadrature amplitude modulated (QAM) signals are proper because of a spe-

cial symmetry in the signaling constellation.

Proposition 6: 1f the signal x(t) is proper, then cov (rx[k]) is a diagonal matrix with

the diagonal elements

eov xtiDl =B 1% (2 2y el i (Bey 2 )

The proof is given in Appendix B. Note that

B {1 (5 + ) 1} = bl

which is the power spectrum of z(t) at frequency f = Hence the error

¢ k
it T NIT
covariance cov (rx|k]) can be approximated using the estimated power spectrum Tx ]

as

~ ~

[cov (rx [K])];,; ~ [Fx[k}]{m [fx[k]} L 0<i<I®—1. (4.31)

[ o
Finally using (4.29), the variance of the i-th element of Tx [k] can then be approxi-

mated as

var { [%X [k]] } = [Geov(rx[k]) G7]. .

i 0,8

L2-1

EIPECIND S (4:32)

Q

Note that this estimator is much simpler than that based on (4.28).
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4.4.3 Constant-False-Alarm Frequency-bin Energy Detector

T

A

Denote the output of the power spectrum estimator as Tx [k] = |7olk], 71[k], . . ., 71_1[k]
From the error analysis in the previous subsection, we can formulate the spectrum de-
tection problem as the following binary hypothesis testing problem for each frequency
bin,

Ho:  Folk] ~ N (0%, 07,),

Hy:  rolk] ~ N (Pk] 4 0%, v7,) (4.33)

where U?’k = var{[?x [k:]] e}‘ We assume that the noise power level o2 is known
but the signal power spectrum Fy[k] is unknown. We impose a constant false alarm
probability Ppa across all frequency bins, it then follows that the detection threshold
0,[k] is given by

Oulk] = /07, Q™ (Pra) + 07, (4.34)

2
where Q(z) = & [ e~zdt. Then the spectral detection for each frequency bin can

o Ja

be performed as follows: declare H; if 7,[k] > 6,[k] and Hy otherwise. Finally the
active frequency bands can be found by aggregating the frequency bins for which H;
is declared, which is discussed next.

After performing the spectrum detection on all frequency bins, a binary set
T = {To,...,Ty—1}, T; € {0,1} can be formed, where T; with i = (N{+ k), is
the detection result on 7,[k]. Further refinement can be performed if more informa-
tion about the signal is available. For example, similar to [Mishali and Eldar, 2010,
the spectral detection results can be refined based on the minimum bandwidth Wi,
of a subband among all m subbands, and the smallest possible spacing between sub-
bands Ap,. In particular, denote Af as the bandwidth of each frequency bin. Then
we can perform the following two refinement steps. (1) For any segment of consec-
utive 1’s with length less than W, /Af, flip those 1’s to 0’s; (2) For any adjacent

two segments of consecutive 1’s, if there are less than A, /Af consecutive 0’s in

between, flip those 0’s to 1’s.
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4.5 Simulation Results

4.5.1 Simulation Setup

We provide three simulation experiments for illustration purpose. In the first ex-
periment, we assume that there are m = 5 subbands in the frequency range F €
[0, fmax] = [0,1.5] GHz. Hence the Nyquist rate is fuax = 1/7 = 1.5 GHz. The
bandwidths of the subbands are W; = Wy = W3 = W, = W5 = 5 MHz. The cen-
tral frequencies of the subbands are f; = 750, fo = 880, f3 = 1000, f; = 1100 and
fs = 1300 MHz. To sample the whole band it requires GHz A /D converters which
is very difficult and expensive with the current technologies. Fig. 4.3(a) illustrates
the power spectrum for the first experiment. The down-sampling factor is chosen as
L = 20, corresponding to a sub-Nyquist rate of 1/LT = 75 MHz ( > By = 5 MHz
[cf. Proposition 1]). According to Proposition 2, the number of cosets should satisfy
P> [%W = 11 when university sampling pattern is used. At least, compared with
the polyphase implementation of the Nyquist-rate sampling, the number of A /D con-
verters can be saved up to 1 —11/20 = 45%. Based on Property 1 and Proposition 2,
the universal sampling pattern C = {0,1,..., P —1 = 10} is used as a baseline. How-
ever, according to Proposition 3, the minimum sampling cosets P > 5 are required.
Hence, the maximum compression rate is bound to L/P = 20/5 = 4 in this example.
Note that although a larger L leads to lower sub-Nyquist sampling rate, the number
of A/D converters (cosets) will be increased. Thus there is a trade-off between the
sub-Nyquist sampling rate and required number of A/D converters. Two FFT sizes
are considered, i.e., N = 12000 and N = 24000, corresponding to the frequency reso-

lution Af = = 12.5 and 6.25 KHz, respectively, or sensing time 7 = NLT = 80

NIT
and 160 ps, respectively. On each subband QPSK symbols {d;[n]} are transmitted,
and the root-raised cosine pulse shaping g;(t) with roll-over factor 0.1 is employed.
The Hamming function [Proakis, 1996¢] is used as the spectral window function in

the estimator (4.23), with a fixed frequency-smoothed bandwidth By = 512.5 KHz.
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Therefore, corresponding to the sensing time 7 = 80 and 160 us the spectral window
sizes are 512.5/12.5 = 41, and 512.25/6.25 = 81 respectively.

In the second experiment, we assume that there are m = 8 subbands in the
frequency range F € [0, fuax] = [0,1.5] GHz. The bandwidths the subbands are
Wy =5 Wy=5 W3 =10, Wy =4, W5 =4, W =4, W; =4 and Wg = 6 MHz.
The central frequencies are f; = 400, fo = 700, f3 = 750, fy = 800, f5 = 900,
fe = 1000, f; = 1100 and fs = 1300 MHz. Fig. 4.3(b) illustrats the power spectrum
for the second experiment. The down sampling factor is set as L = 12. Then the

maximum number of cosets satisfies P > (%w = 7 and the universal sampling
pattern C = {0,1,...,P — 1 = 6} is used in this example as baseline. All other
simulation parameters are the same as those in the first experiment.

In the third experiment, we assume that there are m = 6 subbands in the frequency
range F € [0, fmax] = [0,1.5] GHz. The bandwidths the subbands are W; = 50,
Wy = 30, W3 = 50, Wy = 50, W5 = 30, and Ws = 20 MHz. The central frequencies
are fi = 200, fo = 400, f3 = 600, fy = 750, f5 = 900 and fs = 1100 MHz.
Fig. 4.3(c) illustrates the power spectrum for the second experiment. The down
sampling factor is set as L = 15 and L = 25 in this example since both 1/(157") = 75
MHz and 1/(257") = 60 ( > Bmax = 50) MHz. Then the number of cosets satisfies
P> {%w =8for L=15and P > P%—“W = 13 for L = 25, respectively. All other

simulation parameters are the same as those in the first experiment.

4.5.2 Multiband Spectrum Sensing Performance

We first illustrate the performance of the spectrum estimator based on the multicoset
sampling proposed in Section 3. Fig. 4.4(a) shows the estimated power spectrum
corresponding to the first experiment setup where there are m = 5 active frequency
bands. Clearly there are 5 peaks in the estimated power spectrum. We then apply the
spectral detector given in Section 4.3 on each frequency bin, with a target false alarm

probability Pra = 0.01. The detection results are shown in Fig. 3.4(b). It is seen that
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Figure 4.3: (a) The power spectrum for experiment 1 with five subbands. (b) The
power spectrum for experiment 2 with eight subbands. (c¢) The power spectrum for

experiment 3 with six subbands.
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there are quite a few false spurs due to the false alarm of the detector. Finally we
perform the refinement step using a bandwidth threshold Wy, = 2.5 MHz, i.e., all
detected subbands with bandwidths less than W,,;, are eliminated. The results after

the refinement is shown in Fig. 4.4(c), where it is seen that 5 subbands are identified.

=
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Figure 4.4: (a) The estimated power spectrum for experiment 1. L = 20, P = 12. (b)
The detection results for the frequency bins using the constant-false alarm detector.
(c) The subbands obtained after applying the refinement step on the detection results
of (b).

In Fig. 4.5 we plot the actual false alarm probabilities of the frequency-bin detector
for both experiment setups. The target is Ppa = 0.01. It is seen that the actual false
alarm rate fluctuates around the target Ppa and hence the proposed detector does
achieve constant false alarm. This also demonstrates the effectiveness of the simple
variance estimator developed in Section 4.2.

Next we define the multiband normalized spectrum sensing error as the sum of the
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Figure 4.5: The probability of false alarm performance of the frequency bin detector

for experiments 1, 2 and 3.

