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Abstract

Recent research has shown that multiple-input multiple-output (MIMO) systems
provide high spectral efficiencies and error performance gains. However, the use of
multiple antennas in mobile terminals may not be very practical. Certainly there
is limited space and other implementation issues which make this a challenging
problem. Therefore, to harness the diversity gains afforded by MIMO transmitter
diversity techniques, while maintaining a minimal number of antennas on each hand-
set, cooperative diversity techniques have been proposed. In addition, attention has
also been given to combining wireless relaying systems with MIMO techniques to
improve capacity, coverage, and obtain better diversity at the expense of increased
node complexity.

This thesis considers the design and analysis of cooperative diversity systems and
MIMO amplify-and-forward relaying systems. In particular, we investigate adaptive
time- and frequency-domain equalization techniques for cooperative diversity sys-
tems using space-time block codes (STBC). For MIMO relaying systems, we analyze
the ergodic capacity of various systems and compare different amplify-and-forward
methods in terms of system capacity performance.

We propose a new block time-domain adaptive equalization structure for time
reversal-space time block coding (TR-STBC) systems, which eliminates the separate
decoder and also the need for explicit channel state information (CSI) estimation
at the receiver. Our simulation results show that the time-domain adaptive block
equalizer performs better than the frequency-domain counterpart but at the cost
of increased complexity. Then, we extend this time-domain adaptive equalization

scheme to distributed TR-STBC systems. We also develop a frequency-domain
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counterpart for the distributed systems. Our simulation results show that the adap-
tive algorithms work well for Protocols I and IIT proposed by Nabar et al. The
time-domain adaptive algorithms perform better than the frequency-domain algo-
rithms, and overall the Protocol I receivers outperform the Protocol III receivers.
We also show that, if only the Protocol III receiver is used, it can be susceptible to
noise amplification due to a weaker source-to-relay link compared to the relay-to-
destination link. This problem can be mitigated by using the Protocol I receivers
with some extra complexity but much superior diversity performance.

We also present an ergodic capacity analysis of an amplify-and-forward (AF)
MIMO two-hop system including the direct link and validate the analysis with sim-
ulations. We show that having the direct link improves the capacity due to diversity
and quantify this improvement. We also present an ergodic capacity analysis of an
AF MIMO two-hop, two relay system. Our results verify the capacity gain of relay-
ing systems with two relays due to the extra diversity compared to a single relaying
system. However, the results also show that when one of the source-to-relay links
has a markedly higher SNR compared to the other, a single relay system has better
capacity than a two relay system.

Finally, we compare three types of relay amplification methods: a) average ampli-
fication, b) instantaneous channel amplification, and c) instantaneous power ampli-
fication. The instantaneous power amplification method has a higher mean capacity
but with a higher variance. Also, it requires additional information at the destina-
tion and would create enormous overheads compared to the other methods. We also
find that the instantaneous channel amplification method has almost no advantage
in terms of the mean capacity but its capacity is less variable than the average am-
plification method. On the other hand, the average amplification method is simpler

to implement as it does not require channel estimation at the relaying terminal.
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Chapter 1

Introduction

This thesis considers the design and analysis of cooperative diversity systems and
multiple-input multiple-output relaying systems. Cooperative diversity systems are
designed which include space-time block codes with adaptive equalization in ei-
ther the time or the frequency domains. In multiple-input multiple-output relaying
systems, the capacity of the various systems are analyzed and also different amplify-
and-forward methods are explored.

In the last decade, we have seen a vast growth in wireless technologies like cel-
lular telephony, personal/portable devices and mobile internet. With this growth
has come a mandate for reliable higher-speed data transmission over wireless chan-
nels. Unfortunately, reliable wireless transmission is difficult due to the limited radio
spectrum and the time-varying multipath fading of the wireless channel. In mul-
tipath fading the received signal is made up of components traveling over multiple
propagation paths of differing length, often with no line-of-sight component, hence
introducing inter-symbol interference (IST). In addition, the signal components do
not arrive at the receiver in phase with one another so the strength of the received
signal varies with time, and as a result the signal fades. Hence, one of the main
tasks of wireless communication system designers is to explore new techniques in
order to achieve high spectral efficiencies and error performance gains.

The error performance of single antenna systems can be increased using coding

techniques, such as low density parity check [2, 3] and turbo codes [4]. Furthermore,
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considerable gains in spectral efficiency and error performance are attainable by
increasing the number of antennas at both the transmitter and the receiver [5, 6].
This type of multiple antenna system is usually called a multiple-input multiple-
output (MIMO) system. MIMO systems can operate either as spatial diversity

systems and/or spatial multiplexing systems.

Spatial diversity systems, using multiple antennas at the transmitter and/or
receiver, have been proven to be effective at mitigating multipath fading effects,
and hence, provide better system error performance. The basic aim of diversity
techniques is to provide multiple replicas of the transmitted signals at the receiver,
all carrying the same information but with small correlation in the fading statistics
[7]. A classical approach to achieving spatial diversity is to use multiple antennas
at the receiver. More recently, transmitter diversity techniques using space-time
codes (STC), which use multiple transmit antennas, have been proposed [8, 6]. The
two most well-known STC are Space-Time Trellis Codes (STTC) [9], and Space-
Time Block Codes (STBC) [10]. The implementation of STTC can become very
complicated as the number of antennas increases. However, STBC are relatively
simple to implement.

In contrast to diversity systems, the aim of spatial multiplexing systems is to
improve the spectral efficiency or throughput of the system [5, 11, 12, 13]. A multi-
plexing system divides the incoming data into sub-streams and transmits them on
different antennas. As a result, the overall throughput of the system improves as

multiple data streams are sent simultaneously.

MIMO systems can provide reliable higher-speed data transmission over wireless
channels using these spatial diversity and multiplexing techniques. However, these
systems also have challenges and constraints. It is usually not very practical to have
multiple antennas at mobile terminals. This is due to terminal constraints such as
size, cost and power. Small antennas for MIMO mobile terminals, such as planar
inverted-F antennas, have recently been proposed [14, 15, 16]. Furthermore, cross
polarized antennas for MIMO systems are now receiving considerable attention,

because they are able to double the antenna number within half the spacing need
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of co-polarized antennas [17]. Using these new antenna design technologies, it may
be possible to overcome the size issue. However, research into these technologies
is still in progress. In addition to these constraints on MIMO systems, wireless
communication systems also need to increase the communication range. To extend
the range and decrease the mobile terminal requirements, wireless relaying networks

have recently been given considerable attention.

1.1 Wireless Relaying Systems

Relaying systems have been studied since the 1970s [18, 19]. The main objectives
of relaying systems are to increase coverage and reduce the need to use high power
at the transmitter or source terminal. Basically, in relaying systems the source
terminal uses other terminals or relays to forward its information to the destina-
tion terminal. In general, there are two types of relaying systems, non-regenerative
and regenerative systems [20], depending on the nature and the complexity of the
relays used. In regenerative systems, also called decode-and-forward (DF) relaying
systems, the relay fully decodes the received signal and retransmits the decoded sym-
bol to the destination. Non-regenerative systems, also called amplify-and-forward
(AF) systems, on the other hand use less complex relays that do not perform any
sort of decoding, but simply amplify the received signal and forward it to the desti-
nation. Recently, with a better understanding of the advantages of MIMO systems,
researchers have proposed alternative techniques that could achieve the advantages
of both MIMO and/or wireless relaying systems.

Although MIMO systems provide high spectral efficiencies and error performance
gains, having multiple antennas at mobile terminals may not be very practical.
However, to harness the diversity gains afforded by the MIMO transmitter diver-
sity techniques, while maintaining a minimal number of antennas on each handset,
cooperative diversity techniques have recently been proposed [21, 1, 22]. These tech-
niques allow a source terminal to leverage the spatial diversity offered by other

terminals’ antennas to form a virtual multiple-antenna array.
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Cooperative diversity systems utilize the spatial diversity gains of MIMO sys-
tems by using single antenna based relaying systems. Recently, attention has been
given to combining wireless relaying systems with MIMO techniques [23, 24]. In
this hybrid technique, each terminal, source, relay(s) and destination has multiple
antennas as in MIMO systems, and the relay(s) helps to forward the source terminal
information to the destination. Using this approach, the system gets better capacity,

coverage, and better diversity at the expense of increased node complexity.

1.2 Thesis Contributions

Transmit diversity techniques have proven to be effective at mitigating multipath
fading. In [10], Alamouti proposed a transmit diversity scheme for flat fading chan-
nels that achieves the same diversity benefits as can be achieved by receive diver-
sity, while requiring only linear decoding complexity. In [25], Lindskog and Paulraj
extended Alamouti’s method to frequency selective fading channels. Their time
reversal-space time block coding (TR-STBC) scheme combines time-domain filter-
ing, conjugation and time reversal operations. The outputs of the TR-STBC decoder
are decoupled but contain residual inter-symbol interference (ISI) which must be
mitigated using equalizers. Unfortunately, to perform this equalization, the optimal
maximum likelihood sequence estimation techniques have exponentially increasing
complexity with the signal constellation size and channel impulse response length.
Several block STBC structures for frequency selective fading channels, includ-
ing single carrier-frequency domain equalizers (SC-FDE) [26] and orthogonal fre-
quency division multiplexing (OFDM) transcievers [27], have been proposed. In
these schemes, the decoding and equalization of the STBC transmissions require
explicit estimation of the channel impulse response (CIR) at the receiver.
However, an improved approach is a combined decoder/adaptive equalizer struc-
ture that does not require separate CIR estimation, thereby reducing the system
overhead and at the same time providing a tracking mechanism for time-varying

channels. In [28], such a decoding/adaptive equalization scheme has been proposed
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for SC FDE-STBC systems. One advantage of this particular scheme is that it deliv-
ers recursive least-squares (RLS) performance using least-mean-square (LMS) order
complexity. However, as the scheme is based on frequency domain block equaliza-
tion, the equalizer is constrained to have the same length as the data block length.
This means that the complexity of the equalizer grows as the block length increases,
even when the CIR is very short. Therefore, the scheme is advantageous primarily
for channels with very long delay spreads.

Exploiting the efficiency of processing the received data in the time-domain, the
first part of this thesis presents an adaptive block decoding/equalization scheme for
TR-STBC systems with a decoder /equalizer length that is independent of the block
length, making it suitable for channels with short CIRs.

In cellular systems, transmitter diversity techniques have generally been consid-
ered only for the downlink to minimize the number of power-hungry and expensive
antennas in the mobile handset. However, to harness the diversity gains afforded by
these transmitter techniques in the uplink as well, while maintaining a minimal num-
ber of antennas on each handset, cooperative diversity techniques have recently been
proposed. Most researchers working on cooperative diversity assume a flat fading
channel. However, Mheidat et al. [29, 22] have studied the performance of equaliza-
tion techniques for distributed STBC systems in frequency selective fading channels.
Their decoding and equalization techniques for the distributed STBC transmissions
require explicit estimation of the CIR at the receiver. Using the results given in the
first part of the thesis, we also develop both time- and frequency-domain adaptive
combined decoding/equalization schemes for relay-assisted TR-STBC transmission

systems. This method does not require explicit estimation of the CIR at the receiver.

As mentioned before, using relays can have a number of advantages. In addi-
tion to increasing the range, cooperative transmission can also provide increases in
diversity. Furthermore, extending MIMO techniques to relaying systems [30] can in-
crease the capacity of the relaying system compared to single antenna based relaying
systems by providing additional diversity gains. Hence, it is important to analyze

MIMO relaying systems to study the effects of various system parameters on the
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performance of these systems. Many papers have been written on MIMO system
analysis [31, 32, 33, 34, 35]. However, relatively few consider the analysis of MIMO
relaying systems. Therefore, in this area we analyze the capacity of various MIMO
relaying systems using an eigenvalue based analysis and compare and explain the
performance of different AF methods in wireless relaying systems.

To summarize, the main contributions of the thesis are:

1. Adaptive equalization for STBC systems:
A time domain adaptive block equalizer for TR-STBC systems is proposed and

its performance is compared with a frequency domain counterpart.

2. Adaptive equalization for STBC based cooperative diversity systems:
Time and frequency domain adaptive block equalizers for TR-STBC based co-
operative diversity systems are given. Adaptive equalizers are developed and

compared for two different relaying protocols.

3. Capacity analysis of MIMO two-hop relaying systems:
Capacity analysis is performed for a MIMO two-hop one-relay relaying system
with a source to destination link and also for a MIMO two-hop two-relay re-
laying system. Expressions for the probability density functions of an arbitrary
eigenvalue of the systems are first derived. Then closed-form expressions for the

ergodic capacity of the systems are derived.

4. Amplify-and-Forward amplification methods for relaying systems:
Three different amplification methods for MIMO two-hop relaying systems are
compared in terms of their capacity using simulation. Then the capacity behavior
of these systems is explained using the cumulative distribution functions of the

signal-to-noise ratios of the systems.

1.3 Thesis Outline

The rest of this thesis is organized as follows:
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In Chapter 2 we introduce the required background information for the thesis.
First, we describe the wireless channel and the fading environment, including the
models used in the thesis, followed by an outline of space-time block codes and
adaptive block equalization. Finally, wireless relaying systems and MIMO relay
capacity analysis are explained.

In Chapter 3 we present a time-domain block equalizer for TR-STBC transceivers,
which eliminates the need for a separate decoding block requiring explicit channel
estimation. We first describe the TR-STBC encoding and decoding used in the
system followed by the Minimum Mean Square Error (MMSE) equalizer derivation.
Then, from the MMSE equalizer, we derive the adaptive receiver scheme. Finally,
the performance of the time-domain RLS based adaptive receiver is presented using
simulation and compared with the frequency domain adaptive receiver given in [28].

In Chapter 4 we develop both time- and frequency-domain adaptive combined de-
coding/equalization schemes for relay-assisted TR-STBC transmission systems. We
derive both time- and frequency-domain adaptive combined decoding/equalization
schemes from MMSE solutions for an amplify-and-forward relay network based on
Protocols I and I1I proposed by Nabar et al. [1]. The chapter also includes an exten-
sive Monte Carlo simulation study and complexity analysis of both the time- and
frequency-domain adaptive combined decoding/equalization schemes.

In Chapter 5 we derive an exact expression for the capacity of an AF MIMO
two-hop system including a source to destination link. The expression derived in
this chapter can be used for arbitrary numbers of antennas at the source, relay and
destination. We also present simulation results to validate the analysis, and use the
results to quantify the capacity improvement due to the direct link. Further, we
also show that the ergodic capacity for a single relaying system without the direct
link can be derived from these results as a special case.

In Chapter 6 we derive an exact expression for the capacity of an AF MIMO
two-hop two relay system. We first develop an expression for the probability density
function of an arbitrary eigenvalue of the system. Then, using this result, we derive

a closed-form expression for the ergodic capacity of the system. We also present
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simulation results to validate the analysis. Further, we also show that the ergodic
capacity for a single relaying system without the direct link can be derived from
these results as a special case.

In Chapter 7 we compare three types of relay amplification methods in AF
MIMO relaying systems in terms of system capacity performance. Furthermore, we
also explain the capacity behavior using the cumulative distribution functions of the
signal-to-noise ratios of the amplification methods.

Finally, in Chapter 8 we present our conclusions for the thesis and future research

directions.

1.4 Publications

The majority of the material presented in this thesis is based on the following original

papers:

e A.Firag and L. M. Garth, “Joint time-domain decoding and equalization for time
reversal-space time block coded systems,” in Proc. IEEE Vehicular Technology

Conf., Baltimore, MD, USA, Sep. 2007. pp. 506-510.

e A.Firag and L. M. Garth, “Adaptive decoding and equalization for time reversal-
space time block-coded cooperative diversity systems,” in Proc. [IFEEE Int’l.

Conf. on Communications, Beijing, China, May 19-23, 2008. pp. 531-537.

e A. Firag and L. M. Garth, “Adaptive joint decoding and equalization for space-
time block-coded amplify-and-forward relaying systems,” accepted for publica-

tion in IEEE Trans. Signal Processing.

e A. Firag and P. J. Smith, “Capacity analysis for MIMO two-hop amplify-and-
forward relaying systems,” to appear in Int’l. Symposium on Information Theory

and its Applications (ISITA), Auckland, New Zealand, 2008.

e A. Firag, P. J. Smith, and M. R. McKay, “Capacity analysis for MIMO two-

hop amplify-and-forward relaying systems with the source to destination link,”



Chapter 1. Introduction

submitted to IEEFE Int’l. Conf. on Communications, 2009.



Chapter 1. Introduction

10



Chapter 2

Background and Assumptions

In this chapter we present the required background information for the thesis. First,
the wireless channel and the fading environment, including the models used in the
thesis, are described. This is followed by background information used in Chapters
3 and 4 on space time block codes (STBC) and adaptive block equalization. Finally,

wireless relaying systems and MIMO relay capacity analysis are explained.

2.1 Wireless Channel

The characteristics of a wireless channel impose fundamental limitations on the per-
formance of wireless communication systems. The wireless channel can be studied
by decomposing it into two parts. Large-scale (long-term) impairments, including
path loss and shadowing, and a small-scale (short-term) impairments which are com-
monly referred to as fading. The large-scale impairments are used to predict the
average signal power at the receiver side and the transmission coverage area. Fad-
ing is due to the time-varying multipath propagation of the wireless channel. This
affects the instantaneous signal-to-noise ratio (SNR). Fading is the major problem
encountered in wireless transmission, hence, we focus more on it here.

In wireless signal propagation, the received signal is made up of different com-
ponents traveling over multiple propagation paths of differing lengths, often with

no line-of-sight component. In addition, the signal components do not arrive at the

11
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Figure 2.1: Multipath phenomenon in a wireless propagation environment.

receiver in phase with one another, so the strength of the received signal varies with
time, and as a result the signal fades. This phenomenon is called multipath fading

and is illustrated in Fig. 2.1.

In fading, two critical measures of the wireless channel characteristics are the
coherence bandwidth and coherence time. The coherence bandwidth is the frequency
range over which the fading process is correlated [7]. If the transmitted signal band-
width is smaller than the channel coherence bandwidth, then the fading is referred
to as frequency flat, otherwise it is frequency selective. In frequency selective fad-
ing, inter-symbol interference (ISI) occurs due to the arrival times of the multipath
components being significantly different (large delay spread). The coherence time
determines how quickly or slowly the channel is changing. Channels with large co-
herence times change slowly. This thesis includes both frequency flat and selective
fading environments. Chapters 3 and 4 deal with frequency selective fading environ-
ments whereas Chapters 5, 6 and 7 consider frequency flat scenarios. The channel

models used in the thesis are introduced in the following subsection.
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2.1.1 Fading SISO Channel

The techniques discussed in Chapters 3 and 4 use multiple-input single-output
(MISO) and relay based transmission schemes'. Examples of such schemes are
shown in Fig. 2.2. Fach separate link in Fig. 2.2 can be modeled as a SISO channel.
Consider the link between the source and destination nodes in Fig. 2.2.(b). Let
the channel between the source and destination be frequency selective with channel

impulse response (CIR),
h = [h(0), h(1),...,h(V)]", (2.1)

where V' is the channel memory and []T represents the transpose. When V' = 0,
the channel is frequency flat. In the transmission, it is assumed that the nodes use
block based transmission with zero-padding (ZP) [22], as shown in Fig. 2.3. ZP is
used to eliminate the inter-block interference by placing V' zero symbols between

each data block. During each block interval, the source transmits N symbols,
x = [2(0),..., (N -1)]". (2.2)

Then, using a tapped-delay-line channel model [36], the discrete baseband re-
ceived signal at the destination during the ¢-th symbol period of the k-th block can

be given as
14
y®(t) = VEsp > BED(0)z®(t — 1) + n®(2). (2.3)
=0

In (2.3), Egp is the average energy available at the destination, taking into account
the path loss and shadowing effects over the source to destination link, n* () is an
additive white complex Gaussian noise with zero-mean and variance o2, and h(**) ([)
is the channel coefficient (fade coefficient) of the I-th path.

In the techniques discussed in Chapters 3 and 4, it is assumed that the channels
are slowly fading (quasi-static fading [9]) so that the channels remain constant for

a specified period of time. In this scenario, if the channel remains constant for a

!This subsection discusses fading single-input single-output (SISO) channels. These channels
are considered only in Chapters 3 and 4, and are not relevant to the other chapters of the thesis.
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block period, then h* (1) = h*)(I). Now, stacking all of the observations of the

block, the received signal during the k-th block can be given as

T
y® = [y®(0),yP(1),...,.y"(N +V - 1)]

— /Eqn H® £®) n(k), (2.4)
where

n® = [n®(0),n®M(1),... . nO(N+V -1)]",

2® = [29(0),29(1),....a®(N -1)]", (2.5)

and H™ is the channel convolution matrix. The matrix H*) has dimension (N +

V) x N and the form

r% 0 0
0 hW® 0
H® = : (2:6)
0 0 . h®

T

where A% = [h#)(0), h®(1),...,AB ()]

The channel coefficients, h**) (1) in (2.3), are time-varying complex random vari-
ables. How quickly the channel coefficients vary as a function of ¢ is an important
channel parameter, and it depends on the statistical characteristics of the channel.
Details about the statistical characteristics of the channels considered in this thesis

are presented in the next section.

2.1.2 Statistical Channel Models

In addition to ray-tracing models and spatial geometric models, fading channels
are also commonly modeled using a range of different statistical models. The most
commonly used models are Ricean and Rayleigh [37]. The former is suitable for an
environment where there are many small scatterers or reflectors and also in which a
line-of-sight (LOS) path is present. Likewise, the Rayleigh fading channel model is

suitable for an environment where there are many small reflectors or scatterers but
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no LOS path. In addition, the Rayleigh fading channel model is simple, physically
based, reasonable for urban environments and is sometimes considered as a worst
case scenario. Hence, we use the Rayleigh fading channel model.

In Rayleigh fading, the channel coefficients, h(**)(I), are zero mean circularly
symmetric complex Gaussian (ZMCSCG) random variables of variance o7, denoted
by h* (1) ~ CN(0,02). Therefore, the envelope or the magnitude of each channel
coefficient, |h*!)(1)|, is Rayleigh distributed. In most cases the channels are normal-
ized so that the sum of the powers from all paths is equal to one, i.e. Zlvzo of = 1.

How quickly a wireless channel or the channel coefficients change with time is an
important property in the performance analysis of wireless communication systems.
The rate of channel variation has a significant impact on several aspects of the
communication problem. A statistical quantity that models this relationship is the
auto-correlation function of the channel coefficients. There are different models for
the auto-correlation function of the channel coefficients, such as the classical Jakes
model and the mobile-to-mobile model. We use the classical Jakes model which
assumes an omni-directional antenna has waves arriving in the horizontal plane,
there are a large number of reflected waves and a uniform received power over the
incident angles. The auto-correlation function of the channel coefficients in this case

is given as [38],
R(r)=E {h““’t)(l) [h<’f¢+f>(1)}*}
= J0(27TfD7'), (27)

where E {.} denotes expectation, (.)* denotes complex conjugation, Jy(.) represents
the zero order Bessel function of the first kind, fp is the Doppler frequency (max-
imum Doppler shift), and 7 is the time displacement. The Doppler frequency rep-
resents the maximum shift in frequency of a multipath wave due to relative motion

between the transmitter and the receiver. This can be given as,

fp= vf"’ (2.8)

Co

where v, f., and ¢y are the relative speeds of the transmitter and the receiver, the

carrier frequency, and the speed of light, respectively.
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Figure 2.4: Channel coefficient variation with time in a Rayleigh fading channel at
40Hz Doppler.

An example of how a wireless channel changes with time is included here. Con-
sider a frequency selective Rayleigh fading channel with channel memory V = 2.
The channel is normalized such that o2 = 0.5, 0% = 0.3 and o5 = 0.2. Figure 2.4
shows the channel coefficients’ magnitude variation with time at a Doppler frequency
of 40Hz. As seen in Fig. 2.4, the channel coefficients vary with time. This varia-
tion is dependent on the Doppler frequency. If the Doppler frequency is high the
channel variation will be higher within a given time period. Hence, the validity of
the assumption that the channel remains constant for a block period will depend on
the block period and the rate of channel variation. Thus, if the channel variation is
higher, then the block size has to be decreased accordingly to make the assumption

valid.

The fading models given in this section are mainly for SISO channels. However,

these models can be applied to the MIMO scenario as shown in the next section.
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2.1.3 Fading MIMO Channel

Chapters 5, 6 and 7 of the thesis focus on mainly MIMO relaying systems. Any
link in a MIMO relaying system can be modeled as a normal MIMO link as shown
in Fig. 2.5. The MIMO system shown has ng transmit and nyg receive antennas,
and each antenna of the source station sends a symbol from a complex symbol
alphabet within each symbol period. The transmit symbol is encoded, modulated,
up-converted and launched into the radio link. At the destination, the signals are
down-converted to baseband, sampled, and passed on to the decoder to extract the
message. For the sake of convenience, the work considered in this thesis on MIMO
relaying assumes that the channels are frequency-flat so that there is no ISI. Also
the source and the destination stations are assumed to be perfectly synchronized.

In this condition, the received signal at the destination can be given by [37],
y=Hx+n, (2.9)
where x is a vector of ng transmitted symbols, y is a vector of ng received observa-

tions, n is a circularly symmetrical complex Gaussian noise vector with variance o2

and H is a ng X ng channel matrix defined by:

]’L171 hLQ R hl,ns
h h coo hoy,
H— ?,1 ?72 ' 2', s (210)
IR

The entries of H, h; ;, are the complex baseband equivalents of the channel coeffi-
cients between the jth transmit antenna and the ith receive antenna. In this work
it is assumed that the entries of H are independent, identically distributed (i.i.d.)
circular symmetric complex Gaussian with zero mean and unit magnitude variance.
Hence, h;; ~ CN(0,1) and the envelopes of the channel entries are Rayleigh dis-

tributed and can be modeled as in Sec. 2.1.2.
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Figure 2.5: Block diagram of a MIMO system.
2.2 Space-Time Block Codes

In wireless communications, diversity techniques are widely used to reduce the the
effects of multipath fading as they improve the reliability of transmission without
increasing the transmission power or sacrificing the bandwidth [39, 40]. Diversity
techniques require multiple copies of the transmitted signals at the receiver, all
carrying the same information and not too highly correlated. As a result, the prob-
ability of all copies experiencing a simultaneous deep fade will be low compared
to the probability that a single copy of the signal is in a deep fade. A number of
different methods are used to achieve diversity. These include diversity in time,
frequency and space. Space diversity, also called antenna diversity, is perhaps the
most popular technique. This is implemented by using multiple antennas, usually at
the receiver, and is hence known as receiver diversity. Receiver diversity can easily
be achieved in an uplink (from mobile to base station) scenario by implementing
multiple antennas at the base station. However, receiver diversity is more difficult
to implement in a down link scenario due to many reasons, such as the size, cost
and power requirements of implementing multiple antennas in the mobile terminals.
Because of these requirements, it is more practical to use transmit diversity for the
downlink. In transmit diversity, messages to be transmitted are usually processed
at the transmitter and then sent from multiple antennas.

It has been shown that in transmit diversity systems, error performance can be

further improved by using error control coding [41, 42]. Codes designed for multiple



Chapter 2. Background and Assumptions 20

Ty 2/
STBC P ; Y2 Y11 gtBRC

Encoder 1’1‘ Tvab Decoder

Figure 2.6: Block diagram of an Alamouti scheme.

antenna transmission or transmit diversity are called space-time codes (STCs) [9].
There are several different types of coding techniques available today, each with a
unique performance and complexity. These codes include, space-time block codes
(STBCs), space-time trellis codes (STTCs) and layered space-time codes. In this
research, STBCs are used in Chapters 3 and 4 due to their simplicity compared
to other STCs. Further, STBC systems specially designed to have orthogonality
between the sequences generated by the two transmit antennas can lead to a much

simpler receiver structure. Hence, some background STBCs is included here.

