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ABSTRACT

Sensitivity of OFDM Systems to Synchronization Errors
and Spatial Diversity. (October 2010)
Yi Zhou, B.S., Southeast University;
M.S., Southeast University

Co—Chairs of Advisory Committee: Erchin Serpedin
Khalid Qaraqe

In this dissertation, the problem of synchronization for OFDM-based wireless
communication systems is studied. In the first part of this dissertation, the sensitivity
of both single input single output (SISO) OFDM and multiple input multiple output
(MIMO) OFDM receivers to carrier and timing synchronization errors are analyzed.
Analytical expressions and numerical results for the power of inter-carrier interference
(ICI) are presented. It is shown that the OFDM-based receivers are quite sensitive
to residual synchronization errors. In wide-sense stationary uncorrelated scattering
(WSSUS) frequency-selective fading channels, the sampling clock timing offset results
in rotation of the subcarrier constellation, while carrier frequency offsets and phase
jitter cause inter-carrier interference. The overall system performance in terms of
symbol error rate is limited by the inter-carrier interference. For a reliable information
reception, compensatory measures must be taken.

The second part of this dissertation deals with the impact of spatial diversity

(usage of multiple transmit/receive antennas) on synchronization. It is found that
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with multiple transmit and receive antennas, MIMO-OFDM systems can take advan-
tage of the spatial diversity to combat carrier and timing synchronization imperfec-
tions. Diversity can favorably improve the synchronization performance. Data-aided
and non-data-aided maximum likelihood symbol timing estimators for MIMO-OFDM
systems are introduced. Computer simulations show that, by exploiting the spatial
diversity, synchronization performance of MIMO-OFDM systems in terms of mean
squared error (MSE) of residual timing offset becomes significantly more reliable when
compared to conventional SISO OFDM systems. Therefore, spatial diversity is a use-
ful technique to be exploited in the deployment of MIMO-OFDM communication
systems.

In MIMO systems with synchronization sequences, timing synchronization is
treated as a multiple hypotheses testing problem. Generalized likelihood ratio test
(GLRT) statistics are developed for MIMO systems in frequency flat channels and
MIMO-OFDM systems in frequency selective fading environments. The asymptotic
performance of the GLRT without nuisance parameters is carried out. It is shown
that the asymptotic performance of the GLRT can serve as an upper bound for the
detection probability in the presence of a limited number of observations as well as a

benchmark for comparing the performances of different timing synchronizers.
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CHAPTER 1

INTRODUCTION

A. Motivation

The concept of Orthogonal Frequency Division Multiplexing (OFDM) was introduced
in the '60s (see e.g., [1,2]). OFDM is an efficient technique for transmitting data over
frequency selective channels and exhibits numerous advantages over the conventional
serial transmission schemes. It is a block modulation scheme where a block of in-
formation symbols is transmitted in parallel on subcarriers [3]. A simplified block
diagram of an OFDM system is shown in Fig. 1. The time duration of an OFDM

symbol is in general much larger than that of a single-carrier system.
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Fig. 1. A simplified block diagram of OFDM.

An OFDM modulator can be implemented as an inverse discrete Fourier trans-
form (IDFT) on a block of information symbols followed by an analog-to-digital con-
verter (ADC). To mitigate the effects of intersymbol interference (ISI) caused by
channel time spread, each block of IDF'T coefficients is typically preceded by a cyclic

prefix (CP) or a guard interval consisting of samples, such that the length of the CP

The journal model is IEEE Transactions on Automatic Control.



is at least equal to the multipath channel delay spread. Under this condition, the lin-
ear convolution between the transmitted sequence and the channel is converted into
a circular convolution. As a result, the effects of the ISI are easily and completely
eliminated. In frequency domain, OFDM converts a frequency-selective channel into
a parallel collection of frequency flat subchannels.

The subcarriers exhibit the minimum frequency separation required to maintain
orthogonality of their corresponding time domain waveforms, yet the signal spectra
corresponding to the different subcarriers overlap in the frequency domain. Hence, the
available bandwidth is used very efficiently. If knowledge of the channel is available
at the transmitter, then the OFDM transmitter can adapt its signaling strategy to
match the channel. Due to the fact that OFDM uses a large collection of narrowly
spaced subchannels, these adaptive strategies can approach the ideal water pouring
capacity of a frequency-selective channel.

The high spectral efficiency advantage of OFDM systems is due to the orthogo-
nality among subcarriers. However, in an OFDM link, the subcarriers are orthogonal
only if the receiver is perfectly synchronized to the transmitter. Before an OFDM re-
ceiver can demodulate the subcarriers, it has to perform at least two synchronization
tasks. First, it has to find out the location of the symbol boundary and the optimal
symbol timing to minimize the effects of inter-carrier interference and inter-symbol
interference. Second, it has to estimate and correct the carrier frequency offset of the
received signal since any frequency offset introduces inter-carrier interference. This is
not surprising since imperfect synchronization causes system performance degrada-
tion even in a noiseless environment. However, obtaining near perfect synchronization
is not simple. In the presence of channel fading, synchronization becomes a very chal-
lenging task. Therefore, it is of much significance to find measures to improve the

existing synchronization methods.



Multiple antennas can be employed both at the transmitter and receiver to form
an arrangement called a multiple-input multiple-output (MIMO) system. MIMO
communications provides a number of potential performance benefits compared to
traditional single antenna links [4,5]. One of the benefits of MIMO systems is the
availability of spatial diversity. Diversity is a powerful technique for mitigating the
effects of fading due to the multipath propagation of wireless signals. The main idea
behind diversity is to provide different replicas of the transmitted signal to the re-
ceiver. If these different replicas fade independently, it is less probable to have all
copies of the transmitted signal in deep fades simultaneously. Therefore, the receiver
can reliably recover the transmitted signal using these received signals. Hence, di-
versity as a common signal processing technique can also be expected to help the
synchronization task of communication systems.

In principle, timing synchronization is a continuous parameter estimation prob-
lem. However, in practical implementations, most digital communication receivers
sample the output of the demodulator periodically at the symbol rate or a multi-
ple of the symbol rate. Therefore, the potential timing offsets are in a discrete set.
Given this discrete set, synchronization is a multiple statistical hypothesis test [6].
Without the knowledge of channel transfer function and noise statistical property,
timing synchronization becomes a composite hypothesis testing problem. In com-
posite hypotheses tests, generalized likelihood ratio test (GLRT) is believed to be
asymptotically optimal in the situation where no uniformly most powerful test ex-
ists [7]. Therefore, GLRT can be expected to provide satisfactory results for timing
synchronization, especially in the presence of spatial diversity.

The objective of this study is to develop compensatory measures to improve the

synchronization in OFDM-based communication systems.



B. Literature Survey

The demand for multimedia wireless communications is growing at a rapid pace and
this trend is expected to continue in the future. The common feature of many current
wireless standards for high-rate multimedia transmission is the adoption of a multi-
carrier air interface based on orthogonal frequency division multiplexing (OFDM).
The idea behind OFDM is to convert a frequency-selective channel into a collec-
tion of frequency-flat subchannels with partially overlapping spectra. This goal is
achieved by splitting the input high-rate data stream into a number of substreams
that are transmitted in parallel over orthogonal subcarriers [8,9]. Compared to con-
ventional single-carrier systems, OFDM offers increased robustness against multipath
distortions as channel equalization can easily be performed in the frequency domain
through a bank of one-tap multipliers [10]. Furthermore, it provides larger flexibility
by allowing independent selection of the modulation parameters (like the constella-
tion size and coding scheme) over each subcarrier [11]. Due to its favorable features,
OFDM has been adopted in some commercial systems such as digital audio broad-
casting (DAB) [12], terrestrial digital video broadcasting (DVB-T) [13], and the IEEE
802.11a wireless local area network (WLAN) [14].

Despite its appealing features, the design of an OFDM system poses several tech-
nical challenges. One basic issue is related to the stringent requirement on frequency
and timing synchronization [15,16]. OFDM is extremely sensitive to timing errors
and carrier frequency offsets between the incoming waveform and the local references
used for signal demodulation. Inaccurate compensation of the frequency offset de-
stroys orthogonality among subcarriers and produces inter-carrier interference (ICI).
Timing errors result in inter-symbol interference (ISI) and must be counteracted to

avoid severe error rate degradations. Using a sufficiently long guard interval between



adjacent OFDM symbols (in the form of a cyclic prefix) provides intrinsic protec-
tion against timing errors at the expense of some reduction in data throughput as a
consequence of the extra overhead. However, timing accuracy becomes a stringent
requirement in those applications where the cyclic prefix (CP) is made as short as
possible to minimize the overhead. The impact of these synchronization errors on the
performance of CP-OFDM systems has been analyzed in literature quite thoroughly
(see e.g., [17-20] and the references cited therein).

Recently a zero-padding (ZP) scheme has been proposed as an alternative to the
CP in OFDM transmissions [21]. The advantage of using a ZP is that the transmitter
requires less power back-off at the analog amplifier. Since the correlation caused by
the cyclic prefix creates discrete spectral lines (ripples) into the average power spec-
tral density of the transmitted signal and the radio emission power levels are limited
by the FCC, the presence of any ripples in the power spectral density (PSD) requires
additional power back-off at the transmitter. In fact, the amount of power back-off
that is required is equal to the peak-to-average ratio of the PSD. For a CP-OFDM
system, this power back-off could be as large as 1.5 dB, which would result in a
lower overall range for the system [22]. When a ZP is used instead of CP, the ripples
in the PSD can be reduced to zero with enough averaging. Therefore, ZP-OFDM
is currently adopted in multiband (MB) OFDM based ultra-wideband (UWB) sys-
tems [23]. However, the problem of assessing the effects of residual synchronization
errors in MB-ZP-OFDM based UWB systems has not yet been addressed. These
residual synchronization errors always exist no matter what kind of synchronization
technique is employed. Due to the high sensitivity of OFDM systems to the synchro-
nization errors, it is worthwhile to investigate the effects of residual carrier frequency
error, phase jitter and timing offset on the performance of a MB-ZP-OFDM system,

as these are the actual errors that the receiver has to tolerate.



The MIMO technique is mainly based on the theoretical work accomplished
by Telatar [5] and Foschini [24]. It provides diversity in a fading environment and
increases the capacity of the wireless channel linearly by proper coding techniques
[25,26]. Combining OFDM with MIMO technique is a promising approach to provide
higher rate transmissions [3]. Similarly to conventional single-input single output
(SISO) OFDM, MIMO-OFDM is also sensitive to synchronization errors.