89



CHAPTER 4. WIDEBAND SPECTRUM SENSING BASED ON SUB-NYQUIST
SAMPLING

band boundary estimation errors of all subbands, each normalized by the bandwidth

of the corresponding subband, i.e.,

g2 Z T . (4.35)

In Figs. 4.6(a) - (c), the multiband sensing error performances are shown for experi-
ments 1, 2 and 3, respectively. In each figure, we plot the error performances under
both the sub-Nyquist sampling (P < L) and Nyquist sampling (P = L), and for sens-
ing durations of 7 = 160 and 7 = 80 us. It is seen that a longer sensing time leads to
improved sensing accuracy, because increased sensing time results in better estimation
of ﬁy[k}] in (4.23). The performance loss by the sub-Nyquist-rate sampling compared
to the Nyquist-rate sampling is due to the noisier estimate of ﬁy [k]. This performance
gap can be reduced by increasing the sensing time. In the following two figures, i.e.,
Fig. 4.7 and Fig. 4.8 shows the spectrum sensing error performance for the second and
third experiment with a range of number of cosets P corresponding to different com-
pression ratios are simulated. To demonstrate higher compression ratio in this exam-
ple, the down-sampling factor L = 50 is selected for second experiment. According to
Proposition 3, the minimum number of cosets P = 8 can satisfy the rank L = 50 and
it is corresponding to maximum compression ratio is equal to 50/8 = 6.25 in this case.
The sensing time is fixed 7 = 160 us for Fig. 3.6 and the range of number of cosets
P =28, 12, 16, 20, 24 are simulated which are corresponding to the compression ra-
tio is from 6.25, 4.167, 3.125, 2.5, 2.08, respectively. The sampling pattern for P =
8, 12, 16, 20, 24 is obtained by using blind search method. Here, for P = 8, the sam-
pling pattern C = {20, 24, 30, 31, 40, 43,45, 48} is used, for P = 12, the sampling pat-
tern C = {3,12,13,14, 15,28, 33, 38,42,44,45,47} is used, for P = 16, the sampling
pattern C = {1, 8, 13,17, 20, 22, 23, 24, 28, 30, 31, 32, 36, 42, 45, 49} is used, and for P =
24, the sampling pattern C = {0, 4, 8,9, 10, 13, 16, 19, 20, 22, 23, 26, 27, 28, 35, 36, 37, 38,
43,44,45,46,47,48} is used. From Fig. 4.7, it is seen that when P increases, the per-

formance improves. This is because we observe the variance in (4.32) is getting higher
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when lower compression ratio is used to maintain the CFA. Hence, the compression
ratio is an engineering trade-off with the detection performance for compressive spec-
trum sensing. In Fig. 4.8, the down sampling rate L = 15 are L = 20 used for
evaluation. So according to Proposition 3, the minimum number of cosets P = 5 can
satisfy the full rank of Q matrix for L = 15 and the compression ratio is equal to
15/5 = 3 in this case. From Proposition 4, the sampling pattern C = {0,1,2,3, 7},
and C = {0,1,2,5,8} [Pal and Vaidyanathan, 2010] for two-level are selected to guar-
antee Q matrix having full rank as well. The sensing time is set to 7 = 160 us
in this simulation. When L = 25, the minimum number of cosets P = 6 can sat-
isfy the full rank of Q matrix and the corresponding compression ratio is equal to
25/6 = 4.167. If we choose the sampling pattern from Proposition 4 then the num-
ber of cosets P = 8 are required and the corresponding compression ratio is equal
to 25/8 = 3.12. If the sampling pattern is chosen from two-level methods then the
number of cosets P = 7 are required and the corresponding compression ratio is equal
to 25/7 = 3.57. For minimum number of cosets P = 6 case, the sampling pattern
C ={0,1,2,3,8,12} is used. For number of cosets P = 8 case, the sampling pattern
C =1{0,1,2,3,4,5,6,13} is used. For number of cosets P = 7, i.e., two-level case,
the sampling pattern C = {0,1,2,3,7,11,15} is used. Similar to previous experiment
show in Fig. 4.7, the spectrum detection performance is enhanced when compression
ratio is getting lower. The detection performance among Proposition 4, two-level and

minimum number of cosets are similar when L is small.

4.6 Conclusions

We have proposed a new technique for multiband spectrum sensing using sub-Nyquist
sampling. The basic procedure of the proposed method involves multicoset sampling
of the signal, followed by power spectrum estimation and energy detection on the fre-

quency bins. The only prior knowledge needed is an upper bound on the number of
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Figure 4.6: The multiband spectrum sensing performance as a function of SNR.

Sensing times 7 = 160 and 7 = 80 us are considered. (a) experiment 1: L.=20, P=12.
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(b) experiment 2: L=12, P=7. (c) experiment 3: L=15, P=8.
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Figure 4.7: The multiband spectrum sensing performance for experiment 2 with dif-
ferent P =8, 12, 16, 20, 24 cosets which are corresponding to the compression ratio

from 6.25, 4.167, 3.125, 2.5, 2.08, when L = 50, 7 = 160 ps.
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Figure 4.8: The multiband spectrum sensing performance for experiment 3 with dif-
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active subbands in the frequency range of interest. And the proposed multiband sens-
ing algorithm outputs the number of active subbands and the location of each active
subband. The key ingredients of the proposed wideband sensing algorithm, including
a power spectrum estimator based on multicoset sampling, and a constant-false-alarm
frequency-bin energy detector, are developed theoretically; and their effectiveness is
demonstrated by simulations. Compared with the polyphase implementation of the
Nyquist sampling approach, for a large down-sampling factor, the new method can
reduce the sampling rate by a factor of at least about 2, which translates into the
same factor of saving in terms of the number of A/D converters needed at the front

end.

Appendix A: Proof of Proposition 5

We first introduce the following definition.
Definition 6: Given the complex signals z;(¢) and z;(t), their cyclic cross-periodogram

is defined as
N i N)* 2 (f—«
(a f) Z( ) (€J2 fT) ZJ( ) (eﬂ (f )T)’
and their complimentary cyclic cross-periodogram is defined as

1 .
CL s ) 2 2 (@717) 2 (-2,
where Z™) (e727IT) £ \ﬁ SN 2] e 27T and z[n] £ z(nT).

The following Lemma is useful for the proofs of Proposition 3 and 4.

Lemma 1 (Cross-covariance of the cyclic cross-periodogram) If the 4-th order cyclic

cumulant spectrum Sz, z, 7,7, (@; f1, f2, f3) exists and is finite, then the cross-covariance

of the cyclic cross-periodogram is asymptotically

lim cov {I(ZJE2 (a3 f1) 7[(21;24 (ar2; fz)}

N—oo
= Szz (fi — fo; [1) Szuz, (fo — a2 — fi + au; fo — )
+85, 2, (1 = fa+ a2 f1) SG 7, (1 — fo — s fi — aa). (4.36)
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Proof: The asymptotic cross-covariance of the cyclic cross-periodogram for real signals
is given in Theorem 1 in [Sadler and Dandawate, 1997]. Here we extend it to complex
signals. According to Theorem 2.3.2 in [Brllinger, 1981}, the cross-covariance can be

evaluated as

N N N N *
cov {I(zl%2 (a1 f1) »1(2324 (Oéz;f2)} = cum {I(Zléz (a1; f1), (1(23%4 (cva; f2)> }

= Lcum {ZfN) (€j27rflT) ZéN)* (ej27f(f17041)T> ’ (Z:EN) (ejQﬂsz) ZAEN)* <6j27r(f27a2T))>*}

N2
= ﬁcum {200 (2707) 2™ (Ui ) g0 (2002T) 7 (e2etiienT) )

+%Cum {ZfN) (727 1T |z (eJ‘Qﬂsz)} . cum {ZéNY (ej2w<flfa1>T) 2 <6j27r(fzfa2)T) }

+%cum {Z§N> (727 1T | 7N (ea‘zw(fz—az)T) } . eum { 2N (F2mhT) | (N <6jzw<fra1>T) }
= %cum {Z§N) (ejzﬂflT) 7Z§N)* (ej%(fral)T) ,ZéN)* (ej27rf2T) ,ZiN) (ejzw(fraz):r>}

+%cum {Z{N) (e72mhT) Lz (ej%rsz)} . %cum {ZiN) (ejQTr(fz—ozg)T) Z (ej%(fl—al)T)}

N N

+ L cum {Z{N) (727117 | Z{N) (ej27r(f2—az)T>} L {ZéN)* (ejQw(fl—al)T) N (ejgﬂsz)} .

(4.37)

From the proof of Theorem 1 in [Sadler and Dandawate, 1997, we have

%cum {Z{N) (2717 L ZN (eF2r(hi—en)T) Lz (e727 12T Lz (ejZW(fE—ag)T)}

— 321222324 (041 — ag; fi1,00 — fi, —fz) .

Since Sz, 7,7,7, (1 — ag; f1,00 — f1, —f2) exists and is finite, the first term in (4.37)
goes to zero when N — oo. Moreover, we have +-cum {Z§N) (e727hT) | Z?EN)* (ej27ff2T)}
> S22, (fi = foi ), eumn { 2§V (e2rtment) 2 (erthien) |

— Sz.2, (fo — 0 — fi + au; fo — as), wcum {ZfN) (727417 Lz (ej27r(f2—az)T)}

— 8% 7, (fi = f2+ a; f1), and 1 cum {Z2(N)* (ed2m(fimon)T) ,ZéN)* (6j27rf2T)}

— 85 5. (fi — fa —a1; f1 — an).