2.2.1 Alamouti Space-Time Block Code

The Alamouti STBC [10] is a STBC that provides full transmit diversity for systems
with two transmit antennas. In addition, the Alamouti code achieves full transmit
diversity gain with a simple decoding algorithm. Figure 2.6 shows a block diagram
of an Alamouti scheme.

The STBC encoder outputs are transmitted in two consecutive signal periods
from two transmit antennas. During the first signal period, two symbols, x; and
Zo, are transmitted simultaneously from antennas one and two, respectively. In the
second signal period, —x} (2 complex conjugated and negated) is transmitted from
antenna one and x] from antenna two. Assuming the channels are frequency-flat
and the channels’ coefficients remain constant for two consecutive signal periods,

the received signals during two consecutive signal periods can be given as:

Yy = hll’l + hg&?g + ny, (211)

Y2 = —hizy + hax] + no. (2.12)
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In (2.11) - (2.12), hy and hy are the channel coefficients for channels one and two,
respectively, and n; and ny are additive white complex Gaussian noise terms with
zero-mean and variance o2 for signal periods one and two, respectively. Assuming
the channels are known at the receiver, the transmitted symbols can be decoupled
using combining as follows. First, we complex conjugate the received signal during

the second signal period and stack the signals to give

h h T n
A I R N (2.13)
Y5 hy —hi To n;

Then, the decoder decouples the message symbols using the combining matrix as

r i
21 A hi  ho Y1
%) i hy —hj Ys
[ 112+ [ho? 0 . hny + hon
_ | 1| | 2| 1 4 171 2769 7 (2'14)
0 ’h1‘2 + |h2’2 i) —h1n§ + thl

where z; and 25 are the decoder outputs. Note that z; is only a function of 1 and 2z,
is only a function of x5. Hence, a simple estimation rule can be used to estimate the
message symbols, x; and xs. As mentioned before, the advantage of the Alamouti
code is that it achieves full diversity gain with a simple decoding algorithm. The
Alamouti code is designed for frequency-flat fading environments and is not suitable
for frequency-selective channels. Hence, Lindskog and Paulraj developed a modified
Alamouti code, called the time-reversal space-time block code (TR-STBC), that is

suitable for frequency-selective channels [25].

2.2.2 Time-Reversal Space-Time Block Code

Again consider the scenario in which the transmitter has two transmitting antennas
and the receiver has one antenna. The TR-STBC encoding is performed in the
following manner [25]. Data symbols are transmitted from the antennas in blocks
of length N. During the k-th block interval, where k is even, antenna 1 transmits
the symbol block,

T
2P = |20, 2P -1, (2.15)
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and antenna 2 transmits the symbol block,
T
2 = [xg’”(c)), N gl 1)} . (2.16)

During the k£ 4 1-th block interval, wgk) is time reversed, complex conjugated and

negated to create

T
wgk+1) _ _i;(k) _ [—x;(k)(N —1),..., _x;(k)(())} . (2.17)

This is transmitted by antenna 1. Also, wgk) is time reversed and complex conjugated

to create
2 =50 =[O 1), ,xj““)(())]T, (2.18)
which is transmitted by antenna 2. After each data block, zero-padding (ZP) con-
sisting of V' zero symbols is inserted to prevent inter-block interference, where V' is
the channel memory.
In TR-STBC, it is assumed that the CIRs of the two channels are fixed over two

consecutive blocks. Then, the received blocks

T
y® = [y®(0),... .y (N+V -1,

T
Yyt = [y 00),. "IN +V =D
in the presence of additive white noise are given by

y® = Hﬁ’%f) + Hék):ngk) +n®,

y(k—H) _ Hgk)m(lk—l—l) + H(Qk):cgkﬂ) _}_n(k-f—l)‘ (219)

In (2.19) n™ and n**V are noise vectors with covariance matrix o3I n4v), and
H §’“> and H ék) are the channel convolution matrices for channels 1 and 2, respec-
tively. The noise samples and data symbols are assumed to be i.i.d. with zero means
and variances 02, and o2, respectively. The matrix H* has dimension (N +V) x N

and the form

r" 0 0
o A% .. 0
gh-| M ), (2.20)
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T
where hgk) = hl(k)(()), hl(k)(l), e hgk)(V) is the CIR of the link between the -th

transmitting antenna and the receiver. Using encoding rules (2.17) and (2.18) and

stacking the observation vectors, we obtain

y(k)
[ k k k
N HY HY " N n®) (2.21)
- —~x(k —~x(k ) .
H2( ) _H1( ) wgk) 775 (k1)

—~x(k ~x(k
where the matrix H i( ! has the same form as (2.20) with hgk) replaced by hi( :

(time-reversed and complex conjugated hgk)). The matrix H has the property that
the transmitted blocks, mgk) and :Izgk), become decoupled by multiplying both sides
of (2.21) by the matrix

77 *) (k)
H,,; H,;
H,, —Hj

—~—x(k
where matrices H Ef{) and H i; : have the same form as (2.20) but with dimensions

(N 4 2V) x (N + V). Thus, the resulting output from the TR-STBC decoder is

k)
J— 1 H
S BN e
2
WG g nk)
= H 2.23
0 G(k) wék) + d ~*(k+1) ) ( )
where
——x(k) ——x(k)
G = H,, Hgk) + Hé];)H2
—~x(k —~x(k
= H2<(i )Hék) + Hglfi)Hl( )

As with the Alamouti code, the TR-STBC decoder output has the property that
zgk) is only a function of wgk) and zgk) is only a function of :cgk). Hence, in TR-STBC
systems, the message symbol blocks, a:gk) and a:ék), can be estimated separately with

a simple equalizer while still achieving the full diversity gain.
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2.3 Adaptive Block Equalization

In this section we give a brief review of adaptive block equalization. Adaptive

equalization is used in Chapters 3 and 4 in combination with STBC.

Communication systems involving frequency selective channels have delay spread,
which causes ISI. Fqualization is a method that is used in receivers to alleviate the
effects of ISI [43]. Equalization techniques fall into two broad categories: linear
and nonlinear methods. Linear techniques, such as zero-forcing (ZF) and minimum
mean square error (MMSE) equalization, are generally the simplest to implement.
However, nonlinear techniques, such as decision-feedback equalization (DFE) and
maximum likelihood sequence estimation (MLSE), have better system performance
with higher complexity. The optimal equalization technique is MLSE. Unfortu-
nately, the complexity of this technique grows exponentially with memory length,
and is therefore impractical for most channels of interest. Hence, to reduce the com-
plexity of the equalizer and also to achieve reasonable system performance, MMSE

equalization methods and their derivatives are used in this research.

Most wireless channels change over time, and hence the CIRs at a given time
are not known when the receivers are designed. Therefore, practical receivers must
learn the channels and adapt to any channel variation. To do this, the receivers
often contain an adaptive equalizer. This adaptive equalizer periodically estimates
the CIR and updates the equalizer taps accordingly. This process is called equalizer
training. During training, the equalizer taps are updated based on a known training
sequence or block that has been sent over the channel. How often the training
block needs to be sent depends on the number of equalizer taps, the convergence
speed of the training algorithm and also the rate of the channel variation. There
are several types of training algorithms with different complexity and performance
levels. The most commonly used algorithms are the LMS and RLS algorithms. The
LMS algorithm has lower complexity compared to the RLS algorithm. However,
the RLS algorithm has better performance than the LMS algorithm due to faster

convergence. In Chapter 3 and 4 the block RLS adaptive algorithm is used instead
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of other low complexity adaptive algorithms like LMS. This is because the system
involves block equalization so the taps are updated only after each block, and hence
very fast channel tracking is required to bring down the training overhead. The RLS
method provides the extra convergence speed required. Preliminary simulations
showed that the LMS approach did not converge quickly enough. Hence, the block
version of the RLS algorithm is described below.

Consider the transmission scenario given in Sec. 2.1.1. The received signal during

the k-th block is
y® = /Esg H® 2®) 4 n®), (2.24)

We assume that the block RLS adaptive equalizer has tap weight vector, w, with
g-taps. Then, the equalizer output is written as & = y *) w® | where Y® has

dimensions (N +V + ¢ — 1) x ¢ and the form

-y(k) 0 ... 0 |
0 y® ... 0
yo-| ° Y R (2.25)
00 .. y<k>_

Assuming V' + ¢ — 1 is an even integer, for convenience, the estimation error at the

output of the equalizer is e® = z¥) — Y w®) where

k T
2o = [01xivia-ny2, (@), 01 gy - (2.26)

The cost function to be minimized in the block RLS algorithm can be expressed as
[44],

k
D P L N (2:27)

i=1
where ) is a forgetting factor which ensures that observations in the distant past are
forgotten (X is a positive constant close to but less than unity). The first component
of (2.27) is the exponentially-weighted sum of squared errors, whereas the second

component is a reqularizing term which smoothes or regularizes the solution to the



Chapter 2. Background and Assumptions 26

otherwise ill-posed recursive least-squares problem [44]. The parameter ¢ is called
the regularizing parameter, which is a small positive constant for high SNR and a

large positive constant for low SNR.

It can be shown that the optimum tap-weight vector, w'®), for which the cost

function of (2.27) attains its minimum value, satisfies the normal equation
B Fqp®) = ), (2.28)

In (2.28), the time-averaged autocorrelation matrix ®* of the tap-input Y has

the form
k
dH) — Z A (Y W)y () 4 sAFT (2.29)
i=1

where I, is the ¢ x ¢ identity matrix and the ¢ x 1 time-averaged cross-correlation

vector, k¥, between the tap inputs and the the desired response is

(2.30)

ext*

k
w®) — Z /\kfi(Y(k))Tw(k)
i=1

To compute the solution to (2.28) in a recursive manner, it can be shown that &)

and k® can be recursively calculated as
®H = \@*V 4 (YyW)iy®, (2.31)
and

k®) = A 4 (Y *B)igh) (2.32)

ext*
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Table 2.1: Summary of the Block RLS Algorithm

’ Block RLS Algorithm
Initial conditions:
w© = 041
o =511,
Update taps at each iteration using:
dH*) — NV L (Y(k))Ty(k)
) = zc,(eiz — Y F)qpy(k=1)
w(k) — w(k_l) _|_ (@(k))_l(Y(k))te(k)
where A is a small positive constant close to 1

Then, w™® in (2.28) can be recursively calculated as,

w®) = ((I)(k))—lﬁ.l(k)
— w1V ¢ (q)(k))fln(k) — w®D
— w4 (@W) 7 kD 4 (YOl - @Mt
— wkb

4 (@k)! [Mw—l) 4 (Y ®)Tg®)  \@E—D gyt (Y(k)>Ty(k)w(k—l)]

ext
— =D ¢ (k)1 [(Y(k:))%gg _ (Yuc))TY(k)w(k—l)}
— w4 (@01 (y R [«’vgﬁi _ Y<k>w<kfl>}

2 k=D 4 (W)L (y W), (2.33)

where e = ng{ — Y®aw*=1 ig the a priori estimation error. Note that in the
block RLS algorithm, the Matrix Inversion Lemma is not applied, as it increases
the dimensionality of the required matrix inversions. The block RLS algorithm is
summarized in Table 2.1.

As mentioned before, the adaptive algorithms require training to estimate the
channel. During the training period (block), the receiver knows the transmitted

symbol block, *). Hence, the a priori estimation error can be calculated as e*)

:I:((:(% —Y W=D However, when the training period is over, the algorithm operates

in decision directed mode. In this mode the a priori estimation error is calculated
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as €®) = %) — Yy By where

~(k) T T
Toxy = |O1x[(Vig-1)/2), (T )701><[(V+q—1)/2}] : (2.34)

is the slicer output of the receiver. There are several factors that influence the
performance of the adaptive algorithms, such as equalizer length and convergence
rate. The adaptive equalizer parameters: training rate, equalizer length and data
block length, mainly depend on the characteristics of the communication channel.
Hence, once the channel characteristics are known, the adaptive equalizer can choose

its parameters accordingly to achieve the optimum performance.

2.4 Wireless Relaying

In this section, cooperative diversity systems using relays with a single antenna per
station are described. Then, the necessary background for MIMO techniques in
relays is given.

In cellular systems, transmit diversity techniques have generally been consid-
ered only for the downlink to minimize the number of power-hungry and expensive
antennas in the mobile handset. However, to harness the diversity gains afforded
by these transmit techniques in the uplink as well, while maintaining a minimal
number of antennas on each handset, cooperative diversity techniques have recently
been proposed. These techniques allow a mobile terminal to leverage the spatial
diversity offered by other terminals’ antennas to form a virtual multiple-antenna
array [21, 1, 22]. The basic idea is that the source terminal uses other terminals
as relays to forward its information to the destination terminal. In general, there
are two types of relaying systems, non-regenerative and regenerative systems [20],
depending on the nature and the complexity of the relays used. In regenerative
systems, also called decode-and-forward (DF) relaying systems, the relay fully de-
codes the received signal and retransmits the decoded symbol to the destination.
Non-regenerative systems, also called amplify-and-forward (AF) systems, use less

complex relays that do not perform any sort of decoding. The relay simply amplifies
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Figure 2.7: Relaying topology

the received signal and forwards it to the destination. The most basic amplification
method used in wireless relaying is that the relay terminal amplifies the received
signal from the source by using the second order statistics of the source to relay
channel [1, 29]. In this method, the amplification factor, a, of the relay terminal is
a constant and is calculated as:

b,

E{yi ’y}

where vy, is the received signal at the relay, a y, is the transmitted signal from the

(2.35)

a =

relay terminal and P, is the average transmit power of the relay.

Nabar et al. [1] have proposed three different cooperative transmission protocols
that can be used for three terminal based relaying systems, shown in Fig. 2.7. In
Protocol I, the source (S) terminal communicates with both the relay (R) and the
destination (D) terminals during the first time slot. During the second time slot of
the block, both S and R transmit information to D. In Protocol II, S communicates
with R and D over the first time slot. In the second time slot, only R communicates
with D. Protocol III is identical to Protocol I except that D chooses not to receive
during the first time slot. These protocols are summarized in Table 2.2. In the
table, A— B represents communication between A and B.

A variety of cooperative diversity systems with a single relay terminal have been
studied and analyzed in [45, 46, 47]. They have shown that cooperative diversity
systems based on a single antenna per terminal can realize spatial diversity gains.

Relaying systems have been of interest since the 1970s [18, 19]. The main ob-

jective of such systems is to increase the coverage and reduce the need to use high
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Table 2.2: Three Protocols Proposed by Nabar et al. [1].

Time Slot | Protocol 1 Protocol 11 Protocol II1
1 S—R, S—D | S—R, S—D | S—R
2 S—D, R—D | R—D S—D, R—D

power transmissions at the source terminal. The basic idea of a relaying system is
that the source terminal uses other terminals or relays to forward its information
to the destination terminal. Wireless relaying networks have recently been given
considerable attention due to their many advantages. Apart from increasing the
coverage, relaying networks can also achieve better diversity by using cooperative
transmission from several relays as explained above. It is also well known that
MIMO systems can provide better system capacity than single-input, SISO systems
[5]. Hence, relaying has recently been extended to MIMO scenarios [23, 24] to ob-
tain better system capacity, increases in range, and also to achieve better diversity.
The only difference between the cooperative diversity systems described above and
MIMO relaying systems is that in MIMO relaying, the terminals can have multiple

antennas.

2.5 MIMO System Capacity

System capacity is defined as the maximum possible transmission rate such that the
probability of error is arbitrarily small. Capacity analysis of a system is useful for
gaining insights into the effects of various system parameters on its performance.
Today, a wide range of results are available for the capacity analysis of various
MIMO systems [48, 31, 5, 33]. This section presents an overview of the material
required for such an analysis which is required in Chapters 5 and 6. Throughout
the thesis it is assumed that the channel state information (CSI) is not known at
the transmitter but is perfectly known at the receiver. Thus, we now derive the

capacity of MIMO systems assuming that the CSI is not known at the transmitter



Chapter 2. Background and Assumptions 31

but perfectly known at the receiver.

2.5.1 Singular Value Decomposition

The Singular Value Decomposition (SVD) is a useful tool to analyze MIMO systems.
Consider the received signal at the destination of the MIMO system described in
Sec. 2.1.3,

y=Hz+n. (2.36)
Using the SVD, the channel matrix H can be written as
H=UDV', (2.37)

where D is an ng X ns non-negative diagonal matrix and U € C"*"4 and V' € C™s*"s
are unitary matrices. The notation C**Y denoted as a = X y matrix of complex
numbers. The diagonal elements of D, /A1 = VX2 > ... = /A, are the positive
singular values of the channel matrix H, where m = min(ng, ng) is the rank of H.
Then, using the SVD, the channel correlation matrix can be decomposed using the

standard eigenvalue decomposition as
HH'=UDD'U". (2.38)

Furthermore, the columns of U are the eigenvectors of HH' and the columns of V
are the eigenvectors of H'H.

Then, by substituting (2.37) into (2.36), the received signal can be written as
y=UDV'z +n. (2.39)
Premultiplying y by UT, results in
y 22Uy = D\V;i_:l/:—i—@

x’ n’

— Dz’ +n/. (2.40)
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Note that a unitary transformation of an i.i.d. Gaussian vector (or matrix) does
not change the statistical properties of the vector (or matrix). Hence, the vector

n' = U'n is statistically independent to the vector n. Rewriting (2.40) gives

v =/ Nl + nl, i=1,2,...,m

yi = nj, i=m+1m+2, ..., ng (2.41)

From (2.41), only m received components depend on the transmitted signal and the
equivalent system described in (2.41) has no interference . Thus, the MIMO channel
can be considered as consisting of m uncoupled parallel sub-channels, each with a

singular value of the channel matrix as the amplitude channel gain.

2.5.2 Capacity

Since the MIMO channel can be described as a set of m uncoupled sub-channels, the
overall capacity is the sum of the individual capacities. Assuming that the transmit
power from each antenna in the MIMO system is P/ng, the ergodic channel capacity,
denoted as C, can be given as [11],

“ A\ P
C=E {Zlog2 (1 + nsa%;) } , (2.42)

=1

where E {-} denotes expectation with respect to the random vector A = (A1, ..., \,)T.
Using results in [11], the ergodic channel capacity of the MIMO systems given in

(2.42) can also be given in matrix form as

C=F {log2

P
I, + W‘} , (2.43)

nso?2

where || denotes the determinant and W' is a Wishart matriz defined as

HH! ng < Ng
W = . (2.44)
H'H ny,>n,

Then, rewriting (2.43) gives:

I, +

C=F {log2

P o0 P
nSU%W}} :m/0 log, <1+ - 2)\) F(N) d, (2.45)

So-n
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where A denotes an arbitrary eigenvalue of W and f(\) is the probability density
function (PDF) of A. Hence, to find the ergodic capacity of the MIMO system
using this approach, the arbitrary eigenvalue distribution of the random matrix W

is needed.

2.5.3 Statistics of Wishart Distributions

Here, the Wishart distribution is described and the joint eigenvalue density of the
Wishart matrix is given. From this density, the PDF of an arbitrary eigenvalue of
the Wishart matrix can be obtained.

The matrix W, defined in Sec. 2.5.2, has a Wishart distribution with parameters,
m and n = max(ns,ng). The joint density of the unordered eigenvalues of W' is

given as [11, 49

A o Wm(m—l) m n—m _ —A\g .

where CI',,,(n) denotes the complex multivariate gamma function,

Clp(n) = 7" V2T (n — k +1). (2.47)
k=1

Then, the PDF of an arbitrary eigenvalue of W, f(\), can be obtained as,

FOu) = /OOO | ../Ooof(x) Do dhy. (2.48)

Using this result, the ergodic capacity of the MIMO system given in (2.45) can be

evaluated.

2.5.4 Pseudo-Wishart Distribution

The pseudo-Wishart distribution [50], a form of Wishart distribution, plays an im-
portant role in the analysis of communication systems using diversity in Rayleigh
fading. In MIMO systems, one situation where the pseudo-Wishart distribution
arises is when the transmitted signals are independent but the received signals are

correlated. Consider the MIMO channel matrix H given in (2.36) to explain the
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pseudo-Wishart distribution. Let the columns of the matrix H be given by h;;
ie., H = [hy,..., h,], where i = 1,... ,ns. Assume that the transmitted signals
are independent but the received signals are correlated in Rayleigh fading, then
hy,... h,,, are ng x 1 independent zero-mean complex circular Gaussian random

vectors such that each h; has a CN/(0,X) distribution, where
S=—FE {hih}} . (2.49)

Then, the matrix HH " has a Wishart distribution when n, > ny and a pseudo-
Wishart distribution when n, < ng. The important point to note is that when
Y is not a scaled version of I,, and ny, < ng, the Hermitian matrix HH' has a
pseudo-Wishart distribution. However, the matrix H'H does not have a Wishart
distribution. It is only when 3 is a scaled version of I,, and ny; < ng, HH f
pseudo-Wishart and H'H is Wishart. Therefore, there are situations where pseudo-
Wishart and Wishart distributions cannot be exchanged. In such a situation, we

have to use statistics of the pseudo-Wishart distribution for the analysis.



Chapter 3

Adaptive Time-Domain Block
Equalization for TR-STBC
Decoding

One of the main problems in wireless transmission is the time-varying multipath fad-
ing of the wireless channel. However, spatial diversity techniques have been proven
to be effective at mitigating this multipath fading. In [10], Alamouti proposed a
transmit diversity scheme for flat fading channels that achieve the same diversity
benefits as can be achieved by receive diversity, while requiring only linear decoding
complexity. In [25], Lindskog and Paulraj have extended Alamouti’s method for
frequency selective fading channels. Their time reversal-space time block coding
(TR-STBC) scheme combines time-domain filtering, conjugation and time reversal
operations. The outputs of the TR-STBC decoder are decoupled but contain resid-
ual inter-symbol interference (ISI) which must be mitigated using equalizers. Un-
fortunately, to perform this equalization, the optimal maximum likelihood sequence
estimation (MLSE) techniques have exponentially increasing complexity with the

signal constellation size and the channel impulse response length.

Several more practical block STBC structures for frequency selective fading chan-

nels, including single carrier-frequency domain equalizers (SC-FDE) [26] and orthog-

35
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Figure 3.1: STBC receiver block diagram with channel estimation.

onal frequency division multiplexing (OFDM) transcievers [27], have been proposed.
In these schemes, the decoding and equalization of the STBC transmissions require
explicit estimation of the channel impulse response (CIR) at the receiver as shown in
Fig. 3.1. Usually, channel estimation is done by adding a training sequence to each
transmitted block and using it to estimate the channel, which tends to increase the
system overhead. Reduction of the system overhead requires using longer blocks,
which may not be viable for channels with fast variations.

An improved approach is an adaptive joint decoder and equalizer or adaptive re-
ceiver structure that does not require separate CIR estimation, reducing the system
overhead and at the same time providing a tracking mechanism for time-varying
channels. The main advantage of adaptive receivers is that they can eliminate the
need for adding a training sequence to each data block. They use a few train-
ing blocks during initialization, and then they can track the channel variations in
decision-directed mode. In this way, the system overhead can be reduced. One of
the important performance parameters of the adaptive equalizers is how fast the
equalizers track the channel variation. Usually, this depends on the type of adap-
tive algorithms used and also the length of the equalizers. If the length is short the
equalizers converge faster, hence, adapting to the channel variation quickly. But, on
the other hand, if the length is too short, the equalizer will not be able to remove
the ISI completely. Hence, the performance will decreases. Therefore, to get better
performance from the adaptive equalizers, a system designer must be be able to
choose a suitable minimum equalizer length for the channel so that it can track the

channel faster while not loosing too much performance due to the shorter equalizer
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length.

In [28], such a adaptive receiver scheme has been proposed for SC FDE-STBC
systems. One advantage of this particular scheme is that it delivers recursive least
squares (RLS) performance using least mean square (LMS)-order complexity. How-
ever, as the scheme is based on frequency domain block equalization, the equalizer
is constrained to have the same length as the data block length. This means that
the length and hence, the complexity of the equalizer grows as the block length
increases, even when the CIR is very short. Therefore, the scheme is advantageous

primarily for channels with very long delay spreads.

Exploiting the efficiency of processing the received data in the time-domain, in
this chapter we present an adaptive joint decoder and equalizer scheme for TR-
STBC systems with an equalizer length that is independent of the block length,
making it suitable for channels with short CIRs. Specifically, we propose a time-
domain block equalizer for TR-STBC transceivers, which eliminates the need for a
separate decoding block requiring explicit channel estimation. The block equalizer
length is also independent of the data block length, making it particularly suitable
for short delay spread channels. We first use the TR-STBC encoding and decoding
process explained in Sec. 2.2.2 to derive the MMSE equalizer. Then, from the
MMSE equalizer, our adaptive receiver scheme is derived. Finally, using simulations,
the performance of the time-domain RLS based adaptive receiver is presented and

compared with the frequency domain adaptive receiver given in [28].

3.1 MMSE Equalizer

Consider the TR-STBC encoding and decoding process given in Sec. 2.2.2, which
is also depicted in Fig. 3.2. As seen in (2.23), the transmitted blocks :cﬁk) and wgk)
are decoupled by the decoder, but still the decoupled blocks have IST within them.

Hence, an equalizer needs to be used to remove the ISI.
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Figure 3.2: TR-STBC encoder and decoder.
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The decoupled outputs from the TR-STBC decoder are given by

zZ1 :G$1—|—ﬁ1dn—|—H2d’ﬁ*

~—%
~ %
zo=Gxo+ Hyyn —Hygn',

(3.1)

where the superscripts, (k) and (k + 1), are dropped from the notation. We see

that the decoupled signals have equal channel gain matrices and it can be shown

that the noise statistics are the same. Therefore, the same MMSE tap weights can

be applied to both blocks, z; and z,, to remove the ISI. Hence, we only consider

a block of one decoder’s outputs, z; = [21(0),. ..,z (N + 2V — 1)]T, when deriving

the MMSE solution for the equalizer taps.

It is assumed that the g-tap equalizer is symbol spaced with a tap weight vector

w. For convenience, ¢ is assumed to be an odd integer. The output of the block

equalizer is written as, ; = Z; w, where Z; has dimension (N +2V 4+ ¢ —1) X g

and has the form

z21 0
0 zZ1
0 0

Z1

The estimation error at the output of the equalizer is

€ = Tiext — L1 W

T
where Tey = [01x[(2v+q_1)/2},901T, 01x[(2v+q_1)/2}] .

To minimize the mean square error (MSE)

J(w) = B {||Z1ex — Z1w||*},

(3.3)

(3.4)
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with respect to the tap weight vector, w, we take the gradient with respect to w*
and set the result equal to zero, yielding the optimum minimum mean square error

(MMSE) equalizer tap weight vector
-1
w, = [E{zi zl}} E{Z! @10x} . (3.5)

It can be shown that the (¢ X ¢)-dimensional autocorrelation matrix, E{ZI Z},

has the form

E{ZX Z} =
Tro(R.) Tri(R.) v Trg-1)(R2)
Tr,l'(Rz) Tro('Rz) . Tryy_9)(R.) | (3.6)
Tr_(q_l)(Rz) Tr_(q_z)(RZ) e TI‘()(RZ)

where
_ o 2yt 27 BT 2 i
R.=F{z121} =0,GG" +0,Hy H 4+ 0,H Hy,,
is the autocorrelation matrix of z;, and Trip(R,) is the k-th off-diagonal trace

of matrix R,. Similarly, defining the ¢-dimensional cross-correlation vector p =

E{Z! @1}, it can be shown that its k-th row can be written

p(k,1) = Tro{[G(max(L,V +1+p—k):
min(N + 2V, V + N +p — k),
max(l,1 -V —p+k):

min(N,N +V —p+k))]'}, (3.7)

where p = (¢ + 1)/2 and we use MATLAB notation G(i : j, k : {) to represent
the submatrix formed by taking the ¢-th through j-th rows of the k-th through ¢-
th columns of G. The optimum MMSE equalizer tap weights can be obtained by
substituting (3.6) and (3.7) into (3.5).