Since the synchronization problem is of paramount importance to OFDM based
systems, many synchronization methods have been proposed (see e.g. [27-32]). In
particular, synchronization methods associated with OFDM systems are divided into
two classes, i.e., data-aided and blind methods. Data-aided frequency acquisition
and tracking were proposed in [29], where periodically inserted known symbols were
explicitly used. In [27], Schmidl and Cox proposed a training symbol based tim-
ing/frequency synchronization using an OFDM symbol with identical halves. The
drawback of data-aided synchronization methods is the overhead associated with the
pilots or training in the OFDM symbols. Blind estimators are bandwidth efficient
and have attracted increasing interests in this area, since they do not require extra
overhead. Method in [30] extracts carrier frequency offset (CFO) information by corre-
lating the last samples of OFDM symbols with the CP. However, the estimation error
is usually higher than 1% of the subcarrier spacing at moderate signal-to-noise ratio
(SNR) since the CP is affected by the frequency selective fading. Liu and Tureli [31]
applied super-resolution MUSIC-like methods to the CFO estimation. Since sub-
space methods need the search of the unknown frequency offset, the computational
complexity is high.

Due to its high spectral efficiency, the MIMO-OFDM transmission concept is be-
ing considered as a potential candidate for future communication systems to provide

high data rate and operate at low SNR. For OFDM, several subcarriers are employed



within a limited bandwidth carrying orthogonal subcarrier signals. The multiple an-
tenna technique, known by the term MIMO, allows the simultaneous transmission of
independent spatially multiplexed data streams. Additional to this feature, a MIMO
system offers spatial diversity, which results from the fact that multiple independently
faded copies of each transmitted signal are present at a multi-antenna receiver. The
multiple versions of the signals created by diversity need to be combined together to
improve the performance of the receiver. There are four main combining methods that
are in general utilized at the receiver [33]: maximum ratio combining (MRC), where
the received signals are weighted with respect to their signal-to-noise ratio (SNR) and
then summed up; selection combining, where the signal with the highest SNR is used;
equal gain combining (EGC), where all the received signals are summed coherently
with equal weights; and switched combining, where the receiver switches to another
signal when the current signal drops below a predefined threshold. The spatial di-
versity available in MIMO systems expands another dimension that can be exploited
to improve the synchronization procedure [34-36]. In [34], only receive diversity is
exploited to improve timing/frequency synchronization, moreover, the performance
analysis was omitted. In [35,36], unmodulated (virtual) subcarriers and receive diver-
sity are utilized to improve the blind CFO estimator. Highly accurate blind frequency
offset estimation can be achieved by exploiting the orthogonality between the signal
subspace expanded by modulated subcarriers and the noise subspace expanded by un-
modulated subcarriers. However, when there is no virtual subcarriers, these methods
will fail.

Timing synchronization has been investigated in various contexts. For SISO
systems, synchronization is often achieved by finding the peak in the correlation
between received date and a known reference [37]. This concept can be extended

to MIMO systems [32,38]. If the OFDM system uses a preamble, then reference-



correlation approaches can be exploited [39]. As an alternative, it is common to
exploit the delayed-correlation properties of cyclic prefixes used by OFDM systems
for synchronization [27,30]. Cyclic-prefix-based test statistics can also be extended
to MIMO systems [32,40].

In essence, timing synchronization is a continuous parameter estimation problem.
However, in practical implementations, most digital communication receivers require
timing synchronization no better than a fraction of a sample period. Therefore, the
potential timing offsets are in a discrete set. Given this discrete set, in principle,
timing synchronization is a multiple statistical hypothesis test [6,41]. This type of
multiple hypothesis test can be treated as a sequence of binary statistical hypothesis
tests [42]. At each potential timing offset, the null hypothesis is that the signal is mis-
aligned or does not exist. And the alternative hypothesis is that the signal of interest
is properly aligned in time. At each testing point in time, a test statistic is evaluated
given the observed data. Synchronization is declared if the test statistic threshold is
exceeded. In composite hypotheses tests where the conditional probability densities
contain unknown nuisance parameters, the optimal test statistic is not clear. How-
ever, it is believed that the generalized likelihood ratio test (GLRT) is asymptotically
optimal in the situation where no uniformly most powerful (UMP) test exists [7].
Given its superiority in the presence of nuisance parameters, a GLRT-based timing

synchronization method can be developed [6].

C. Outline and Contributions of this Dissertation

The content of this dissertation is separated into two parts. In the first part of this
dissertation, the sensitivity of OFDM systems to the residual synchronization errors

is studied in Chapter II. The second part of this dissertation focuses on the impact



of spatial diversity on synchronization performance. It is found that spatial diversity
can be used as an effective compensatory measure to combat the synchronization
errors. Finally Chapter V concludes this dissertation.

In Chapter II, a theoretical analysis is conducted to quantitatively study the
effects of residual synchronization errors on OFDM-based communication systems. In
particular, for zero-padding (ZP) OFDM systems, a tight upper bound of the inter-
carrier interference (ICI) power is obtained. It is shown that the system performance
is limited by the ICI due to imperfect synchronization. In MIMO-OFDM systems,
the ICI power due to residual synchronization errors is accumulated from multiple
receive antennas, therefore degrades the system performance even more. All these
results suggest that for a reliable information reception, compensatory measures must
be taken to relieve the performance degradation. Most of the material in Chapter 11
has been partially presented in [43-47].

The second part of dissertation proposes some compensatory measures to en-
hance the synchronization reliability for OFDM receivers. In Chapter III, the spatial
diversity in MIMO communications is introduced as a measure to compensate the
synchronization errors. A conventional preamble-based synchronization scheme orig-
inally proposed for SISO OFDM systems was extended to MIMO-OFDM systems.
This scheme exploits the spatial diversity inherent to MIMO systems at both trans-
mitter side and receiver side. The performance of the synchronization method in terms
of detection probability of acquisition, mean-square errors of the frame boundary of
frame and carrier frequency offset is assessed through both theoretical analysis and
computer simulations. It is shown that spatial diversity can favorably improve the
synchronization performance. Data-aided and non-data-aided maximum likelihood
symbol timing estimators for MIMO-OFDM systems are introduced. It is shown by

computer simulations that by exploiting the spatial diversity, synchronization per-
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formance of MIMO-OFDM systems in terms of mean-square error of residual tim-
ing offsets becomes significantly more reliable when compared to conventional SISO
OFDM systems, and thus it can improve the overall signal reception. The material
in Chapter III has been published in [44].

In Chapter IV, GLRT-based timing synchronization methods are proposed for
MIMO and MIMO-OFDM systems in frequency flat and frequency selective fading
environments, respectively. Test statistics are developed. The performance of the
proposed methods in terms of asymptotic detection probability is analyzed. It is
shown that the asymptotic performance can serve as an upper bound even in the
presence of a limited number of observations. Computer simulations show that the
asymptotic bound is tight with more than 64 observations. Therefore, a good bench-
mark for comparing the performance of different timing synchronizers is obtained.
The selection of several system design parameters is also discussed. The material in

Chapter IV has been partly published in [48].

D. Related Publications

The research work conducted by the candidate Yi Zhou for his Ph.D. dissertation

leads to the following publications:

1. Yi Zhou, Yik-Chung Wu, Erchin Serpedin, and Khalid Qaraqe, “The Effects
of Spatial Diversity on the Synchronization of MIMO-OFDM Systems,” invited
book chapter in OFDM and OFDMA with Linear Diversity for Future Wireless

Communications, Bentham Science Publishers, 2010.

2. Yi Zhou, and Erchin Serpedin, “Generalized Likelihood Ratio Test for Data-
Aided Timing Synchronization in MIMO Systems,” submitted to IEEE Trans-

action on Communications.



11

3. Kai Shi, Yi Zhou, Burak Kelleci, Timothy W. Fischer, Erchin Serpedin and

Aydin I. Karsilayan, “Impacts of Narrowband Interference on OFDM-UWB
Receivers: Analysis and Mitigation,” IEEE Transaction on Signal Processing,

Vol. 55, No. 3, pp. 1118-1128, Mar. 2007.

. Yi Zhou, Aydin I. Karsilayan and Erchin Serpedin, “Sensitivity of Multi-Band

ZP-OFDM Ultra Wideband Receivers to Synchronization Errors,” IEEE Trans-
action on Signal Processing, Vol. 55, No. 2, pp. 729-734, Feb. 2007.

. Burak Kelleci, Timothy W. Fischer, Kai Shi, Yi Zhou, Aydin I. Karsilayan, and

Erchin Serpedin, “Narrowband Interference Suppression in Multi-Band OFDM
Ultra Wideband Communication Systems: A Mixed-Mode Approach,” in Pro-
ceedings of the 12th Digital Signal Processing Workshop and the 4th Signal

Processing Education Workshop, 2006, pp. 55-59.

. Kai Shi, Yi Zhou, Burak Kelleci, Timothy W. Fischer, Erchin Serpedin and Ay-

din I. Karsilayan, “Impact of Narrowband Interference on Multi-Band OFDM
Ultra Wideband Communication Systems,” in Proceedings of the 12th Digital
Signal Processing Workshop and the 4th Signal Processing Education Work-
shop, 2006, pp. 50-54.

. Kai Shi, Burak Kelleci, Timothy W. Fischer, Yi Zhou, Erchin Serpedin and Ay-

din I. Karsilayan, “On the Design of Robust Multiband OFDM Ultra-Wideband

Receivers,” 2005 Texas Wireless Symposium, Oct. 2005.

E. Commonly Used Notations

The following are the notations commonly used in this dissertation. The symbols x*,

X

T

, x" and ||x|| denote the complex conjugate, transpose, Hermitian transpose and
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the Euclidean norm of vector x, respectively. |H| and ||H|| ¢ stand for the determinant
and the Frobenius norm of matrix H, respectively. Notation ® denotes the Kronecker
product and vec(H) stands for the column vector formed by stacking the columns
of H one on top of each other. Matrix Iy denotes the identity matrix of order N.
Notations R{z}, J{z} and E{z} denote the real part, imaginary part and expectation

of x, respectively. The symbol §(-) stands for the Kronecker delta function. Notation

j is defined as v/—1.
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CHAPTER II

SENSITIVITY OF OFDM RECEIVERS TO SYNCHRONIZATION ERRORS
In this chapter, we will analyze the sensitivity of both single input single output
(SISO) OFDM and multiple input multiple output (MIMO) OFDM systems to the
residual synchronization errors. In particular, in the SISO setup, we will investi-
gate the zero-padding (ZP) OFDM technique which was proposed for multi-band
ultra-wideband communication systems [23] due to its relatively lower variation in
spectrum. In the MIMO case, the conventional cyclic prefix (CP) OFDM is stud-
ied. The sensitivity is measured in terms of the inter-carrier-interference power and

symbol error rate of the overall link.