Thus (4.36) is obtained O

Now we proceed to prove Proposition 3. Note that

) k
= E{ Yy, K]V}, (K]} = SYiiypYiap (O‘ =0/ = NLT) '

(4.38)

(4], = (R 4]

(itp.lilp
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It is shown in [Dandawate and B.Giannakis, 1994] that the frequency-smoothed
cyclic cross-periodogram defined in Definition 4 is asymptotically Gaussian, unbiased
and consistent. Therefore we have for large N, E {ey [k]} = 0. Using Lemma 1, for

large N, the covariance of ey [k] is given by

i { [ox 1], [ox 1]} = cov (¥, 0535, 4], Yoy 195, 41}

J

k k
= cov {SY{i}PY[i]p (a =0;f = _NL_T) 7Sy{j}Py[j]P ( =0;f= NLT)}
L k
Sy{i}py{j}P (07f NLT) S ’L]P (0 f o NLT)

¢ k c* e k
+ Sy{i}PY[j]P (0 f= NLT> Sy, 1P Y0 (Oaf = m) . (4.39)

O

Appendix B: Proof of Proposition 6

Using Lemma 1, the error covariance of rx[k] can be evaluated in terms of the cyclic

spectrum as

{cov {rx[k]} } s cov {X{i}p (KX (i (K] Xy (RIX T [k]}

_ A =it {i} k _ e+l ble |k
= Sxx <O‘ LLT “if = LTL + NLT> Sxx (O‘ LLiT’f LT NLT)
c A —Dle ,_ {i}e k ox e+l e |k
T Skx (O‘_ r T +NLT) SXx (a_ r T NLT)
0 0
(4.40)

where we have used the fact that for a proper signal z(t), the complementary cyclic
spectrum is zero, i.e. S§y (a;f) =0

Moreover, for any (i, j) such that {i}; # {j}. or [i]1 # [j]L, we have i # j. When

i # j, the terms in (4.40) are the cross-correlations between X (‘{z}L + m) and
X <{J by m), which from the proof of the Proposition 1, must be from distinct
subbands. Thus when i # j, (4.40) is zero because it is assumed that signals from

different subbands are independent and zero-mean. 0
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Chapter 5

Beamformed Millimeter-Wave
Full-dimensional MIMO Channel
Estimation Based on Atomic Norm

Minimization

5.1 Introduction

Millimeter wave (mmWave) communications have been proposed as an important
physical-layer technology for the 5th generation (5G) mobile networks to provide
multi-gigabit services [Rappaport et al., 2013]. Two prominent features of the mmWave
spectrum are the massive bandwidth available and the tiny wavelengths compared to
conventional microwave bands, thus enabling dozens or even hundreds of antenna ele-
ments to be accommodated at communication link ends within a reasonable physical
form factor. This suggests that massive MIMO and mmWave technologies should
be considered jointly to provide higher data rates and spectrum efficiency. In par-
ticular, the mmWave full-dimensional MIMO (FD-MIMO) systems [Cheng et al.,

2014],[Hur et al., 2013] employ uniform or non-uniform planar arrays at both the
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basestation (BS) and user equipment (UE) and provide an extra degree of freedom in
the elevation-angle domain. Users can now be distinguished not only by their AoAs
in the azimuth domain but also by their AoDs in the elevation domain [Nam et al.,
2013]. In this paper, we consider channel estimation for mmWave FD-MIMO systems
that simultaneously support both azimuth and elevation beamforming.

The mmWave band channel is significantly different from those in sub-6GHz
bands. The key challenge in designing new radio access technologies for mmWave
is how to overcome the much larger path-loss and reduce blockage probability. To
that end, beamforming is essential in combating the serve path-loss for wireless sys-
tem operating in mmWave bands [Kutty and Sen, 2016]. However, to estimate the
full channel state information (CSI) under beamformed FD-MIMO is somehow chal-
lenging because the receiver typically only obtains the beamformed CSI instead of full
CSI. To address this issue, fast beam scanning and searching techniques have been
extensively studied [Hur et al., 2013; Wang, 2009]. The objective of beam scanning
is to search for the best beamformer-combiner pair by letting the transmitter and re-
ceiver scan the adaptive sounding beams chosen from pre-determined sounding beam
codebooks. However, the exhaustive search may be hampered by the high training
overhead in practice and suffer from low spectral efficiency. Another approach is to
estimate the mmWave channel or its associated parameters, by exploiting the sparse
scattering nature of the mmWave channels [Samimi and Rappaport, 2016],[Thomas
et al., 2014],[Ayach et al., 2014], that is, mmWave channel estimation can be formu-
lated as a sparse signal recovery problem [Alkhateeb et al., 2014], [Alkhateeby et al.,
2015], [Guo et al., 2017], [Sun and Rappaport, 2017] and solved using the compressive
sensing (CS)-based approach [Donoho, 2006b]. In the CS-based approach, a sensing
matrix needs to be constructed first, by dividing certain parameter space into a finite
number of grids and thus the channel estimation performance is limited by the grid
resolution. On the other hand, in [Rappaport et al., 2014], a subspace-based mmWave
MIMO channel estimation method that makes use of the MUSIC algorithm is pro-
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posed. A 2D-MUSIC algorithm for beamformed mmWave MIMO channel estimation
is proposed in [Guo et al., 2017] to further enhance the channel estimation perfor-
mance. The MUSIC algorithm is able to identify multiple paths with high resolution
but it is sensitive to antenna position, gain, and phase errors.

Recently, the atomic norm minimization [Tang et al., 2013] has been applied
to many signal processing problems such as super-resolution frequency estimation
[Bhaskar et al., 2013b], [Steinwandt et al., 2016], spectral estimation [Bhaskar et
al., 2013a], AoA estimation, [Zhang et al., 2017; Tian et al., 2017], uplink multiuser
MIMO channel estimation [Zhang et al., 2015] and linear system identification [Shah
et al., 2012]. Under certain conditions, atomic norm minimization can achieve exact
frequency localization, avoiding the effects of basis mismatch which can plague grid-
based CS techniques. Different from the prior works such as CS-based and subspace-
based channel estimation methods mentioned above, we formulate the mmWave FD-
MIMO channel estimation as an atomic norm minimization problem. Unlike [Zhang
et al., 2015] that considers uplink multiuser MIMO channel estimation, in which the
uniform linear array is assumed and only the AoA parameter is estimated, in this
paper, we consider the mmWave beamformed FD-MIMO channel, which involves the
estimation of both AoA and AoD. Hence, instead of one-dimensional (1D) atomic
norm minimization, our problem is formulated as a four-dimensional (4D) atomic
norm minimization problem. The 4D atomic norm minimization can be transformed
into semi-definite program (SDP) which is of high dimensional and involves block
Toeplitz matrices, leading to very high computational complexity. Therefore, we
introduce a 4D atomic norm approximation method to reduce the computational
complexity and an efficient algorithm based on the alternating direction method of
multipliers (ADMM) is derived.

Recently, non-uniform planar array (NUPA) has attracted more interest due to
its ability in reducing sidelobes and antenna correlation [Liu et al., 2017; Wang et al.,

2016]. NUPA can potentially increase the achievable multiplexing gain of mmWave
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FD-MIMO beamforming. However, the corresponding atomic norm minization prob-
lem cannot be transformed into an SDP when the antennas are not uniformly placed
[Tang et al., 2013]. Hence, we propose a gradient descent method for mmWave FD-
MIMO channel estimation with NUPA.

The remainder of the paper is organized as follows. In Section 5.2, the mmWave
beamformed FD-MIMO channel model is introduced. In Section 5.3, we formulate
the mmWave FD-MIMO channel estimation as an atomic norm minimization problem
for the case of UPA. In Section 5.4, we develop efficient algorithms for implementing
the proposed atomic-norm-based channel estimator. In Section 5.5, we consider the
case of NUPA and provide the formulation and algorithm for the atomic-norm-based
channel estimator. In Section 5.6, simulation results are provided. Finally, Section

5.7 concludes the paper.