The TR-STBC decoder and the MMSE equalizer derived above require channel
state information at the receiver. The aim of the next section is to design an adaptive

receiver which does not require channel state information at the receiver.
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Figure 3.3: (a) Separate decoder and equalizer for TR-STBC receiver (b) Combined
decoder and equalizer for TR-STBC receiver.

3.2 Adaptive Receiver Scheme

To design the adaptive receiver, the first step is to combine the TR-STBC decoding
and equalization operations using a single time-domain block equalizer, moving from
block diagram (a) to (b) in Fig. 3.3. Using the property that the Wiener tap weight
vector w, is the same for both outputs z; and z9, from (2.21) — (2.23), the equalizer

outputs for the two streams can be written as

il 174 0 zZ1
ig 0 %4 zZ9
[ (k) k
— WH, WHéd) y® (3.8)
B 7 ¥ (k) TGt '
I WH,,” -WH,, Y

where equalizer matrix W has dimension (N 42V 4 ¢ —1) x (N 42V and has the
form shown in (2.20) with hgk) replaced by w. Using the analysis of Sec. 3.1, it can
be also shown that optimal tap weight vector w, has the conjugate time-reversal

symmetry property w, = w,. Enforcing this property on the time-domain equalizer



Chapter 3. Adaptive Time-Domain Block Equalization for TR-STBC Decoding41

(TDE), (3.8) can be rewritten as

%1 W* /_Hvid \%% sz y(k)
Zy W H,, —-WHq sy
(A A (b)
A 1 2 Yy
N A’; _A, D ’ (3.9)

where joint equalizer-channel matrices A1 = W H1q and Ay = W Hyq. Time

reversing and conjugating Z,, we have

7 A y® 4 A, gD
S I i(k) Y . (3.10)
T, Ay g™ — Ay

Defining the combined equalizer and decoder vectors, w] = conv(w, h;) and w, =
conv(w, hy) of length g, = ¢+ V, the combined decoder and equalizer output can

be written as

~ (k) (k) o (k+1)

T Y Y w

) | = ~ x(k) L 2 Uw®, (3.11)
%2 —Y(k+1) Y wy

where matrix Y has dimension (N +2V +¢—1) x (¢+ V) and has the form shown
in (2.20) with hgk) replaced by y® and v is formed by replacing y@ by §*® in
Yy®.

The equalizer tap weights w® in (3.11) are now isolated, and can be easily
adapted using the block version of the RLS algorithm [44]. At the output of the

block equalizer, the estimation error vector e®) is

(k) (k) ~ (k)
e x T
(k) & 1 - lext N 1
€9 2ext Ly

where

T
k k
wﬁelt = [le[(2v+q—1)/2}; (wg )>T7 01><[(2V+q—1)/2]i|

T
wggxl = [le[(2V+q—1)/2}> ($2( ))Tvolx[(2v+q—1)/2]:| .

Using a similar procedure to that described in Chapter 2, the RLS algorithm can

be derived and is summarized in Table 3.1.
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Table 3.1: Block RLS Algorithm for TR-STBC Systems

’ Block RLS Algorithm ‘

Initial conditions:

w® = 02qa><1

O — T2, x244

Update taps at each iteration using:

P2 — W) + U'u

w2 = ) 4 (@(kJr?))flUTe(k)
where ) is small positive close to 1

(k)

m'lcxt
~x(k)
w2()xt
Add
'.‘\‘ VA
—~x%
() 14 Add g

Zp

~(k)
y(k)_> Truncate [ 1
Block Output ] ?}‘ )
(k+1) Equalizer .| Truncate Tk — wi ’
Yy —> \ :*(},;)' Output i () > »
x, —

]

Figure 3.4: Adaptive receiver block diagram for TR-STBC system.

The block diagram of the adaptive receiver is depicted in Fig. 3.4. Because
the matrix U contains four convolution sub-matrices and the convolution operation
is commutative, an equivalent linear filter representation for the block equalizer is
shown in Fig. 3.5. After stripping off the head and tail of the equalizer output block
and a conjugate time-reversal operation, the slicer produces the symbol estimates.
The output of the equalizer is compared with the desired response to generate the
error vector, e®), which is then used to update the equalizer tap weights according
to the adaptive algorithm. The equalizer operates in training mode for the training

blocks within a frame and switches to decision directed mode for the data blocks.
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Figure 3.5: Equivalent time-domain filter representation of block equalizer.
3.3 Simulation Results and Discussions

To simulate the adaptive TDE for TR-STBC systems, a 4-QAM system is imple-
mented with a symbol rate of 271 kSymbols/s. The typical urban (TU) channel [51]
is used with a GMSK transmit pulse shape [36]. In this case, the overall length of
the CIR memory plus pulse shaping is V' = 3.

We also compared our adaptive scheme for TR-STBC systems with the adaptive
scheme that was proposed for SC FDE-STBC systems in [28]. The TR-STBC system
results are denoted as ‘TDE’ and the SC FDE-STBC system results are denoted as
‘FDE’. Unless otherwise noted, a block size of N = 256 symbols is used with a ZP
or cyclic-prefix (CP) length of 3 symbols. In the FDE case, CP is used instead of
ZP.

As the number of taps in the TDE is independent of the data block size, an
initial simulation is needed to find a suitable length for the TDE operating over the
TU channel. Figure 3.6 shows the MMSE as a function of the number of TDE taps
for different signal-to-noise ratio (SNR) values. The figure also shows the MMSE
for the FDE. Because the FDE is forced to have as many equalizer taps as the block
size, the length of the FDE is kept constant at 256. We see that the optimum length
of the TDE increases with SNR but is much less than the length of the FDE. As
a conservative value, which works well for all of the SNR values, we choose a TDE
length of ¢, = 12 for the remaining simulations in this chapter.

The faster an equalizer converges, the less training symbols are required and
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the better the equalizer can track time-varying channels. Here, the MSE dynamic
convergence of the TDE and FDE equalizers is compared. Figure 3.7 shows the
convergence behaviors of the RLS TDE and FDE adaptive algorithm. Again, the
theoretical MMSE solutions for the two equalizers are given as references. The step
size parameters of the RLS adaptive algorithm for the TDE and FDE were set to
A = 0.9. Figure 3.7 shows that the TDE running the RLS algorithm converges the
fastest (within one block) to the MMSE solution, whereas the FDE RLS adaptive
algorithm takes several blocks to reach the MMSE solution. The main reason for
the FDE to converge at a slower rate than the TDE might be due to the larger tap
length of the FDE compared to the TDE.

The steady-state SER performances are also considered for the two equalizers,
where each steady-state SER is measured during the data payload portions of the
transmission frame. Although the analysis assumes that the channel is constant for
two consecutive data blocks, in simulations, the TU channel varies from symbol to
symbol with a Doppler frequency of 10Hz to more realistically model a real world
fading environment. For this simulation, Frame Structure A (Fig. 3.8) is used, which
has a total of 16 blocks of which 4 blocks are used for training. A ZP/CP of length
3 symbols is inserted after/before each block. The training and data blocks have
the same size, N = 256. The step size parameter, )\, also plays an important role
in the performance of the adaptive equalizers. By decreasing A the system is more
stable and the steady state value of MSE decreases, however the convergence of the
adaptive algorithm will get slower [44]. Therefore, the basic rule should be that
for a faster varying channel, \ has to be bigger to achieve faster convergence. In
this simulation, simulation is performed for all possible values of A in a grid on [0,1]
and the value giving the minimum SER value is chosen. The results are shown in
Fig. 3.9. The TDE RLS outperforms the FDE RLS algorithm. The main reason
is that the TDE RLS requires far fewer equalizer taps than the FDE RLS for the
considered channel. However, the tap length of the FDE RLS is fixed with the
data block length (N = 256) even though the channel is very short. Therefore, the
TDE RLS algorithm adapt much faster to the changing channel than the FDE RLS
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Figure 3.8: Frame Structure A.
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Figure 3.9: SER curves for TDE and FDE at 10Hz Doppler frequency.

algorithm. As a reference we also include the MMSE (non-adaptive) SER values
where the receiver has perfect knowledge of the CIR at the middle of each individual
transmission block. The MMSE SERs are almost the same for both FDE and TDE
schemes. Figure 3.9 also shows an error floor for the higher SNR regions of both
adaptive schemes. This floor is due to the fact that adaptive schemes require more
time to converge to the optimum value at higher SNR values. One possible solution
for this is to increase the rate of training or decrease the block size. However, both
these options will increase the system overhead.

One of the advantages of our new TDE scheme over the existing FDE scheme
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Figure 3.10: Frame Structure B.

is that we can use different length training and data blocks in the frame structure.
This makes it easier to mix training and data evenly throughout the frame without
affecting the bandwidth efficiency of the system. Such a mix allows the system to
perform better in fast time-varying channels than frame structures that segregate the
training and data into equal length blocks (e.g., Frame Structure A). On the other
hand, the FDE system requires the same-length data and training blocks. Using this
property of the TDE scheme, Frame Structure B (Fig. 3.10) is introduced in which
data blocks are encapsulated by short training blocks, and at the same time keeping
the total overhead equal to Frame Structure A. In Frame Structure B, each block is
followed by a ZP of length 3 symbols, and each data block and training block has
a length of 192 and 58 symbols, respectively. Using a 10Hz Doppler frequency, the
results are shown in Fig. 3.11. In the figure “TDE A’ denotes the results for Frame
Structure A and ‘TDE B’ denotes those for Frame Structure B. Clearly, TDE B
outperforms TDE A, as the new frame structure allows the TDE to better track the

fast time-varying channel conditions.

Overall, the adaptive TDE scheme proposed has better system performance com-
pared to the existing adaptive FDE scheme. However, one of the advantages of the
FDE scheme is that it has a lower complexity. Hence, to compare both schemes, it
is also important to know the complexity of the schemes on a comparable basis. In

the next section we analyze the complexity of the schemes.
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Figure 3.11: SER curves for TDE A and TDE B at 10Hz Doppler frequency.

3.4 Complexity of the Adaptive Algorithms

In this section, the complexities involved in computing the TDE and FDE RLS
algorithms are considered. For the complexity analysis, we evaluate the total number

of real multiplications, additions and divisions involved in computing the algorithms.

3.4.1 TDE RLS Algorithm

The TDE RLS algorithm is given in Table 3.1. The following steps explain the com-
plexity involved in computing the TDE RLS equalizer output and the tap weight
adaptation. These computations involve linear convolutions and correlations. Com-
paring research articles [52, 53, 54] on fast convolution and correlation for large
samples, it seems that the fast fourier transform (FFT) algorithm is the best op-
tion. Hence, the FFT algorithm is used to compute the linear convolutions and

correlations.

1. Equalizer output, Uw™® computation: the adaptive equalizer output consists of
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four linear convolutions:

Y By = conv(y®, w,),

— Y *aw, = conv(—y* Y w,),
~ x(k+1 ~x

y )'wz = conv(F " w,), and

~ x(k ~x
v )'wg = conv(§™ ™, ws).

Each of these convolutions can be implemented using the FFT algorithm as
conv(y, w,,) = IFFT(diag(FFT(y"))FFT (w,,)) (3.13)

where each FFT has N +V + g, — 1 points. By using the FFT algorithm, the
computation of the equalizer output is shown in the Fig. 3.12. From Fig. 3.12,
the equalizer output computation requires 8 FFT operations, four N+V +¢,—1
complex multiplications and two N 4+ V + ¢, — 1 complex additions. Each N-
point FFT operation requires 2N log, N real multiplications and 3N log, /V real
additions [52]. By defining M = N+V +q,— 1, the equalizer output computation
requires 160 log, M + 16 M real multiplications and 24M log, M + 12M real

additions.

2. Estimation error vector, e®) computation: the estimation error vector, e, is

given in (3.12). Computing the error vector only requires 4N real additions, as

(k) (k)

Z,.,, consists of zero padding before and after x,”.

3. The U'U computation: before trying to evaluate UTU, we define some impor-
tant properties of time reversal matrices using the exchange matrix E,,. The ex-
change matrix, F,,, is a m X m square matrix with ones along the cross-diagonal
and zeros elsewhere [55]. The inverse of E,, is E,, so that E,,E,, = I,,, where
I, is an identity matrix of size m x m. If A is a matrix of size m x n, then the

time reversal matrix of A is given by

A=E,AE, (3.14)
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Figure 3.12: Equalizer output and tap weight adaptation of the TDE RLS algorithm.
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and if A is a Toeplitz square matrix of size m x m, then

A=A"=E, AE,,. (3.15)
Using these matrix properties, UTU can be computed. Defining m = N +V +
¢o — 1 and n = q,, then U can be written

Yy® g Yy*UE
U = . (3.16)
~Y®h g yRE.

Hence, the matrix U'U can be evaluated as,

i [ (Y 0y ® L (y k) () 0
B 0 (Y W)y ® 4 (y D)ty (+D)
B 0
= : (3.17)
0 B

The matrices (Y ®) Ty ®) (v t+Dyiy B+ and B = (Y ®)ty ®) 4 (y k+Dyty (1)
are Hermitian Toeplitz. Therefore, to compute these matrices only the first
column or first row of each matrix needs to be calculated. The first column
of matrix B can be calculated using the FFT algorithm as shown in Fig. 3.12.
This only requires 1 FFT operation, 2M complex multiplications and M complex
additions. Therefore, the UTU computation requires a total of 20/ loga M +8M
real multiplications and 3M log, M + 6 M real additions.

4. The ®*+? = \@"® 4 U'U computation: from the properties of the matrix,
U'U , it can be shown that the matrix &*+2) is 4 Hermitian matrix and has the

following form,

A0
Bio = (3.18)
0 A

where A is Hermitian Toeplitz. Hence ®*) is also Hermitian and has the same
form as ®**+2) . Therefore, to calculate ®*2 we only need to compute the first
column or row of the Hermitian Toeplitz matrix, A. First, the A multiplica-
tion requires 2¢, real multiplications, and then the addition of A®® and UTU

requires 2q, real additions.
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5. The (<I><k+2))*1 computation: from matrix inversion properties, the inverse of

& +2) has the form,

-1
A 0 A0

(@)1 = = e (3.19)
0 A 0 A

Therefore, computing (tI>(k+2))_1 only requires computing the inverse of the Her-
mitian Toeplitz matrix A. Here the Trench algorithm given in [55] is used
to calculate the inverse of the Hermitian Toeplitz matrix A. Using this algo-
rithm, the (@“"”))_1 computation requires 10g> — 23¢, + 14 real multiplications,

9¢> — 17q, + 10 real additions, and g, real divisions.

6. The w2 = w® 4+ (@F+2)-1yTe®) computation: defining,

(k)

(k) — )
e egk) : (3.20)
v
U'e® = Vl (3.21)
2

and then using Fig. 3.12, the UTe® computation requires 4 FFT operations, 4 M
complex multiplications and 2M complex additions. The required real operations
are 8M logy, M +16M real multiplications and 12M log, M 4+ 12M real additions.
The multiplication of (<I>(k+2))*1 and U'e® requires 8¢> real multiplications
and 8¢2 — 4¢, real additions. Finally, the addition of w® and (®*+2)-1UTe®

requires 4q, real additions.

Table 3.2 summarizes the real multiplications, additions and divisions involved

in computing the TDE RLS equalizer output and tap weight adaptation.

3.4.2 FDE RLS Algorithm

In this section, the complexity of the RLS FDE system given in [28] is analyzed.
First, a summary of the FDE RLS scheme is given here for clarity. The received

blocks after removing CP in two consecutive time periods are y*) and y**t1). Note
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Table 3.2: TDE RLS Algorithm Complexity Summary

Operations Real ‘x’ Real ‘4’ Real
¢ e

Uw® 16M logy, M + 16 M 24M logy, M + 12M

e® AN

U'u 2M log, M + 8M 3M log, M + 6M

P+ 24, 24,

(@21 10g2 — 23¢, + 14 9¢2 — 17¢, + 10 a

U'e® 8M logy M + 16 M 12M log, M + 12M

(@™ 'UTe® | 8¢z 8a — 44

wF+2) 4q,

Total 26M logo M + 40M + | 39M logy M + 30M + | qa
1842 — 21q, + 14 AN +17¢2 — 15¢, + 10

that the length of the data blocks after removing CP is N. The RLS FDE output

is given as
~(k . . *
2 || dies(y®) ding(@)) A e g0
~(k)\x B . . % - f f .
(@5") diag(—y**D)  diag((y™)") ey

where z denotes the Fourier transform of z, given as z = Q z, where Q is the
orthonormal discrete Fourier transform (DFT) matrix. Then, the estimation error

vector, e;k), at the output of the equalizer is given as

(k) wgk) CAUSk)

Lo

The RLS FDE algorithm is summarized in Table 3.3.
The following steps explain the complexity involved in computing the FDE RLS

equalizer output and tap weight adaptation.

1. The g(k) and Q(k“) computation: each y is computed by using an N-point FF'T
operation. Again, each N-point FFT involves 2N log, N real multiplications
and 3N log, N real additions [52]. Therefore, the g(k) and g(k“) computations

require 4N log, N real multiplications and 6N log, N real additions.
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Table 3.3: Block RLS FDE Algorithm

’ FDE RLS Algorithm

Initial conditions:
wgeo) = 0on 1
@) = 0Ly
where ¢ is small number
Update taps at each iteration using:
" = el + ULU,
k42 ki ke42) — k
wP = w4 () 1U el
where ) is small positive close to 1

2. Equalizer output, Uf’wgck)

, computation: the matrix Uy has only two non-zero
elements in each of its rows. Using this property of Uy, the equalizer output

computation requires 16N real multiplications and 12N real additions.

3. Estimation error vector, eif ), computation: the estimation error vector is given

in (3.23). To compute the estimation error vector, first the equalizer output
need to be converted to the time-domain by taking the inverse FFT (IFFT) and
making a decision and then converting back to the frequency domain by taking
the FFT. These computations require a total of 8N log, N real multiplications
and 12N log, N real additions as well as a further 4NV real additions to compute
the error vector. Hence, the estimation error vector computation requires a total

of 8 N'log, N real multiplications and 12N log, N 4+ 4N real additions

4. The U}U § computation: the matrix U}U ¢ can be evaluated as

; A~ | B 0
0 B
where
B = diag(y®)diag((y®)") + diag(—y*V)diag((y*))")  (3.25)

is a real diagonal matrix. Considering the fact that B involves multiplication of
numbers with their conjugates, the computation of B requires 4N real multipli-

cations and 3N real additions.
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5. The <I>§ck+2) = )\CI'EZC) +U }Uf computation: from the properties of the matrix
U}U #, it can be shown that the matrix <I>§£k+2) is a real diagonal matrix and has

the following form,

A O
P2 = (3.26)

0 A
where A is real diagonal matrix. Matrix <I>§£k) is also a real diagonal matrix and
has the same form as <I>§ck+2). Therefore, to calculate @;HQ), we only need to
compute A. First, the A multiplication requires NN real multiplications, and then

the addition of /\<I>§ck) and U}Uf requires N real additions.

6. The ((IJSCHZ))_l computation: from the matrix inversion properties, the inverse
of <I>§ck+2) has the form
-1
. A0 A0
P, = = aE (3.27)
0 A 0o A

Therefore, computing (<I>§ck+2))_1 only requires computing the inverse of the real

diagonal matrix, A. This only requires /N real divisions.

7. The w}k”) = 'wgck) + (tIDScHQ))*lU}e;k) computation: first the U}e;k) computa-
tion requires 16V real multiplications and 12N real additions. The multiplica-
tion of (<I>§vk+2))_1 and U }egck) requires 4N real multiplications, and finally, the
addition of ’w;k) and (‘IJ;HZ))*lU}e;k) requires 4N real additions.

Table 3.4 summarizes the real multiplications, additions and divisions involved in
computing the FDE RLS equalizer output and tap weight adaptation. To make the
complexity comparison clearer, Fig. 3.13 shows the number of real multiplications
involved in computing the FDE and TDE RLS algorithms. The channel parameters
are fixed to those used in the simulations, and we vary the data block length, N. We
see that the TDE system has higher complexity than the FDE system with around
twice the complexity at large values of N. Thus, the TDE adaptive algorithm has
better system performance but at the cost of increased complexity compared to the

FDE adaptive system.
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Table 3.4: FDE RLS Algorithm Complexity Summary

Operations | Real “x’ Real ‘+’ Real
y®, y*t AN log, N 6N log, N
Uw!’ 16N 12N
el 8N log, N 12N log, N + 4N
Ulu, AN 3N
k —
((pgc +2)) 1 N
w{ 20N 16N
Total 12N logy N 4+ 41N 18N logy N + 36N N
106 T T T T T T T T T
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Figure 3.13: Number of real multiplications required for the TDE and FDE RLS
algorithms.
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3.5 Summary

In this chapter, we have developed a new block TDE structure for TR-STBC systems
which eliminates the separate decoder and also the need for explicit CIR estima-
tion at the receiver. Using simulation, we have shown that the block TDE requires
significantly less equalizer taps than the analogous FDE for SC FDE-STBC sys-
tems for short delay spread channels. The results show that TDE RLS algorithm
outperforms the analogous adaptive FDE algorithms in MSE dynamic convergence
behavior and SER steady-state performance. Using the increased flexibility of the
block TDE, we have also developed a new frame structure which allows the system
to perform better in fast time-varying channels.

Finally, we also analyzed the computational complexity of the TDE and FDE
RLS algorithms. We show that the TDE system has a higher complexity than
the FDE system. In summary, the TDE adaptive algorithm has better system
performance but at the cost of increased complexity compared to the FDE adaptive

system.
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Chapter 4

Adaptive Equalization in

STBC-Based Relaying Systems

A time domain adaptive equalization scheme for a time-reversal space-time block-
coding (TR-STBC) based transmitter diversity system was presented in the last
chapter. As explained in Chapter 2, cooperative diversity systems have been pro-
posed recently due to several potential advantages they may offer. In this chapter,
we extend the adaptive equalization scheme given in Chapter 3 to cooperative di-

versity systems.

Several block STBC structures for frequency selective fading channels, including
TR-STBC [25], single-carrier frequency-domain equalization for STBC (SC FDE-
STBC) [26] and orthogonal frequency division multiplexing (OFDM) for STBC
[27], have been proposed. In these schemes, the decoding and equalization of the
STBC transmissions require explicit estimation of the CIR at the receiver. Compar-
isons of these non-adaptive equalization schemes for STBC systems can be found
in [56, 57, 58] and [29, 59] for non-distributed and distributed STBC systems, re-
spectively. These studies show that, due to their increased sensitivity to frequency
errors as well as their inability to exploit the multipath diversity offered by the fre-
quency selectivity of the channel, OFDM-STBC systems perform poorly compared
to TR-STBC and SC FDE-STBC systems for both distributed and non-distributed

29
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transceivers.!

Given the previous research results, the purpose of this chapter is to develop
both time- and frequency-domain adaptive combined decoding/equalization schemes
for relay-assisted TR-STBC transmission systems. In this chapter we derive both
time- and frequency-domain adaptive combined decoding/equalization schemes for
an amplify-and-forward relay network based on Protocols I and III proposed by
Nabar et al. [1]. The chapter also includes an extensive Monte Carlo simulation
study and complexity analysis of both the time- and frequency-domain adaptive

combined decoding/equalization schemes.

4.1 Protocols and Transmission Procedures

Figure 4.1 shows the relay network topology used in this chapter. It is assumed
that the source (9), relay (R), and destination (D) terminals are all equipped with
a single antenna, and, to multiplex the various signals in the network, the well-
known Protocols I and III proposed by Nabar et al. [1] are implemented. As a
shorthand, these protocols are denoted by ‘P1" and ‘P3’. For P1, during the first
time slot of each block, source S transmits information to relay R and destination
D. During the second time slot of the block, both S and R transmit information to
D. P3 is identical to P1 except that D chooses not to receive during the first time
slot. These protocols are summarized in Table 4.1. Note that for sake of analysis
it is assumed that the two signals arriving at D from S and R during the second
time slot are perfectly synchronized, which can be difficult to achieve in practical
systems.?

We also assume that the relay terminal assists in the communication with the

destination terminal using amplify-and-forward (AF) mode. In this mode, with-

!Note that these studies assume perfect timing synchronization. If more realistic imperfect syn-
chronization is considered, the performance advantages of TR-STBC and SC FDE-STBC systems
over OFDM-STBC systems could decrease.

2In [60, 61] researchers have considered modifications of cooperative STBC decoding techniques
for the case of imperfect synchronization, which could be applied to the techniques presented here.
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Table 4.1: Protocols I and III

Time Slot | Protocol 1 Protocol III
1 S—R, S—D | S—R
2 S—D, R—D | S—D, R—D

Figure 4.1: Relay network topology.

out decoding or demodulation the relay terminal buffers, amplifies and retransmits
blocks of received observations corresponding to the signal from the source terminal.
These operations can be implemented easily using a codec, some DRAM and an am-
plifier. Further it is assumed that the relay terminal has the capability of removing
or adding zero-padding (ZP) or a cyclic prefix (CP), depending on the type of STBC
method used in the transmission, which again requires synchronization between R
and S.

Let the CIRs for the source-to-relay (S— R), source-to-destination (S—D), and

relay-to-destination (R— D) links for the k-th transmission block be given by

Ry = [0, VL)),
Ry = [157(0), ... W (L)),

h{) = [h{2(0), ..., h{ (La)]T, (4.1)

respectively, where Ly, Lo, and L3 denote the corresponding channel memory lengths.

In [25], Lindskog and Paulraj introduced the TR-STBC scheme as an extension
of Alamouti’s method for frequency selective fading channels. In this chapter, we
generalize the TR-STBC scheme for a distributed single-relay network. To per-
form distributed TR-STBC encoding, data symbols are transmitted by S in blocks.

During Time slot 1 of the k-th transmitted block, where £ is even, S transmits N
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Figure 4.2: Source terminal transmission block format.

symbols

" = 2(0), ..., 2P (N = 1)]7 (4.2)

and during Time slot 2 of the k-th transmitted block, S transmits another N symbols

ol = [z7(0), .., 2P (v = 1))7 (4.3)

During Time slot 1 of the k+ 1-th transmission block, mgk) is time reversed, complex

conjugated, and negated to create
k+1 ~x(k *(k x(k

which is transmitted by S, and finally m(lk) is time reversed and complex conjugated

to create

k ~x(k *(k *(k
ad™ =z = [N - 1), 2P (0) (4.5)

which is transmitted by S during Time slot 2 of the k+1-th transmission block. After
each N symbols, zero-padding (ZP) of length V' = max(L; + L3, Ly) is inserted to
overcome the inter-block interference. The transmission procedure at S is depicted
in Fig. 4.2. Here, a ZP-only scheme is used as it can be used for both the time-domain
equalizer (TDE) [62] and the frequency-domain equalizer (FDE) [58]. Compared to
the traditional CP method for FDE [26], the ZP scheme yields slightly more receiver
complexity due to an increase in the discrete Fourier transform (DFT) size by the
length of the ZP. On the other hand, this ZP scheme requires less transmission

power [63].
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4.2 Distributed TR-STBC Time-Domain MMSE
Receivers

In this section we describe the time-domain distributed TR-STBC decoder and
the corresponding MMSE equalizer for P3. Then, the MMSE receiver for P1 is
derived by combining the P3 MMSE equalizer with an equalizer based only on the
observations received during Time slot 1 (TS1 Equalizer). For P1, two options
(optimal and suboptimal) are presented for combining the P3 MMSE equalizer with
the TS1 Equalizer.