A.  Sensitivity of Multi-Band ZP-OFDM Ultra Wideband Receivers to Synchroniza-

tion Errors

1. Introduction

In 2002, the Federal Communications Commission (FCC) allocated 7.5 GHz of spec-
trum for unlicensed use to commercial ultra wideband (UWB) communication de-
vices [49]. For highly dispersive channels, an orthogonal frequency-division multi-
plexing receiver is more efficient for capturing the multipath energy than an equiv-
alent single-carrier system using the same total bandwidth. OFDM systems possess
additional desirable properties, such as high spectral efficiency, inherent resilience to
narrow-band RF interference, and spectral flexibility, which are attractive features to
UWB devices. A multi-band (MB) zero-padding (ZP) OFDM based approach to de-
sign UWB transceivers has been recently proposed in [22,23]. In the MB-ZP-OFDM

based UWB system the transmitted symbols are time-interleaved across different
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frequency subbands as depicted in Fig. 2, where the first ZP-OFDM symbol is trans-
mitted on sub-band 1, the second ZP-OFDM symbol is transmitted on sub-band 3,
the third ZP-OFDM symbol is transmitted on sub-band 2, the fourth ZP-OFDM

symbol is transmitted on sub-band 1, and so on and so forth.

Frequency
(MHz) 70.08 ns Zero Padding
A —>
3168
Channel 1
3696
Channel 2 «——312.5 ns—»| Z
4224
Channel 3
4752 >
v ‘——Period = 937.5 ns Time

Fig. 2. Signaling diagram of the MB-OFDM system.

Conventionally, the cyclic prefix (CP) is used to eliminate the inter-symbol in-
terference (ISI) caused by multi-path. With cyclic extension, the linear convolution
channel is transformed into a circular convolution channel, and the inter-symbol in-
terference can be easily resolved [2]. However, usage of cyclic prefix is not the only
solution to combat the multipath. Zero-padding (ZP) has been recently proposed as
an alternative to the CP in OFDM transmissions [21]. The advantage of using a ZP
is that the transmitter requires less power back-off at the analog amplifier. Since the
correlation caused by the cyclic prefix creates discrete spectral lines (ripples) into the
average power spectral density of the transmitted signal and the radio emission power
levels are limited by the FCC, the presence of any ripples in the power spectral density
(PSD) requires additional power back-off at the transmitter. In fact, the amount of

power back-off that is required is equal to the peak-to-average ratio of the PSD. For
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a CP-OFDM system, this power back-off could be as large as 1.5 dB, which would
result in a lower overall range for the system [22]. When a ZP is used instead of CP,
the ripples in the PSD can be reduced to zero with enough averaging. Therefore,
ZP-OFDM is currently adopted in MB-OFDM based UWB systems [23].

The high spectral efficiency advantage of OFDM systems is due to the orthog-
onality among sub-carriers. Similar to the standard CP-OFDM systems, ZP-OFDM
systems are sensitive to carrier and timing synchronization errors. The presence of
carrier frequency offset causes a reduction of desired signal amplitude at the detector
output and introduces inter-carrier interference (ICI) due to the loss of orthogonality
among sub-carriers. Timing offset results in the rotation of the OFDM sub-carrier
constellation. As a result, an OFDM system cannot recover the transmitted signal
without a near perfect synchronization, especially when high order QAM constella-
tions are used.

The synchronization errors studied herein are carrier offset errors and sampling
time errors. The carrier offset is the difference between the local-oscillator (LO) in the
receiver and the carrier of the transmitted signal, and includes carrier frequency error
as well as carrier phase error. The synchronization error due to the difference between
the optimum sampling time in the receiver and the actual sampling time is called
sampling timing error. The ZP-OFDM synchronization process can be divided into
an initial coarse frequency and timing acquisition step followed by a fine frequency
and timing tracking step. The coarse acquisition can be achieved by correlating
the received and the transmitted preamble in time domain [23]. After the initial
acquisition step, the carrier frequency and timing offsets are usually quite small,
e.g., the carrier frequency offset could be less than one half of the carrier spacing
and the timing offset might be within a single sample interval. The impact of these

synchronization errors on the performance of CP-OFDM systems has been analyzed
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in literature quite thoroughly (see e.g., [17-20]). However, the problem of assessing
the effects of residual synchronization errors in multiband ZP-OFDM based UWB
systems has not yet been addressed. These residual synchronization errors always
exist no matter what kind of synchronization technique is employed. Due to the
high sensitivity of OFDM systems to the synchronization errors, it is worthwhile to
investigate the effects of residual carrier frequency error, phase jitter and timing offset
on the performance of a MB-ZP-OFDM system, as these are the actual errors that

the receiver has to tolerate.

2. System Model

Since the transmissions in different subbands of a MB-ZP-OFDM transceiver are
independent one with respect to another, and only one common frequency synthesizer
is recommended to be used for all subbands in the receiver due to implementation
complexity and cost reason (see [23]), the overall performance loss of a MB-ZP-
OFDM receiver due to imperfect synchronization is the same as the loss induced
by synchronization errors in a ZP-OFDM receiver operating in a single frequency
subband. Therefore, it is sufficient to analyze the performance of a ZP-OFDM receiver
that assumes only a single frequency subband.

The single-band ZP-OFDM system to be considered is depicted in Fig. 3. To
combat the interference introduced by the dispersive channel, each ZP-OFDM symbol
(with N subcarriers) is appended with V' zero samples. Thus, a number of P = N4V
samples are to be transmitted. At the receiver end, an overlap and add method is
used to transform the linear convolution channel into a circular convolution channel.
Upon truncation of the trailing zero part and its addition to the start of the symbol,
each block is transformed via the fast Fourier transform (FFT) - an operation that

converts the frequency-selective channel into a set of parallel flat-fading independent



17

subchannels.
| r X
S Pl W S Fl Yy
F overlap
F / h (n) / and add F
Tl o S p T

Fig. 3. Transmission scheme of ZP-OFDM systems.

The ZP-OFDM symbol assumes the following expression after sampling:

N-—1 -2mkn
ospel N k=0,--- ,N—1
Wy = ano ) (21)

0, k=N, - N+V -1

where wy and s,, stand for the transmitted samples and information bits, respectively.
Without loss of generality, the transmitted symbol stream is assumed uncorrelated

and normalized to unit power:
E {sn,s5, } = 8(n —no) . (2.2)

Upon passing through a frequency selective FIR channel, the received sequence is

expressed as
P-1

Tm:ej¢m2wkhm_k+vm, m=0,---,P—1, (2.3)

k=0
where ¢,, represents the residual carrier phase jitter which varies in a random manner
and is modeled as a zero-mean stationary random process with variance 03). Here,
note that no specific distribution is assumed for ¢,,. The L complex coefficients of the

FIR channel h,, p=0,---,L — 1, are assumed independent circularly and normally

distributed random variables with correlation:

E {hplh;;g} = U}%,pl(s(pl —p2) (2.4)
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and the channel power normalized to unity:

L-1 L—1
SE{n}=> o1, =1. (2.5)
p=0 p=0

Forp ¢ {0,1,---,L—1}, h, = 0. To avoid inter-symbol interference (ISI), the length
of channel is assumed to satisfy the condition L < V. The additive noise term v,
is modeled as an independent circularly and normally distributed random variable
with zero-mean and variance o2. Since the noise is uncorrelated with the transmitted
symbol stream, and the goal is to assess only the effects of the synchronization errors
on the performance of ZP-OFDM receiver, the additive noise term is for the moment
dropped from derivations. The effect of additive noise will be considered later.
Upon the overlap and add operation, the received signal is expressed as

Tl l=V,--- , N—-1
T = y (26)

7°l—|—7°l+N, lZO,"',V—l

and the output of FFT is given by:

N-1

1 27 (14 Al (¢+Aq)
_ - -0 ... —
Yo = lE_O xe N , ¢q=0,--- N—1, (2.7)

where Ag and Al stand for the normalized carrier frequency offset (NCFO) and
timing offset, respectively. Assuming the timing offset varies slowly compared to the
ZP-OFDM symbol duration, Al can be treated as a constant within the observation

time.

3. Effects of Imperfect Synchronization

In this section, we analyze the effects of imperfect synchronization. Using a first-order

Taylor series expansion and omitting the second and higher order terms, the following
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approximation holds for small values of ¢;:
EALESR R T (2.8)

Plugging (2.8) into (2.7) and ignoring the second-order imperfections, Eq. (2.7) takes
the form:

Yg = Zq+ Jig + Jog (2.9)

where

27rqu N—-1N-1N-1

27rkn 27"(CI+A(1)
Zy = E E gsej hi_xe ™

=0 k=0 n=0

i .27 (q+Aq)
27rkn ™
ZZ N e TN (2.10)
=0 k=
2

I%AlN 1N-1N—- +A)
Jig = Z —j R (2.11)
]27rqu V—-1N
e 27rkn 27r(q+Aq)
ng = j Z hl+N k¢l+N€ J . (212)

=0 k=

The component Z, contains not only the desired signal part but also the inter-carrier
interference (ICI) caused by carrier frequency errors, while J;, and .J, denote the
interference induced by carrier phase jitter. Furthermore, since symbol windowing
is not necessary in ZP-OFDM systems, the constant timing offset during a symbol
interval results in only the rotation of the sub-carrier constellation and it can be
corrected by equalizer on symbol basis. Hence, it will not cause system performance
degradation.
The ICI part of Z, can be upper bounded by

N—1 N—
ICI(Aq) < = ZZ

sin(m(n —m + Aq))

2.13
Nsin(m(n —m+ Aq)/N)| ' (2.13)

:3

m

a result whose proof is deferred to the Appendix. Assuming that the residual car-
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rier frequency offset and phase jitter are independent, the total ICI power can be

approximated as:

[C[total = ICI(AQ) + E {‘quP} +E {‘JQQF}

N &= e | Nsin(r(n —m+ Aq)/N) N & = hl—k
n#Em — _
N-1N-1 , )
! —m+ A
= ¥ S.m(ﬂ(n m + Ag)) +05 (2.14)
N i & [ Nsin(n(n —m + Aq)/N)

where in deriving the terms of the second line in equation (2.14), expressions (A.12)
and (A.13) from the Appendix were used.

Due to the random nature of the normalized residual carrier frequency offset, it
makes more practical sense to take expectation of ICI with respect to Ag. However, as
can be found in expression (2.14), it is very difficult to obtain a closed-form expression
for ICI even for the simplest probability distribution of Ag. Therefore, numerical
evaluation is required.

The signal power can be estimated as:

2

sin(Agm)

S
! Agqm

_ sin(Agm) '2 N
N sin((Agm)/N)

(2.15)

The overlap and add operation slightly increases the noise power at the receiver

end, and it is straightforward to show that the noise power in one subcarrier is given

by:
N+V

N, =
N

o’ (2.16)

As the transmitted signal and the channel impulse response are both normalized to
unit power, the signal power at the output of the FFT block is still equal to unity.