5.2 System Descriptions and Background

5.2.1 System and Channel Models

We consider a mmWave FD-MIMO system with M receive antennas and N transmit
antennas that simultaneously supports elevation and azimuth beamforming. The

channel matrix can be expressed in terms of transmit and receive array responses

[Ayach et al., 2014]:
L
H=BXIA" = ob(f)a(g)"”, (5.1)
=1
where (-)" denotes the Hermitian transpose; the matrix

3 = diag(o) = diag ([01 O2... UL]T>

is a diagonal matrix with each o; € C denoting the [-th multipath gain; L denotes
the number of paths; the matrices B = [b(f;)...b(f;)] and A = [a(g;)...a(gr)]

denote the steering responses of the receive and transmit arrays, respectively. For a
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linear array with half-wavelength separation of adjacent antenna elements, the array
response is in the form of a uniformly sampled complex sinusoid with frequency

x € [—3, %)

N[

1 ej27rx . ejQW(n—l)x}T c (Cn><1‘ (52)

c,(z) = 7 |
We assume that both the transmitter (Tx) and receiver (Rx) are equipped with uni-
formly spaced planar antenna arrays (UPA)s [Choi et al., 2015; Han et al., 2014], each
with half-wavelength antenna element separations along the elevation-and-azimuth-

axis. Then the Tx and Rx array responses can be expressed as [Han et al., 2014]

a(g)) = cn (911) ®cw, (g12), (5.3)
b(f;) = cu (fi1) ®@car, (fi2), (5.4)
with
1 . 1
g = {91,1 = 5sin (V1) cos (1), gi2 = 5 <08 (19;)} , (5.5)
fi = {fl,l = %Sin (01) cos (¢n) , fi2 = %COS (91)} ) (5.6)

where ® denotes the Kronecker product; 9y, o, denote elevation and azimuth angles of
the angle of departure (AoD) of the I-th path, respectively; and 6;, ¢; denote elevation
and azimuth angles of the angle of arrival (AoA), respectively. Here, N;, Ny denote
the numbers of elevation and azimuth transmit antennas, respectively, and the total
number of transmit antennas is N = N;N,. Similarly, My, M, denote the numbers of
elevation and azimuth receive antennas, respectively, and the total number of receive
antennas is M = M; M. For the UPA configuration, it can resolve the AoA and AoD
in 360° range, thereby 9,0, ¢, ¢ € [—m, 7] and g1 = 3 sin (9;) cos (@) € [—3, 3),
g2 = zcos(0) € [~3, 3), fir = zsin(Bh)cos() € [~3,3), fiz = jco8(fh) €
[=3:3)-

To estimate the channel matrix, the transmitter transmits P distinct beams during

P successive time slots. i.e., in the p-th time slot, the beamforming vector p, €

102



CHAPTER 5. BEAMFORMED MILLIMETER-WAVE FULL-DIMENSIONAL
MIMO CHANNEL ESTIMATION BASED ON ATOMIC NORM MINIMIZATION

CN*! is selected from a set of unitary vectors in the form of Kronecker-product-based
codebook, e.g., pp = Pp.1 @ Ppo where p,; € CM and p,s € CM are selected from
two DFT codebooks of dimensions N; and N, respectively [Yang et al., 2010]. The

p-th received signal vector can be expressed as
y, = Hp,s, + w,, (5.7)

where w, ~ CN (0,021),) is the additive white Gaussian noise (AWGN) with I,
denoting the M x M identity matrix, and s, denotes the pilot symbol in the p-th
time slot. The receiver collects y, € C¥*! for p=1,... P and concatenates them to

obtain the signal matrix
Y=[y1y2...yp] = HPS + W = BEA"PS + W, (5.8)
where P = [p; p2...pp| € CV*P, W = [w; wy...wp] € CM*F and
S = diag ([s1 s2...sp]) € CP*F,

For simplicity, we assume that S = /P, Ip, where P, is the power of the pilot symbol.

Then we have
Y =PHP +W = /PBIA"P + W. (5.9)

Our goal is to estimate the channel matrix H € CM*" from the measurements Y €
CM*P Note that the number of pilots is usually smaller than the number of transmit
antennas, i.e., P < N. Hence, we need to exploit the sparsity of H for its estimation,

which will be discussed in the next section.

5.2.2 Existing mmWave Channel Estimation Methods

Before describing our proposed mmWave channel estimator, we briefly discuss some
existing mmWave channel estimation methods [Alkhateeb et al., 2014; Lee et al., 2014;

Sun and Rappaport, 2017; Guo et al., 2017] which can be divided into two categories.
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5.2.2.1 CS-based mmWave channel estimators

The mmWave channel is usually composed of small number of propagation paths and
CS-based algorithms have been developed [Alkhateeb et al., 2014; Lee et al., 2014;
Sun and Rappaport, 2017] for channel estimation. First the dictionary matrices
Ap € CV*Ne and Bp € CM*N6 are constructed based on quantized AoD angle of
the transmitter and AoA angle of the receiver. The AoDs and AoAs are assumed to
be taken from a uniform grid of Ng points with Ng > L. The resulting dictionary
matrix is expressed (take the transmitter Ap for example, the receiver dictionary

matrix Bp is similar.)

Ap =la(g1) a(82) - .- a(8ng)]; (5.10)
where gz = {gi,l;gi,Q} = {% sin (ﬁl) COS(@i), %COS(@Z')} with 1§z = % - T, @z =
—(i_]\;;% — 7 denotes the transmit array response vector for the grid point ¥; and @; for

1=1,2,..., Ng. The size Ng of the angle grids can be set according to the desired
angular resolution. On this basis, the received signal Y in (5.9) can be vectorized as

[Alkhateeb et al., 2014]

y = vec(Y)=+/P, (P" @ Iy) vec (H) + w (5.11)
= \/Ft(PT(X)IM) (A% ©Bp)x +w = /PGx + w, (5.12)

where ® denotes the matrix Khatri-Rao products, ()T denotes the transpose opera-
tion, (-)* denotes the complex conjugate, x € C™: & is a sparse vector that has non-zero
elements in the locations associated with the dominant paths. Note that the angle
spaces of interest are discretized into a large number of grids, and the actual AoA and
AoD angles may not exactly reside on the predefined grids. Those off-grid angles can

lead to mismatches in the channel model and degrade the estimation performance.

5.2.2.2 Subspace-based mmWave channel estimators

Another existing approach to mmWave channel estimation is based on the subspace

methods such as the MUSIC algorithm [Guo et al., 2017]. The MUSIC algorithm
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firstly calculates the covariance matrix of the received signal Y and then finds the
signal and noise subspaces via eigendecomposition. It then estimates each channel
path’s array response, i.e., g and f, for | = 1,2,... ,[:, where L is the estimated num-
ber of paths, by exploiting the orthogonality between the signal and noise subspaces.
Finally, each channel path’s coefficient, i.e., 6; can be estimated via the least-squares
(LS) method. The MUSIC algorithm has been popular for its good resolution and ac-
curacy in AoD/AoA estimation [Gupta and Kar, 2015], [Zhang et al., 2014]. However,
it is also reported that the off-grid CS method [Tang et al., 2013] can outperform the
MUSIC algorithm in terms of estimation accuracy in noisy environments [Bhaskar et

al., 2013a; Yang and Xie, 2016].

5.3 Channel Estimation via Atomic Norm Mini-
mization

As explained in the previous section, the performance of the mmWave channel esti-
mators based on on-grid methods such as CS can be degraded due to grid mismatch.
In this section, we propose a new mmWave channel estimator based on an off-grid

CS method, i.e., the atomic norm minimization method.

5.3.1 Background on Multi-dimensional Atomic Norm

First we briefly introduce the concept of multi-dimensional atomic norm [Yang et al.,

2016]. A d-dimensional (d-dim) atom is defined as

qd(xl,...,xd):cm ($1)®...®Cnd (l’d), (513)

where n; is the length of the normalized vector c,, (z;) defined in (5.2) and x; €
[—%, %) fori=1,2,...,d. The d-dim atomic set is then given by
11 .
A= {qd(xl,...,xd) cx; € [—5,5) , 1= 1,...,d}. (5.14)
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For any vector ty of the form t; = > oqu(xi1, 212, ..., 214), its d-dim atomic norm
]

with respect to A is defined as

||td||A = inf{t:t, € tconv(A)},

= inf E |
xl,lvrl,zru,wz,de[—%,%) ;
o €C

tg = Z 921, 212, . . - Jl,d)} (5.15)
]

where conv (A) is the convex hull of A. The d-dim atomic norm of t,; has following

equivalent form [Yang et al., 2016]:

/

1 1 )
Tr (Tq(Uy)) + 5t

2nina...ng

thH‘A - u E(C(Qndfl)><(2'rLdiI11£1)><...><(27L171) teR T (u ) t ! (516>
d - ’
d\d d 0

t ot

\ J

where Tr (-) is the trace of the input matrix, Uy € CZra=DxEna—1=1)xx(@m=1) jg 4
d-way tensor and Ty(Uy) is a d-level block Toeplitz, which is defined recursively as
follows. Denote ng = (ng,ng-1,...,n1) and Ug_1(i) = Uy(i,:,:, ...,:) for i = —ng +
1,—ng+2,...,ng — 1. For d = 1, n; = (ny) and Ty(u;) = Toep(u;) with u; €
CCRm-x1 e

1 (0) w(l) e oug(ng — 1)
T, () = Toep(u;) = “1(:_1) “1:(0) “1(”1:_2) S (57
L wl-m) w@-m) o w(0) |
For d > 2, we have
[ T U (0)) Ty iUyr(1) .. Tuor@as(ng—1)) |
g | TG D) Tl ) T2 |
| T Uis(1 = 10)) Taoi@aa2—n0)) oo Taa@aa(0)) |
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5.3.2 Atomic Norm Minimization Formulation

In this subsection, we formulate the atomic norm minimization problem for channel

estimation. First, we vectorize the mmWave FD-MIMO channel matrix H in (5.1) as

h = vec(H) = Z oa(g)” @ b(f))

=1

= XL:UZ <CN1 (911) ® cn, (91,2) )* ® (CM1 (f11) @ e, (fh?))