4.2.1 Protocol III MMSE Receiver

Consider the source terminal transmission block shown in Fig. 4.2. The received

signal at R during Time slot 1 of the k-th transmitted block is

k / k k k
yg?e)xt - ESR ngzct wg ) + ln’g%e)xt (46)

where Fgp is the average energy available at R, taking into account the path loss and

k)

shadowing effects over the S— R link, ng%ext is an additive white complex Gaussian

)

xt

noise vector with each component having zero-mean and variance 25, and H §e

is the channel convolution matrix for the S—R link. Matrix H 5’;3& has dimension

(N 4+ V) x N and the form

R0 .0
o w0
HY = (4.7)
0 0 . R

where h@(t = [(hgk))T7 O1x(v—ry))". The relay terminal first removes the last V — L,

noise-only terms in yggxt. Then it scales each entry of the resulting vector by a

factor \/Esg + 025 to give an average unit energy.

)

The truncated and scaled received signal ﬂg can now be written as
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Figure 4.3: Relay terminal transmission block format for TDE.

where ng;]f) is the truncated noise vector, and matrix H gk) has the same form as

(4.7) with h{¥), replaced by h{" and has dimension (N + L;) x N. The relay ter-
minal transmits the signal yﬁif) during Time slot 2. This simple scaling without any
decoding is known as amplify-and-forward processing and is depicted in Fig. 4.3. In
the figure y;’g) and yﬁf*” represent the truncated and scaled relay terminal received
vectors during blocks k and k + 1, respectively. As seen from the figure, there is no
transmission from R during Time slot 1, and a ZP of length V' — L; is inserted by
the relay terminal.

During Time slot 2, the destination terminal receives signals from both the relay
and source terminals. The received signal at D for the k-th transmitted block is
given by

Yo = VEro HY Gy +V/Esp Hy 2 +niy), (4.9)

where Erp and Fgp are the average energies available at D, taking into account
the different path loss and shadowing effects over the R—D and S—D links, and
ngt)Q is the additive white complex Gaussian noise vector with each entry having
zero-mean and variance o2 ,,. Finally, H ék) and H ék) are the channel convolution
matrices for the S—D and R—D links. Again, matrices H gk) and H gk) have the
same form as (4.7) with h{"). replaced by A", = [(R{)T, O1x(v_Ly)]" and Rl =
(BT, 0 (v 1, 1y)]7, respectively, yielding matrices with dimensions (N+V)x N
and (N 4+ V) x (N 4 L;). Combining and scaling (4.6) and (4.9), and by defining

_ ErpEsr _ — Erp
Y= 4 /E5R+UiR’ Yo = v/ Esp, and 3 Fartoz—, We have

InR

k k k k k k k k k
i = O HO2l) o O il B (410)

Assuming that the channels’ coefficients remain constant over two consecutive
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blocks, the received signal at D during Twvme slot 2 of the k+ 1-th transmitted block

is given by
gyt = HWEPEE L, P ® 4 p 0 WG g )

Now using the encoding rule given in (4.4) and (4.5) and stacking the observation

vectors, gives

[ )
2 Ypr2
yDt2 - N*(k}-‘rl)
| Ypi2
B O I O I
- ——x(k) *(k) = (k) ok *(k )~*
i 72 H, —71H H, mék) D(f;l) +’YSH (Hl)
£ Hx+n (4.12)

where A~ denotes the complex conjugation and time reversal of matrix A.
Matrix H has the property that the transmitted blocks 331 ) and a: ) become
decoupled by multiplying both sides of (4.12) by the matrix

nH H Yo H
H,= 0 *(k)ld (;jd " (4.13)
YoH o, —nH3 Hy,

where Hg’;) has the same form as Hgk) but with dimensions (N+V +Ly) x (N +V),
Hgfi) has the same form as Hgk) but with dimensions (N +2V) x (N +V), and Hgfi)
has the same form as H:(gk) but with dimensions (N + 2V) x (N + V + L;). Thus,
the resulting output from the TR-STBC decoder is

_ ng)
z = = H;yp
(k)
D)
G"» o wgk) ngﬁ + 73H )
0o GW L) th +73H
where
&) _ 2 7 B2 E) k) pp k) |2 pp) )
G —’YlHad H,, Hy"H" +~v H,;H, . (4-15)

Equation (4.14) demonstrates that the decoder outputs z; and 2z, are decoupled

in terms of x; and x5. We also see that the decoupled signals z; and z, have equal
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channel gain matrices and can show that the statistics of the noise terms in z; and
zo are identical and uncorrelated, leading to independence since they are jointly
Gaussian. Therefore, the same MMSE tap weights can be applied to both blocks
z1 and 2z, to remove the inter-symbol interference (ISI). Thus, we consider a block
of only one decoder’s outputs, z; = [21(0), ..., 21(N + 2V — 1)]7, when deriving the
MMSE solution for the equalizer taps.

We assume that the g-tap equalizer is symbol spaced with tap weight vector w.
And for convenience, we let ¢ be an odd integer. The output of the block equalizer
is written ; = Z; w, where Z; has dimensions (N 4 2V + ¢ — 1) x ¢ and the form
shown in (4.7) with h@(t replaced by z;. The estimation error at the output of the
equalizer is € = Tiexy — Z1 W Where Tiext = [O1x(2v4q-1)/2), X1 , le[(ngrq_l)/Q]]T

It can be shown that the optimum MMSE equalizer tap weight vector is then

w, = [E{Z{ Zl}}1 E{Z! T1oxi} - (4.16)
It can also be shown that (¢ X ¢)-dimensional autocorrelation matrix E{Z! Z;} has
the form
E{Z! Z,} =
[ W(R)  Tn(R) ... Tren(R.)
Tr,ln(Rz) Tl“o(.Rz) e Tr(q*%)(Rz> (4.17)
| Trg-p(R:) Trgo(R.) ... Tro(R.) |

where the vector autocorrelation matrix
R, =FE{z z{}
=0.GG' + 0l viHyyH, (Hy H )" + 02 s Hoy HY,
+ oo V3s HogH y(HogH ) + 02 g3t HayH  (H s (H 3, H  H3)', (4.18)
Tr;(A) is the j-th off-diagonal trace of matrix A and the (k) superscripts are

dropped from the notation. Similarly, by defining ¢-dimensional cross-correlation

vector p = E{ZI T1ext }, it can be shown that

P =[Trv_)(G), Trv_ri)(G), ..., Tr v i) (G)] (4.19)
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where v = (¢ — 1)/2. The optimum MMSE equalizer tap weights can be obtained
by substituting (4.17) and (4.19) into (4.16).

4.2.2 Protocol I MMSE Receiver

In this section we propose optimal and suboptimal MMSE receivers for P1 by com-
bining the P3 MMSE receiver with the TS1 equalizer. In the optimal case, the taps
of the P3 MMSE equalizer and the TS1 equalizer are jointly optimized using the
MMSE criterion, and in the suboptimal case, the taps of the P3 MMSE equalizer
and the TS1 equalizer are independently derived and combined using the MSE at

the output of the equalizers.

Optimal Protocol I MMSE Receiver

The difference between protocols P1 and P3 is that for P1 the destination terminal
utilizes the additional observations of the direct S—D link during Time slot 1.
Assuming that the channel coefficients remain constant over two consecutive blocks,

the received signals at D during Time slot 1 of the k-th and k£ + 1-th blocks are:

k k) (k k
y(Dzl =2 Hé ):vg '+ n(Dt)l

k+1 k) ~x(k k+1
y " — o HPEW 4 plkt (4.20)

The information received during Time slot 1 does not require an orthogonalizing
decoder, as the symbols @, and x5 are not coupled. However, the TR-STBC decoder
is again required for the Time slot 2 observations. A block diagram of the MMSE
equalizer for P1 is shown in Fig. 4.4.

As before, it is assumed the Time slot 2 (T'S2) equalizer shown in Fig. 4.4 has
g-length tap weight vectors wgy; and wg,, where ¢ is an odd integer. Similarly, for
the Time slot 1 (TS1) equalizer, the tap weight vectors wi; and wis have length
g2 =V + 1, where [ is an odd integer for convenience.

First, consider the equalizer output estimates of the symbols @1,

%1 = Z01 Wo1 + Yll w1 (421)
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TS2 equalizer

k i
yﬁ;ﬁg' >  stBC [ELy
i decoder T,
(kg 1)! '
Ypiz H, > wo:
— Z2 ’
Ype !
——.) 7P > W *
(k+1) S
Ypu —] | T2
1 ZP 7 wIQ > (.) 1 +

Figure 4.4: Jointly optimized (optimal) MMSE equalizer for P1.

where Z; has dimension (N +2V +¢—1) x ¢ and the form shown in (4.7) with h@t
replaced by z; and Y17 has dimension (N +V + g+ ¢ — [ — 1) X ¢2 and the form
shown in (4.7) with hgilt replaced by y,; = [OIX[(q—l)/% (ygzl)T, le[(q_l)/g}]T. The
received signal ygft)l is zero-padded both in front and behind with (¢ —1)/2 zeros to
align the output of the TS1 equalizer with that of the T'S2 one. The output error of
the equalizer is €] = ®1eyy — T1, Where Ty = [OIX[(QVH,D/Q}, a:lT, OIX[(QVJrq,l)/g]]T.

Defining C,z = E{Z), Zo1}, Cyy = E{Y|, Y1}, Csy = E{Z], Y11}, czo =
E{Z(T)1 Tiext ), and ¢y, = E{YI1 T1ext }, the optimum MMSE equalizer tap weight
vector 1s

-1

Wo1 B Czz Cyy Cz: (422)
Wiy CTZY Cyy Cyy

Clearly, Czz and ¢z, are given in (4.17) and (4.19), respectively, and ¢o X go matrix
Cyy has the same form as (4.17) but with ¢ and R, replaced by ¢ and R, =
E{y([];t)1 (y([];zl)T} = 0272 Hy H) + 02, Iy, respectively. In addition, Czy has the

form

Tro(Ry.) Troniny(Byz) o Trnige-1)(Ry2)

Tr(m—l) (Ryz) Trm(Ryz) s Tr(m+Q2—2) (Ryz) (4 23)

_Tr(m*qul)(RyZ) Tron-gra)(Ryz) - Tringg—q(Ry2)
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Figure 4.5: Sub-optimal MMSE equalizer for P1.

where m = (q — [)/2, the vector cross-correlation matrix R,, = E{y%t)1 2} =
2 t 7x(B) \p T
027 Hy G', and finally, ¢y, = [01x(q-1)/2), (Poext)” s O1x[0—-1)/2]" -

Similarly, the equalizer output estimating the symbols x5 is

~ %

%2 = Z02 Wo2 — Y12 17);2 (424)

where Zg, has the same size and the form as Zy; in (4.21) with z; replaced by z9

and Y15 has the same size and the form as Y in (4.21) with yg?l replaced by

y%ﬁl). Analogously, it can be shown that the optimum MMSE equalizer tap weight

vector for estimating the symbols @, is

~ %

W2 o Cyzz Czy Cz; (425)

~ % ~ %

Wi, (Cyy)' Cyy Sy,
Sub-Optimal Protocol I MMSE Receiver

The suboptimal P1 MMSE equalizer is derived here using independently-optimized
P3 MMSE and TS1 equalizers. The block diagram of the suboptimal P1 equal-
izer is shown in Fig. 4.5. In the figure, the “T'S2 Equalizer’ is the P3 STBC MMSE
decoder/equalizer given in Sec. 4.2.1 and the ‘T'S1 Equalizer’ is the non-STBC equal-
izer that only depends on the information received at the destination during TS1

given by (4.20).
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To derive the MMSE solution for the ‘T'S1 Equalizer’, we define the tap weight
vector w; of length ¢o = V + [, where [ is an odd integer for convenience. First, we

consider the equalizer output estimating the symbols xq,
il = Y11 w1 (426)

where Yy is given in (4.21). The optimum MMSE equalizer tap weight vector is
then
wy = Cyy ey, (4.27)

where Cyy and ¢y, are given in (4.22). The two equations given in (4.20) have
the same channel gain and noise statistics. Hence, the same optimal equalizer tap

weight vector, wi, can be used to estimate the symbols x, as
Ty=-Y,w (4.28)

where Y5 is given in (4.24).

To reduce the computational complexity of the equalizer, we propose a subop-
timal P1 MMSE equalizer which combines the ‘T'S1 Equalizer’ and ‘T'S2 Equalizer’
outputs scaled by factors f; and f;, respectively. The factors f; and f; depend
on the average sliced MSE of the equalizer outputs. To calculate these factors, we
define Zrg1 and ZT7go as the ‘T'S1” and ‘T'S2’ equalizer outputs and &7g; and Zrg9
as the corresponding slicer outputs. Then the average sliced MSEs alysg and a2ysg

of the ‘T'S2 Equalizer’ and ‘T'S1 Equalizer’ outputs can be estimated using
1

alysg = ﬁ”fﬁmz — Zrsol?,
1. N
a2ysg = ﬁHwTSl — Zrsi®. (4.29)
Finally, the scale factors are
alyse a2MsE
_ , _ . 4.30
h alyse + a2vsk J2 alyse + a2vsk (4:30)

By updating the ‘T'S1’ and ‘T'S2’ equalizer tap weights independently, this subop-
timal equalizer has reduced complexity relative to the optimal one. In Sec. 4.6, the

complexity versus performance tradeoff of the two P1 equalizers are discussed.
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4.3 Distributed TR-STBC Time-Domain Adap-
tive Receivers

Next, we develop adaptive receiver structures for both protocols P1 and P3 by ex-
ploiting the structure of the TR-STBC decoder. The adaptive algorithms eliminate
the need for explicit CIR estimation at the receiver and allow the receiver to track

a time-varying channel.

4.3.1 Protocol III Adaptive Receiver

By defining Hglg = Wlﬂéz)ng) and letting Hgg = 'yQHgZ), (4.13) can be written

as )
Hy,, Hp
H,, —Hp

Using the property that the Wiener tap weight vector w, is the same for both

outputs z; and zs, the equalizer outputs for the two streams can written as

58\1 W 0 zZ1
@2 0 W zZ9
i ——x(k) k k
. W H WHéD) y(m)z (4 32)
- (k) k ~x*(k+1 ’
i W Hyp _WH§D) yD(t2+ :

where the equalizer matrix W has dimension (N 42V 4+ ¢ — 1) x (N 4+ 2V) and
has the form shown in (4.7) with h@(t replaced by w,. Using the analysis of Sec.
4.2.1, it can be shown that the optimal tap weight vector w, has the conjugate

time-reversal symmetry property w, = w,. Based on this property,

1" (k)

T A A
Al é ~1 X f:(];ﬁ) (4'33)
L2 A, —A Yoo

where joint equalizer-channel matrixes A, = W H glg and A, = WH gg Time

reversing and conjugating Z,, we can write

A ~* (K ~x(k+1

L1 | A, ySDt)2 + A y[§t2 : (4.34)
S B R Oy G2 '

Ly 2YDpe2 1YDe2
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If we define the combined equalizer and decoder vectors

~% o~k

w; = vy, conv(conv(hy, hy. ), W) (4.35)
and
wy = 72 conv (W, Roext), (4.36)

both of length ¢, = ¢+ V', the combined decoder and equalizer output can be written

as

~ oH(k+1)

T Yy® vy w

| = ~ x(k) " 2 Upw® (4.37)
32 —Y(k—H) Y wy
where matrix Y has dimension (N +2V +¢—1) x (¢4 V) and has the form shown
in (4.7) with hggt replaced by ng. The equalizer tap weights w®) are now isolated
in (4.37), and they can be easily adapted using block versions of, for example, the

well-known NLMS and RLS algorithms [44].

4.3.2 Protocol I Optimal Adaptive Receiver

Using the analysis of Sec. 4.2.2, it can be shown that the optimal tap weight vectors
of the optimal P1 MMSE equalizer satisfy wy = wp, and wy; = wie. Applying
these relations and using similar arguments used in deriving equations (4.31)—(4.37),

the optimal P1 MMSE equalizer output can be rewritten as

A Wip1 Y
~ | = Upe + w1y
Ty Wap1 -Y 12
v Wip1
11 A k
= | Upe Wy, | = Uw® (4.38)
Y12
w11

where combined equalizer and decoder vectors wi,; = 7 conv(conv(fb:, ﬁ;ext), wo)
and way = 72 conv(wor, hoext) have length ¢, = ¢ + V, and wy; is given in (4.22).
As in (4.37), the equalizer tap weights w®) are isolated in (4.38), and traditional

block adaptive algorithms can be used to construct the adaptive P1 receiver.
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4.3.3 Protocol I Suboptimal Adaptive Receiver

The suboptimal P1 adaptive equalizer consists of independently adapting the ‘“T'S1’
and ‘TS2’ equalizers as in the case of the suboptimal P1 MMSE equalizer. The
‘T'S2’ adaptive equalizer is just the same as the adaptive equalizer for P3 given in
Sec. 4.3.1. The “T'S1’ adaptive equalizer can be easily put into block adaptive form
by considering the MMSE solutions given in (4.26) and (4.28). These two equations
can be combined and the output of the adaptive ‘T'S1’ equalizer is then
- Yu |2 U po w™®. (4.39)
x, -Y
To obtain the suboptimal P1 adaptive equalizer output, the “T'S1” and ‘T'S2’ adap-
tive equalizer outputs are scaled and combined as explained for the suboptimal P1

MMSE equalizer in (4.29) and (4.30).

4.3.4 Block RLS Algorithms

To compare the performances of the adaptive receivers for P1 and P3, we have
derived three block versions of the RLS algorithm which are summarized in Tables
4.2 and 4.3. These versions use equations (4.37) for the P3 receiver, (4.38) for the
P1 optimal receiver, and (4.37) and (4.39) for the P1 suboptimal receiver. The
)

estimation error vector e®) is

o ][
S B e e (4.40)
Loext )

T
where w((gle?(t = |01x[2V4q-1)/2]5 (m§k))T, 01X[(2v+q71)/2]] . Note also that in both block

RLS algorithms, the Matrix Inversion Lemma is not applied, as it increases the
dimensionality of the required matrix inversions. The adaptive receivers operate in
training mode for the training blocks within a frame and switch to decision directed

mode for the data blocks.
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Table 4.2: Block RLS Algorithm for Distributed TR-STBC Systems

74

’ Protocol II1

\ Protocol I Optimal

Initial conditions:
w® = 02qa><1

Initial conditions:

W = 0(34, 1 4)x1

where A is small positive close to 1

o0 = I2qax2qa O = I(2¢1a+‘Z2)X(2‘1a+‘12)

Update taps at each iteration using: | Update taps at each iteration using:
®2) = oW L UL, Up,y o+ — (o L Uy

wk+2) — ® + (q)(k—i-Q)) 1 U}m e w®+2) — ) + ((I)(k+2))—1 Ute®

where A is small positive close to 1

Table 4.3: Block RLS Algorithm for P1 Sub-Optimal Distributed TR-STBC System

P1 Sub-Optimal

TS2
Initial conditions:
w® = 02qa><1

TS1
Initial conditions:
w(O) - Oqul

O — T2q,x24, ) — Tg,xq
Equalizer output: Equalizer output:
Trs2 = Uppw® Trs1 = Upy w®

Update taps at each iteration using:
@D = \e®W L Ul Upyp
wF+2) — k) + ((I)(k+2)>—1 U;)t2 e®
where A is small positive close to 1

Update taps at each iteration using:

e+ = Ao + UL, Upy
w2 = ®) 4 (PH+2))-1 UTDtl e
where A is small positive close to 1

(k)

Combined output:
T = fi%rs: + foXrs
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4.4 Distributed TR-STBC Frequency-Domain
MMSE Receivers

In the context of the previous research into SC FDE-STBC systems [26, 28, 29, 22|, in
this section we derive frequency-domain MMSE equalization schemes for distributed
TR-STBC systems to compare with the time-domain MMSE equalization schemes
derived in Sec. 4.2.

4.4.1 Protocol III MMSE Receiver

Considering the same distributed TR-STBC transmission scheme described in Sec.

4.1, the received signal at R during Time slot 1 of the k-th transmitted block is
k k) (k k
y%fe)xt = ESR Hg : wgeZ(t + ng%e?xt (441)

where H'" is a (N +V)x (N +V) circulant channel matrix for the S— R link with

first column of the form [(A{")T, 01, (v4v—r,-1)]" and 2\, = [(@{)T, 04,
The relay terminal first removes the last V' — L; noise-only terms in yggxt and

scales each entry of the resulting vector by a factor \/Esg + 02 to give an average

unit energy. Then a ZP of length V' — L, is appended. The modified and scaled

. —(k .
observations y%}, can now be written as

) Esr__ pro) (0 ! (k)
= ot T n 4.42
Yrr Esn + 02y, 1 Llext Ban + 02, ol RF ( )
where n%} = [(n%))T,le(V,LI)]T with ng) containing the first N +V — Ly — 1

samples of ngfe)xt.

The relay terminal transmits yg} during Time slot 2 as depicted
in Fig. 4.6. In the figure yﬁf} and yﬁf; Y represent the modified and scaled relay
observation vectors during blocks k and k+ 1, respectively. As seen from the figure,
there is no transmission from R during Time slot 1, and a ZP of length V — L
is inserted by the relay terminal. Note that Fig. 4.6 is the same as Fig. 4.3 only
differing in notation.

During Time slot 2, the destination terminal receives signals from both the relay

and source terminals. The received signal at D for the k-th transmitted block is
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i Block k+1 : Block & ;
E Time slot 2 E Time slot 1 E Time slot 2 E Time slot 1 E
(k1) [T —k) [T
Yrr _— YrF _—
- N+V i N+V i N+V i N+V i

Figure 4.6: Relay terminal transmission block format for FDE.

given by

Ui = VErp H U+ Esp HY @yl + nip (4.43)
where H gk) isa (N +V)x (N +V) circulant channel matrix for the S—D link
with the first column of the form [(RS)T, 0y (v iv_r, )7, HY is a (N + V) x
(N + V) circulant channel matrix for the R—D link with the first column of the

form [(hék))T, 015 (N+v—1s—1))", and finally wgelt [(:cg ))T, 01»v]*. Combining and
scaling (4.42) and (4.43), we find

k k
yg7122 :’yng )H g (ext + 72H mZext + ’n‘(Dz?2 + ’73H nRF (444)

Assuming that the channels’ coefficients remain constant over two consecutive

blocks, and defining a permutation matrix P as in [58],

Ey 0
P= Mo (4.45)

Ovxny FEv

the received signal at D during Time slot 2 of the k + 1-th transmitted block is
given by
yhi = = nHY HPayl + 7. HY Pyl +nit) +H Y (4.46)

ext ext

Left-multiplying (4.46) by P, conjugating, and using the property from [58] that
PHPP =H!™ we have

k k k k k
Pyt =~y (H(HY 28, 4+ o (HD) 2,

+ PriE) 4y (HE P (4.47)

Now taking the discrete Fourier transform (DFT) of (4.44) and (4.47) and stacking
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the resulting vectors, we can write

(k)
Yy = QlcinZl) - —%(l;fl) =Az+n
Yz Y
— 71A3k)Alk) ’YQAgk) zgk) + 2%22 + ’73A(k) )
A A | 2 || e
(4.48)
where @ is the orthonormal DFT matrix, diagonal matrix A( QH Q with
(n n) th entry equal to the n-th DFT coefficient of the CIR h Qazlext,
=Q nl , and finally m n QPn
Matrix A has the property that the transmitted blocks ggk) and gék) become

decoupled by multiplying both sides of the equation (4.48) by matrix A'. Thus, the

resulting output from the decoder is

s | #" f f f
P = S =Ay, ,=AAz+A'n
A O " t n, + ’Y3A(k W
- ~ W | T A k) (®) _*(k+1) (4.49)
where
A2 2AP AR AR AR |2 A ) AR (4.50)

(k)

Along with being decoupled in terms of the symbols x; (k)

and z5 ', we see that

the decoder outputs ¢(k) and Q/J(k“) have equal channel gain matrices and can
show for each protocol that the statistics of the noise terms in ¢(k) and @b(kﬂ) are
identical and uncorrelated, leading to independence since they are jointly Gaussian.
Therefore, the same MMSE tap weights can be applied to both blocks zb(k) and
zp(kH) to remove the ISI. Thus, a block of only one decoder’s outputs, ¢(k)
considered when deriving the MMSE solution for the equalizer taps.

As we are performing FDE, the distributed TR-STBC MMSE-FDE equalizer

must have N + V taps, equal to the length of the block. Minimizing the MSE
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J = E{Hggk) — W™} as a function of the (N + V) x (N + V) diagonal matrix
W it can be shown that the optimum distributed TR-STBC MMSE-FDE equalizer

tap weight vector is
_ 2/ 2% 2 2 2 £ (k) px(k)y—1
Wo=o0(0;A+0.pIn+ 0,573 A5 A7) (4.51)

In deriving the solution (4.51), we use the fact that after the orthonormal transfor-

mation by @, the noise vectors, ﬂ(j ) and symbol vectors, Q(k)

1 ) 1

remain white with
correlation matrices R,; = 02,1 (N+v) and R, = oI (N+Vv), respectively. Thus, the

outputs of the distributed TR-STBC MMSE-FDE equalizer for both blocks are

" = W™ and 2 = Wy, (4.52)

4.4.2 Protocol I MMSE FDE Receivers

In this section we propose analogous optimal and suboptimal frequency-domain
MMSE receivers for P1 by combining the frequency-domain P3 MMSE receiver
with a frequency-domain version of the TS1 equalizer. In the optimal case, the taps
of the P3 equalizer and the TS1 equalizer are jointly optimized using the MMSE
criterion, and in the suboptimal case, the taps of the P3 equalizer and the TS1
equalizer are independently derived and linearly combined at the outputs of the

equalizers.

Optimal Protocol I MMSE FDE Receiver

As in the time-domain case, assuming that the channel coefficients remain constant
over two consecutive blocks, the received signals at D during Time slot 1 of the k-th

and k£ -+ 1-th blocks are

k k k k
y(Dt)l =72 H(z )wgeit + ’n(Dt)l
k+1 k *(k k+1
Yol = — HY P}l + nlhY (4.53)

where H gk) isa (N + V) x (N +V) circulant channel matrix for the S—D link

with first column of the form [(hgk))T,OIX(N+V_L2_1)]T and ngzl is the additive
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TS2 equalizer
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Figure 4.7: Optimal frequency domain MMSE equalizer for P1.

white complex Gaussian noise vector. The information received during Time slot
1 does not require an orthogonalizing decoder, as the symbols &1 and @oe,; are
not coupled. However, the TR-STBC frequency domain decoder is again required
for the Time slot 2 observations. A block diagram of the optimal frequency-domain

MMSE equalizer for P1 is shown in Fig. 4.7.