Thus, the signal-to-interference and noise ratio (SINR) degradation due to imperfect



21

synchronization is given by

S1 Ny

D =10log—————+ .
OgNw + IOItotal

(2.17)

4. Simulation Results

In this section, the performance of the ZP-OFDM system under imperfect synchro-
nization will be evaluated by conducting computer simulations. Since the large band-
width of UWB waveforms significantly increases the ability of the receiver to resolve
the different paths in the channel, a special statistical model should be used to take
into account this unique characteristic of UWB channels. The IEEE 802.15.3a stan-
dard group selected the Saleh-Valenzuela (S-V) model to capture this behavior [50].
This model relies on a statistical process to model the discrete arrivals of the multi-
path components in clusters, as well as the rays within a cluster. The channel model
used here is Channel Model 1 (CM1) [51] (the best 90 out of 100 channel realiza-
tions). The ZP-OFDM system assumes a 128-point FFT operation and a 37-sample
long zero-padding. The information sequence is QPSK modulated.

In the presence of only carrier frequency offset, the inter-carrier interference
power is plotted versus the normalized carrier frequency offset in Fig. 4. The curve
marked with circles represents the actual ICI power from computer simulations while
the curve with stars denotes the upper bound derived in (A.11). Fig. 4 illustrates
that the derived upper bound predicts very accurately the ICI power. This shows
that the upper bound can be used to estimate the ICI power in (2.14). And it is
also easily found that the ICI power assumes a monotonic increasing behavior with
respect to the normalized carrier frequency error.

Fig. 5 plots the ICI power versus the normalized carrier frequency offset assuming

various levels of carrier phase jitter. These simulation results point out that the ZP-
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Fig. 4. ICI caused by carrier frequency offset.

OFDM receiver is not very sensitive to carrier phase jitters under the assumption that
different channel coefficients are uncorrelated. However, the ICI power raises rapidly
when the carrier frequency offset increases.

Assuming the normalized residual carrier frequency offset Aq follows a Gaussian
distribution with zero mean and 03 variance, the total ICI power is plotted in Fig. 6
versus the standard deviation over the range of [1/12 1/4] for various levels of the
carrier phase jitter. It is shown that the ICI power increases with the NCFO almost
linearly in this range. With o, being sufficiently large, the Gaussian distribution can
be considered a good approximation of a uniform distribution. In this case, one can
obtain IC 1y, = 0.226W in the case of no carrier phase jitter.

The SINR loss due to the synchronization imperfection is shown in Fig. 7. It

is found that as the transmitted SNR increases, the SINR degradation caused by
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Fig. 5. ICI caused by carrier synchronization imperfection.
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Fig. 7. SINR degradation.

imperfect synchronization becomes more severe.

Fig. 8 illustrates the overall impacts of imperfect synchronization on the ZP-
OFDM system. Three groups of curves are presented corresponding to SNR =
10 dB,6 dB and 0 dB respectively, each of which consisting of two setups, with
and without carrier phase jitter, respectively. Compared to carrier frequency offset,
ZP-OFDM systems are robust to carrier phase jitter, a fact which matches the con-
clusion inferred from Fig. 5. It is also observed in Fig. 8 that the gap between the
curves in each group increases as the SNR goes up. This is because the ICI due to
imperfect synchronization becomes dominant in the high SNR regime compared to

thermal noise.
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Fig. 8. Symbol error rates with imperfect synchronization.

B. Sensitivity of MIMO-OFDM Receivers to Synchronization Errors

Multiple input multiple output (MIMO) systems exploit spatial diversity by using
several transmit and receive antennas. MIMO-OFDM combines together OFDM
and MIMO techniques, thereby, achieving spectral efficiency and spatial diversity
or increased throughput. A MIMO-OFDM system transmits independent OFDM
modulated data from multiple antennas simultaneously. In this section, the sensitivity
of MIMO-OFDM receivers to both carrier frequency offset and symbol timing offset
is analyzed.

Consider a MIMO-OFDM system with N transmit and M receive antennas.
The signal transmitted by the nth transmit antenna at the pth OFDM symbol and at

subcarrier k is denoted in terms of the variable d* (p) and assumes the mean transmit
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power:
i = E{|d;(p) |’}

The OFDM complex baseband signal for the nth transmit antenna is expressed as

follows:
1 xR o
Sn(t) = Nio Y dip)e BTt — pT) (2.18)
p=—00 k=—K/2
where

1 0<t< Ty ,
u(t) =

0 elsewhere .
The notation T = T;, + T}, stands for the total symbol duration, and consists of the
original information-bearing part of length T, which is preceded by a guard interval
of length T,. Only K out of L possible subcarriers are used for data transmission,
the rest of subcarriers being padded with zeros.
The signal is transmitted over the frequency selective fading channel
Lmn

P (T, ) Zh )o(r —7i ), (2.19)
which assumes not only the actual channel impulse response but also the transmission
filter, and it is received simultaneously by the M antennas of the receiver. The channel
consists of L,,, discrete paths with time-variant complex path weights h%, (¢) and
corresponding path delays 7 . For the subject under consideration herein, the wide
sense stationary uncorrelated scattering (WSSUS) channel model is assumed, i.e., the
weights h! (t) are modeled as wide sense stationary processes and are assumed to
be uncorrelated with respect to each other. The channel is further assumed to be
quasi-static within one OFDM symbol duration with the dispersion limited in time,

specifically, 7., < Tj.
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The received signal 7,,(t) at the mth antenna is then expressed as

N Lmn

=D D (st = 7o) + 1a(8), (2.20)

n=1 =1
where 7,,(t) represents complex additive white Gaussian noise (AWGN) with power
0% . Sampling the signal at time instants ¢, = [T and removing the guard interval,

the pth received OFDM symbol at antenna m is described by the pre-FFT vector:

p __ [P P D T
Ty = [Tm,O rm,l rm,Lfl] )

where rfn’l =7m((l+ Ly +pL)T), T, = LT, T, = L,T and T, = LT Following the
principle of OFDM, the subcarriers are demodulated applying an FFT of length L
on the vector r? . The demodulated subcarrier symbols at the mth receive antenna

are then given by

N
_ s 2mk
M—Z€J”p=2ﬁ@%MH%W (2.21)
n=1

where 7, denotes the complex additive white Gaussian noise with variance 0% and
Lmn
Z h e T
represents the channel transfer function at the subcarrier frequency f, = k/T, be-
tween the nth transmit antenna and the mth receive antenna.
Eq. (2.21) holds only under the assumption of perfect synchronization between
transmitters and the receiver. In order to analyze the impact of synchronization

imperfections at the receiver, the following disturbances are considered [52]:

e The sampling period of the transmitter 7' can be different from T at the re-
ceiver. This leads to the relative sampling frequency error of ¢ = (T — T)/T"

and a transmit symbol duration of T, = LT".
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e The carrier frequencies used for modulating and demodulating the signal are
often not necessarily the same. Assuming a small frequency offset relative to the
transmission bandwidth, the frequency difference between the transmitter and
the receiver oscillators can be modeled as a time-variant phase offset 6(¢) at the
receiver. In the following, we will consider a constant phase offset 0(t) = Af -,

where Af is the carrier frequency offset between transmitter and receiver.

e Due to the burst transmission and the fact that the time scale 7" at transmitter
is unknown to the receiver, the OFDM symbol window at the receiver which
controls the guard interval removal, will usually exhibit an offset from its ideal
position by a time denoted by €T', where € € [0, L;) and € is restricted without

loss of generality to integers to simplify the exposition.

The resulting transmission model is depicted in Fig. 9. The received signal at

the mth antenna is then represented as

N Lmn

=3 ) bl (T)e* M s (1T — 7570 ) + n (IT), (2.22)

n=1 =1

where the timing offset is incorporated into the channel model, resulting in the effec-

tive channel model that is relevant to the receiver time scale [52]
hfnn(7—7 t) = hmn(T, t) * 5(7_ — ET) (223)

Therefore, hg) (t) = hi,,(t) and 775 = 7, — €T

The demodulation of the signals received at the mth receive antenna yields
mk—Ze”“”ﬁ (L+ Ly +pLT). (2:24)

Due to the different sampling periods, the optimal symbol timing in the receiver

changes with respect to the transmitters. This effect is modeled by an additional
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Fig. 9. Baseband model of MIMO transmission including synchronization imperfec-

tions.

time variant delay (p(p) = (L, + pLs)¢. Under these assumptions, in an AWGN

channel, the demodulated signal takes the expression:

N L—e—1 . Kj2—1 l+l (p)+e)T
_ 2T o Af(I+Ly+pLs) k(p PP
R I
n=1 1=0 i=—K/2
NoL-l K/21 2 (1= (L—p () ~0)T
- 27
+Z oI T i2n Af(I+Lg+pLs )T Z dk (p+1e oY
n=1[]=L—¢ i=—K/2
+7751,k
= Zp g+ Mo (2.25)

The demodulated signal (2.25) now consists of a useful portion Z;, the disturbance

caused by the inter-symbol interference (ISI) and inter-channel interference (ICI) #7,,
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and AWGN n ,, respectively,

N L—e—1 25k (1 () LOT
- 21k = €
—JFT j2mAf(I4+Lg+pLs)T gk I DP
k=T Z Z € ¢ ! dy(p)e”
n=1 (=0

R & imupeer
ZEZ Z oI FEIT Jj2m Af(I4+Lg+pLs)T Z di (p)e’ T
n=1 \ 1=0 i=— K /2,ik
K/2-1 i
" Z oI BEIT jom A f(1+Lo+pLa)T S di(p+ e i5 (= (L=l (p)=e)T
I=L—e¢ i=—K/2

Define &, = AfT, + k( as the local frequency offset [52]. For small residual errors

with ¢ < 1, AfT, < 1 and |e] < L, Z] ; can be further simplified to [53]

N
B Y T Et Rl (1 e/ L)si(n®y)dy (), (2.26)
n=1
where si(z) = sin(xz)/x. Here all the phase terms that are constant in time are

attributed to @ .
The interference component nﬁlk is caused by data from other subcarriers and

symbols due to the loss of orthogonality. Therefore, nqu is always uncorrelated to

Zy i lgnoring the AWGN,

E{|=), [} = E{12, . + i "} = E{120 07} + E{Ii), [} (2.27)

The variance of hﬁl x can be determined as follows:

ol = E{|n£1k|2} = E{|Z£1k|2} - E{|5mk|2}

N

~ ogy 1—si’(r®)[1 - 2le/L| + (¢/L), (2.28)

n=1

w0

since E{|d%(p)d® (p)|*} = 0 for all n # m and because of the channel gain which is
assumed to be normalized to unity for each receiving antenna.

Figs. 10 and 11 plot the impact of symbol timing and carrier frequency offset on
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the variances of the induced interference normalized to the transmitted symbol power,
respectively. The timing and carrier frequency offsets are assumed to be identical
across all N transmit antennas. The power of the interference increases linearly with
the number of transmit antennas. This means that the power of resulting interference
in the case of a MIMO transmission essentially consists of the sum of the interference

powers caused by the different single transmit antennas.
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Fig. 10. Power of interference due to timing offset.