M) =

01N, (911) ® €, (91.2) @ car, (fi1) @ Can (fi2)- (5.19)
l

Comparing (5.15) and (5.19), for the mmWave FD-MIMO channel with UPA config-

1

uration, the atom has the form of

q4 (g, T) = ci, (91) ® iy, (92) ® car, (f1) @ e, (f2), (5.20)

and the set of atoms is defined as the collection of all normalized 4D complex si-
nusoids: A = {qu(g,f):fe[-1 3)x[-1, 1), g€[-3, 3) x[—3, 3)} [Chi and
Chen, 2013; 2015]. The 4D atomic norm for any h defined in (5.19) can be written
as [Chi and Chen, 2013]:

b, = N inf : {E ol h = o (glafl)}- (5.21)
b b b l l
)7

VY]
==
—
X
==
==

The atomic norm can enforce sparsity in the atom set A. On this basis, an optimiza-
tion problem will be formulated for the estimation of the path frequencies {f}, g}.
For the convenience of calculation, we will use the equivalent form of the atomic norm

given by (5.16), i.e.,

3\

(
s Tr (Ta(Us)) + 3t

2MN
HhHA - u4€(c(2N1—1)><(2N2i—rll)f><(21\/11—1)><(2]\{2—1)’ T (u ) h ! (5'22>
teR s.t. T =0
h t

\ J
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where T, (Uy) is a 4-level Toeplitz matrix defined in (5.18). Define the minimum

frequency separations as

Anin,f; = I&ilfll min{|fi; — fuil, 1= [fri — fral}, (5.23)
Aming, = Tll;ill,l min{|gi; — gvils 1 — g1 — gl }s (5.24)

for ¢ = 1,2. To show the connection between the atomic norm and the channel
matrix, we obtain the following theorem via extending Theorem 1.2 in [Candes and

Fernandez-Granda, 2014] for 1D atomic norm to 4D atomic norm.

Theorem 1. If the path component frequencies are sufficiently separated, i.e.,

1
Anin,f; > M7

1
Anminygs > m;

for i = 1,2, then we have ||h||4 = >_,|oi|, so the component atoms of h can be

(5.25)

(5.26)

uniquely located via computing its atomic norm.

The proof follows the same line as that in Theorem 1.2 [Candeés and Fernandez-
Granda, 2014], with the dual polynomial constructed by interpolation with a 4D
kernel. The theorem holds because all bounds in the proof of [Theorem 1.2, 34] hold
by leveraging the 1D results.

To estimate the mmWave FD-MIMO channel H in (5.1) based on the signal Y in

(5.9), we then formulate the following optimization problem:

R 1 2
b= min plhl, +§Hy—\/Pt (PT®IM)hH2, (5.27)

he(C]MN

where y = vec(Y) is given by (5.11) and p o< 0,,4/MN log (M N) is a weight factor
[Zheng and Wang, 2017]. Using (5.22), (5.27) can be equivalently formulated as a
semi-definite program (SDP):

P (Ta(thy) + %t + % Hy — VP (P” @1y) th

min
U, eCN1—1)x (2Ng=1) x (2M] —1)x (2M3 1) 2MN
heCMN | teR
Ty(U;) h
s.t ) = 0. (5.28)
h# t
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The above problem is convex, and can be solved by using a standard convex solver.
Suppose the solution to (5.28) is h. Then the estimated channel matrix is given by

1

H = vec™ (fl) where vec™!(+) is the inverse operation of vec(-).

5.4 Efficient Algorithm for Channel Estimation un-
der UPA

5.4.1 A Formulation Based on 2D MMV Atomic Norm

Note that the dimension of the positive semidefinite matrix in (5.28) is (M N + 1) x
(M N+1), and the 4D atomic norm minimization formulation is of high computational
complexity and has large memory requirements. To reduce the complexity, we can
treat Y as 2D multiple measurement vectors (MMV) [Yang and Xie, 2016] in transmit
and receive dimensions.

Unlike the 4D atomic norm that is calculated with input vector h, the MMV

atomic norm is calculated with the matrix input H. Specifically, we define the atom

Q(f,a) = b(f)a” with f € [-%, 1) x [-%, 1) and a € CV*! with ||a, = 1.

T2 2 T2 2

Correspondingly, the atom set is defined as
~ 11 11
= f.a):fe|[—=, = ——, =) all,=1¢. 2
Ay = { QU T - D x4 )l -1 (5.29)

It is worth noting that & is not restricted by the structural constraint in (5.3). With
(5.29), we extend the 1D MMV atomic norm [Yang and Xie, 2016] to the 2D MMV
atomic norm of H defined by

I gy = mf oL {Zlazl

1 1
fiel-3, 3)xl-3, 3 ]
8,eCN*1 5,eC

H = ZUlQ (fi.a),[al, = 1} . (5.30)

This atomic norm is equivalent to the solution of the following SDP [Yang and Xie,
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2016]:
. 3\
o7 Tt (To(U2)) + 537 Tr (X)
IH 4y = o o
U,eC(@M2—1)x(2M1-1) XcCNXN ﬂb(tj2> H
=0
\ HH X ’

where X is constrained to be a Hermitian matrix. Then using (5.9), we can formulate

the following optimization problem for channel estimation:

N ' 1 2
H= min lH|,, +3 H\/PtHP - YHF (5.32)

HeCMxN

where ||| denotes matrix Frobenius norm. Plugging (5.31) into (5.32), the size of
the positive semidefinite matrix in the constraint is (M + N) x (M + N), resulting in

considerably lower computational complexity and memory requirement than (5.28).

5.4.2 An Approximation to 4D Atomic Norm Minimization

Next we propose an approximation to the 4D atomic norm to reduce the computa-
tional complexity. Similar to the 2D MMV atomic norm, the proposed approximation
is calculated with input H. From (5.1), H is the sum of o;b(f;)a(g;), in which both
a(g;) and b(f;) are Fourier bases. Different from the vectorized atomic norm, we

introduce the matrix atom Q (f, g) = b(f)a(g)” and the matrix atom set
1 1 1 1 11 11
— _ H . _ - = _ - = _- = _- =

The matrix atomic norm is then given by

{ X

) l
)7

B
=

[Hl, =
l

gi€[—

m
|
X
|

H = ZUZQ (1, gl)} : (5.34)

NN e
NN

to\»—tlxj\H
N
m —

a X

The matrix atom set is composed of rank-one matrices, and hence it amounts to

atomic norm of low rank matrices. Since the operator vec(+) is a one-to-one mapping
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and the mapping Ay, — A is also one-to-one, it is straightforward to conclude that
|H|| 4,, = ||h||.4. Hence, if the component frequencies satisfy the sufficient separation
condition given by (5.25) and (5.26), we have |[H||4,, = >, |o| by Theorem 1.
Finding the harmonic components via atomic norm is an infinite programming
problem over all feasible f and g, which is difficult. For better efficiency, we use

SDP(H) in the following Lemma to approximate ||H|| 4,
Lemma 1. For H given by (5.1), we have |[H[| , > SDP(H) > [[H|| 4, where
ﬁTI‘ (TQ(UQ)) + ﬁTI‘ (TQ(VQ))

SDP(H) £ . (5.35)

inf
U,cC(2Ma—1)x (2M1 —1) \,cC(2N2—1)x (2N1 1)

Ty (Us) H
HH T2(Va2)

=0

with To(Us) and To(Va) being 2-level Toeplitz matrices defined in (5.18).