We assume that the T'S2 equalizer shown in Fig. 4.7 requires (N + V) x (N +V)
diagonal tap weight matrices Wy, and W,. Similarly, the TS1 equalizer also
requires (N + V') x (N + V') diagonal tap weight matrices Wy, and Wy, First,

consider the equalizer output estimates of the symbols ng),

2(116) = Woﬂ/f(k) + Wlle(Dkt)l

A
= Wold)(k) + Wllg(Dkt)l . (454)
After minimizing the MSE based on the output error vector, e; = @5’“) — @W, the

optimum MMSE equalizer tap weight vector is then

(4.55)
R.L_ Ryy
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with correlation matrices

IID

2AA + 02 A + 022 A ALA

1>

o2, AA;

||I>

olvs Ao NS + UnDI (N+V)

(1>

Ry ach

>

RXY = Ug’hA; . (456)

Again, we have used the property that the orthonormally-transformed noise vectors,

(J ) , and signal vectors, Zl,'(k), remain white. Analogously, by setting
~(k) _ W™ — W1,Q Py DZH
A —
Woap 1) — yD(flﬂ) (4.57)
the optimum MMSE equalizer tap weight vector for estimating the symbols ggk) is
-1
R;; Rl
[ We Wi } = [ R.; R, YooYy (4.58)
Ry, Ryy

Sub-Optimal Protocol I MMSE FDE Receiver

The suboptimal frequency-domain P1 MMSE equalizer is derived here by using
the independently-optimized frequency-domain P3 MMSE and TS1 equalizers. The
block diagram for the suboptimal P1 equalizer is again shown in Fig. 4.5. In the
figure, the “T'S2 Equalizer’ is the frequency-domain P3 STBC MMSE decoder and
equalizer given in Sec. 4.4.1 and the “T'S1 Equalizer’ is the frequency-domain TS1
equalizer described below.

To derive the MMSE solution for the ‘T'S1 Equalizer’, we consider a (N 4+ V) x
(N + V) diagonal tap weight matrix W. First, we examine the equalizer output

estimates of the symbols ng),

A
=w,Qylt) = ngggl. (4.59)
The optimum MMSE equalizer tap weight matrix W is

W, = RxyRyy (4.60)
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where Rxy and Ryy are given in (4.56). Because the two equations given in (4.53)
have the same channel gain and noise statistics, the same tap weight matrix W
can be used to estimate the symbols ggk) with

2’ = -WiQPyy ) = —wighy, (4.61)
The suboptimal frequency-domain P1 MMSE equalizer combines the frequency-
domain ‘T'S1 Equalizer’ and ‘TS2 Equalizer’ outputs after scaling by the factors fo

and fi, as shown before in (4.29) and (4.30). Again, the suboptimal P1 MMSE

equalizer has low complexity compared to the optimal equalizer.

4.5 Distributed TR-STBC Frequency-Domain

Adaptive Receivers

In this section we describe frequency-domain adaptive receiver structures for both
protocols P1 and P3 which exploit the structure of the TR-STBC decoder. The
adaptive algorithms once again eliminate the need for explicit CIR estimation at

the receiver and allow the receiver to track a time-varying channel.

4.5.1 Protocol III Frequency-Domain Adaptive Receiver

By defining Aglg 2 legk)Agk) and Agg 2 'ygAgk), decoder matrix A' in (4.49) can
be rewritten as
AN
Al = 13) Qz) . (4.62)
Ayt —Ayp
From equation (4.51), we see that the TR-STBC MMSE FDE tap weight matrix,

W, is real and diagonal, and Agl?) and Agg are diagonal matrices. Using these

properties, the TR-STBC MMSE FDE outputs for the two streams can be written
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as

z" W, 0 p®
zy" 0 W, Py
B [ WA WAL y®
_ ) -
W As) Wi AT | [ 7
[ k
a| A A Yo (4.63)
A; A Q*D(f;l)

where A; = W, A1 p and Ay = W, A2D are diagonal matrices. Thus, equation

(4.63) can be rewritten as

~(k
g | | diagy®) diag@ ) | | wir
z; " —diag(g'htl)  diag(y:h) W
AN
2 U par w® (4.64)

where diag(c) is a diagonal matrix containing the vector ¢ as its diagonal elements,
and wir and wsp are the vectors containing the diagonal elements of A; and As,
respectively. Because now the equalizer tap weights w®) are isolated in (4.64), they

can be easily adapted using block versions of the NLMS and RLS algorithms [44].

4.5.2 Protocol I Optimal Frequency-Domain Adaptive Re-

ceiver

Using the analysis of Sec. 4.4.2, it can also be shown that the optimal tap weight
vectors of the optimal frequency-domain P1 MMSE equalizer satisfy Wy, = W,
and W, = W1,. Applying these relations and similar arguments used in deriving

equations (4.62)—(4.64), the optimal frequency-domain P1 MMSE equalizer outputs



Chapter 4. Adaptive Equalization in STBC-Based Relaying Systems 83

(4.54) and (4.57) can be rewritten as

A w dia,
[ Ql ] =Uper | |+ a¥pn)

Z5 Wappl —diag(y},1")
W1Fp1
dlag<yD21)
= UDtQF (k1) Worp1
—diag(y},")
WiiF
2Upw® (4.65)

where U por is given in (4.64) and combined equalizer and decoder vectors wipy1,
warpp1, and wyp contain the diagonal elements of fylWOlA;(k)A”l‘(k), nyWOlAgk),
and Wy, respectively. As in (4.64), the equalizer tap weights w® in (4.65) are
isolated, and again traditional block adaptive algorithms can be used to construct

the adaptive optimal frequency-domain P1 receiver.

4.5.3 Protocol I Suboptimal Frequency-Domain Adaptive

Receiver

The suboptimal frequency-domain P1 adaptive equalizer consists of independently-
adapted “T'S1” and ‘T'S2’ equalizers as in the case of the suboptimal P1 MMSE
equalizer. The ‘TS2’ adaptive equalizer is just the adaptive FDE for P3 given in
Sec. 4.5.1. The ‘T'S1’ adaptive equalizer can be easily put into block adaptive form
by considering the MMSE solutions given in (4.59) and (4.61). These two equations

can be combined, yielding

~(k
gg ) le(Dktl

z;" —W gty

)
= dlag(yDﬂ) wiF = Upur w®) (4.66)

| —diag(glit)

where the equalizer tap vector w;r contains the diagonal elements of W ;. To obtain

the suboptimal frequency-domain P1 adaptive equalizer output, the ‘T'S1’ and ‘TS2’
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Table 4.4: Frequency-Domain Block RLS Algorithm for Distributed TR-STBC Sys-

tems

’ Protocol I11

Protocol T Optimal

Initial conditions:
w® = 0y 11)x1
Y = Iyyvyawiv)

Initial conditions:
w® = 03v4v)x1
DO = Iy v ivyxavin)

Update taps at each iteration using:
®*t2) — (@K UTDtQF U pior
wF+2) = ) 4 ((I,(kJr?))—l UEQF e®)

where )\ is small positive close to 1

Update taps at each iteration using:

" = \e® L UL UL

wk+2) = w® 1 (q)(k+2)>—1 U}e(k)
where )\ is small positive close to 1

adaptive equalizer outputs are scaled and combined as explained for the suboptimal

frequency-domain P1 MMSE equalizer.

4.5.4 Frequency-Domain Block RLS Algorithms

To compare the performances of the adaptive frequency-domain receivers for P1 and
P3, we have derived three frequency-domain versions of the block RLS algorithm
which are summarized in Tables 4.4 and 4.5. These versions use equations (4.64)
for the P3 receiver, (4.65) for the P1 optimal receiver and (4.64) and (4.66) for the

P1 suboptimal receivers. Here the estimation error vector e is

ng) igk)

el = — : (4.67)

The equalizer operates in training mode for the training blocks within a frame and

switches to decision directed mode for the data blocks.

4.6 Simulation Results

To simulate the distributed TR-STBC system, we use a QPSK system with a symbol
rate of 271 kSymbols/s. We consider Rayleigh fading channels with normalized
exponential power delay profiles. Although in the analysis we assume that the

channel is constant for two consecutive data blocks, in the simulations the channel



Chapter 4. Adaptive Equalization in STBC-Based Relaying Systems

85

Table 4.5: Frequency-Domain Block RLS Algorithm for Sub-Optimal P1 Distributed

TR-STBC System

P1 Sub-Optimal

TS2

Initial conditions:
w® = 02(N+V)><1
) = ynivyowsy)

TS1

Initial conditions:
w® = 0ni1)x1
o = I(nvivyx(n+v)

Equalizer output:
@TSQ = U pur w®)

Equalizer output:
@Tm =Ubpur w®

Update taps at each iteration using:
dFt2) — \dk) UTDtZF U pior
w2 = w®) 4 (q;.(k+2))—1 UJ]r)tQF e

where A is small positive close to 1

Update taps at each iteration using:

dFt2) — \dk) 1 UEHF Upir

w(k+2) _ w(k) + (<I>(k+2))_1 U%ﬂF e(k)
where A is small positive close to 1

Combined output:
z = f[iZyg + forg

is allowed to vary from symbol to symbol to more realistically model a real world
fading environment. We also assume perfect power control so that the S—D and
R—D links have equal power. We use CIR lengths L; = 1, Ly = 3 and L3 = 3.
We compare the time- and frequency-domain equalizers using protocols P1 and
P3. Unless otherwise noted, we use a data block size of N = 124 symbols with a
ZP length of V' = max(L; + L3, Ly) = 4 symbols, leading to a total block size of
N +V =128.

As the number of taps in the TDE system is independent of the block size,
we use simulations to find a suitable number of taps for the TDE operating over
the channel specified. In this case we compare P3-based TDE and FDE systems.
Figure 4.8 shows the MMSE as a function of the number of TDE taps for different
signal-to-noise ratio (SNR) values. The figure also includes the MMSE for the FDE
system. Because the FDE is forced to have as many equalizer taps as the block
size, the length of the FDE is kept constant at 128. It is observed that the MMSE
values decrease with increasing TDE tap length, and the TDE reaches the optimum
MMSE values with far fewer taps compared to the FDE. Experimentally, we have
found that the TDE adaptive equalizer tap length is independent of the block size,
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Figure 4.8: MMSE vs. adaptive equalizer tap length (Esp/o%, = Erp/o>p,
Esg/o2p = 20dB and N = 124).

but note that it is dependent on the type of channel involved. As a conservative
value which works well for all of the SNR values considered, we set the adaptive
equalizer length for P3 to g, = 15 for the remaining simulations in this chapter.
The required TS1 equalizer tap length, ¢o, would usually be less than that of the
adaptive P3 equalizer as the TS1 equalizer only has information received over the
direct S— D link. Therefore, for a conservative value of ¢y, we let ¢o = ¢, is chosen
in the TS1 TDE.

The symbol error rate (SER) of the adaptive equalizers is an important steady-
state parameter measuring how well the adaptive receivers perform during different
environmental conditions. In all of the SER results given in this chapter, unless
otherwise mentioned, we use the frame format shown in Fig. 4.9. In the figure, Dy
and D,r represent actual and training data, respectively, so an 8-block data frame
includes 2 training blocks. Each block Dy or Dyt has the transmission data block
format shown in Fig. 4.2. We assume that the links S—D and R— D are changing
with the same Doppler frequency but the S— R link has a significantly lower Doppler
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Figure 4.9: Frame Structure

frequency compared to the other links. This scenario would correspond, for example,
to the case of two mobile users approaching the same base station from similar
directions at similar velocities.

First, we examine the effects of the Doppler frequencies on the performance of the
systems. Figures 4.10 and 4.11 show the performances of the TDE and FDE adaptive
algorithms for P3 systems at Doppler frequencies of 10 and 30 Hz, respectively.
To show the diversity benefit of using STBC techniques, the performances of the
analogous T'S1 equalizers operating without space-time coding and a relay node are
also included. The S—R link has a fixed Doppler frequency of 1Hz in all of these
simulations. From both figures, it is clear that the SER increases with Doppler
frequency as a result of the inability of the adaptive algorithms to track the faster
channel variations. As a reference the figures also include the MMSE SER values
where the receiver has perfect knowledge of the CIR at the middle of each individual
transmission block. The MMSE SER also increases with Doppler frequency due to
the increase in CIR variation across each data frame.

Figures 4.12 and 4.13 show the performances of the optimal P1, suboptimal
P1, P3 and TS1 equalizers in the time and frequency domains, respectively. The
simulations are performed at a 10Hz Doppler frequency with a very good S—R
link (Esg/o%; = 30dB, 1Hz Doppler). Figure 4.12 reveals that the optimal P1
TDE performs better than the other TDE schemes in both the adaptive and non-
adaptive (MMSE) environments. In Fig. 4.13 we see that all three FDE adaptive
schemes have very similar performances with the optimal P1 FDE outperforming
for the benchmark MMSE case.

In Figs. 4.14 and 4.15 we also examine the behaviors of the equalization schemes
for P1 and P3 when the S— R link has very low signal strength. In both the time-
and frequency-domain scenarios, the performance of the P3 receiver is extremely

poor due to noise amplification at the relay terminal which is passed on to the
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Figure 4.10: Effect of Doppler frequency (10Hz and 30Hz) on the performance of
time-domain adaptive algorithms (Esp/c2, = Egrp/o2p, Esr/o2r = 30dB and

S— R link with 1Hz Doppler frequency).

Table 4.6: Complexity of the Adaptive Algorithms

Adaptive Algorithm | Number of Real Multiplications

TDE RLS P3 26M log, M + 40M + 18¢2 — 21q, + 14

TDE RLS P1 subopti- | 26M logy, M +40M + 18¢2 — 21q,+20M, logy M, +

mal 24 M, + 1463 — 21g2+16N + 30

TDE RLS P1 optimal | 46M log, M +80M +2(2¢a+2)°/3+4(2qa+42)* +
6¢q + 62 — 4

FDE RLS P3 120M; log, My + 410M,

FDE RLS P1 subopti- | 24M;log, My + 64Ms + 16N + 2

mal

FDE RLS P1 optimal 16M5 logy My + 207 M,

Definitions: M =N+V +q¢q,— 1, M1 =N+V+4+g@gp—1land My =N+V




Chapter 4. Adaptive Equalization in STBC-Based Relaying Systems 89

| ——P3
| ---Ts1

10Hz MMSE
10Hz RLS
30Hz MMSE
30Hz RLS

10_ 1 1 I I I
4 6 8 10 12 14 16 18 20

2
Eo/07, (dB)

¥ O 0 A

Figure 4.11: Effect of Doppler frequency (10Hz and 30Hz) on the performance of
frequency-domain adaptive algorithms (Esp/c2, = Erp/o’p, Esg/clr = 30dB
and S— R link with 1Hz Doppler frequency).
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Figure 4.12: SER curves for P1- and P3-based TDEs with 10Hz Doppler frequency
(Esp/o2, = Erp/o2p, Esg/o?r = 30dB and S—R link with 1Hz Doppler fre-
quency).
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Figure 4.13: SER curves for P1- and P3-based FDEs with 10Hz Doppler frequency
(Esp/o2p, = Erp/o2p, Esr/o2s = 30dB and S—R link with 1Hz Doppler fre-

quency).
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Figure 4.14: SER curves for P1- and P3-based TDEs with 10Hz Doppler frequency
(Esp/c%, = Erp/c’p, Esg/cp = 0dB and S—R link with 1Hz Doppler fre-
quency).

destination, overwhelming any advantage of the STBC scheme. On the other hand,
the P1 receivers have much better performance compared to P3. The superiority of
the P1 receivers in this case is due to the diversity combining of the TS1 and TS2
information, with the TS1 observations received directly through the S—D link.

We compare the adaptive (RLS) time- and frequency-domain equalizers in Fig.
4.16. The TDE adaptive RLS algorithms outperform all of the FDE algorithms.
The main reason is that the TDEs require far fewer equalizer taps than the FDEs
for the considered channel, and therefore, the TDE algorithms adapt much faster
to the changing channel than the FDE algorithms.

From the above figures we can see that overall the P1 and P3 equalizers have
better performance compared to TS1 equalizers. The main reason is that the TS1
equalizers do not used the extra information received through the relaying terminal.
Thus, the TS1 equalizers have lower diversity gain compared to the P1 and P3

equalizers.
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Figure 4.15: SER curves for P1- and P3-based FDEs with 10Hz Doppler frequency
(Esp/o2p, = Egrp/o?p, Esg/o’p = 0dB and S—R link with 1Hz Doppler fre-
quency).
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Figure 4.16: SER comparison of TDEs and FDEs adaptive (RLS) algorithms with
10Hz Doppler frequency (Esp/c2, = Erp/c’p, Esgp/c’p = 30dB and S—R link

with 1Hz Doppler frequency).
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Finally, we examine the complexity of the adaptive algorithms. Table 4.6 gives
the complexity of each adaptive algorithm in terms of the number of real multipli-
cations required for each data block. The time-domain algorithms include linear
convolutions and correlations. Utilizing previous research on fast convolutions and
correlations for large sample sizes [52, 53, 54], the Fast Fourier Transform (FFT) is
used as an efficient method for computing the time-domain convolutions and cor-
relations in the time-domain algorithms as in Chapter 3. Furthermore, the P3 and
suboptimal P1 TDE RLS algorithms involve Hermitian Toeplitz matrix inversion.
To perform this operation, the Trench algorithm [55] is used.

To make the complexity comparison clearer, in Fig. 4.17 the number of real mul-
tiplications involved in computing each of the adaptive algorithms is plotted. The
channel parameters are fixed to those used in the simulations and we vary the data
block length, N. We see that the time-domain systems have higher complexity than
the frequency-domain systems with around twice the complexity at large values of
N. In each domain the P3 adaptive system has the lowest complexity and the P1
optimal system has the highest complexity. Thus, the time-domain adaptive al-
gorithms have better system performances but at the cost of increased complexity
compared to the frequency-domain adaptive systems. In both the time and fre-
quency domains a complexity reduction can be achieved by using the suboptimal
P1 equalizer without a significant performance reduction relative to the optimal P1

equalizer.

4.7 Summary

In this chapter we have developed time- and frequency-domain adaptive equalizers
for distributed TR-STBC systems based on the two protocols proposed in [1]. The
adaptive equalizers eliminate the need for explicit CIR estimation at the receiver.
The simulations show that the adaptive algorithms work well for both protocols,
and, at the cost of increased complexity, time-domain adaptive algorithms perform

better than frequency-domain algorithms. In both the time and frequency domains
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the Protocol 1 receivers outperform the Protocol III receivers, particularly in the
case of a weak S— R link.

We have also found that overall the P1 and P3 equalizers have better performance
compared to the TS1 equalizers. The main reason is that TS1 equalizers do not
use the extra information received through the relaying terminal. Thus, the TS1
equalizers have lower diversity gains compared to the P1 and P3 equalizers. Hence,
the amplifying and forward relaying system can be used to increase the performance

by improving the diversity of the system.



Chapter 5

MIMO Two-Hop One-Relay
Relaying Systems

In the previous chapter, we have developed an adaptive equalization scheme for an
AF relaying system. We showed that the relaying system improves error performance
by increasing the diversity of the system. In this chapter we analyze the ergodic

capacity of an AF MIMO two-hop system including the direct link.

Wireless relaying networks have recently been given considerable attention due
to their many advantages. Apart from increasing the range, relaying networks can
also achieve better diversity by using cooperative transmission from the source and
several relays [1, 21]. The relaying terminals forward the information from the source
to the destination mainly using the two well known methods: AF and DF. Since
MIMO systems can provide better system capacity than SISO systems, relaying has
recently been extended to MIMO scenarios [23, 24]. MIMO relays aim to provide

improved system capacity, increases in range, and better diversity.

In this chapter we analyze the ergodic capacity of an AF MIMO two-hop system
including the direct link. Most of the capacity results on two-hop MIMO relays
have been derived by employing asymptotic methods [64, 65, 66]. Furthermore, the
random matrix results required for the MIMO relay capacity analysis are usually

presented for two separate cases [67, 68], depending on whether the system is defined

97
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by a Wishart or a Pseudo-Wishart [50] distribution. However, a unified expression
for the capacity of the AF MIMO two-hop system, without the source to destination
link, was derived in [69].

The main contribution of this chapter is to derive an exact expression for the
capacity of an AF MIMO two-hop system including the source to destination link
as shown in Fig. 5.1. The expression derived in this chapter is unified, and it can
be used for arbitrary numbers of antennas at the source, relay and destination. In
the chapter we also present simulation results to validate the analysis and use the

results to quantify the capacity improvement due to the direct link.

5.1 System Model

We use the relay network topology shown in Fig. 5.1. The source (S), relay (R), and
destination (D) terminals are equipped with n,, n, and n, antennas respectively,
which we represent by the 3-tuple (ng, n,,ng). During the first hop, S transmits
(broadcasts) to R and D and in the second hop R transmits the amplified sig-
nal from the first hop to D. We assume that the normalized channel matrices for
the source-to-relay (S— R), source-to-destination (S—D), and relay-to-destination
(R—D) links are given by Hy € C"*", Hy € C"*" and Hy € C™ " respec-
tively. We also assume that S and R have no CSI, that D has perfect knowledge
of all the channels, and the channels are frequency-flat and the entries of the chan-
nel matrices are ZMCSCG random variables of unit variance. Furthermore, it is
assumed that R assists in the communication with D using AF mode. Hence, R
amplifies the received observation corresponding to the signal from S by a factor, b,
and retransmits it to D. The received signal at the destination after the two hops

is then given by

VIP3H3 ns
Y= x + . (5.1)
\V PQ\/ PleQHl RV Pngin + no

In (5.1), the parameters P;, P, and Pj are the average powers of the S—R, R—D
and S—D links, respectively, taking into account the different path loss and shad-
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H3

Figure 5.1: MIMO relay network topology.

owing effects over the links. The variables n, n, and ns are the noise vectors at R,
D (second-hop) and D (first-hop) respectively, and @ is the vector of transmit sym-
bols. The transmit symbols are assumed i.i.d. with E{xz'} = pI,.. The noise at
R and D is modeled as ZMCSCG with E{ninl} = 021, , E{n,nl} = ¢2I,,,, and
E{nsnl} = 621,,. With this information, and defining Fy, = v/Pv/Pib, F» = /Psb,

I3 = \/P3, the received signal at the destination can also be written as

y=Hx + Bv (5.2)
where

FsH

H = S (5.3)
FHyH,
, 1/2

os1, 0

B=| ™ : (5.4)

212 t 2
and v is a normalized zero mean Gaussian noise vector, which has I5,, as its co-

variance matrix.

5.2 Capacity Analysis

The ergodic capacity of the system is given by [23] as below, (the factor 1/2 accounts
for the fact that information is conveyed to the destination terminal over two time

slots [1])

C = %E {log, |I2., + pPHH'(BB')™'|} . (5.5)
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The singular value decomposition of H can be defined as Hy = UDV', where D
is an ng x n, diagonal matrix with {\/71,...,/11} as the main diagonal elements in
decreasing order and where [ = min(ng, n,). Then, using the identity det(I+AB) =
det(I + BA) and defining ® = 62 FH,H), + 031, the ergodic capacity can also

be written as

C = %E {log, |I,., + pH'(BB")"'H]|}

t —1

! FH 021, 0 FyH
=SBl L +p | s .

2 FH.H, 0 & FH.H,

|
— :F {1og2 I, +p <a3—2F§H§H3 + F1H§H;¢*1F1H2H1> )}

1 03 2F2I,, 0 H;
=SB log, |L, +p ( H} H] )

2 0 F2HI®'H, H,

(5.6)
Substituting Hy = UDV into (5.6) gives

1
C=3E {1og2 I, + pUlAU, } (5.7)
where
0 2F2I,, 0O U'H
A=| 33 LU, = ° . (5.8)
0 Q VIH,

In (5.8), @ = F2D' (62F2DD' + 62I) ' D. Note that U, contains i.i.d ZMCSCG
entries since the unitary matrices U' and VT do not change the statistics of Hy and
H,. After defining ¢ = 05%F2, ¢; = (F2 — 05 °F}0%F2), ¢y = 03 F202, c3 = F2,

cy = 02F% and ¢5 = 02, Q can be given as

; c3v1 c3y
dlag {c4u1+05’ T eqyptes } ’ for Ny < Nq
Q- . (5.9)
: (141 Cc3V]
diag C4u1+C5""’C4ul+(:5’0""70 , forn, >ng
Nyr—ng

Further, by defining m = max(ng4,n,), ¢ = nq + { and s = min(ng, ¢), the ergodic

capacity can also be expressed as

~-‘—~~

|
C=3E {1og2 I, +pU AU,

} (5.10)
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where ﬁt € C"*1 has i.i.d ZMCSCG entries with unit variance and
e cl,, 0
: c3v c3y;
0 dlag { 64113’1-&05 70T cqyptes }

Note that A and fjt are simply re-sized versions of A and U, according to n, < nyg

(5.11)

or n, > ng. Since | = min(ng,n,) in (5.11), A is an (ng +n,) X (ng +n,) diagonal
matrix and ﬁt e Crxmatnr) when n, < ng, and A is an (ng + ng) X (ng + ng)
diagonal matrix and ﬁt € Crs*(atnd) when n, > ng. Now using the procedure
explained in Sec. 2.5 for MIMO system capacity analysis, the ergodic capacity can

be written as

S

C= 5o /Ooo In(1+ pA) £() d, (5.12)

where A\ denotes an arbitrary eigenvalue of ﬁ:ﬁﬁt and f(\) is the PDF of A\
Hence, to find the ergodic capacity of the system, we need to find the arbitrary
cigenvalue density, f(\), of the random matrix U I AU,. The derivation of f()) is
given below. The derivation of f(\) and the capacity expressions for the different
cases given below involves a complex series of steps. This is given in a fairly dense
form. However an overview of the results is given in Sec. 5.3 to clarify the application

of the relevant formulae.

5.2.1 Derivation of the Arbitrary Eigenvalue Density, f())

Assuming the random diagonal matrix A has all distinct eigenvalues po = {fi1, ..., g}
then the conditional unordered eigenvalue PDF f(\|u) for arbitrary numbers of an-

tennas at the source, relay and destination can be obtained from [69] as

FOlm) 1 D —c (5.13)
H) = -~ , 5.13
s [ ey (it — 1i1) Mttt ['(ng—q+k)
where G is a ¢ X ¢ matrix with entries
[ fori # k
Gy ={" A e (5.14)

pg e ra, fori=k
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However, the eigenvalues of A are not all distinct but can be given as {¢,..., ¢, g, ...
, i}, where ¢ is a constant which has multiplicity ng and ug = 042111965 are random

variables, which are unequal with probability 1. When A does not have all distinct
values, the conditional PDF f(A|u) can be obtained by using the following identities

on multiple derivatives,

1. If y = 2™, then the k" derivative of y, y® = (n — k + 1), 2" %, where (n); is

the Pochhammer symbol.

2. If y = 2™e~*/*, then the k" derivative of y, y¥) = e=%/* 21 0 l,(,f' l),(n —k+

1 ) i SZ xnfkfi )

These derivatives are then used to derive an alternative version of (5.13) using the
method given in Lemma 2 of [48]. The lemma basically explains the derivation of
f(A|p) for the general case when not all the py, values are necessarily distinct. With

this approach f(A|p) can be calculated as

1
JfAlp) = _
§ H§<:<p< — Hp) Hk e =) T Lk
1 a \s—a+k—1
112 —— |G 1
% (—1)(1(‘1—1)/2 k§+1 F(ns —q + ]C) ’ ’ ) (5 5)

where T, (n) = [[2, T'(n —i+ 1) and G is a ¢ x ¢ matrix with entries given as

(

(i = g + §)nyj ¢4t fori £k, j=1,...,n4
Z?dojeigaf—yj)t)‘
Gij =4 x(q—=ns—ng+ j)ny—je Nt fori =k, j =1, ng
=y fori#k j=ng+1,...,q
\M;I :d le_ujjnd7 fori=Fk j=nq4+1,...,q
(5.16)

Then, using the results in (5.15)-(5.16) the arbitrary eigenvalue PDF, f()), can be
derived as given below. Here, the main case considered is P; # P3, (¢; # 0) which is
of more physical interest. The special case, P, = Ps, (¢; = 0) has to be considered

separately and yields a simpler result.
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The PDF of A\, f(\), can be calculated by using the result in (5.15). The eigen-
values of E, pw = {c,....,c,u1,..., i}, are related to the eigenvalues of HQH;,

c3Vg
cqvp+cs’

v = {v,...,yu} via, py, = Then, using the result for f(A|p) in (5.15),

f(Alv) can be obtained by substituting p, = ook in f(Alp), as fixing the value of
p is equivalent to fixing the value of v. Then using f(A|v) and f(v), the eigenvalue
p.d.f f(A\) can be derived as shown below.