As expected, as the residual synchronization errors increase, the induced inter-
ference is getting larger resulting in unreliable signal reception. Therefore, effective

synchronization methods are greatly needed.
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Fig. 11. Power of interference due to carrier frequency offset.

C. Conclusions

This chapter has investigated the effects of synchronization imperfections in SISO
multi-band ZP-OFDM based UWB receivers. The types of synchronization errors
considered includes residual carrier frequency offset, carrier phase jitter and sam-
pling clock timing offset. In wide-sense stationary uncorrelated scattering (WSSUS)
frequency-selective fading channels, the sampling clock timing offset results in rota-
tion of the subcarrier constellation, while carrier frequency offsets and phase jitter
cause inter-carrier interference. A tight upper bound of the ICI distortion has been
obtained. In addition, a closed-form expression for the SINR degradation due to
imperfect synchronization is reported. Simulation results show that the multi-band
ZP-OFDM system is very sensitive to carrier frequency offsets. In fact, the system

performance in terms of symbol error rate is limited by the inter-carrier interfer-
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ence caused by synchronization errors. MIMO-OFDM systems are also sensitive to
synchronization errors. Inter-carrier interferences from all the receive antennas are
getting accumulated at the receiver, therefore degrade the system performance even
more. We conclude this chapter by stating that both SISO and MIMO OFDM sys-
tems are sensitive to the residual synchronization errors. For a reliable information

reception, compensatory measures must be taken.
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CHAPTER III

THE EFFECTS OF SPATIAL DIVERSITY ON THE SYNCHRONIZATION OF
MIMO-OFDM SYSTEMS
This chapter studies the influence of spatial diversity on the synchronization of
MIMO-OFDM systems. The effects of spatial diversity on symbol timing and carrier
frequency synchronization are investigated. We expect that by exploiting the spa-
tial diversity in MIMO systems, the synchronization performance can be significantly
improved. Therefore, spatial diversity can be used as a compensatory measure in
wireless fading channels to combat the loss in performance induced by the synchro-

nization errors.

A. Introduction

Multiple antennas can be used both at the transmitter and receiver, an arrangement
called a multiple-input multiple-output (MIMO) system. As a special case, a system
with only one transmit antenna and multiple receive antennas is called a single-input
multiple-output (SIMO) system. Similarly, a system with multiple transmit anten-
nas and one receive antenna is referred to as a multiple-output single-input (MISO)
system. A MIMO system takes advantage of the spatial diversity that is achieved
by spatially separated antennas in a dense multipath scattering environment. MIMO
systems may be implemented in a number of different ways to obtain either a diver-
sity gain to combat signal fading or to achieve a capacity gain. Generally, there are
three categories of MIMO signaling mechanisms. The first signaling mechanism aims
to improve the power efficiency by maximizing the spatial diversity. Such techniques
include delay diversity, space-time block codes (STBC) [54], [25] and space-time trel-

lis codes (STTC) [26]. The second class of MIMO signaling techniques uses a layered
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approach to increase capacity. One popular example of such a system is V-BLAST
suggested by Foschini et al. [24] where full spatial diversity is usually not achieved.
Finally, the third class of signaling methods exploits the knowledge of channel at the
transmitter. These methods decompose the channel coefficient matrix using the sin-
gular value decomposition (SVD) and exploit the resulting unitary matrices from the
SVD as pre- and post-filters at the transmitter and receiver to achieve transmission
rates near the channel capacity [55].

Recent developments in MIMO physical layer techniques promise a significant
boost in the performance of OFDM systems. Broadband MIMO-OFDM systems
with bandwidth efficiencies on the order of 10 b/s/Hz are feasible for LAN/MAN
environments [3].

All digital communication systems require some type of synchronization. In
passband systems, the carrier frequency is generated in the transmitter from a local
timing reference such as a crystal oscillator. In the case of coherent demodulation, the
receiver is required to generate reference signals whose phases are identical (except
perhaps to a constant offset due to the propagation delay) to those of the signaling
alphabet at the transmitter. These reference signals are compared with the incoming
signals in the process of making maximum-likelihood symbol decisions. In digital
communication systems, the receiver must also be able to sample the output of the
demodulator periodically at the symbol rate or a multiple of the symbol rate, in
order to recover the transmitted information. Since the propagation delay from the
transmitter to the receiver is generally unknown at the receiver, symbol timing must
be derived from the received signal.

The high spectral efficiency advantage of OFDM systems is due to the orthog-
onality among subcarriers. OFDM systems are sensitive to carrier and timing syn-

chronization errors [56-58]. Carrier frequency offset causes a reduction of the desired



36

signal amplitude at the detector output and introduces intercarrier interference (ICI)
due to the loss of orthogonality among subcarriers [59]. Timing offset results in the
rotation of the OFDM subcarrier constellation. As a result, an OFDM system can-
not recover the transmitted signal without a near perfect synchronization, especially
when high-order QAM constellations are used. In particular, for an OFDM system,
the problem of carrier frequency offset synchronization reduces to the measurement
and correction of the carrier frequency between the receiver and transmitter. Typi-
cally the carrier frequency offset is estimated using an autocorrelation operation. In
the case of MIMO systems, the results of the autocorrelations applied to each antenna
stream can be combined together to provide a more accurate estimate of the frequency
offset. The idea of combining the antenna streams for frequency offset detection is
justified if the same oscillator is used at all the mixers of the receive antennas. The
function of timing synchronization is to determine the proper OFDM symbol align-
ment, in other words, the determination of the starting time of the FFT window.
With known preambles transmitted, timing synchronization can be implemented as
a filtering operation through a matched filter.

Diversity is a powerful technique for mitigating the effects of fading due to mul-
tipath propagation of wireless signals. The main idea behind diversity is to provide
different replicas of the transmitted signal to the receiver. If these different replicas
fade independently, it is less probable to have all copies of the transmitted signal in
deep fade simultaneously. Therefore, the receiver can reliably recover the transmit-
ted signal using these received signals. There are two important issues related to the
concept of diversity. The first aspect is how to provide the replicas of the transmitted
signal at the receiver with the lowest possible consumption of the power, bandwidth,
processing complexity and other resources. The second issue is how to use these repli-

cas of the transmitted signal at the receiver in order to have the highest reduction in
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the probability of error.

The replicas of the transmitted signal can be sent through different means. They
can be transmitted in different time slots, via different frequency bands with different
polarizations, or through different antennas corresponding to time, frequency, polar-
ization or spatial diversity, respectively. Thus, the general goal is to send two or
more copies of the signal through independent fades. The multiple versions of the
signals created by different diversity schemes need to be combined together to im-
prove the performance of the receiver. There are four main combining methods that
are in general utilized at the receiver [33]: maximum ratio combining (MRC), where
the received signals are weighted with respect to their signal-to-noise ratio (SNR) and
then summed up; selection combining, where the signal with the highest SNR is used;
equal gain combining (EGC), where all the received signals are summed coherently
with equal weights; and switched combining, where the receiver switches to another
signal when the current signal drops below a predefined threshold.

Diversity as a common signal processing technique is also expected to help
the synchronization task of communication systems [60]. This chapter presents an
overview on the effects of spatial diversity on the synchronization of MIMO-OFDM
systems. The rest of the chapter is organized as follows. Section B investigates the
effect of spatial diversity on a preamble-based synchronization scheme for MIMO-
OFDM systems. In Section C, a maximum likelihood approach for both data-aided
and non-data-aided symbol timing estimation for MIMO-OFDM systems is proposed.
The effects of the spatial diversity on the estimators performance are illustrated
through computer simulations. Finally, Section D concludes the chapter with general

remarks about the effects of diversity on synchronization of MIMO-OFDM systems.
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B. Spatial Diversity for the Synchronization of MIMO-OFDM Systems

In this section, we study the influence of spatial diversity on the synchronization of
MIMO-OFDM systems. Herein, we analyze the performance of the preamble-based
synchronization scheme [61] in terms of detection probability and study the influ-
ence of spatial diversity on the symbol timing and carrier frequency offset estimation
algorithms. The conventional preamble-based synchronization scheme originally pro-
posed for conventional single-input single output (SISO) OFDM systems was recently
extended to MIMO-OFDM systems in [61]. This scheme exploits the spatial diversity
inherent to MIMO systems. It is shown to exhibit significantly improved performance
when compared to the performance of synchronization algorithms proposed for SISO
systems.

The frequency difference between the oscillators at transmitter and receiver is
denoted as the carrier frequency offset (CFO) [62]. At the receiver, the CFO leads
to a shift of the baseband information signal in the frequency domain. As shown in
the previous chapter, in a MIMO-OFDM system, a frequency shift has a devastating
effect, as the mutual orthogonality of the subcarrier signals is destroyed and severe
interference for the single subcarrier signals arises. To enable a reliable detection
of the subcarrier signals, compensation of the CFO is mandatory. In addition, in a
burst transmission, where data may be transmitted at random time instants in several
consecutive blocks, called frames, the timing information must be available. As the
exact beginning of a frame (BOF) cannot be predicted at the receiver, it has to be
reliably detected.

These two tasks, detection and compensation of CFO, and detection of the BOF,
are addressed jointly within a single synchronization procedure. Often to ease the

receiver’s synchronization, predefined training symbols are inserted into every trans-
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mission frame. Also, at the receiver, the specific structure of these training symbols
is exploited to obtain estimates of the CFO and BOF. When a burst transmission is
started, the receiver usually operates in the acquisition mode [63]. At that time, usu-
ally no prior information about the quantities to be estimated is available, therefore
the estimation process has to be very robust and reliable. For acquisition purposes,
each transmission frame is preceded by a synchronization sequence, called a pream-
ble. For OFDM systems, the preamble usually consists of a repetition of predefined

OFDM symbols. Next, we will show the synchronization scheme in detail.

1. Timing and Carrier Frequency Synchronization Algorithms
a. Basic Algorithm

Many synchronization algorithms for OFDM systems in the acquisition mode are
based on the scheme developed by Schmidl and Cox [27]. Synchronization is per-
formed in the time domain. At the BOF, at time instant d = 0, two identical OFDM
symbols of length L are transmitted by the transmitter (see Fig. 12). At the re-
ceiver, an autocorrelation is performed by correlating the received signal r(d) with

its complex conjugated and shifted by L samples replica:
P(d) = r(d 4+ m)r*(d+m+ L), (3.1)

where d denotes the discrete time index, and the size of the correlation window is
equal to L. If the two succeeding identical synchronization symbols are correlated,
the amplitude of the correlation function P(d) generates a peak value. Detection of
this peak value provides the information regarding the BOF, denoted here by the
estimated time instant d. Assuming a frequency-flat channel, the BOF will lie at

A

d=0.
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Symbol 1 | Symbol 2
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Fig. 12. Synchronization sequence at the beginning of frame.