Proof. The relation SDP (H) > [[H|| 4 can be directly obtained from the defini-
tions in (5.31) and (5.35). It remains to show ||HJ| ,, > SDP(H). Denote

=~ 1 2wy L% *
a(g,w) = \/—Neﬂ e, (g1,1) ® i, (91.2),

- 1 .
b(f,x;) = ——e*™cu, (fi1) @ can(fia),

VM

with w; € [0,27] and y; € [0,27] such that o; = |oy|€/?™@*+X). For any H =
> ob(f) a(g)", if we set

Uy = [w(=M+1),w(=M +2),...,wm(M —1)], (5.36)
Vo = [vi(=Ni+1),vi(=Ni +2), ..., vi(N — 1)), (5.37)
where
1 o
w (i) = —= Z |01ty (fi2)e?>7 0D, (5.38)
M5
1 o
vi(i) = —= Z 01|, (gu.2)e 720 Do, (5.39)
VN 4
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with &,(z) = \/iﬁ [er2m(tmm)z gi2n(Z=m)z ... ,eﬂ”(”_l)x]T € C*>*! then the 2-level

Toeplitz matrices To(Uy) and Ty(Vy) satisfy

Ty(Uy) = Z|al|b(fl)b f)"

= Z‘Uﬂb fi, x0) b (£, x0)" (5.40)

Z |oila(g) a

Z |0 (g1, wi) & (g, wi) (5.41)
Moreover, the matrix
- - H
T?(UZ) H b(thl) b(flaXl)
M = i => ol | i (5.42)
H T2 (V2) I a(g,w)| a(g,w)

is positive semidefinite, indicating that the constraints in (5.35) are satisfied. Note
that SDP(H) < 712 Tr (T2(Us)) + 555 Tr (T2(V2)) = 3, |o1] according to the definition
n (5.35). Since this holds for any decomposition of H, we obtain SDP (H) < [[H]| 4, -

O

The above lemma shows that SDP(H) is a lower bound of the matrix atomic
norm. Moreover, the following lemma states that if the component frequencies are

sufficiently separated, then SDP(H) is equivalent to |[HJ| 4 .
Lemma 2. If (5.25)-(5.26) hold, then |[H|| 4, = SDP(H).

Proof. First it follows from Theorem 4 in [Yang and Xie, 2016] that if (5.25)-(5.26)
hold, then we have ||H|| 4,y = >_;|01]- Using Theorem 1 and the fact that ||h||4 =

|H||4,,, we have |H||4,, = ||H||l4ynn- Finally by Lemma 1 we have |[H|4,, =

HHH-AMMV = SDP(H) L

When the sufficient separation condition given by (5.25) and (5.26) is not satisfied,

SDP(H) may not be the same as [[H| , . However, it is found via simulations
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that SDP(H) still provides a good approximation to ||HJ| ,, and usually results in
good performance in channel estimation. Moreover, as shown by Lemma 1, SDP(H)
is a lower bound of the atomic norm |HJ, ~(or ||h[|, equivalently), i.e., [[h|, =

|[H]| 4,, = SDP(H) in general.

—o— ||[h]|« — SDP (H)
—0— [|[la — [[H]| oy |

Magnitude

Figure 5.1: The approximation errors ‘HHHAM — SDP(H)| and |HHHAM — HHHAMMV!
when the separations satisfy A, r, > 0(M; —1), Aping, > 0/(N; —1), N; = M; = 16,

for i = 1,2. The simulations are run 100 times for each §.

To show the approximation performances of both ||H]|| 4,,,,, and SDP(H) to ||h|| 4,
we perform a series of Monte Carlo trials for parameters M; = M, = 16, N; =
N, = 16 with L = 2. f; and g; take random values from [—%, %) X [—%, %) such
that the separations satisfy Awiny, > 6/ [(N; —1)], Aming > 0/ [(IV; — 1) with
1 <9 <6. In Fig. 5.1, we plot the approximation error against 6 and the bars show
95% confidence interval. As § decreases, both approximation errors become larger.
However, SDP(H) provides a more accurate approximation than ||[HJ|4,,,,. When

0 > 4, both approximation errors become zero.

Therefore, instead of solving the original 4D atomic norm minimization in (5.28),
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we can solve the following SDP

1 = ' K p 1
H = HEI(lc’lﬂl/[I}<N7 WTI (T2(U2))+WTI"(T2(V2))_|_§H, /PtHP—Y
U,eC(2Ma—1)x(2M1 —1)
VoeC(@N2—1)x (2N -1)

To(U H
s.t. M = 2( 2) = 0.

H7  Ty(Vs)

§5.43>

The size of the positive semidefinite matrix in the constraint is (M + N) x (M + N),
resulting in considerably lower computational complexity and memory requirement

than (5.28).

5.4.3 ADMM for Approximate 4D Atomic Norm Minimiza-
tion

To meet the requirement of real-time signal processing, we next derive an iterative
algorithm for solving the SDP in (5.43), based on the alternating direction method of
multipliers (ADMM) [Boyd et al., 2011]. To put our problem in an appropriate form
for ADMM, rewrite (5.43) as

1
arg min 5 |IHP — Y||§+ﬁTr (TQ(UQ))—F%TI (T2(Vs))+ Lo (M = 0)(5.44)
HE(C:ZWXN7

U,eC@M2—Dx(@M1—1)
VoeCN2—1)x(2N1 ~1)

where [.(2) is an indicator function that is 0 if z is true, and infinity otherwise.

Dualize the equality constraint via an augmented Lagrangian, we have

1
£,(Us, Vo, HL Y, M) = ST (To(Us)) + 5 15 Tr (Ta(Va)) + [ HP = Y3 + Lo (M = 0)
Ty (U H
e | (02
H T2(Va2)
-2
T,(Us) H
2 | (T , (5.45)
2 HT  Ty(Vo) ||,
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where Y is the dual variable, (X,M) £ Re (Tr(M”Y)), p > 0 is the penalty
parameter. The ADMM consists of the following update steps:
(UL, ViR HFY = arg min L,(Uy, Vo, H, Y MY, (5.46)
He(cl\/[XN

U2€(C(2]\/I271)><(27]\/[1—1)7
VoeC(2N2—1)x (2N -1)

+1 . +1 +1 +1 l
M - argMec(Af+I]1\/]1)l>{l(M+N)t0£P(U2 7V2 7H ) T 7M)7(547>

T2(Ul2+1) Hl+1

Tl-‘rl _ Tl+p Ml+1 o
(Hl+1>H TQ(VZQ—H)

(5.48)

Now we derive the updates of (5.46) and (5.47) in detail. For convenience, the

following partitions are introduced:

M' = My M (5.49)
(M) M

T = To T (5.50)
(TZ)H 'rl
2 1

where M, and Y}, are M x M matrices, M, and Y} are M x N matrices, M} and Y}
are N x N matrices. Computing the derivative of £,(U,, Vo, H, X, M) with respect
to H, Uy and V5, we have

Vul, = (HP-Y)P7 27, +2p(H - M)), (5.51)
1+ MipUs (i, k) — Te(pMh + X)), i =k =0,
VUQ(’L,’C)EP = Ms—i—1

5.52)
(M1 — i) (M2 — k)pUa (i, k) —  >° Ty (Si(,lk)(pMé + Tf))) ,i#Oork 72 0,
m=0

3+ NipVa(i, k) — Te(pM] + Y1), i =k =0,
. _ No—i—1 @) l l _ (5.53)
(N7 = i) (N2 = K)pVali b) = 50 T (S(aME + 1)), i £ 0 or k £0,

m=0

Vvimle =

where Us(i, k) and Va(i, k) are the (7, k)-th elements of Uy and V, respectively. For
X € CM>M Sﬁ) (X) returns the (i, k)-th M; x M, submatrix X;;. For X € CN*V,
Sﬁ)(X) returns the (¢, k)-th Ny x N; submatrix X; ;. Tri(-) outputs the trace of the

k-th sub-diagnal of the input matrix. Try(-) outputs the trace of the input matrix.
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By setting the derivatives to 0, H*!, U™ and VL™ can be updated by:

H'™ = (YPY +2pM) +27L) (PP 4 2pIy) 7, (5.54)
U = MG+ YY) - e (5:59)
Vit = ML) - e (5:56)

where e; = [1,0,0,...,0]7, T3(-) denotes the adjoints of the map T(-). Specifically,

suppose Z = T3(X) where Z = [Z_pp41,Z 0pt2, ooy Za—1] With z; = [2;(—=M; +
1), z:(=M; +2), ..., z(M; — 1)]T when X € CM*M_ Then we have
] My—i—1
zi(k) = : Trn (S (X)), 5.57
O = s 2 M) (5.57)

for ¢ = —MQ + 1, —M2 + 2, ...,MQ —1and k = —M1 + 1, —M1 + 2, ---;Ml —1.
The update of M is given by
- 2
M = arg min HM - Ml+1H , (5.58)

MECM+N)x (M+N) () F

where

B T Ul+1 Hl+1
et = | 120 — ), (5.59)
(Hl—i-l)H Tg(vl;l)

It is equivalent to projecting M onto the positive semidefinite cone. Specifically,
the projection is accomplished by setting all negative eigenvalues of M to zero.
Note that in ADMM the update of variables H, Uy, V5, and M are in closed-form.
Compared to the off-the-shelf solvers such as SeDuMi [Sturm, 1999] and SDPT3 [Toh
et al., 1999], whose computational complexity is O ((M + N)°) in each iteration, the

complexity of ADMM is O ((M + N)3) in each iteration, so it runs much faster.

5.5 The General Planar Array Case

So far we have focused on the uniform planar array (UPA). For mmWave beamformed

FD-MIMO, because of the larger average inter-antenna element spacing, non-uniform
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planar array (NUPA) requires fewer elements than UPA | whereby reducing the weight
and cost of the system in large array applications. Also, the irregular spacing allows
the antenna grid spacing to become larger than a half wavelength so it can effectively
reduce the channel correlation and enhance multiplexing gain [Torkildson et al., 2009).
Furthermore, there is a fundamental limitation of UPA, namely, the lower resolution
of elevation AoA, which limits the UPA performance [Liu et al., 2017].