The matrix H,HY is Wishart or pseudo-Wishart [50] depending on the dimen-
sion, ng x n,, of Hy. However, the non-zero eigenvalues of HoH ; are the same
irrespective of whether the matrix is Wishart or pseudo-Wishart. Hence, the non-

zero unordered eigenvalue p.d.f of HyH? ) can be given as [49]

2l-1) !

—Vk _ 2
1T, (1)CT; (m H” [T =), (5.17)

k<p

flv) =
where CI';(m) denotes the complex multivariate gamma function,

l
Cry(m) = V2T T(m -k + 1). (5.18)

k=1

Using the result in (5.15), the conditional PDF, f(A|v), can be obtained by substi-

tuting pp = =% in (5.15) as

cqvgtcs
1
f()\|1/> ng—1 — —
s TI0 RN (— 1) 2172 (cye5) 1= D)/2
o 1
l ccqg—c3)Vg+ces)™d
Hk<p< )Hk 1 Cfl/k‘s05;€nd+15)1
q
/\ns q+k—1
X —— |G]. 5.19
> e 519

k=q—s+1
Then, using the relation f(\,v) = f(v)f(A|v), f(A V) can be given as
(l—l) (_1)—ndl

A
fv) = l'CFl( )CTy(m) s TTre kN (—1)9a=D/2(cye5)H0-1)/2
-1 ! q —qtk—
1 (cavg + c5) T s —a+k—1
O e | (DRI S sl
(crvg — coz)md o Mt L(ns—q+k)
. q \s—a+k—1 !
< O Hg ve) [2:(1)] |G (5.20)

k=q—s+1 k=1
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In (5.20), H§€<p(]/k — 1) = (=120, (1), O4(vy) = v,

J

OO _ 7Tl(l—l) (_1>—ndl(_1>l(l—1)/2 (5 21)
l‘CFl(l)CFl(m) S H:i;l k!(_1)Q(f1*1)/2(0305>l(l*1)/2’ .
q—1
E(v) = V]Zw—le—wm7 (5.22)
(crvy — ces)ma
and G is a ¢ X ¢ matrix with entries given as
' . .
(i —ng + J)n,—; ¢TI fori £k, j=1,...,n4
ng—j —2 (ng—j)!
=g €€ m
Gij = X(q —MNg —Ng + j)nd—j—t)‘th_ns_nd+j_1_t> fori=Fk, j=1,...,nq
, i—1
(#) , fori£k, j=na+1,...,q
' g—ns—1 _>\(04"j—nd+c5)
\ (—+) e e, fori=Fk, j=na+1....q

(5.23)

Now f(A) can be obtained by integrating (5.20) over all v; as,

A) = OO... b A dvy ... d
fN) /0 /0 fv)dy Y
q )\ns—q-i-k—l

=Co ) T(n, —q+k)

k=q—s+1

« /OOO | ../OOOHg(Vk) 10,(0;)| |G dvn . .. dur. (5.24)

Note that the form of the integration in (5.24) is exactly the same as the integrals
defined in Lemma 2 of [32]. In particular the structure of £, ®;(v;) and G given in
(5.22), (5.20) and (5.23), respectively, is identical to the required structure in [32].

Hence, the integration is obtained by an immediate application of [32] as,

/Ow.../owng(uk)@i(yjﬂ|G|dy1...dyl:l!|\I'|, (5.25)

k=1
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where W is a ¢ X ¢ matrix with entries given as

( (i_nd—i_j)nd*j Ci_nd+j_17 fOI'Z'#k, .7 = 17"'7nd
ng—j —2 (ng—j)!
Zt:doj €« t!((nddfjjzt)!
U, = X(q—ns—ng+ J)ny—jaActmemati= It for g =k j=1,...,nq
, i1
ijindil <%> S(ZE)dZEéIA(Z,]), fori;«ékz, j:nd+17--'7q
. g—ns—1 _ Aegztes) . .
\ [ aimmat <%> e @ L(r)dr, fori=k, j=ng+1,...,q
(5.26)

Hence, f(A) can be obtained by integrating (5.20) over all v; by using the method

described in Lemma 2 of [32] as,

q )\ns—q—l—k—l

=G 2. Fo=erh

k=q—s+1

(o] OOl
x/o /0 gg(uk)@i(yjﬂ|G|d1/1...dyl

)\ns—q—l—k—l

2 Gl — |P|. 0.27
Y oY (527)

1 k=q—s+1

In (5.26), I4(4,7) is defined to be

o a q—1 ey )’ [ cacs E
La(i, ) :Z o C—1+C5

v=0 v
. . _ _2 . . . Y y —_——") —
T JHi+tm—q—2 \ ¢ leme/a [T )
X E T a Al,
(5.28)

where 147 is calculated below for the different system parameters. Finally, the PDF
of an arbitrary eigenvalue, A, of ﬁzﬁﬁt can be obtained by using the Laplace

expansion of (5.27) as

q q _ _
o )\ns q+i—1
A) = —)t —— |K,; | Ax(i, j 2
JN =0 3T YN o Kl D), (529
i=q—s+1 j=1
where
71_l(l—l) (_1)—ndl(_1)l(l—1)/2

= CFl<l> CFl(m) s HZiIl k!(—l)‘I(q_l)/Q (C3C5>l(l_1)/27 (530)
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and A, (7, 7) is given as

( , ,
na—j o—2 _(ng—j)!

=0 Wng—j—0)!
X(q —Ng — Ng + j)nd—j—t
Ax(i,j) = X N ns—nati—1=t, fore=1,...,¢,5=1,...,n4

—ngs—1
[ gimna— sz o
0 caz+Cs
A

xe (@) ¢(r)de, fori=1,....q,j=na+1,....q

(5.31)
In (5.31), £(x) is obtained by replacing v by = in (5.22) as
m—l_—x <C4x + C5)q_1

= —_— 5.32
E(x) =a"""e iz — e (5.32)

and in (5.29), K, ; denotes the (4, 7)™ minor of K with elements given by

(i —ng+ J)ny—j ¢t fori=1,...,¢q,7=1,...,nq

, i—1
Kij=4q [, a7 (ﬁ) §(x) dx
2 14(4,7), fori=1,....q, j=nq+1,...,q

(5.33)

00 - .
In (5.28), if ¢; > 0, (P, > P3) then I, = f_CQ y?TWmde" el dy. Since ¢y > 0 the
integral includes the point y = 0 where a singularity occurs when v+w —ng < 0. In
this case the individual integral diverges but the sum of integrals implicit in (5.29)

must remain finite. Hence, the integral is computed as

Iy = / y”J’“’_"deCyldy—i-/ y”+w_"d67%dy. (5.34)
—c2 Je
1;,11 Tp12

where € is a very small positive number close to zero. With this approach the
divergent integrals cancel out in (5.29) and the resulting computations prove to be

robust and stable. In (5.34) the two integrals can be evaluated as

4 —e g
—eT T SR for v w =g 2 0
(=)"d=v V(1 /e)"d """ Ei(—¢/c1)
Tarz = < B _(nd_;wfvile)/!q . (5.35)
T e L
y (—D*(1/en)H (O
. (ng—w—v—1)(ng—w—v-2)...(ng—w—v—1-k)”’

forv4+w—ng <0
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— —k k
et Z“*“f ng (=)0~ (vtw—ng)l(—e)
(_l/cl)v+w7'nd7k:+1

o v+w ng )”er*nd*k(wrw,nd)!(,@)k
_6 1 Z k!(_l/cl)u+w—nd_k+1 5 fOl“ v+ w— Nng 2 0

(—1)”d w—v— 1(1/Cl)nd—w—v—1Ei(€/cl)
(ng—w—v—1)!
+(*1)"‘1_“}_”(1/01)"d_w_”_lEi(C2/Cl)
Tan = (n; w_U:/lc)l! . (5.36)
—> s W
y (~1*(1fen) (—o)*
(ng—w—v—1)(ng—w—v-2)...(ng—w—v—1—k)

ng— w v—2 ec2/c1
+Z ( CQ)nd7w7v71

(=D*(/e1)*(=ca)*
\ X (ndfwfvfl)(ndfwfvlfQ).A.(2nd7w7'u717k)’ for v +w — ng <0

In (5.35) and (5.36), Ei(x) is the exponential integral. Note also that when ¢; > 0,

the integral in (5.31) has a singular point at © = ¢o/c;. That integral also has to be
approximated as in (5.34), and to be consistent, the region of integration has to be
(0,c2/c1 —€/cy) and (ca/c1 + €/c1, 00).

Ife; <0, (P < Ps) then Ly = [ —(—y)"Tv " et dy in (5.28) and is given by

Ty = (Cl)erwfndJrl F(U +w—ng+ 1,_02/01% (537)

where ['(a, z) = fzoo e 1% !dz is the complementary incomplete gamma function.
Then, using the above result and (5.12), the ergodic capacity can be calculated

as

Z Z 2 1 1)i+j |Kw|

i=q—s+1 j=1
0o ns—quZ—l
. In(1 + pA) == Ax(1,J) dA 538
/0 ( p>r<ns_qﬂ) ) (5:38)
In
where Ig is given as
([ na—j xmnstt—g+i (ng—j)!
th ! r=1 ! t(ndd J] t)!
><(q Ns—Nd+J)n, —j— t d—ns—ng+j—1-t

T'(ns—q+i)
1
X(1/p)stt=ati(ng +t —q+1i—1)lere ;

XI'(—=(ns+t—q+1i)+r,1/(pc)) (pc)", i=1,...,q, 7=1,...,nq

Ip

I, 1=1,...,q,7=nqg+1,...,q
(5.39)

\
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and
* gl nal(n, —q+i—1)! ez \9™! ot
o= [ e I
0 ['(ns —q+1) c4x + 5
ns—q+1 .
5 6‘4,)0'4;6‘5 Z F(_(ns —q-+ Z) + k, (0455 + C;)/(,OCgl’)) f(ﬂ?) dz. (540)
— ((ca + ¢5)/(pes))

A closed-form expression for the integral, Ic, in (5.39) is difficult to find but it can
be evaluated numerically. Again, note that when ¢; > 0, the integral, I, has a
singular point at © = cg/c¢;. The same approximation is used as in (5.34), and the

region of integration is (0,ca/c1 — €/cy) to (ca/c1 + €/cy,00).

Special Case: Ergodic Capacity of a (1,1,1) System

For the special case of a (1,1,1) system, the capacity expression given in (5.38)

reduces to
1
cerc’ 0,1 C CAC 6762/01 ' ' .
C =-— 2(1n(2/)(p )) ( 112 + C5> 1 (EI(E/Cl) — EI(CQ/CI) — E1<_€/C1))
i Ceﬁr (0) 1/(pc>> % 6—02/C1(662/C1 + 6—6/01 _ ee/cl)
2 ln(2) C1
b o | are e IR0 o ) (o)
pc3T
2m(2) f, € (est + cs) [ (pesa)) s d
(5.41)
when P; > P3, and
cer T (0,1/(pc)) ( caca emealen
—_ — F o
¢ 2 In(2) 1 0 ) (0, —c2/c1)
1
e T (0,1/(pe)) (er) o
- — e/ap(1, —
2 In(2) o )€ (1, —ca/cr)
+ o 7 e me e (0, (e + ) (pest) ——— d
pc3T
Il A S CTEr R
(5.42)

when P, < P;. Note that the integral in (5.41) has a singular point at x = ¢y/c;. The
same approximation is used as in (5.34), and the region of integration is (0, c2/c; —

€/c1) to (cafc1 +€/cy, 00).
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The result in (5.38) is for the case where P, # Ps, (¢; # 0). The special case,
P, = P, (1 = 0) occurs with probability zero in a random fading environment.
Furthermore, in practical systems this scenario is not very interesting as the relay
link is usually much stronger. However, results for the case where P, = Pj are given

below for completeness.

5.2.2 Ergodic Capacity when P, = P

In this special case, when P, = Pj, the ergodic capacity of the system can be
obtained by using (5.38). However, K;; and Ip in (5.38) have to be re-evaluated

by substituting ¢; = 0. Then, denoting K ; and I as the re-evaluated version of

J

K, ; and I, respectively, by substituting ¢; = 0 in (5.38), K;J can be evaluated as

(i —ng + J)ny—j ¢t fori=1,...,q,7=1,...,nq
! 0 j—ng— c3x i1
Kiyj - fo alna <C4w3+05> S(w)dx 7
2 1., 7), fori=1,....q, j=ng+1,...,ng9+1
(5.43)
r. i _n —i q—1 v —i—v S
where I,(i,7) = ¢4 *(—cy) ™" - (c4)” (c5)? Fv+j+i+m—qg—1),
v

and I can be calculated as

ng—j (ng—i! (@=ns—na+i)n —j—t
t=0 tl(ng—j—1t)! I(ns—q+1i)

< Z:s 1t—q-&-i qunsfndJrjflft(1/p>n5+tfq+i

~
ool
Il

x(ns+t—q+i—1)!eﬁ ;
x[(—=(ns+t—q+i)+r,1/(pc))(pe), ;i=1,....,q,7=1,...,nq
]'C, 1=1,...,q,7=nq+1,...,q

\
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where

Ns

qg—ns—1
]/ o 263 nS VU Ng—v
C = 7 o C4Cs
(—ca)me
v=0 v

vtjtm—ng—1

o0 ns—qti-1 5 e
9 / In(1 + pA)A . (ﬂ) Kot jim—n.—1 <2 ﬁ) d\.
0

C(ns —q+1) s c3

(5.45)

Then, substituting (5.43) and (5.44) in (5.38), the ergodic capacity of the system
when P, = P3 can be obtained. By using the result in (5.38), the ergodic capacity
of the system without the direct link can also be obtained as a special case. The

derivation is given below.

5.2.3 Ergodic Capacity without the Direct Link

When the direct link is removed, P3 = 0, 05 = 0 and P3/02 = 0. This implies that
c=0, ¢ = F? and ¢, = 0. Substituting these values in (5.38), the ergodic capacity
without the direct link can be obtained. In this case, the terms K, ; and I in (5.38)
are simpler than before. Then, denoting K ;/] and ]; as the re-evaluated version of

K, ; and Ip, respectively, for this case, K ;/] can be evaluated as

(

0, t=1,....q,J=1,....,ng, 1 #Fng—j+1
K// (i_nd—’_j)nd—ﬁ Zl:l:"'a@l)j:17"'7nd7i:nd_j+1
& - o0 j—ng— c3T -1
Jo almnat (—C4$3+C5> &(x)dx
\ 2 1, 9), i=1,....¢,5=ng+1,...,ng+1
(5.46)
where
9 i q—1 ) ©
I,(i,5) = ey ™™t Z (ca)’ (65)(]_1_”/ g TirmtvTna=2=q=x g,
’U:O U \0 J
Iy,
(5.47)

The integral, Ij:u, in (5.47) includes the point z = 0 where a singularity occurs when

jt+i+m+v—ng—2—q < 0. In this case, as before, the individual integral diverges
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but the sum of integrals implicit in (5.38) must remain finite. Hence, the integral is

computed as
I:n _ /oo pititmtv—ng—2-q -z ..
=T(G+i+m+v—ngs—1—gq,ce), (5.48)
where € is a very small positive number close to zero. Also, I can be calculated as,

p 0, fori=1,...,q,7=1,...,n
- @7 T (5.49)
Io, fori=1,...,q,7=nq+1,...,q
where ¢ is given in (5.40) with ¢ = 0. Note that the integral, I, in (5.49) may
have a singular point at z = 0. Hence, the same approximation is used as in (5.48),

and the region of integration is € to co. Then substituting (5.46) and (5.49) into
(5.38), the ergodic capacity of the system without the direct link can be obtained.

5.3 Overview of Analysis

The results derived above involve a complex series of steps. Hence, in this subsec-
tion we briefly outline what we have done and the results derived in the previous
sections. The main objective of this chapter has been to analyze the ergodic capac-
ity of an AF MIMO two-hop system including the direct link. We have derived the
ergodic capacity expressions for different situations from the PDF of the arbitrary

eigenvalue. Our derived results are summarized in Fig. 5.2.

5.4 Results and Discussion

We now validate our results by using Monte Carlo simulations. In all the results

given, the following conditions are used:

e the total transmitted power from the source is equal to one, p = 1/ng;

e on average, the total transmitted power from the relay is equal to one, b =

V1/(n.Py + n,0?).
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Ergodic capacity
derivation

A
Ergodic capacity
expression defined in
terms of f(A) in (5.12)

A

f(A) computed for the
general case in (5.27)

A

Final ergodic capacity
expression for the general
case given in (5.36)

A 4 A 4

SPECIAL CASE 1 SPECIAL CASE 2
Ergodic capacity for Ergodic capacity
P; = P; given in with no direct link
Sec. 5.2.2 given in Sec. 5.2.3

Figure 5.2: Overview of the results derived in Chapter 5.
Furthermore, we set 02 = 03 = 02 = 1, implying that the SNR of the links (S— D),
(S—R) and (R—D) are P;, P, and Py, respectively. First, in Fig. 5.3, the result
in (5.29) for the PDF of the arbitrary eigenvalue A is validated via simulation. The
plot shows the PDF of the arbitrary eigenvalue A for system configuration (3,2, 3).

Figure 5.3 shows that the analytical results are in agreement with the simulations.

In Figure 5.4 we plot the analytical and simulated ergodic capacity of the AF
MIMO system given in Fig. 5.1. The analytical results are based on (5.38) and the
results are given for the system configurations: (2,2,2), (2,2,3) and (3,2,3). The
results are given as a function of the SNR in the links as P, = P, = 1.5P;. We see

that the analytical results exactly match the simulations.
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Figure 5.3: Analytical and simulated PDFs of the arbitrary eigenvalue of U I Zlfjt,
with system parameters: (3,2,3), P, = P, = 10dB, and P; = 5dB.

In Figure 5.5 we show the performance of the analytical and simulated ergodic
capacity of the system with configuration (3,2,3), when the S—D link strength
varies. The results show that the capacity of the system improves with increases in
the S—D signal strength due to diversity improvement. Note that when P; = Py,
the results in Sec. 5.2.2 are used to generate the analytical results. We also include
the performance of the system without the direct link, obtained using the results
in Sec. 5.2.3. Hence, Fig. 5.5 shows the performance gains of the system due to
the inclusion of the direct link. Again the analytical results exactly match with the

simulations.

Finally, Fig. 5.6 illustrates the performance of a (3,2, 3) system with a varying
R—D link SNR. The SNRs have the relationship P, = aP, = 10dB. The results
show that when P; (the SNR of the S—D link) is high there is not much improve-
ment in capacity even though P, is increased. Also, when Pj is weak, the capacity
improvement due to increases in P is more obvious. As expected, this implies that

when there is a good S—D link, there is less advantage in having an amplify-and-
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Figure 5.6: Analytical and simulated ergodic capacity values of a (3,2, 3) system vs.
«, where P = aP, = 10dB. Also shown is the S— D link power, Pj.

forward relay. However, the relay is useful when the S— D link is weak.

5.5 Summary

In this chapter we have given an ergodic capacity analysis of an AF MIMO two-hop
system including the source to destination link. We first derived an expression for
the probability density function of the unordered eigenvalue of the system and from
that, derived a closed-form expression for the ergodic capacity of the system. Note
that the final capacity result requires a single numerical integral. This is undesirable,
but is to be expected as capacity results for simpler MIMO relays [69] also involve
one numerical integral. The analysis is validated by using simulations, and both
results match exactly. We show that having the direct link improves the capacity
due to diversity and quantify this improvement. Furthermore, we demonstrate that
when there is a good S—D link, there is limited advantage in having an amplify-

and-forward relay from a capacity vantage point. However, the relay is useful when
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the S—D link is weak.



Chapter 6

MIMO Two-Hop Two-Relay
Relaying Systems

In the previous chapter we analyzed an ergodic capacity of an AF MIMO two-hop
one relay system including the source to destination link. Our main contribution in
this chapter is to derive an exact expression for the capacity of an AF MIMO two-
hop two relay system as shown in Fig. 6.1. We first develop an expression for the
probability density function of an arbitrary eigenvalue of the system. Then, using
this result, we derive an exact expression for the ergodic capacity of the system.
We also present simulation results to validate the analysis. Further, we show that
the ergodic capacity for a single relaying system without the direct link can be
derived from the results in this chapter as a special case. These expressions are
useful for gaining further insights into the effects of various system parameters on

the performance of the wireless relaying system.

6.1 System Model

The source (5), relay (R,), and destination (D) terminals are equipped with ng,
n, and ng antennas, respectively. We represent the number of antennas used in
the system by the 3-tuple (ng,n,,ng). For simplicity, it is assumed that both the

relays have an equal numbers of antennas although this is not necessary for the

117
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Figure 6.1: MIMO relay network topology.

analytical approach. In this model we assume that there is no direct link between
the source and destination. This will be the case when the S— D distance is large
and the relays are used to make communication possible, rather than to improve
performance. During the first hop, the source terminal transmits (broadcasts) to the
relays and in the second hop, the relay terminals transmit the amplified signal from
the first hop to the destination. We assume that the normalized channel matrices
for the source-to-relay (S—R;, S—Rs), and relay-to-destination (R1—D, Ry—D)
links are given by H11, Hy; € C™*™ and H 5, Hoy € C"¢*" respectively. We also
assume that the channels are frequency-flat and the entries of the channel matrices
are ZMCSCG random variables of unit variance. Furthermore, we let that the relay
terminal assist in the communication with the destination terminal using AF mode.
In this mode, without decoding or demodulation the relay terminal, R, amplifies the
received observation corresponding to the signal from the source by a factor, a, and
retransmits it to the destination. In this analysis, a, is chosen so that on average

the total transmitted power from R, is P.. The received signal at the destination
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after the two hops is then given by

U,
U, —
—N—
Hy,
Yy = [ H,, Hy } r Z
i H,,
O.a&I"T 0 n,
+ [ H12 H22 :| ! +on
0 O'C%Inr (%)
Nl ~ /W-/
D w
2 U TUyz +U,Dw +on (6.1)
where
Pt (]
r_ YAt ardn, 0
0 o ELT,,

In (6.1), the parameters 72, 6%, o and 3? are the average powers of the S— Ry,
S—Ry, Ri—D and Ry—D links, respectively, taking into account the different
path loss and shadowing effects over the links. The variables oni, ons and on are
the noise vectors at Ry, Ry and D, respectively, and n%sc is the vector of transmit
symbols. The transmit symbols are i.i.d. with E{%azaz*} = %Ins. Hence, the
total transmit power is P,. The noise at the relays and destination is modeled as
ZMCSCG with E{o*ninl} = 021, , E{o*nynl} = 0°I, , and E{c*nn'} = 0°I,,.
With this information, and defining B = (01 ,,, + U1D2UI)1/2, the received signal

at the destination can also be written as
y = Az + Bv (6.2)

where A = U,T'U and v is a normalized noise vector which has I,,, as its covariance

matrix.

6.2 Capacity Analysis

The ergodic capacity of the system can be calculated following [23] as below, (the

factor 1/2 accounts for the fact that information is conveyed to the destination
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terminal over two time slots [1]):
1
C=3E {log, |I,,+AAY(BB")'|}. (6.3)

To make the analysis possible, we have to assume that both relays receive the signal
with the same SNR, i.e. 72 = §2. This is reasonable when the link distances
are similar and is the scenario which tends to maximize the relay capacity. When
7?2 # 6% bounds and approximations are also developed later in the section.

Using the identity det(I + AB) = det(I + BA), and defining U, 2 U,D, the

capacity can be rewritten as

C = %E {log2

I, +pUUN (0%, + ﬁlﬁi)—lﬁlUgj} (6.4)

V2P
o2ng "

where p = Assuming that ngy < 2n,, and using the singular value decomposi-

tion ﬁl = E1VE£, the capacity can also be written as

2
_ min(ng, ng)
2 In(2)

)

/ T ln(1 4 pA) FO) d (6.5)

where U, = E; U,, A denotes the non-zero arbitrary eigenvalue of U ;VT(U2I ng T
VVH™L VU, and f()) is the PDF of A. For this case, ng < 2n,, the matrix
ﬁiﬁl is pseudo-Wishart [70]. Let ﬁiﬁl have ordered non-zero eigenvalues, vy >
... > vy, > 0. The density of the unordered nonzero eigenvalues of ﬁ:ﬁl for the
pseudo-Wishart case is given in [67] for the case when all of the diagonal elements
of matrix, D?, are distinct. However, in this situation the diagonal elements of the
matrix D? in (6.1) are not all distinct. When D? does not have all distinct values,
the PDF, f(v), of the unordered nonzero eigenvalues of INIIINI 1 can be obtained by
using the identities on multiple derivatives given in Sec. 5.2.1. These derivatives are
then used to derive f(v) using the method given in Lemma 2 of [48]. The lemma
basically explains a derivation of f(v) for the general case when D? does not have

all distinct values. With this approach, f(v) can be calculated as

) = [1xs, (1 — ) |K| B (6.6)

na! Lyy(na)ln, (0 ) Ui, () (we — wy)™
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In (6.6), Iy, (ng) = [[;2, T(ng — k+ 1) and K is a 2n, X 2n, matrix with entries

given as
( ny+i—1 1 1 9
(j_nr_‘_z)nr—zwl ) 1= My ] =L 40 — g
e_Vj72nr+nd/w1
Ny —1 Tl»r l) . .
X 2 kl0 T (M — NaF n—ice i =1, 0,
k ny—ng+i—k—1 -
ij—2nr+ndwlr 9 j - 277/7' - nd + 1, ey 2nr
K, ;=
2 —2n,4+1—1 - 1 9
(]_ nr+l)2nr zw2 ) t=n,+1,...,2n,,
jzl,...,2nr—nd
e Vi—2nrtng /w2
2nr 3 (2nr i)! . .
XZ 1(2n,—i—k)! ( nd+l>2nr—z‘_k t=n.+1,...,2n,,
—ng+i—k—1 -
\ ij 2n+ndw2 ) ]—Qnr_nd+1,...,2nr
(6.7)

where w, = 0%a?/a? and wy = 02%/d3. Let P = V'(o*I,,, + VV1)~'V | where V

is defined in (6.5). Then for ny < 2n,, P can be given as

P =diag< p1,. .-, fing,0,...,0 5, (6.8)
——
2ny—ng
where pp = - s
1 ot~
C=3F {10g2 I, + pU;PUg)} , (6.9)

where ﬁQ € CaXns has i.4.d ZMCSCG entries with unit variance and P = diag {11,

..y ny - Note that P and ﬁg are simply re-sized versions of P and U 5. The matrix
Plﬂﬁgf];P 2 is central complex Wishart when ny; < ng and central complex
pseudo-Wishart when ng > ng [50]. Hence, the density function, f(\) in (6.5) will
be different for the cases ny < ng and ng > n,. Therefore, the ergodic capacity
for the system needs to be evaluated separately for those cases, and they are given

below. The derivation of f(\) and the capacity expressions for the different cases

given below involves a complex series of steps. This is given in a fairly dense form.
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However an overview of the results is given in Sec. 6.4 to clarify the application of

the relevant formulae.