As the CFO causes a shift of the information signal in the frequency domain,
in the time domain the samples of the information signal are phase-rotated with a
time-continuous phase. It then follows that all the terms in the sum of Eq. (3.1)
present a constant phase ¢, if the two identical symbols are correlated. Thus, we can

estimate ¢ by determining the actual phase of function P at time instant d:

6= arg (P(d)). (3.2)

As the estimation range of the phase ¢ is limited to [—m, 7], the frequency range

for the CFO estimation is limited as well. With this estimation method, a CFO
up to half the subcarrier spacing present within one OFDM synchronization symbol
can be estimated properly. To increase the estimation range of the method, a larger
subcarrier spacing can be chosen by using only every n-th subcarrier present within
the synchronization symbols. This leads to shorter synchronization symbols, since L
is decreased by a factor of n. To maintain robustness against the system noise, the

number of repetitive synchronization symbols is increased by the same factor, and

the size of the correlation window in Eq. (3.1) is adapted to (2n — 1)L [61].

b. Exploiting Spatial Diversity for Synchronization

The spatial diversity of the MIMO system can be exploited to improve the synchro-
nization performance.

Consider a MIMO system with N transmit antennas and M receive antennas.
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First transmit diversity is considered. Multiple transmit antennas create additional
propagation paths between transmitter and receiver. As no prior knowledge of the
channel is available during the initial synchronization phase, the power is distributed
equally over all transmit antennas. If the synchronization signals which run over
the different propagation paths are added constructively at the receiver, an aver-
aging operation over all these different paths is enabled. Through the averaging
process, the influence of propagation paths with poor transmission quality is dimin-
ished. Thus, it leads to an improvement in the quality of the synchronization signal
at the receiver. Hence, an improvement of the synchronization is expected if transmit
diversity is constructively exploited. Now assume that N different synchronization
symbols s,,, n =1,--- | N, are represented as vectors, each containing L elements ac-
cording to the length of the synchronization symbol. For achieving synchronization,
transmit antenna n transmits s, twice. Then the received signal at receive antenna
m is expressed as

N
'mi = E hmnsn+nm,1

n=1

N
mao = ejd) Z hmnsn + n,, 2, (33)

n=1
where r,,1 = [rm(0) (1) - 7 (L—1)]T and vy, 0 = [r (L) 7 (L+1) -+ 7 (20 —
1)]T are the received symbols corresponding to the first and second repetitive syn-
chronization symbol at the mth receive antenna, respectively. The random variable
hmn stands for the complex channel gain between the nth transmit antenna and the
mth receive antenna. It is further assumed that h,,,’s are independent, identically
distributed (i.i.d.) zero mean, unit variance circularly symmetric complex Gaussian
random variables, and that n,,; and n,,» are zero-mean complex Gaussian noise

vectors with covariance matrix 021y,
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As the two consecutively transmitted symbols are identical, the signal parts of
the two received vectors at the mth receive antenna differ only by a constant phase
term stemming from the CFO. If orthogonal sequences are selected as synchronization
symbols s,, n = 1,---, N, the correlation of the two received symbols at the mth
receive antenna according to Eq. (3.3) can be expressed as the inner product of the

two vectors r,, 1 and r,, o

N N
pm(d)‘d:O = r:rq%lrmﬂ = €j¢(z hmnsn + nm,1>T(Z hmnsn + nm,2)

n=1 n=1
N N N
= ej(b(L Z |hmn|2 + Z hmnnin,lsn + Z h;mSanQ + nimlnmﬂ)
n=1 n=1 n=1
N
= ej(b(L Z |hmn|2 + Um)v (3'4)

n=1
where U, = 32, hmnnfﬂ,lsn + 3N hE stng,g + nlmlnmg. This shows that by se-
lecting orthogonal synchronization symbols, the correlation achieves an accumulation
of the complete signal energy after channel transmission.

Turning next to receive diversity, a method to take advantage of the receive
diversity in a SIMO system was proposed in [34]. Here, a similar approach is followed.
At the mth receive antenna, a correlation similar to (3.4) is calculated based on the
received signals r,, ; and r,, » (see Fig. 13). The output signals of the single correlators
all exhibit a peak at a nearly identical time instant d = 0. At the individual peak
positions, all correlation signals have an identical phase stemming from the CFO. In
the samples lying closely around this peak, the phase is varying slowly and hence
may be considered constant. Thus, if we consider the sum of the outputs of the single
correlators on a sample-by-sample basis, all the signal components will be summed up

coherently, forming an aggregated correlation function Pg with an improved signal-

to-noise level, which then can be used for the proposed estimation task.
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Fig. 13. Exploitation of receive diversity for synchronization.
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To coherently combine the outputs of the correlators, we may apply the weights
vm at the single output signals of the correlators as depicted in Fig. 13. It seems
appropriate to choose these weights according to the amount of signal energy that is
gathered at each receive antenna. Hence, a good choice would be the height of the

peaks in the single autocorrelation functions P, resulting in

which is similar to the maximum ratio combining (MRC) approach. A simple addition
of the signals without any prior weighting is referred to as equal gain combining
(EGC), corresponding to v,, = 1, m = 1,---, M. This scheme has the benefit of

being fairly easy to implement, for the price of a slight performance loss.

2. Performance Analysis

At the ideal symbol timing position d = 0, P(0) can be decomposed into the in-
phase (which assumes the phase ¢2) and quadrature components. This is just another
way of looking at the problem with a new set of axes, with one axis in the direction
of ¢, and the other perpendicular to it. For practical SNR ranges, the quadrature
part will be small compared to the in-phase component and thus can be neglected

1Po(0)] ~ LY [ |” + R{U}, (3.6)

n=1
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where R{-} stands for real part operation. By invoking the central limit theorem
(CLT), |P,(0)| can be further approximated as a Gaussian random variable with
mean

E{|P.(0)[} = LN,

and variance

1
Var{|P,,(0)|} = L*N + LNo?2 + §La;§.

Assuming equal gain combining (EGC) at the output of the M receive antennas,

Po(0) = Y Pa(0), (3.7)

m=1

it can be readily shown that
PG(()) ~ N(,up: Ug):

where i, = LMN and 0} = L*MN + LMNo} + LMo, /2.
When there is only noise present at the input of the M receive antennas, the

aggregation of the correlation outputs denoted by P, can be expressed as

M
P,=) nf n,,. (3.8)
m=1

It can be easily shown that

P, ~CN(0,LMo?),

where CN (1, 0?) stands for the complex Gaussian distribution with mean u and
variance o2. Therefore, |P,| follows the Rayleigh distribution,

22

finy () = e 5, (3.9)

where 02 = LMa? /2.

The BOF detection problem can be treated as a hypothesis testing. After ob-
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serving the output of the combiner, a decision statistic is formed and compared to a

threshold. The synchronizer must choose between two possible situations

HO . i1 =My

2 =Ny, M = 17 7M7

N
7'[1 : mi1= E hmnsn + Ny,

n=1
N

T2 = €% NSy + Do, m=1,--+ M. (3.10)

n=1

Using the Neyman-Pearson criterion, the optimum test is

Hi -

fire(2) >T. (3.11)

f|Pa‘ ('r) HO

After some algebra manipulations, the detector reduces to
o2 — o? Hi .

P a 2 Hp
== —~r—Inx = T. 3.12
g(x) 207072 x4+ ng nx;o (3.12)

Letting Y = g(X), the false alarm rate can be calculated as

o= /Too fvo (y)dy, (3.13)

where fy, (y) stands for the probability density function (pdf) of ¥ under the hypoth-
esis Ho. By solving T for specified «, one can infer the detection probability

B = AOO v (y)dy, (3.14)

()

where fy, (y) is the pdf of Y under the hypothesis H;. Since g(z) is highly nonlinear,
this can only be done numerically. Fig. 14 shows a numerical result of the BOF (also
the optimal OFDM symbol timing) detection probabilities for various SNRs. The false
alarm rate a = 0.01 and L = 16 are adopted. It turns out that the spatial diversity

improves the detection performance greatly. At detection probability of 95%, by
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Fig. 14. BOF detection probabilities.

deploying 3 transmit antennas and 3 receive antennas more than 13 dB gain in SNR
can be achieved compared to conventional SISO OFDM systems. Also, deploying
additional transmit antennas is more efficient than deploying the same number of
receive antennas, since more synchronization symbols are transmitted. Note that
though the threshold T depends on the instantaneous SNR value, it varies little in
the SNR region of interest. Hence, in a practical receiver, a default threshold can be

applied upon acquiring the timing instant.

3. Simulation Results

In this subsection, the standard deviations of the BOF and the CFO estimates are
evaluated. Simulation is based on the Rayleigh fading MIMO channel model. The
computer simulations are performed for different values of SNR at each receive an-

tenna. Gold sequences of length L = 16 are chosen for the synchronization symbols in
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Fig. 15. Standard deviation of the BOF estimation.

the time domain. The entire synchronization preamble was constructed by repeating
these symbols 10 times.

The standard deviations of the BOF and CFO estimates were determined for
MIMO systems assuming various degrees of spatial diversity. In every simulation
run, the synchronization procedure was performed for 10,000 independent channel
realizations, the standard deviations of the estimated quantities being determined
afterwards. Fig. 15 shows the simulation results for the BOF estimates. It is shown
that the synchronization becomes significantly more robust if the spatial diversity is
exploited. The comparison of the system performance with no spatial diversity (1 x 1
case) with that one which assumes a 2 x 2 diversity shows gains of 6 dB. If additional
receive antennas are used, this gain can be further increased, since the utilization of
additional receive antennas enables a better noise averaging.

Next we investigated the estimation of the CFO by applying the estimation
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Fig. 16. Standard deviation of the CFO estimation.

algorithm described above. We choose a constant phase factor (resulting from a
constant CFO) of ¢ = 0.37 for simulations. Fig. 16 shows the results. Similar
conclusions can be drawn as stated before. A gain of 6 dB can be observed between
the 1 x 1 and the 2 x 2 system performance at a standard deviation less than 1072

In conclusion, a preamble-based synchronization scheme for acquisition was pro-
posed and shown to exploit the available spatial diversity of a MIMO system to im-
prove the overall quality of the synchronization. The scheme was evaluated through
simulations, showing high performance gains compared with systems where the spa-
tial diversity effect is totally or partially neglected for achieving the synchronization
task. The benefits of the spatial diversity in the synchronization of MIMO-OFDM
systems translate into more robust and reliable estimation and correction for the CFO
especially for systems operating at low SNRs - a set-up which in particular holds for

cellular applications.
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C. Maximum Likelihood Symbol Timing Estimation for MIMO-OFDM Systems

In this section, data-aided (DA) and non-data-aided (NDA) maximum likelihood
(ML) symbol timing estimators are proposed. This is a natural extension of the sym-
bol timing estimator proposed in [64] to MIMO-OFDM systems. Their conditional
Cramer-Rao bound (CCRB) in flat fading channels are derived and the effects of
spatial diversity on the CCRB performance of ML estimators is analyzed by means
of computer simulations. Our motivation of this choice is that it is mathematically
prohibitive to derive the closed-form Cramer-Rao bound for frequency-selective fad-
ing channels and the bound for flat fading channels serves as a good approximation

for frequency-selective fading channels.