In this section we consider the beamformed mmWave FD-MIMO channel estima-
tion for NUPA. Define d; = 2 [(dy,1(1), di2(1)) - .. (di1 (N), di2(N))] as the normalized
transmit antenna locations, where (d; 1 (7), d: o (7)) is the i-th transmit antenna coordi-
nate in a 2D planar surface. Similarly, d, = 2 [(d,,1 (1), dy2 (1)) ... (dpy (M), dp2 (M))]
is the normalized receive antenna locations where (d,.; (2),d, 2 (7)) is the i-th receive
antenna coordinate in a 2D planar surface. Then the steering responses of the trans-

mit and receive arrays for the I-th path can be respectively written as [Nai et al.,

2010]

1 j27r(2dt’1(1)gl 1+2dt,2(1)gl 2) jQW(Zdt’l(N)gl 1+2dt,2(N)gl 2) T
adt (gl) = _\/N e A ’ A ’ BRG] A ’ A B 7(560)
T
. 2d,. 1 (1 2d,. 9(1 . 2d,. 1 (M 2d, o(M
- 1 JQTF( ;( )fz,1+ f( )fl,Z) J2Tf( ’i( )fl,1+ ’i< )fl,Q)
bdr (fl) = \/_M € € (561)

With (5.60) and (

ot

.61), the channel matrix H of NUPA is given by (5.1) with array
responses a (g;) and b (f;) replaced by ag, (g;) and bg, (f;), respectively.
The atom for NUPA is then defined as

avu (8, f) = ag, (g) ® ba, (f). (5.62)
And the atom set for NUPA is given by
A -1 1 1 1 -1 1 -1 1
ANU_{qNU(gvf)ag€[27 Q)X[ 27 2)7f€[27 2)X[27 2)} (563)

The atomic norm |hl| 4 for any h = vec (H) is then given by

Il 4, = b {Z o]
- ) ) 1
)7

h = Z o1QNU (gl, fl)} . (564)

=N
=Nl
N

X
=M=
[SIEYI L
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To estimate the channel, we propose to solve the following optimization problem

2

| 1
min o |[Bl]y,, + Hy— VP (PT @ Lu)h| (5.65)

Note that the atom defined in (5.62) is not based on uniform sampling, and conse-
quently the atomic norm in (5.64) does not have the equivalent SDP form as in (5.28)
or (5.43). Hence, (5.65) cannot be solved via convex optimization. According to
Corollary 2.1 of [Li and Tang, 2016], (5.65) shares the same optimum as the following
optimization problem

2

. (5.66)
2

L
y— VP (PT®Iy) ZQNU (g1, 1) o
=1

. 1
min : I'({enfio}) = plloll + 5
)5

[N

Since the problem given by (5.66) is nonconvex, we will employ a gradient-descent
algorithm to obtain its local optimum. In practice, L is unknown, so we initialize
q (g, f) on Lo grid points such that L < L% < MP, where P is the number of
training beams defined in (5.8). For example, let each g; and f; be taken from a
uniform grid of N¢g points with L0 = Ng < MP,ie., ggi and fl?i are uniformly taken
from [—1/2,1/2) fori = 1,2 and 1 <1 < N2, where the supercript ® indicates iteration
O}T

0, i.e., initialization. Let Q° = {(gf, £’),<;<; }- The initial value of ¢* = [0 ... o;

can then be obtained by the least-squares (LS) estimate

o’ = (P” @ 1y) [anu (0. £) ... axu (8L £)]) 'y, (5.67)

where T indicates the pseudo inverse of the matrix. Then the gradient descent method
is used to find the local optimum. We use superscript k£ to denote the quantities in

the k-th iteration. Then the gradient descent search proceeds as follows

g = ok~ R VLT (el et (5.68)
R /PR (R I (5.69)
ot = of —&"Vo I ({g. 1. 07}), (5.70)
for [ = 1,...,LF and i = 1,2, where k¥ is the step size that can be obtained via

Armijo line search [Boumal and Absil, 2015] and [z]; defines the operator that outputs
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x = mod (z,a) when x < b, and outputs x = mod (z,b) when > a, mod (a,b)

defines the modulo operator. Specifically, in the k-th iteration, < is initialized as k¥ =

k. If T ({gf€+1 £ k+1}) >T ({gf,flk, of}), then s* is updated by multiplication

with a constant 0 < a < 1, i.e., k¥ < ax®. The gradients are calculated

=1

. H
L
Vo.I'({gi:fi,01}) = Rqo (f’quU (g1, f1) o0 — y) p (a:‘;t,i (g1) ® bg, (fl)) ,(5.71)

Vfl 11—‘ ({glvfh Ul})

H
L
( Z v (g fi)or — Y> P (a3, (g1) ®ba,, () ¢, (5.72)

o 1
I ({gnf,00}) = pee—+=

T
L
2| 5 P; u (g, f1) o1 — y) (PqNU(gl,fl)), (5.73)

RS

where R {-} returns the real part of the input,

P = VR (PTelLy), (5.74)
2a, () = (B0 ") o0, (80, (5.75)
ba,, (f) = (‘72{ [dr,i(l),...,drvi(M)]T) obg, (f)), (5.76)

and o denotes Hadamard product. The derivations of (5.71) - (5.73) are given in the
Appendix. To accelerate the convergence, we introduce a pruning step to remove the
atoms whose coefficients are smaller than a threshold during each iteration. Specif-
ically, at the k-th iteration, if |oF| < n* where n* is a given threshold at the k-th
iteration, then [-th path are removed from the set and number of estimated paths is
decreased by one, i.e., 2F < QF \ {(gl , )} and L*¥ «+ L¥ — 1 at the k-th iteration.
The algorithm stops when ||h**! — h*|| < ¢, where h* = Zgl anu (g, £") of denotes

the channel estimation at the k-th iteration.
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5.6 Simulation Results

5.6.1 Simulation Setup

In this section, we evaluate the performance of the proposed channel estimators for
mmWave FD-MIMO links with UPA or NUPA. We compare the channel estimation
performance of the proposed algorithm with some existing algorithms including the
4D-MUSIC [Guo et al., 2017) and the orthogonal matching pursuit (OMP) [Cai and

Wang, 2011]. The simulation parameters are set as follows.

1, The numbers of transmit and receive antenna are N = 16 and M = 16, respec-

tively. For UPA, we set Ny =4, No =4, M; = 4 and M, = 4.

In the UPA case, the DFT codebooks at the transmitter for elevation and azimuth

are given by

Pl = [CNl <¢1,0) Cny <¢1,1) “CNy (¢1,P1—1)] € CNlXPl?

P2 = [CNz (1#2,0) CnN, (1#2,1) “CpNy (w2,P2*1)] € CNQXP27

where P, and P, are the sizes of elevation and azimuth codebooks, respectively.
The DFT angles are ¢, ; = P% fori =0,...,PA—1land ¢y, = P% fori =0,..., P,—
1. We take the Kronecker product of P; and P5 to form the product codebook
P = P, ® Py, with size P = P, P,. Each beamforming vector has a unit norm, i.e.,

lppll =1for p=1,..., P and rank (P) = P.

3, The weight factor in (5.28) and (5.43) is set as p = 0,y/MNlog (MN). The
weight for the augmented Lagrangian in (5.45) is set as p = 0.05.

)

).

N |
N

4, g; and f; for each path are assumed to uniformly take values in [—%, %) X [—

The number of paths L = 3.

5, The signal power is controlled by the signal-to-noise ratio (SNR) which is defined
as SNR = £t with o2 = 1.

O-UI
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6, For NUPA, we use circular arrays for both transmitter and receiver with N and
M antenna elements located on the 2D plane, respectively. Specifically, the n-th
transmit antenna location is set as d;1(n) = Ry cos (xn) , di2(n) = Rysin(x,), n
1,2,..., N, where x, =27 (%) is the angular position of the n-th element and R,
is the radius of the transmit array. Similarly, the m-th receive antenna location
is d,1(m) = Ry cos(Xm),dr2(m) = R.sin(x,,), m = 1,2,..., M, where x,, =
2m (%) is the angular position of the m-th element and R, is the radius of the

receive array.

7, For the gradient descent algorithm, we set L® = M P as the initial value in both
UPA and NUPA cases. The pruning threshold in the k-th step is set as 7% =

0.7 max, ;. {alk}.

8, For the OMP and 4D-MUSIC algorithms the AoD and AoA grid points are set as

fori=1,... Ng.

9, In the simulation, we use the CVX package [Grant and Boyd, 2014] to compute

the 4D atomic norm-based estimator.

5.6.2 Performance Evaluation

A HH2
[EET

as the

We use the normalized mean square error (NMSE), i.e., NMSE = E {
channel estimation performance metric. The NMSE statistics across different SNRs
with different test setups are evaluated. Each curve is obtained by averaging over
100 realizations. First we compare the channel estimation performance of different
algorithms under the UPA setting. Then we show the channel estimation performance
for NUPA with the proposed gradient descent estimator and compare it with the 4D-
MUSIC and OMP algorithms.