6.2.1 Capacity Analysis for the Case n; < n

~1/2 ~ ~1/2
For the case ng < ng, the matrix P / U, Uu,P / is central complex Wishart [50].
Then, using the result in [67] for the PDF of the non-zero arbitrary eigenvalue
for the Wishart case, the conditional PDF of a non-zero arbitrary eigenvalue of

~1/2 0 A

P U2U P can be obtained as

F) = 2 [C] (6.10)
l’l’ ns—mn :
nq U, (1s) Hk 1 Mg o Hk‘<p( )
In (6.10), G" is a ng x ng matrix with entries
) Nes—nati=le=Mu;  forj=pr j=1,...,ng :
G, = e . » 6.11)
! %7 for?’#rajzlw"and

J

Then the conditional PDF f(A|v) can be obtained by substituting p; = (02’1’:%) in
(6.10). Thus the joint PDF f(\ v) = f(v)f(Alv) can be written as

) !
1 74 ey
’ ngng! onalna=1) Ly, (ns) Ln, (na) T, () T, (0) (w2 — wl)n%
ng ng O' i l/k -
e 1K1E
r=1 k=1
ng MNg
2 Y J]em) IK]|GY. (6.12)
r=1 k=1

Density f(A) can then be found by integrating over all v, by using the method

described in Lemma 2 of [32] as,

ng [e'e) oo Nd
_COZ/ / [T¢wn) IKI|G dw ... du,,
r=1 "0 0 k=

nd
= Congl > || (6.13)
C r=1
where
Cy = ! (6.14)
b ng ond(na=1) I, (ns) Lhy (nd) Iy, (nr) Iy, (nr) (w2 wl)n’% . .
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In (6.13), ¥ is a 2n, X 2n, matrix with entries given as

( ny+i—1 Z:1

(j—nr—l—z)nr_zwl , N, j=1,...,2n, —ng

—2n,+i—1 .
(7 —2n, +1)2n, w2 , i=n,+1,...,2n,,

j=1,...,2n, —ny

Zrolm( nd—|—i)nr_i_k 1= 1,...,n7~,
)Tt k= "T(n, +j — 2n,) j=2n,—ng+1,...,2n, and
XIA(jak7w1)7 j#r+2nr_nd
0. — ) iiro_i%(_nd_}_i)?nr—i—k i:n'r’—i_la"‘a?nm
9, . )
xw;"dH*k*lF(ns + 7 —2n,) j=2n,—ng+1,...,2n, and
X[A(jakaw2>7 j7é7+2nr_nd
S e s (g = At ik =1,y
gl TR \notj =20, 1 j=2n,—ng+1,...,2n, and
xIg(k,w), j=r+2n, —ny
iiroii %(_nd + i), —ick t=mnr+1,...,2n,,
xapy "R \netj - 20,1 j=2n, —ng+1,...,2n, and
XIB(k',’UJQ), jzr+2nr—nd
(6.15)
where
' Cn )
L4(j, kyw) = LRI a2 (4 K p — 2n,.),
; p'(znr —J _p)!
(6.16)
S nS! Ns— n n
Ip(k,w) = Zmﬂ e 2(APw) TR, L k(20 A0 ),
= pl(ns .

(6.17)
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and K, is the modified Bessel function of the second kind. Finally, using the Laplace
expansion of (6.13), the density function of the non-zero arbitrary eigenvalue of
ﬁ;VT(O'QInd + VVH VU, is calculated as

2n, ng

=0 Z Z(—l)iﬂ—um_nd |Qi7j+2n,,—nd} A, 5). (6.18)

i=1 j=1
In (6.18), Q;,; denotes the (k, 1) minor of @ with elements given as

( ny+i—1
T ) —
(G — Ny 4 )ny—s wl~ , i=1,...

2n,+i—1 .
(]—QTLT—I—Z)QWZUJ2 , i=n,+1,...,2n,,
Q - J=1...,2n, —ng
2V ne—i  (np—i)! . . ’
k=0 m( —Ng + Vny—iek t=1,..,n,

Wi (4 = 20,) La(j, Bown), =20, —ng 41,20,

2ny—i  (2n,—i)! . -
k=0 —k!(Qnr—i—k)!(_nd + Z)2nr—i—k L= "N, + 1, N ,27”Lr,

wz_nd+i_k_1r(ns +J =20, )1a(j, kywa),  j=2n.—ng+1,...,2n,

\

(6.19)
and A,(i,7) is given as
o %( — Na + V), —i—k
o w?fr ng+i—k— 1)\ns+and71]B(k,w1), for 1 = 1’“.7nr
Ax(i, j) = . |
nr—t  (2n,—i)! .
k=0 kl(2n,—i— k)v(_nd + ) on,—i—k
\ w2nd+Z k— 1)\n5+J ng— 1IB(k w2) fori:nr+1’___72nr

(6.20)

Now, substituting (6.18) into (6.5), the ergodic capacity of the system for the
case ng < ng can be finally written as

2n, Ng

C
_ 2nijn 1 ZZ l+]+2nr ng ‘Q2]+2nr nd|/ 1—|—p>\ A)\(Z ])d)\ (6_21)

where C, Q and A,(i,j) are given in (6.14), (6.19) and (6.20), respectively.
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6.2.2 Capacity Analysis for the Case ng; > n,

~1/2~ ~f~1/2
For the case ng < ng, the matrix P / U QU;P / is central complex pseudo-Wishart

[50]. Then using the result in [67] for the PDF of the non-zero arbitrary eigenvalue
for the pseudo-Wishart case, the conditional PDF of a non-zero arbitrary eigenvalue

of P /2172(7TP can be obtained as

1
P, (ns) TRty g "™ |/‘z
1 | =
- G‘. (6.22)
n ns—ng+1
nsLn, (ns) TTily 1y, . Hk<p( );
In (6.22), G is a ng X ny matrix with entries
U natt fori=1,...,ng—n,, j=1,...,n4
éiyj ={ X raticle=Mu o for i >ng—n,, andi=ng—ns+r, j=1,...,n4 .
%, fori >ng—mng, andi #ng—ns+r, j=1,...,n4
i
(6.23)

Then, the conditional PDF f(A|v) can be obtained by substituting p, = (UQ’j’:Vk)
into (6.22). Thus the joint PDF f(\,v) = f(v)f(Av) can be written as

F) = !
T nd'a”d(”d‘” Ly, () Ty (na) TTimy R TTm k! (wa — wy)™
O’ + Vk ”S
x ZH T
r=1 k=1
Ns ng
L0y Hauk) K |G| (6:24)
r=1 k=1

By integrating over all v, f(A) can be found by using the method described in
Lemma 2 of [32] as

Ns oo oo Nd . Ns .
\) = 0012/0 /0 [Tt K| ‘G)dul...dund = Condl > M (6.25)
r=1 k=1 c, T=1

where

1
Co = . 6.26
 ngonalnaD) Ly, (5) Doy (na) TTiZy K TTZ, Y (o — i)™ (6.26)
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In (6.25), U is a 2n, X 2n, matrix with entries given as

4
1 .
Mr+i— i=1

(j—nr%—@)mzwl , e, J=1,...,2n, —ny

2n,+i—1 .
(j_2nr+2)2nrzw2 s Z—nr+1,...,2nr,

jg=1...,2n, —ng

Ny —1 n’r Z) . .
> ito Wi k),(nr Ng+)n,—ik t=1,...,np,
ny—ng+i—k—1 . -
Xwy Ia(g, kywy), j=2n,—ng+1,...,2n, —ny

2ny—i _ (2n,y—1)! ;
k=0 W(—ndﬂ”)%r—z kot=mn,+ 1,20,
Xw2nd+’b k— IIA(j7k7w2)7 ]:2nr—nd—|—1,,2nr—n5

Nyp—1 ny—1i)! . .
k=0 k'((nr—z )k) ( —ng + Z)nr—i—k L= ]-7 ceey Ny
~ xwl ™ ng+i—k— IF(nS +7—2n,) 7> 2n, —ng,

1,7 — ,
XIA<j7k7w1)7 andj#Qnr—ns—l—r

mr—i  (2np—i)! - C_
2nr- k!(2n:—i—k_)! (—ng+1)om,—ik i=mn,+1,...,2n,,

xwy "M (g + j — 2n,) J > 2ny = ns,

x 14(j, b, ws), and j 7 2, —n,
ZZTOWZT—_Z)W(W na+ ik 1=1,...,0,

e U j > 2n, = ny,

x Ig(k,w;), andj = 2n, =g 47

2Nn,—1 2n,—1 ! ) )

o m(—nd + Do, ik t=mnp+1,...,2n,,

gy Myt j > 2n, = ns,

XIB(IC,U)Q)a andeQnT_n5+r

(6.27)
where 14(j, k,w) and Ig(k,w) are given in (6.16) and (6.17), respectively. Then,

using the Laplace expansion of (6.25), the density function of the non-zero arbitrary
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eigenvalue of T};VT(JzInd + VVT)_1VI72 for the case ng > ng is calculated as

fO) =Cy Z Z(_l)iJrj*Fanfns ~

In (6.28), é:c,y denotes the (z,y)™

AV)\(%])

Qi,j+2nr—ns (628)

minor of Q with elements given in (6.29) and

—ny+i—1

(]_nr_{'l)nT—z wl > Z:L y Npy ]_17 a2nr_nd
(J —2n, +i)on,—i i=n,+1,...,2n,,
><w2 —2netisl j=1, ,Qnr —nyg
Ny—1 ny—1)! .
k—0 m(nr —Ng+ p—ick T=1,...,0,
Xw?fT—nd—H k—1
X7, k,wy), j=2n,—ng+1,...,2n, —ny
A~ iiro—i %<_nd + i)2n,«—i—k i=n,+1,...,2n,,
Q= Xw2—nd+i—k—1 ;
X147, k,ws), j=2n,—ng+1,...,2n, —n,
eroz#_j)k)'(nT_nd—i_i)nT*i*k t=1,...,n,
X’I,Unr ng+i—k—1
Xr(ns +j—2nr)]A(j,k,w1), ] > 2”7"_”5
o e (na - Dok A=t 1 2n,
Xw, —ng+i—k—1
xT'(ns + 7 —2n,.), La(j, k, wo) j>2n, — ng
(6.29)
A\(i, ) is defined as
o' k'((;l:—zz) (e = 1+ )ik
~ xRN (e wy), fori=1,...,n,
AN, j) = et (o | . (6.30)
k=0 T2n, 1 (T Don, ik
><w2_nd+i_k_1)\j_11'3(k', wy), fori =n,+1,...,2n,




Chapter 6. MIMO Two-Hop Two-Relay Relaying Systems 128

Now, substituting (6.28) in (6.5), the ergodic capacity of the system for the case

ng > ng can be finally written as

C 2n, nsg
ns 2 Z+j+2nr_ns @
2 ln 2 :§ : 1,j+2nr—ns

« /OO In(1 4 pA) Ax(i, j) dA, (6.31)

where (s, Q and A, (i, j) are given in (6.26), (6.29) and (6.30), respectively.
Note that the final capacity result requires a single numerical integral as in
Chapter 5. This is undesirable, but is to be expected as capacity results for simpler

MIMO relays also involve one numerical integral.

Special Case: Ergodic Capacity of a (1,1,1) System

For the special case of a (1,1,1) system, the capacity expression given in (6.21)

reduces to

= °°—1n(1+p)\)e"\ o? o?/w 2w, )/? o2 /w
c_/o ln(2)(w2—w1)< Ko(2v/ A% un) + (Aow) V2K (24X /1)> d\

* I(l+pNe? (o, STam) - (o) K (2307
+/O (2~ ) (02 Ko(2v/ A0z + (o) V2K 24/ A0 w2) )

(6.32)
Note that even for this special case, a closed form expression is difficult to obtain
and so the capacity result requires numerical integration.

The ergodic capacity analysis we have just derived is only valid when +? = §2,
but when +? # §%, an approximation, a lower bound and an upper bound for the
capacity can be obtained by replacing v and ¢ by 7+6, min(y, ) and max(y,d),
respectively. These approximations and bounds are quite accurate unless 2 > §2
or 72 < 4%, However, in these cases it is usually preferable to use a single relay
system. Hence the analysis is useful for most cases of interest. This is shown in
more detail in Sec. 6.5.

Using the results given in (6.21) and (6.31), the ergodic capacity for a single
MIMO relaying system can be obtained as a special case of this more general result.

The results for the single MIMO relaying system are given in the following section.



Chapter 6. MIMO Two-Hop Two-Relay Relaying Systems 129
6.3 Ergodic Capacity for a Single Relaying Sys-
tem

The ergodic capacity for a single MIMO relaying system can be obtained from the
results given in (6.21) and (6.31). By letting 3% = 0 (removing the link between the
source and destination through Rs) in (6.21) and (6.31), the capacity for a single
relaying system can be calculated. For the case ng < n, < 2n,., setting 4% = 0 in

(6.21) gives the capacity of a single relaying system as

C 2n, nNgqg
natba z+j+2nr*nd ’Q
2 ln i,j+2n,«fnd

Zl]l

x/ In(1+ pA) Ay (i, j) dA. (6.33)

In (6.33), Q and A, (7, j) have much simpler results than (6.19), (6.20) and they are
given in (6.34) and (6.35), respectively. Similarly, the capacity for a single relaying

system for the case ng > ns can be calculated using (6.31).

6.4 Overview of Analysis

The results derived above involve a complex series of steps. Hence, this subsection
briefly outlines what we have done and the results derived in this chapter. The main
objective of this chapter is to analyze the ergodic capacity of an AF MIMO two-
hop two-relay system without the direct link. We have derived the ergodic capacity
expressions for different situations from the PDF of the arbitrary eigenvalue. Our

derived results are summarized in Fig. 6.2.

6.5 Results and Discussion

We now validate these results by using Monte Carlo simulations. Here we set
P, = P, = 0% = 1, and thus the relays’ amplification factors are given by a; =

n.(v2 + 1) and as = y/n,.(62 +1). We choose the value of a, so that on average



Chapter 6. MIMO Two-Hop Two-Relay Relaying Systems 130

(G =+ i)y w] T i=1,....n. j=1,....2n, — ny
0, t=n,.+1,...,2n,,
j=1,...,2n, —ng,

andi #2n, +1—7

(j—2n,,+i)2nr,i, i:nr—l—l,...,an,
g=1,...,2n, —ng,
Qi; = andi = 2n, + 1 — j )

Nyr—1 Nny—1)!
( )(

k=0 Fi(n,—i—F)! — Mg+ )n,—ivk

xR (o j—2n,)  i=1,...,n,,
x4, k,wy), j=2n,—ng+1,...,2n,
0, t=n.+1,...,2n,,
\ j=2n,—ng+1,...,2n,
(6.34)
where 14(j, k,w) is given in (6.16).
ny—1 n,—z' .
> ko kv((m—zk)( — Na + ), —i—k
Ax(i,j) = )Mt R et a1 1o (), fori=1,...,n, ;
0, fori=n,.+1,...,2n,
(6.35)

where Ig(k,w) is given in (6.17).

the total transmitted power from a relay is 1 (P. = 1). First, the ergodic capacity
of the system shown in Fig. 6.1 is given for different system variables in Fig. 6.3.
The analytical results for ng > ng are based on (6.21) and for ng > n, are based on

(6.31). The analytical results show a perfect agreement with the simulation results.

As mentioned before, the capacity expressions derived in this chapter can also be
used for a single relay system by the simple expedient of setting § = 0. Derivations
for this case were given in Sec. 6.3. The results are shown in Fig. 6.4 for both
two relay and single relay systems. The results are given for y?=6*=a?~ (3°. The

reason that results are not reported for exactly a?= (3? is that these results have a
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Ergodic capacity
derivation

A 4
Ergodic capacity
expression defined in
terms of /(1) in (6.5)

A 4

f(\) computed for n, < 2n,
and ny <n,in (6.18)

A 4

A 4

f(\) computed for n,; < 2n,
and ny > n,in (6.30)

Final ergodic capacity
expression for ny; < 2n, and
ng <ns given in (6.21)

A 4

Final ergodic capacity
expression for ny; < 2n, and
ng > ng given in (6.33)

A 4
SPECIAL CASE
The ergodic capacity for a
single relay system (ny < 2n,
and ny < ny) is derived from
(6.21)1in (6.34)

Figure 6.2: Overview of the results derived in Chapter 6.

numerical problem at the point o= 3?. If a?= 3? was an important special case
then a simpler result could be derived for the case a?= 3% by setting o = 3 + ¢
and letting ¢ — 0. However, o # ( with probability 1, so the case where @ = (3
does not seem to merit closer attention. We observe excellent agreement between
the simulations and analysis of the single relay system. We see that the system with
two relays provides better capacity compared to a single relay system, due to extra

diversity.

The results derived in this chapter assume 7? = §%2. However, when 72 # 62, an

approximation, a lower bound and an upper bound for the capacity can be obtained
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Figure 6.5: Capacity bounds and approximations for a relaying system with two
relays (y?=a?, f°=a? — 5 dB, §°=1?+5dB, P, = P, = 0> = 1 and (5,4,4)).

as mentioned before. Figure 6.5 shows the capacity and bounds for the relaying
system with two relays when 7?2 # 6. The results show that the approximation,
lower bound and upper bound for the capacity are in good agreement with the
simulated results.

To show that these approximations and bounds are quite accurate unless 72 > §2
or 72 < 2. Consider the results given in Figs. 6.6 and 6.7. Figures 6.6 and
6.7 show the capacity and bounds for the relaying system with two relays when
7v? = 6% — 5dB and 72 = §? — 10dB, respectively. In both figures the results of a
single relaying system are shown as a reference. When ~? is close to 62 (Fig. 6.6), the
approximation, lower bound and upper bound for the capacity are in good agreement
with the simulated results and the performance of a single relaying system is weaker
than the two relay relaying system. However, when 2 is some distance away from
62 (Fig. 6.7), the approximation and the bounds are loose and the performance of a
single relaying system is better than the two relay relaying system. This shows that

the two relay based relaying system has higher performance when 72 ~ §% and when
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Figure 6.6: Capacity bounds and approximations for a relaying system with two
relays (y?=a?, 3*=a? —1dB, §?=y?> —-5dB, P, = P, = 0> = 1 and (5,4,4)). Note:
results of a single relay system ((3? = 0) are given as a reference

v2 > 6% or 2 < §? a single relay system is preferred. Furthermore, this also shows
that the approximation and bounds given are valid unless 72 > §% or 4 < 6%
Hence the analytical results are useful when a two relay system is preferred, and

when a single relay is preferred the corresponding analysis can be used.

The ergodic capacity for a single relaying system without the direct link was
derived in Secs. 6.3 and 5.2.3 by using different approaches. The analytical results
for single relaying systems produced in both the chapters are given in Fig. 6.8. The
SNR values P, and P, in Chapter 5 correspond to 72 and a2, respectively. The
results from both the chapters agree well implying that both approaches give the

same results as expected.
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Figure 6.8: Ergodic capacity results for single relaying system using results from
Chapters 5 and 6 (y?*=a?, and P, = P, = 0? = 1).
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6.6 Summary

In this chapter we have derived an exact expression for the capacity of the AF MIMO
two-hop two relay system shown in Fig. 6.1. We first developed an expression for
the probability density function of the arbitrary eigenvalue of the system. Then,
using this result, we found a closed-form expression for the ergodic capacity of the
system. We verified the analysis using Monte Carlo simulation and demonstrated
perfect agreement between our analysis and simulations. We have also shown that
these results can be used to obtain the capacity for a single relay system by setting
appropriate parameters.

We also compared relaying systems using one and two relays. Our results verify
the capacity gain of relaying systems with two relays due to the extra diversity
compared to a single relaying system.

To derive our equations, we assumed 72 = §2. However, we have found that when

v? # §2, an approximation, a lower bound and an upper bound for the capacity can

y+6
2

be obtained by replacing v and § by min(vy,d) and max(y,d), respectively.
These approximations and bounds are quite accurate unless 72 > 6% or 72 < 42,
and in these cases a single relay system is preferred.

As a special case, we have derived the ergodic capacity for a single relaying system
without the direct link as we did in Chapter 5 using a different approach. We have
compared the results from both chapters and have shown that both approaches

generate the same results as expected.



Chapter 7

Relay Amplification in MIMO
Two-Hop Relaying Systems

In this chapter we compare three types of relay amplification methods in MIMO
amplify-and-forward (AF) relaying systems. We compare these methods in terms of
system capacity performance for three different types of AF MIMO two-hop relay-
ing systems. Furthermore, we explain the capacity behavior using the cumulative
distribution functions of the signal-to-noise ratios of the amplification methods.

In most of the literature on wireless relaying, the relay terminal amplifies the
received signal from the source by using the second order statistics of the source
to relay channel [1, 29] or by using instantaneous knowledge of the source to relay
channel [71]. In other work, the relay terminal amplifies the received signal using an
optimized gain matrix [23, 24, 30]. However, there seems to be very little work that
compares different amplification methods in a common framework. In this chapter

we compare three types of relay amplification methods:

e amplification using the second order statistics of the source to relay channel

(average amplification);

e amplification using instantaneous knowledge of the source to relay channel (in-

stantaneous channel amplification); and

137
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Figure 7.1: MIMO relay network topologies. (a) Topology 1. (b) Topology 2. (c)
Topology 3

e amplification using the instantaneous received signal power at the relay (instan-

taneous power amplification).

In these comparisons, the mean capacity of three different AF MIMO two-hop re-
laying systems are evaluated based on the above amplification methods. Note that
the results are simulation-based due to the difficulty in obtaining capacity results
for the two instantaneous methods. For the average amplification case, capacity

results are available [69, 72, 73].

7.1 System Model

The three relay network topologies we consider are shown in Fig. 7.1. The source (5),
relay (R,), and destination (D) terminals are equipped with ng, n, and n, antennas
respectively. For simplicity, we assume that all the relaying terminals have equal
number of antennas. During the first hop, the source terminal transmits (broadcasts)
to the relay(s) or to the relay(s) and destination. In the second hop, the relay
terminal(s) transmit the amplified signal from the first hop to the destination. We
assume that the normalized channel matrices for the source-to-destination (S—D),
source-to-relay (S— Ry, S—Ry), and relay-to-destination (R1—D, Ry— D) links are
given by Hy € C"*"s Hy1, Hy € C"*" and H19, Hoy € C"*" respectively.
We also assume that the channels are frequency-flat and the entries of the channel
matrices are ZMCSCG random variables of unit variance. Furthermore, we assume

that the relay terminal assists in the communication with the destination terminal
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using AF mode. In this mode, without decoding or demodulation, the relay terminal,
R,, amplifies the received observation corresponding to the signal from the source
by a factor, a,, and retransmits it to the destination.

Firstly, we consider topology 1 in Fig. 7.1. In this scenario no signal is received
by the destination during the first hop. The received signal at the destination after
the two hops is given by:

Y1op 1 = @yar HpHyx + aay Hipng + ng. (7.1)

Then, defining A; = aya; HioHy; and By = (03 I,,, + o? af o} H12H12)1/2, (7.1)

can be written as
yTop 1= Alw + Blvla (72)

where v; is a Gaussian noise vector and will be explained later.
In topology 2, the destination receives information during the first hop as well.

In this case the received signal at the destination after the two hops is given by:

THD U
aya H 1o H 4 aaHony + 1

Again, (7.3) can also be written in the same form as (7.2):

Y1op 2 = A2x + Bovs, (7.4)

where

THO
Ay = , (7.5)
ayarH o H 11
and
1/2
_ oil,, 0

By = ) (7.6)

0 a%aza%HmHh + 021,
Similarly, the received signal at the destination after the two hops in topology 3
is given by
Yrop 3 =(aya HioHy1 + fday HyyHo)x

+ aa; H12n1 +6a2 H22n2 + ng. (77)
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Then, defining
A3:Od’}/CLlng_HH—Fﬁ(SG/QHQQHQl, (78)

and

N|=
—~
=
=)
~—

By = (031, + o’ aioi HyHly + 82 a3 05 HyHY)?,
equation (7.7) can also be given as:
Y1op 3 = A3z + Bjvs. (7.10)

In (7.1) - (7.10), the parameters 72, 2, 6%, a* and 3? are the average powers of the
S—D,S—R;, S—Ry, Ri—D and Ry— D links, respectively, taking into account the
different path loss and shadowing effects over the links. The variables nq, ns, ng and
ny are the noise vectors at Ry, Ry, D (second-hop) and D (first-hop) respectively,
and x is the vector of transmit symbols. The transmit symbols are assumed to
be i.i.d. with E{zx'} = pI,.. The noise at the relays and destination is modeled
as ZMCSCG with E{ngn}} = 02I,,, E{ninl} = oI, E{nonl} = oI, , and
E{nsn} = 021I,,. Finally, v;, v, and vz are normalized complex Gaussian noise
vectors, which have I, ,, I,, and I,,,, respectively, as their covariance matrices.

The instantaneous capacity expressions for the system topologies are given fol-
lowing [23] as below, (the factor 1/2 accounts for the fact that the information is
conveyed to the destination terminal over two time slots [1]). For topology 1 the

instantaneous capacity is

O = %mgQ I, +pAA(B,B)™. (7.11)
For topology 2 we have

Oy = %logQ I, + pA,Al(B,B)) ™!, (7.12)
and for topology 3

Cy = %logz I, + pA3Ag(B?,B§)—1‘ . (7.13)
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In order to evaluate the means and variances of the capacities of the system
topologies under different amplification methods, we restrict the total power from
each relay to be P,.. Under this condition, evaluation of the amplification factor of

the relays, a,, is given below.

7.1.1 Average Amplification

The signal received by the relay, Ry, during the first hop can be given as:
le = ’yHHa: +n;. (714)

Then, using the power constraint, E{||a1yp, [|°} = P,, and assuming only second

order statistics are known, the amplification factor a; can be calculated as

P
_ ’ , 7.15
“ \/nr(p’VZ ns + 1) (7.15)

where the expectation is taken over H 1,  and n,. Then, using a similar procedure,

the amplification factor a, can be calculated as

P
= 4 ) 1
o= e o

7.1.2 Instantaneous Channel Amplification

As before, using (7.14) and the power constraint, E{|la1yp, ||*} = P, and assuming
that instantaneous knowledge of the source to relay link, (S—R;), is known at Ry,

the amplification factor a; can be calculated as

P,
a; = T 27 (717)
py? tr{Hy Hu}t +n, o

where the expectation is only taken over & and n;. Again, using a similar procedure,

the amplification factor ay can be calculated as

%
a4y = T . (7.18)
pd2 tr{H} Hoy} + n, 032
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7.1.3 Instantaneous Power Amplification

In this method, the relays use the instantaneous power of the received signal at the
relay for amplification. Using (7.14) and the power constraint, the amplification

factor a; in this case can be calculated as

P,
a; = . 7.19
1 \/ [ How P (719

The amplification factor, as, can be determined using a similar procedure as

P
_ r , 7.20
2 \/||5H21:v e (7.20)

Looking at the amplification methods given above, the average amplification
method seems to be the simplest method to implement for the relaying terminal,
as it only requires the second order statistics of the source to relay link. In the
instantaneous channel amplification method, the relay terminal is required to es-
timate the source to relay link. This would add extra complexity to the relaying
terminal compared to the average amplification method. The instantaneous power
amplification method may be simple for the relaying terminal but it has some inher-
ent problems. The instantaneous power amplification method would lead to exactly
the same relay transmission power, P,. Hence, although the received signal at the
relaying terminal has different power levels depending on the modulation type used,
the transmitting signal from the relay has the same power level. This would cause
a problem at the destination terminal for non-constant amplitude modulation types
such as 4PAM and 16QAM. Hence, if this scheme is to be implemented, the relay
terminal should send the amplification factor used to the destination terminal with
each symbol. This additional information needed at the destination would create
enormous overhead in the instantaneous power amplification method compared to
the other methods. Hence, this approach is not feasible for non-constant amplitude

constellations and is mainly of interest as a type of upper bound.
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7.2 Simulation Results and Discussion

Using Monte Carlo simulations we now compared the instantaneous capacity of the
system topologies given in Fig. 7.1 for the three amplification methods. We set
p = 1/n, and P, = 1. Furthermore, we let 02 = 0? = 02 = 02 = 1, implying that
the average signal-to-noise ratio (SNR) of the links (S—D), (S—R;), (S—R2),
(Ri—D) and (Ry—D) are 72, 72, 6%, o and (3?, respectively. We represent the

number of antennas used in the system by the 3-tuple (ns, 1, ng).