1. Signal Model

Consider a MIMO-OFDM communication system with N transmit and M receive
antennas. At each receiving antenna, a superposition of faded signals from all the
transmit antennas plus noise is received. The channel is assumed to be frequency flat
and quasi-static. The complex baseband representation of the received signal at the

mth receive antenna can be expressed as:

N K/2-1
_ By § E k i2mk (4T, —pTs—eT) .
rm(t) = NT; ~~ o k=—K /2 dnlp)e e T +m(t), m=1,2,--- M,

(3.15)
where Fg/N is the energy of each OFDM symbol, h,,, is the complex channel gain
between the nth transmit antenna and the mth receive antenna. We consider an
OFDM system using an inverse discrete Fourier transform of size L for modulation.
Each OFDM symbol consists of K < L data symbols d*(p), where n stands for the

transmit antenna index, k£ denotes the subcarrier index and p represents the OFDM
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symbol index. The data symbol d*(p) is further assumed to be complex valued with
zero mean and 1/K variance. The number K is chosen to be small enough to provide
guard bands at the edges of the transmission spectrum. Each data symbol is shaped
by a rectangular pulse of length 7T, and modulated onto a subcarrier with frequency
fr = k/T,. The received signal is sampled with the sampling period T = T,,/L. In
order to avoid inter-symbol interference (ISI), the OFDM symbol is preceded by a
guard interval of length Tj,. The resulting symbols are of length T = T, + T}, which
is equivalent to Ly = L + L, samples. The variable € stands for the unknown timing
offset normalized to the sampling period and is assumed to be uniformly distributed
in the range [0, Ls). The term 7,,(t) denotes the symmetric complex circular Gaussian
white noise at the mth receive antenna with constant power spectral density Ny. Note
that the timing offsets between all pairs of transmit and receive antennas are assumed
to be the same. This assumption holds for small size transmit and receive antenna
arrays.

The received signal vector r,,, which consists of L consecutive received samples
from the mth receive antenna can be expressed as (without loss of generality, we

assume p = 0 and drop the index p in d*(p) and denote it d* in this section):

r, =W ZH]  +1,,, (3.16)
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where & = iji
S
T
ry = [1n(0) (1) -+ m((Ls — 1)T)]7,
B j2m(—K/2)(—Tg—eT) j2m(—K/241)(—Tg—€T) j2m(K/2-1)(—Tg—€T) 7]
€ Ty, e T .. e Tu
j2n(—K/2)(T—Tg—¢T) j2n(—K/241)(T=Tg—€T) j2m(K/2—1)(T—Tg—eT)
e T e Ty e e Ty
v, =
jo2m(—K/2)((Ls—1)T—Tg—eT) jo2m(—K/241)((Ls —1)T—Tg—€T) j2m(K/2-1)((Ls —1)T—Tg—eT)
€ Ty, e Ty e e Tu

Z = [didy---dy],

dn — [d;K/Q d;K/Q-{-l L. df/2_1]T.

Notation H,, . denotes the mth row of the matrix

hll h12 e th
h21 h22 e h2N
H= ,
_hMl hMQ e hMN_

and
N = [ (0) 10 (T) -+ - 1 ((Ls — DT

Stacking together the received vectors from all the M receive antennas yields

r = &Iy ® U )vec(ZHT) + 1, (3.17)

T ..T

where r = [r{ ¢} ---r},|" and n = [p{ ni - ni,|".

To include the correlation effects between channel coefficients, the channel matrix

is expressed as follows:

H = /®rH,/®r .

where ®; and ®i are the power correlation matrices of transmit and receive an-
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tenna arrays, respectively. Matrix H;;y € CM*Y contains independent, identically
distributed (i.i.d.) zero-mean, unit variance, circularly symmetric complex Gaussian

entries. Therefore,

T
=Ty @ W, )vec(Zy/ ®7HE /PR ) + 1. (3.18)

2. Symbol Timing Estimation with Known Training Data
a. ML Estimator

In this case, the matrix Z contains the known training data and the only unknown
is the channel matrix Hy;y. Since vec(sYB) = (BT @ s)vec(Y), Eq. (3.18) can be

re-expressed as

r — I®\Il @@Z\/(I)TVGC md
= \/‘I)R®\I’ Z\/ ‘I)T VeC ud

= scvec(HE)) +n, (3.19)

where s, = £(vVPr ® ¥ . Zy/P7) and the second equality comes from the fact that
(s®@B)(C®D) = (sB) ® (CD).

The joint ML estimate of € and vec(HZ,) is thus obtained by minimizing
Ji(rle,h) = (r —s.h)f(r —s.h), (3.20)

where h stands for the trial value of vec(HL,).
Setting the derivative of J; with respect to h to zero, one can easily obtain the
ML estimate for vec(HZ,)

h = (sfs.)'sir. (3.21)

Substituting Eq. (3.21) into Eq. (3.20), after some manipulations and dropping
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irrelevant terms, the timing delay can be estimated by maximizing the following

likelihood function:

Apa(e) = ris.(sfs.) " 's!r. (3.22)

€

Since (s®@B) ! =s"1®@B! and (s ® B)! = s’ ® B, it follows that

s(sls)™'sl = [Ver(VER Ve Vx|
o [9.27/8r(/B; 21010, 2/Fr) VB 2]

= Iy o9 Z(Z'9 v .Z)" 2!, (3.23)

where in the second equality, we exploited the fact that /®g and \/®r are both
non-singular square matrices.
Therefore, substituting this result back into Eq. (3.22), the DA likelihood func-

tion takes the expression

Apale) = ri(Iy @ O Z(ZIWIW.Z)'Z1 W)

v O Z(Z' v Z) 2Ty, (3.24)

M:

m=1

The ML symbol timing estimator can thus be expressed as

¢ =argmax Apy(e). (3.25)

b. The CCRB

For the model used in Eq. (3.19), the CCRB for the timing delay ¢ is given by [64-66]

0.2

CCRB ,
pale) = 2tr(DIPLD.I'})

(3.26)

where 02 = Ny /T = NyL,/T, is the noise variance,

_ d .
D, = dse = ¢\/®r® D.Z\/ B, (3.27)
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with D, = dW,/de, and PZ is the orthogonal projector onto the null space of s, and

it assumes the expression

PSL = IMLS—SG(SZSG)’lsZ

= Iy® I, -V .Z(Z'W W Z)'Z")

= Ly ®Pyg, (3.28)
where Py, =1, — ¥ Z(ZW! W Z)'ZIW!, and
I,=E [veC(Hgd)Vec(HZ;d)T] =Ty =1y @ Iy. (3.29)

Plugging Eq. (3.27), (3.28) and (3.29) into Eq. (3.26), one can further infer that

0.2

282t (V@r © D.2V®7) (T ® Pip) (V& © D.Zy/B7) (I © 1))

CCRBDA(E)

LN (E ) -
2r(vE V&) tr(v®7 ZIDIPL,D.Zv&7) \No

L, B\
= = - (—) ) (3.30)
2Mtr(ZTD!P,D.Z®7) \ No
where Z = Z / V/N. In passing from the second line to the third line, we made use of
the result that tr(sB) = tr(Bs) and that the diagonal entries of ®p are all ones.
3. Non-Data Aided Symbol Timing Estimation
a. ML Estimator

In this case, no training sequence is available and Z contains unknown random user
data. The matrices Z and H;;; in Eq. (3.18) are unknown and Eq. (3.18) can be

expressed in the following form

r=£(V/®g @ U, )vec(Z\/®-HEL,) + 1. (3.31)
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Note that ® is assumed to be known. However, it cannot be separated from Z
and H;;4 since the correlation present in transmit antennas can be merged into the
correlation of unknown data or vice versa. Since the noise is white Gaussian, the ML

estimator resumes to the minimization of
Jo(rle,x) = (r — B.x)'(r — B.x),

where B, = {(v/®r ® ¥,), and x stands for the trial value of vec(Z/®7HZL)).

The ML estimate for x is given by
% = (B/B.)"'Blr. (3.32)

Substituting Eq. (3.32) into Eq. (3.31), after some straightforward calculations and
dropping irrelevant terms, the ML symbol timing estimator reduces to the maximiza-

tion of the following likelihood function
Anpale) =r'B(BIB,)'Blr. (3.33)
It can be shown that
B.(B/B.) 'Bl =1, @ ¥ (¥/w, )W
which leads further to
M
Anpa(e) =)l U (UIW,) ' Wir,,. (3.34)
m=1

The ML symbol timing estimation can thus be expressed as

¢ = argmax Aypa(e). (3.35)
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b. The CCRB

For the model in Eq. (3.31), the CCRB for the timing delay € is given by [64—66]

0.2

CCRB €) = . . , 3.36
wpa(e) 2tr(DIPLD.T,) (3.36)
where
. dB.
D, = p =&V Pr® Dy, (3.37)
€
Pﬁ = IML5 - BG(BZBe)ilBZ = IM & PJ\I_H (338)

with Pg =1, — U (VW) 10! and Ty = E [vec(Zv/@rHL,)vec(Zv/®-HE,)']. 1t
can be shown that

I=Iy®E, (3.39)

where E is a Hermitian Toeplitz matrix with elements [E],,, = tr(T'z(n — m)®r)
and I',(n—m) =E [ZL’:Zm,;] is the averaged cross-correlation matrix of the symbols
transmitted with time index difference n — m.

Plugging Egs. (3.37), (3.38) and (3.39) into Eq. (3.36), one can obtain

0.2

OBl = e (VB 0 D) (T & Py) (V5 & D) (L 0 )

L, EN\™
N (5)" 0
2Mtr(D€P$DEE/N) Ny
c. Simulation Results

In this sub-section, the effects of the number of transmit and receive antennas on
CCRBs are examined. First, let us assume, ®; = Iy and ®z = I, for the moment.
Furthermore, it is assumed there is no space-time coding in the NDA case. The effect
of the number of transmit antennas N is shown in Figs. 17 and 18 for the DA and

NDA cases, respectively, with M = 4. From these figures, it turns out that different



27

107 T T T T T
— © — DAML (1TX 4RX)
—o— DA CCRB (1TX 4RX)

Ty - — % — DA ML (2TX 4RX)
N ‘ —— DA CCRB (2TX 4RX)
107k — 2 — DAML (4TX 4RX)

—=— DA CCRB (4TX 4RX)

MSE
S

10 L Il L L Il
0 5 10 15 20 25 30

E/N, (dB)

Fig. 17. The MSEs of the data-aided ML estimator and the CCRBs with different

number of transmit antennas.

numbers of transmit antennas result in similar estimation accuracies. Therefore, the
mean squared-errors (MSE) are approximately independent of N for both estimators.
Next, the effect of the number of receive antennas M is shown in Figs. 19 and 20 for
the DA and NDA case, respectively, with N = 4. It is clear that increasing M leads
to considerable MSE improvements. Since as expressed by Egs. (3.30) and (3.40), the
CCRBs are inversely proportional to M and from Figs. 19 and 20, the performances
of both DA and NDA estimators are very close to their corresponding CCRBEs, it
can be concluded that the MSEs of both DA and NDA estimators are approximately

inversely proportional to M.
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Fig. 18. The MSEs of the non-data-aided ML estimator and the CCRBs with different

number of transmit antennas.
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Fig. 19. The MSEs of the data-aided ML estimator and the CCRBs with different

number of receive antennas.
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Fig. 20. The MSEs of the non-data-aided ML estimator and the CCRBs with different

number of receive antennas.