The computational complexity of the proposed approximate 4D atomic-norm-

based channel estimator is O((M 4 N)?) per-iteration. The computational complex-
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ity of the MUSIC estimator is O ((NM)3 + N (NM)2) where O ((NM)g) is for eigen
decomposition and O (N¢ (N M )2) is for grid search. The complexity of the OMP es-
timator is O (Né (NM )2) per iteration. The complexity of proposed gradient descent
estimator is O (M (N + P)) per iteration.

5.6.2.1 Convergence Behavior of the Proposed Channel Estimators

We illustrate the convergence of the proposed ADMM implementation of the approx-
imate 4D atomic-norm-based channel estimator through a simulation example. We
compare the NMSE of the ADMM channel estimator with that of the CVX solver
[Grant and Boyd, 2014] that directly solves (5.43). As can be seen from Fig. 5.2,
5.3, the proposed ADMM channel estimator converges to the solution given by the
CVX after 300-400 iterations for different SNR. It is worth noting that the ADMM
runs much faster than the CVX solver because the calculation in each iteration is in

closed-form.

result given by ADMM
result given by CVX solver

NMSE

| L | | I I I I I
0 50 100 150 200 250 300 350 400 450 500
iteration number

Figure 5.2: Convergence of proposed ADMM channel estimator with different SNR
(a) SNR= 4dB.
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10°

T T T
result given by ADMM
result given by CVX solver

NMSE

| 1 1 I I I I | I
0 50 100 150 200 250 300 350 400 450 500
iteration number

Figure 5.3: Convergence of proposed ADMM channel estimator with different SNR
(b) SNR= 10dB.

We then show the convergence behavior and the number of estimated paths of the
proposed gradient-descent-based channel estimator for UPA and NUPA in Fig. 5.4-
5.7. It is seen that the algorithm converges within 1500-2000 iterations for different
SNR. The estimated number of paths is more accurate at higher SNR when the
algorithm converges, as more spurious frequencies arise when the noise is stronger.
It is also worth noting that the computational complexity of the gradient descent
method is lower than that of the ADMM, but the overall running time is higher

because it takes more iterations.
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0.5 T T T T
‘
Gl 1 ——SNR=10dB| |
\
0.4 \

NMSE

I I I I
500 1000 1500 2000 2500
iteration number

Figure 5.4: (a)

T T T T
- = SNR=4dB
——SNR =10dB

0.35 !

-~ -

| I I |
500 1000 1500 2000 2500
iteration number

Figure 5.5: (b)
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- - SNR=4dB
- ——SNR=10dB | |

number of estimated paths

Figure 5.6: (c)

- - SNR=4dB
B ——SNR=10dB | |

number of estimated paths
@
8

I I I I
500 1000 1500 2000 2500
iteration number

Figure 5.7: Convergence and the number of estimated paths of the proposed gradient

descent algorithm for (a)(c) UPA and (b)(d) NUPA.

5.6.2.2 Comparison of On-grid and Off-grid Algorithms

We compare the proposed off-grid channel estimator with two existing on-grid ap-
proaches including OMP and MUSIC. For the on-grid algorithms, the continuous
AoA and AoD parameter spaces are discretized into a finite set of grids covering
[—7, ], and the estimation performance improves with higher grid resolution (i.e.,
larger N¢). However, higher grid resolution leads to higher computational complexity.

In Fig. 5.8 and 5.9, the NMSE and running time of different channel estimators
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are plotted against Ng. In this simulation, we use CVX solver to compute the 4D
atomic-norm-based estimator and the ADMM algorithm to compute the approximate
4D atomic-norm-based estimator. It is worth noting that the proposed approximate
4D atomic-norm-based estimator has the smallest complexity while its NMSE is much
smaller than those of the on-grid algorithms. As the algorithm does not require the
grids, its computational complexity does not change with Ng. In addition, its NMSE
performance is only slightly worse than the 4D atomic-norm-based channel estima-
tor, indicating that the performance loss caused by the approximation of |[HJ| , by

SDP(H) is small.

NMSE [dB]

Figure 5.8: Comparison of channel estimation performance and running time against

grid size, SNR= 10dB. (a) NMSE performance
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—+— Approx 4D atomic norm
—&— 4D atomic norm

—6—4D-MUSIC
—— OMP

Figure 5.9: Comparison of channel estimation performance and running time against

grid size, SNR= 10dB. (b) running time.

5.6.2.3 Channel Estimation Performance

Fig. 5.10 plots the NMSE curves as a function of SNR for different channel estimators
under UPA. The number of grid points are set as Ng = 90, 180 for 4D-MUSIC-based
and OMP-based channel estimators.

It is seen that 4D atomic-norm-based and approximate 4D atomic-norm-based
estimators outperform the 4D-MUSIC-based and OMP-based estimators. Mean-
while, the 4D atomic-norm-based channel estimator achieves better performance than
the approximate 4D atomic-norm-based channel estimator by about from 0.5 - 0.8
dB. And the approximate 4D atomic-norm-based channel estimator outperforms the

gradient-descent-based algorithm by more than 1.0 dB.
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Figure 5.10:

In Fig. 5.11, we

NMSE [dB]

—+— Approx 4D Atomic Norm
-11 | —— 4D Atomic Norm
—&a— Gradient Descent

12 |—0— 4D-MUSIC N _=90
—o—4D-MUSIC N =180
-18 | —g— OMP N _=90

—v— OMP N =180

4

‘ |
6 e i
SNR [dB]

3 5

The NMSE performance as a function of SNR for UPA.

plot the NMSE curves as a function of SNR for different channel

estimators under NUPA. It is seen that the proposed gradient-descent-based channel

estimator outperforms the 4D-MUSIC and OMP-based channel estimators across the

range of SNRs from 2 to 10 dB. This is because the proposed gradient-descent-based

channel estimator optimizes the frequency basis in each iteration, so it outperforms

the on-grid algorithms.

Figure 5.11:

NMSE [dB]

—&a— Gradient Descent
—¢— 4D-MUSIC NG:QO
—6—4D-MUSIC N,_=180
—g— OMP A/_=90

—=—OMP /=180

SNR [dB]

The NMSE performance as a function of SNR for NUPA.
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5.7 Conclusions

In this paper, we have proposed new channel estimation schemes for mmWave beam-
formed FD-MIMO systems based on atomic norm minimization under both UPA
and NUPA settings. For the UPA case, we approximate the original large-scale 4D
atomic norm minimization problem using a semi-definite program (SDP) containing
two decoupled two-level Toeplitz matrices which is then solved by an ADMM-based
fast algorithm. For the NUPA case, a gradient descent-based algorithm is provided to
obtain a suboptimal solution. Simulation results show that the proposed atomic norm
based mmWave FD-MIMO channel estimators provide better performance compared

to the existing methods based on compressed sensing and MUSIC algorithms.

.0.1 Derivation for (5.71) and (5.72)

For clarity, define P = /P, (P” @ I,). Then the gradient with respect to g;; can be

calculated by

10(y —Ph)" (y — Ph) :R{(ph_y)H 8ph}, (77)

T f, ==
Vgl,z ({gla laal}) 9 agl,i agl,i

where

OPh  OPY[ awu(g.f)o all—jaQNU (g1, 1)

— = 78
3gz,z' 391,1’ agl,z’ ( )
Oanu(g,f)  0a}, (g1) ®@bg, (fi)  0aj, (g)

= A4, _ B8 oh (5, 79

Og1i 9g1i Og1i a- (f) (79)
oa* —i2

a. (&) _ (= D di(1), . (N ) oo, (1) (80)
agl,i A

By plugging (80) into (77), we have (5.71). Similarly we can obtain (5.72).
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.0.2  Derivation for (5.73)

The gradient with respect to o; can be calculated by

o (ullol, + &[ly - Pnlf?)
dof

dle|l;, 10y"Ph B 10h"PHy  10h"PHPh

VUZP ({gl7 fl? Jl}) =

dor 2 oy 2 do; T3 dor (81)
where
@ = vip (g, 1) % =0 (82)
doy =Y ©anu (8L o7 =Y
ohfi Py — o \T do; _ g \T
Tcl*: ((PqNU (g.11)) Y) 00} = ((PCINU (g.1)) Y> : (83)
Oh"P7Ph _ _ T
oo = ((PqNU (gaf»HPQNU (glafl)o'l) : (84)
Aol 0> lo| _Olou| 1 Olou| . Oloif
oot oo dor 2 \oR{ey | '0T{o} (85)
1 O/ R¥{oi} + T} N iﬁ\/RQ{Jl} +72%{o,}
N 2 872{0[} 81{0,}
2|oy|’

where Z {-} returns the imaginary part of the input. Plugging (82)-(85) into (81), we
obtain (5.73).
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