6

Mean Capacity (bit/s/Hz)

0 2 4 6 8 10 12 14 16 18 20
¥’ (dB)

Figure 7.2: Mean capacity of the system topologies under different amplification
methods for the system parameters: (3,2,3), 72> = o? = 3? = 10dB and 72 = §°.

Figures 7.2 and 7.3 show the mean capacity of the system topologies under the
three amplification methods. In Figure 7.2 we plot the mean capacity when the
source and relays have the same propagation conditions to the destination. Like-
wise, in Fig. 7.3 we show the mean capacity when the relays have better propa-
gation conditions to the destination than the source to destination link. In the
figures, ‘avg’, ‘insCh’ and ‘insPo’ stand for the average, instantaneous channel and

instantaneous power amplification methods, respectively. The results from both fig-
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Figure 7.3: Mean capacity of the system topologies under different amplification

methods for the system parameters: (2,2,2), o> = 3% = 72 + 8dB = 10dB and
2 2

vE =0

ures show that for larger SNRs the instantaneous power amplification method has
a higher mean capacity in all the system topologies compared to the other two am-
plification methods. For smaller SNRs, the mean capacity of all the amplification
methods converges to the same level in all the system topologies. Also, for larger
SNRs the instantaneous channel amplification method is slightly better than the
average amplification method. Thus, a better system capacity can be obtained by
using the instantaneous power amplification method. However, as explained before,
to implement the instantaneous power amplification method requires additional in-
formation at the destination and would create enormous overhead compared to the

other methods.

To explain the mean capacity behaviors of the amplification methods, we consider
system topology 1 with dimension (ng,1,1). The mean capacity for this scenario is
given in Fig. 7.4. Again, the same mean capacity behavior is seen as in Figs. 7.2

and 7.3. Asin (7.11), the capacity of the system depends on the SNR of the system,



Chapter 7. Relay Amplification in MIMO Two-Hop Relaying Systems 145

16
14r
N 1.2
I
o
=
2 1 .
‘? ava. n =
: e
S o =7 insCh, n_= 7
g —__insPo, n_=
= 0.6 - % -avg, nS:Z ]
.... insCh,n =2
0.4 . * s 1
e —x— InsPo, nS:2

0. 2 | | | | |
0 2 4 6 8 10 12 14 16 18 20

¥’ (dB)

Figure 7.4: Mean capacity of system topology 1 under different amplification meth-
ods for the system parameters: (ng,1,1), o® = 10dB.

the scalar pA; Al (ByB!)~!. The cumulative distribution functions (CDFs) of the
SNRs for the three amplification methods are calculated using the analysis in Sec.
7.3 for this system configuration. The analytical CDFs of the SNRs given in Sec. 7.3
are plotted in Fig. 7.5 with their simulated values for o? = 10dB, and 7? = 20dB.
The simulated values agree well with the analytical values.

The results show that the average amplification method has a higher probability
of low SNR values compared to the other amplification methods, hence, the mean
capacity of the average amplification method is lower compared to the other meth-
ods. Note that the average amplification method also has higher SNRs for ng = 1,
but the gains of the higher SNR region are overshadowed by the losses in the low
SNR region due to the logarithmic relationship between capacity and SNR. Fur-
thermore, the instantaneous power amplification method has slightly higher SNR
values at the top end when ny = 1 and much higher SNR values at the top end when
ns = 2 compared to the instantaneous channel amplification method. Hence, the

mean capacity of the instantaneous power amplification method is slightly higher
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than that of the instantaneous channel amplification method. Thus, the CDF's of

the SNRs can be used to explain the mean capacity behaviors of the systems.

* simulation
¢ n=1 1
o nS=2 |

15 20 25 30 35 40

Figure 7.5: CDFs of the SNRs of system topology 1 under different amplification
methods for the system parameters: (ng, 1,1), a* = 10dB, and 7? = 20dB.

The mean capacity results follow a simple pattern with the instantaneous power
amplification giving the highest values as supported by our SNR analysis. The
capacity variance has two types of behavior. For the (1,1,1) system the average
amplification method has the highest variance as shown in Figs. 7.5 - 7.6. This may
be unexpected as the amplification factors are constant for the average amplifica-
tion and hence there are fewer random variables involved in the capacity. However,
in the (1,1,1) case the extra random variables in the amplification factors for the
instantaneous power amplification are scalars in the denominator of (7.19) - (7.20).
These act to control the variability in the strength of the S— R link resulting in
lower variability. However, when there are multiple antennas at the source or re-
lay then the denominators in (7.19) - (7.20) have cross-product terms between the
elements of Hy, or Hy;. The variation caused by these extra variables exceeds

any stabilizing effect and so the capacity variance is higher for the instantaneous
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power amplification whenever ny > 1 or n, > 1. This is shown in Fig. 7.7 and the

conclusion is verified by the SNR CDF's in Fig. 7.5.
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Figure 7.6: Capacity variance of the system topologies under different amplification
methods for the system parameters: (1,1,1), 72 = a® = 3? = 10dB and 7? = §%.

For high SNRs, we have shown that the instantaneous power amplification
method has a slightly higher mean capacity in all the system topologies compared
to the other two amplification methods. However, we also have seen that the in-
stantaneous power amplification method is more unstable compared to the other
amplification methods when the number of antennas in the relay and/or the source
is more than one. In addition, the instantaneous power amplification method has
other problems as explained before. Therefore, it is more important to look in detail
at the average and instantaneous channel amplification methods.

Figures 7.8 and 7.9 show the percentage difference between the instantaneous
channel amplification method compared to the average amplification in terms of
the mean capacity of the systems for different link gains. The results show a small

difference in mean capacity for the two amplification methods. The average am-
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Figure 7.7: Capacity variance of the system topologies under different amplification
methods for the system parameters: (4,4,4), 7° = o? = 3? = 10dB and ? = §°.

plification has a higher mean capacity at lower SNRs and a lower mean capacity
at high SNRs compared to the instantaneous channel amplification method. Thus,
the instantaneous channel amplification method has almost no advantage in terms
of mean capacity but its capacity is less variable compared to the average amplifi-
cation method. On the other hand, the average amplification method is simpler to

implement as it does not require channel estimation at the relaying terminal.

7.3 CDPFs of the SNRs of Topology 1 for the Three
Amplification Methods

The mean capacity results presented in Figs. 7.2 and 7.3 are only simulation based
due to the difficulty in obtaining capacity results for the two instantaneous meth-
ods. To gain some understanding and analytical verification of these results, in this

section we look at the end-to-end SNRs of topology 1 for the three different am-
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Figure 7.8: Percentage difference of the instantaneous channel amplification method
compared to the average amplification in mean capacity for the system parameters:
(2,2,2), a® = 3* = 72 4+ 8dB = 10dB and ? = 6.

plification methods. This is still a complex task for the general case. Hence, some
major simplifications are made to make the analysis tractable. With these approx-
imations, the CDFs of the SNRs of topology 1 for the three amplification methods
are derived. The SNR for system topology 1 with (n,,1,1) is pA; Al (B, B!)~!. For
the three amplification methods, the SNRs of the system can be written as

2.2 T T

pa~y"HyHyHy Hi,
SNR.ye = , 7.21
® o (pyPng + 0%+ 2| Hyl]?) (72
Ny, = P HuHuH Hi, (722

o2(py2 tr{ HI,H 11} + 02 + 2| H 12 ||?)
and

22 H HT HT

SNRipupo = —5 e ——1o Ll (7.23)

o?([[vHum + nq|? + o?|| Hyl?)
For the system with (ng, 1,1), H15 and n; are complex scalar quantities. Then,

to make the analysis possible, ||H»||* is fixed at its mean value, E[||H ;5[] = 1,
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Figure 7.9: Percentage difference of the instantaneous channel amplification method
compared to the average amplification in mean capacity for the system parameters:
(2,2,2), a? = 32 =~* = 6% = 72 + 10dB.

and BPSK modulation is assumed. Making the relay-destination link a constant
simplifies the analysis while preserving the effect of the relay amplification on the
random source-relay link. The aim is to capture the fundamental behavior of the
relay without any unnecessary complexity. Let the entries of the matrix H; be
Hq = [hy,...,hy,,]. As defined before, the entries are ZMCSCG random variables
of unit variance. Then, the derivation of the CDF's of the SNRs of the amplification

methods are as follows.
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7.3.1 CDF of the SNR of the Average Amplification Method

The SNR in (7.21) can now be written as

PQQ 72H12H11HLHJ{2
o2(py?ins + 0%+ a?||Hyo|?)
pa? V([h* 4 ...+ |, %)

a?(py2ns + 0%+ a?)

é ,0042’}/262 (7 24)
o*(py?ns + 0% +a?)’ '

SNRys =

where Q = |h{|*+ ...+ |h,,|*. The random variable, Q, has a complex Chi-squared

distribution with n, degrees of freedom, i.e. Q) ~ XELS. Then, the CDF of the SNR

of the average amplification can be calculated as

FSNRan (CL’) = Pr [SNRan < X]
2.2
=Pr pay@ <z
o*(py?ns +0° + a?)

2( ) 2 2 2
—Pr [Q < doleyne b om v a )q . (7.25)
paty
Now, the CDF can be given using a Chi-square (x?) distribution [74, 75] as:
1 z[o?(py*ns + 0% + a?)]
F - L), 7.26
SNRavg (x) F(ns) Y ( pa2/_}/2 y ( )

where v (z,m) = [} e~'t™dt is the incomplete gamma function and T'(m) = (m —

1.

7.3.2 CDF of the SNR of the Instantaneous Channel Am-
plification Method

The SNR in (7.22) can be rewritten as

pa®~?H ,H\, H| HI,
o2(p? tr{H H1} + 02 + 2| Hy,|]?)
_ pa? (I +. . + [, )
o a2(py2 (P2 + ... + | |?) + 02 + a?)
____pe’d (7.27)
a2(py?Q+ 0% + a?)

SNRinsCh =
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As before, @) ~ X%S. Then, the CDF of the SNR of the instantaneous channel

amplification method can be calculated as

FSNRinsCh (I‘) = Pr [SNR‘IHSCh < X]
2 .2
pavyQ
=P
' [UZ(MZQ + 02 +a?) =

=Pr[pa®*Q < z0*(p7*Q + o + )]

=Pr[pa’+y’Q <zo’(p7*Q + 0 + )]

_ o< z(o%(0? + a?)) ‘
pa?a? — g pola?

(7.28)

Then, the CDF can be given using results on the Chi-square (x?) distribution as:

1 7( 2(0%(0? + a?)) n)

['(ns) " \pa2y? —xpo?y?

FsNpypon () = (7.29)

7.3.3 CDF of the SNR of the Instantaneous Power Ampli-
fication Method

Let the entries of the symbol vector  be © = [xy,...,7,,]". Then, the SNR in

(7.23) can be rewritten as

pa’y*Hy,H H} HI,
o*(|[y Huz + ni||? + o?[|H12|?)
- p” ([l + ..+ [ha,[?)
a2 (lv(hazy + ... + by xn,) + 1|2 + ?)
po? (bl + .. + [ ]?)

- : 7.30
a?(|ly(hazy + ...+ hpxn,) + 1|2 + @?) ( )

S1\Il%insP0 -

where n; is a scalar random variable and is written as ny;. Then, the CDF of the

SNR of the instantaneous power amplification can be calculated as

FSNRinsPo (I) = Pr [SNR’inSPO < X]

pa®y*(|haf” + ...+ [, *)
o?(|ly(hizy + ... + by, xn,) + 01|12 + @?)

=Pr

<zl (7.31)

Note that each x; € +./p, and hence h;r; is ZMCSCG random variable with a
variance of p. Then, defining s = (s1,...,8,,) = (li@1/\/P, -+, hn,Tn,/\/p) and
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letting 02 = 1 as in the simulations, (7.31) can be calculated as

pa? (s’ + ..+ [sn.*)
Fsnr. x)=Pr : <x
SNRmspo( ) (H’V\/_(Sl—i_ +8ns)+n1’2+&2)
ng 2.2 (2
— Pr i PO Ysi] <
2?25172p‘81‘2+2 Z] 1]7517 pSS
| 22y VRS + 20 Y Vpsim + I + o
ity 72 plsif?
=Pr =3 aQ Plsi?x — >0 ZJ Lt agps six <. (7.32)
-y 7022[5 nir— >, 7O?éﬁsinl:zc + |z
Now, defining ¢ = (s1,...,8,,,n1)7, the CDF can be written in a quadratic form
and we obtain
Fsnpyp, (¢) = Pr[g' Ag < ] . (7.33)
In (7.33), A is an (ns + 1) X (ns + 1) matrix given as
[ 0oy —apy? —xpy? —zpy? —zypy ]
a? a? T a? a?
—zpy? pa’y® —apy? —zpy? —a/pY
a? a? T a? a?
A= : : : : . (7.34)
—x%:f —x%lQ o pa2*y2;xp'y2 *"E\éﬁV
—x\/pY —x\/pY —x\/pY —z
L a? a? T a? a? ]
It can be shown that the eigenvalues of the matrix A, A1, Ao, ..., A\, 11, have the
relationship Ay < Ay < A3 = ... = A,.4+1 and only ), is negative.

The random variable, y = q' Aq is a quadratic form. Using the results in [76, 77],
the PDF of y can be given as

p(y) = N i_?)nlsl(l — i—f)eﬁ (y <0), (7.35)
and
_ 1 v = Bo,—1j j1 3
p(y) (=) 11— /A\_;)e 2 4 ; S v (y>0). (7.36)
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In (7.36), the By’s are constants given by

k Ny NG\ k—i
(=D (k — 5)LIAAT
By, = : - (7.37)
jZ:; EINE(1 — i‘\_i)H-l(l _ i_;)k-i—l—]

Now, using (7.35) and (7.36), the CDF, Fsng,,.p. (%), can be calculated as
1

(=3 0=3)

+ L (1 — e_;?> + 5~ —Bn‘“_l_j (ﬁ )
(1 — dayna—i(] — 1) rGg) \%7)

j=1

FSNRinsPo (I) -

(7.38)

7.4 Summary

In this chapter we have compared three types of relay amplification methods in terms
of system capacity performance. For the comparison, we used three different types
of AF MIMO two-hop relaying systems. Using Monte Carlo simulations, we showed
that the instantaneous power amplification has a higher mean capacity compared to
the other methods. However, the instantaneous power amplification method has a
higher variance than the other amplification methods when the number of antennas
in the relay and/or the source is greater than one. In addition, the instantaneous
power amplification method requires additional information at the destination and
would create enormous overhead compared to the other methods. Therefore, the
instantaneous power amplification method does not seem to be very attractive and
practical compared to the other two amplification methods.

Using the simulations, we also showed that the instantaneous channel ampli-
fication method has almost no advantage in terms of the mean capacity, but its
capacity is less variable than the average amplification method. On the other hand,
the average amplification method is simpler to implement, as it does not require
channel estimation at the relaying terminal.

Further, we explained the capacity behaviors using the cumulative distribution
functions of the signal-to-noise ratios of the amplification methods. The CDFs

support our observations made using the simulations and show that instantaneous
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power amplification has a higher mean capacity compared to the other methods.
However, the instantaneous power amplification method has a higher capacity vari-
ance compared to the other methods when the number of antennas in the source or

in the relay is more than one.



Chapter 7. Relay Amplification in MIMO Two-Hop Relaying Systems 156



Chapter 8

Conclusions and Future Work

In this chapter we summarize the main findings and conclusions that have been
presented in the thesis. The chapter also includes a discussion of some open problems

and possible research directions for the future.

8.1 Conclusions

The thesis considers the design and analysis of cooperative diversity systems and
MIMO amplify-and-forward relaying systems. In particular we investigate coopera-
tive diversity systems using space-time block codes with adaptive equalization in the
time and frequency domains. For MIMO relaying systems, we analyzed the ergodic
capacity of various systems and compared different amplify-and-forward methods in
terms of system capacity performance.

Transmit diversity using STBC has proven to be effective at mitigating multipath
fading and it has been shown that transmit diversity can have similar performance
to receive diversity [10, 25|. However, the optimal maximum likelihood sequence
estimation techniques for transmit diversity systems have exponentially increasing
complexity with the signal constellation size and channel impulse response length.
Also the optimal maximum likelihood sequence estimation techniques require per-
fect CSI to be known at the receiver. In Chapter 3 we have proposed a new block

time-domain adaptive equalization structure for TR-STBC systems, which elimi-
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nates the separate decoder and also the need for explicit CSI estimation at the
receiver. Using simulations, we found that for short delay spread channels a time-
domain block equalizer requires significantly less equalizer taps than the analogous
frequency-domain equalizer for SC FDE-STBC systems. As a result, the TDE RLS
algorithms converge faster and have better SER steady-state performance than the
analogous adaptive FDE algorithms. Furthermore, the equalizer length of the block
TDE we have developed is independent of the block size. Thus, new alternative
frame structures are possible for the block TDE which allow the system to perform
better in fast time-varying channels. Finally, we analyzed the complexity of the
TDE and FDE RLS algorithms. We found that the TDE system has a slightly
higher complexity than the FDE system. Overall the TDE adaptive algorithm has
better system performance but at the cost of increased complexity compared to the
FDE adaptive system. In general, we conclude that a time-domain adaptive block
equalizer is better to use for short delay spread channels due to its fast convergence.
However, for long delay spread channels a time-domain adaptive block equalizer has
much higher complexity, so a frequency-domain adaptive block equalizer should be

used instead.

Cooperative diversity techniques have recently been proposed for the uplink in
cellular systems to exploit the diversity gains afforded by transmitter diversity tech-
niques [21, 1, 22]. Most researchers working on cooperative diversity assume a flat
fading channel or explicit estimation of the CIR to be available at the receiver. In
Chapter 4 we proposed both time- and frequency-domain adaptive block equaliza-
tion schemes for an amplify-and-forward relay network based on Protocols I and
IIT proposed by Nabar et al. [1]. By using simulations, we found that our adaptive
algorithms work well for both protocols, and, at the cost of increased complexity,
time-domain adaptive algorithms perform better than frequency-domain algorithms.
In both the time and frequency domains the Protocol I receivers outperform the Pro-
tocol III receivers, particularly in the case of a weak source to relay link. We also
found that overall both Protocol I and Protocol III equalizers have better perfor-

mance compared to TS1 equalizers. The main reason is that TS1 equalizers do not
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use the extra information received through relaying terminal. Thus, T'S1 equalizers
have lower diversity gain compared to the Protocol I and Protocol III equalizers.
Therefore, we found that the amplifying-and-forward relaying system can be used
to increase the performance by improving diversity of the system. In summary,
again time-domain adaptive algorithms are more suitable for short delay spread
channels compared to frequency-domain adaptive algorithms. In addition, optimal
Protocol I equalizers are best to use if complexity is not an issue but suboptimal
Protocol T equalizers yield reduced complexity without sacrificing too much per-
formance. Note that the adaptive block equalizers we have proposed assume the
channel very slowly, but in practical situations the channels may be varying faster
than the adaptive equalizer can handle. In these situations, a training sequence
needs to be sent more often or the block size needs to be decreased to handle the

fast varying channels.

Combining wireless relaying systems with MIMO techniques, the system can
achieve higher capacity, broader coverage, and better diversity. Many papers have
been written on MIMO system analysis. However, relatively few address the issue of
MIMO relay system analysis. In Chapter 5 and 6 we analyzed the ergodic capacity
of two different MIMO two-hop relaying systems. In Chapter 5 we derived a closed-
form expression for the ergodic capacity of an AF MIMO two-hop system including
the source to destination link. We validated the analysis by using simulations.
We showed that having the direct link improves the capacity due to diversity and
quantified this improvement. Furthermore, we found that when there is a good
S—D link, there is limited advantage in having an amplify-and-forward relay in
terms spectral efficiency. However, when the S— D link is weak the relay is useful

to provide better spectral efficiency.

In Chapter 6 we derived a closed-form expression for the capacity of the AF
MIMO two-hop two relay system. Again, we verified the analysis by using simula-
tions. We also showed that these results can be used to obtain the capacity for a
single relay system by setting appropriate parameters. The results verified the ca-

pacity gain of relaying systems with two relays due to the extra diversity compared
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to a single relaying system. However, the results also showed that when one of the
source-to-relay links has relatively higher SNR compared to the other, a single relay
system has better capacity than a two relay system. The reason is that the relay with
the weak source-to-relay link amplifies the noise and passes it to the destination,
corrupting the signal received through the other relay. As a results, the capacity of
a two relay system becomes less than even a single relay system. Therefore, in more
than two-relay based relaying systems, methods like relay selection should be used
to choose the best relays to prevent signal corruption due to the relays with weak

source-to-relay links.

There seems to be very little work that compares different amplification meth-
ods in AF MIMO systems. In Chapter 7 we compared three types of amplification
methods: a) average amplification, b) instantaneous channel amplification, and c)
instantaneous power amplification. We found that the instantaneous power am-
plification has a higher mean capacity compared to the other methods. However,
the instantaneous power amplification method has a higher variance than the other
amplification methods when the number of antennas in the relay and/or the source
is greater than one. In addition, the instantaneous power amplification method re-
quires additional information at the destination and would create enormous overhead
compared to the other methods. Therefore, the instantaneous power amplification
method does not seem to be very attractive compared to the other two amplification
methods. We also found that the instantaneous channel amplification method has
almost no advantage in terms of the mean capacity, but its capacity is less variable
than the average amplification method. On the other hand, the average amplifica-
tion method is simpler to implement as it does not require channel estimation at

the relaying terminal.

Finally to recap the important points, time-domain block adaptive equalization
has better performance compared to its frequency-domain counterpart for short
delay spread channels due to its faster convergence behavior. Therefore, it is better
to use a time-domain block adaptive equalizer for short delay spread channels. But,

for long delay spread channels, a frequency-domain block adaptive equalizer needs
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to be used to reduce the complexity. In cooperative diversity systems, again a time-
domain block adaptive equalizer is better to use compared to a frequency-domain
block adaptive equalizer for short delay spread channels. In addition, in cooperative
diversity systems, the optimal Protocol I equalizer is better to use if complexity is
not an issue.

In AF MIMO two-hop one-relay systems, it is always better to use the direct
link signal if it is available to increase the capacity of the system. Note that in this
system, the direct link signal and the signal from the relay arrive at the destination at
two different time slots. Thus, the capacity increases due to the extra time diversity.
However, in AF MIMO two-hop two-relay systems the signals from both the relays
arrive at the destination at the same time. Therefore, the relay with the weaker
source-to-relay link may corrupt the received from the other relay, resulting in a
lower capacity than that even for a single relay system. Hence, in designing wireless
networks, attention has to be given when using relays. This is because sometimes,
depending on the signal strength of the channels, an amplify-and-forward relaying
system can decrease the spectral efficiency as well as the error performance of the
system. Therefore, in these situations, relay selection or another alternative method

has to be used to achieve better system performance.

8.2 Suggested Future Work

In this thesis we studied the design of cooperative diversity systems by using space-
time block codes with adaptive equalization in the time and frequency domains.
We also analyzed the ergodic capacity of various AF MIMO systems and compared
different amplify-and-forward methods in terms of system capacity performance.
However, there still remain many open issues that require further exploration. Some
of these open problems are enumerated below.

In this thesis we used STBCs that are only suitable for two transmitting anten-
nas or one-relay based cooperative relaying systems. These systems achieve full rate

and full diversity. It would be interesting in future research to expand this work on
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adaptive equalization for more than one-relay based cooperative relaying systems.
Earlier this was not possible as STBCs were designed primarily for two transmitting
antennas. However, recently, quasi-orthogonal space-time block codes (QO-STBC)
and rotated QO-STBC [78, 79, 80, 81] have been introduced for more than two
transmit antenna based transmissions and also for more than one-relay based relay-
ing systems, still achieving full rate and full diversity. With this advancement in this
area of research, now it is possible to expand our work on equalization techniques
for more than one-relay based cooperative relaying systems.

Very recently, cooperative diversity techniques have been proposed for the uplink
in cellular systems to exploit the diversity gains afforded by transmitter diversity
techniques. Hence, there are still many issues that need to be dealt with before
implementing practical systems. One of the main issues is the timing synchroniza-
tion between source and relaying terminals. In this thesis, specifically in Chapter 4,
we assumed perfect timing synchronization. In practical systems, achieving perfect
timing synchronization is a difficult task. Hence, to get a more realistic perfor-
mance of a cooperative diversity system, it is important to reproduce the results by
relaxing this assumption. In [82, 83] relaying systems have been studied by relax-
ing this assumption. Similar methods can be applied to the work in this thesis to
gauge the performance of the adaptive equalization schemes in the case of imperfect

synchronization.

Recently, superposition modulation [84, 85] has been introduced for cooperative
diversity systems. The results show that the superposition modulation achieves bet-
ter performance compared to “classical” cooperative diversity systems (cooperative
diversity systems given in Chapter 4). Hence, it would be interesting to see the per-
formance of adaptive equalization schemes for superposition modulation scenarios.

Throughout Chapters 5, 6 and 7 we have assumed i.i.d. Rayleigh channels, which
are more suitable for urban or indoor environments. In practice, however, a LOS
path or correlation may be present and in such scenarios a Ricean fading model
and/or a correlated model may be preferable. Additionally, our assumption of the

channels being frequency-flat may not be realistic. Therefore, the results derived
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in these chapters need to be extended to frequency selective channels and also for
other channel types such as Ricean and correlated Rayleigh.

The capacity results given in Chapter 7 are based on simulation results due to
the difficulty in obtaining closed-form analytical expressions for the two instanta-
neous amplification methods. For example, the instantaneous channel amplification
method analysis would require the eigenvalue distribution of matrices of the form

5 M (8.1)
tr{ H'H}

where the entries of matrix H are ZMCSCG random variables with unit variance.

However, these distributions are not available in the literature and their evaluation

appears to be rather difficult. Nevertheless any progress on such a problem would

be very useful.

All the work in this thesis assumes that the relays can not receive and transmit at
the same time. However, with the help of new antenna technology it may be possible
for wireless relays to receive and transmit at the same time (duplex) [86, 87]. This
may improve the spectral efficiency and/or the systems’ error performance. Thus,
the work presented in the thesis could be extended to duplex relay scenarios.

The last and probably the most important issue is how the results in this thesis
can be applied in practical systems. We have provided adaptive equalization tech-
niques for cooperative diversity systems and also a MIMO relay system capacity
analysis for two-hop relaying systems. Development of practical systems using the
adaptive equalization techniques given in this work will still be challenging and a
major research direction in the future. Furthermore, the capacity analysis results
given for AF MIMO relay systems can be used as benchmarks for the throughput
of real systems. However, approaching the optimal capacity with limited cost and

complexity remains the ultimate challenge.
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