D. Conclusions

This chapter investigated the effects of diversity on the synchronization for MIMO-
OFDM systems. It has been shown that MIMO-OFDM receivers are sensitive to the
residual synchronization errors. However, with multiple transmit and receive anten-
nas, MIMO-OFDM systems can take advantage of the spatial diversity to combat
these synchronization imperfections. Diversity can favorably improve the synchro-
nization performance. The conventional preamble-based synchronization method is
extended to the MIMO scenario. Data-aided and non-data-aided maximum likelihood
symbol timing estimators for MIMO-OFDM systems are introduced and their perfor-
mance analyzed in terms of the number of transmit and receive antennas. Computer
simulations show that by exploiting the spatial diversity, synchronization performance

of MIMO-OFDM systems in terms of detection probability and MSE performance
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becomes significantly more reliable when compared to conventional SISO OFDM sys-
tems, and thus it can improve the overall signal reception. Therefore, spatial diversity
appears as a useful technique to be exploited in the deployment of MIMO-OFDM

communication systems.
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CHAPTER IV

GENERALIZED LIKELIHOOD RATIO TEST FOR DATA-AIDED TIMING
SYNCHRONIZATION IN MIMO SYSTEMS
In this chapter, the data-aided timing synchronization problem for MIMO and MIMO-
OFDM systems in fading channels is considered. By formulating the timing synchro-
nization problem as a hypothesis testing problem, the generalized likelihood ratio test
(GLRT) is adopted for a setup that assumes nuisance parameters. Using statistical
methods, the asymptotic performance of the test is derived. An upper bound for
the detection probability is provided and shown to behave well as a benchmark for
sufficiently large number of observations. In addition, the selection of several system

design parameters is investigated through simulation results.

A. Introduction

In order to reliably recover the transmitted information in a digital communication
link, the receiver must be able to detect the existence of the transmitted signal and to
sample the output of the demodulator periodically at the symbol rate or a multiple
of the symbol rate. Since the propagation delay from the transmitter to the receiver
is generally unknown at the receiver, timing synchronization must be derived from
the received signal. In this paper, it is assumed that frequency synchronization is not
required, or that the frequency errors are small enough that frequency synchronization
can be achieved after temporal synchronization.

Synchronization can be the weakest component of a communication link. This
potential weakness is exacerbated when an attempt is made to establish a link in
the presence of strong noise and interference, which can effectively break down many

synchronizers. Multiple Input Multiple Output (MIMO) communication provides a
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number of potential performance benefits compared to traditional single-antenna links
[4,5]. It has been widely used in current broadband wireless communication systems
such as IEEE 802.11n wireless LAN and 3GPP High Speed Packet Access (HSPA).
Reference [6] introduces and compares various timing synchronization techniques for
the MIMO channel.

The Orthogonal Frequency Division Multiplexing (OFDM) is one of the mul-
tiple carrier modulation techniques that has been used as an efficient transmission
technique over frequency selective channels and exhibits important advantages over
conventional single carrier techniques. It can be used with multiple antennas to form
a MIMO-OFDM system which can further improve the bandwidth efficiency. Since
OFDM systems are more sensitive to synchronization errors [17,43], the synchroniza-
tion problem has been well investigated during the last two decades. For OFDM
systems with preambles, the reference correlation approach was proposed in [27,39].
Reference [30] proposes a maximum-likelihood estimator of timing and frequency off-
set which exploits the delay correlation property of the cyclic prefix present in the
OFDM symbol.

This chapter addresses the data-aided timing synchronization in MIMO and
MIMO-OFDM systems, i.e., pre-defined synchronization (pilot) sequences are trans-
mitted to aid the synchronization task at the receiver end. In essence, timing syn-
chronization is a continuous parameter estimation problem. However, in practical
implementations, most digital communication receivers sample the output of the de-
modulator periodically at the symbol rate or a multiple of the symbol rate, thus
require timing synchronization no better than a fraction of a sample period. There-
fore, the potential timing offsets are in a discrete set. Given this discrete set, in
principle, timing synchronization is a multiple statistical hypothesis test [6,41]. This

type of multiple hypothesis test can be treated as a sequence of binary statistical hy-
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pothesis tests. At each potential timing offset, the null hypothesis is that the signal
is misaligned or does not exist. And the alternative hypothesis is that the signal of
interest is properly aligned in time. At each testing point in time, a test statistic is
evaluated given the observed data. Synchronization is declared if the test statistic
threshold is exceeded. The performance of a synchronization test statistic is charac-
terized by the probability that synchronization is detected, given the correct timing
offset within the allowed receiver window, versus the probability of a false alarm that
occurs if synchronization is declared in error. By varying the threshold, a receiver
operating characteristic (ROC) curve in the space of the probability of missing a de-
tection versus the probability of a false alarm can be constructed to summarize the
detection performance.

Considering the data-aided timing synchronization as a detection problem, test
statistics for MIMO communications in flat-fading channels and for MIMO-OFDM
systems in frequency selective environments are developed. In composite hypotheses
tests where the conditional probability densities contain unknown nuisance parame-
ters, the optimal test statistic is not clear. However, it is believed that the generalized
likelihood ratio test (GLRT) is asymptotically optimal in the situation where no uni-
formly most powerful (UMP) test exists [7]. Following this approach, the performance

of the detector is analyzed in an asymptotic sense.

B. Data-aided Synchronization for MIMO Flat Fading Channels

In this section, the GLRT statistic for single carrier MIMO systems is proposed and
its asymptotic performance is analyzed. An upper bound for detection probability in
the presence of a large number of observations is also derived.

It is assumed that the MIMO channel is frequency flat. For any practical system,
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if the bandwidth of the transmitted signal is considerably less than the coherence
bandwidth of the channel, and the multipath propagation delays are not to be resolved
at the receiver side, then the received signal can be modeled as a MIMO frequency flat
fading channel. Assuming /N transmit antennas, M receive antennas and ngs complex

baseband samples, the MIMO relationship can be represented as follows:
Z=HS+N, (4.1)

where Z € CM*"s is the sampled received signal matrix, with each row containing the
n, samples received from one of the M receive antennas. H € C**¥ is the flat fading
channel transfer matrix, S € CV*"s is the transmitted signal matrix, and N € CM*ns
is the noise sample matrix and assumes a Gaussian distribution. The noise at each

receive antenna can be characterized as being a zero mean Gaussian random variable

with variance o2. It is assumed that the channel is temporally quasi-static, i.e., it
can be regarded constant during ng sampling periods. The transmitted and received

complex baseband signal samples at some delay 7 are defined by

S = [s(Ty) s(2T}) --- s(n,Ty)],

Z, = [z(Ts—71)z(2Ts—71) -+ z(nTs — 7)),

where T is the sampling period, and s(¢) and z(¢) are the continuous transmitted
and received vectors as a function of time t. In the case of a flat fading channel,
the sampling period is much greater than the multipath delay spread, and a single
channel filter tap is sufficient to represent the channel. Therefore, the MIMO channel

matrix at a relative delay 7, H,, is given by

H, =1

0, otherwise
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where the correct delay in terms of receiver’s clock is 7y, and 0 denotes a matrix of
Zeros.

The matrix Gaussian distribution is one of the most important matrix valued
distributions in statistics [67]. The probability density function (pdf) of the complex

matrix N can be represented by [68]

exp { —tr{Q' (N - M)'E"}(N - M)} }
QM| X

p(N|Q, %) = i : (4.2)

Ns

where Q@ = E{NTN}/M € C»*" ¥ = E{NN'}/n, € CM*™ and M € CM*" is
the mean matrix. An equivalent definition involving the Kronecker product ® and

the vectorization operator vec(-) shall also be introduced. It specifies that
N ~ CNpn, (M, 2, %) if vec(N) ~ CN ppp, (vec(M), Q @ X).

Assuming the noise samples are zero mean and statistically independent at dif-
ferent sampling time instants, i.e., the column vectors in matrix IN are independent,

one obtains 2 =I,,,. Therefore, the pdf simplifies to a more familiar form

exp { —tr{NTZ™'N}}

7TMnS|E

p(N[%) = : (4.3)

Ns

and equivalently vec(IN) ~ CN p7,,. (0,1, @ X).

The generalized likelihood ratio test (GLRT) is a likelihood ratio test for com-
posite hypotheses in which the parameters of the probability density function are
unknown a priori. The principle is straightforward [7]: it consists of finding the
maximum-likelihood estimate of the unknown parameters under each hypothesis, and
then plugging the estimate in the probability distribution of the corresponding hy-
pothesis and treating the detection problem as if the estimated values were correct.
This common sense test gives good results in general.

In our timing synchronization problem, the null hypothesis is that the synchro-
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nization (or pilot) signal is absent or misaligned, and the alternative is that the
synchronization (or pilot) signal is present and aligned correctly in time. Hence, the

parameter test in a formal statistics convention is

Hoi HM><N = O,E
7‘[1 : HM><N 7é O,E

The parameter matrix X is the received signal spatial covariance matrix and is a set
of nuisance parameters, which are unknown but the same under either hypothesis.
As one can find, the above hypothesis test is two-sided. It has been proved that there
is no uniformly most powerful (UMP) test exists in a two-sided test [42]. However,
it can be shown that the GLRT is UMP among all tests that are invariant [69]. The

GLRT for this problem is to decide H; if

Z.|S;H,, 2
LG(T)_ p( 7'| ) 1 1)

= - Vs (4.4)
p(ZT’HO =0, Eo)

where I:L, ﬁ?l are the unrestricted maximum-likelihood estimates of H and X, re-
spectively, under H;, and 530 is the restricted maximum-likelihood estimate under
H, when H = 0.

Given the knowledge of the synchronization signal, the pdf of received signal

when the transmit signal is present and properly aligned in time is given by

exp {—tr{(Z. — HS)'¥X"Y(Z, — HS)}}

(4.5)

7TMnS

ns

To maximize the likelihood at some given delay 7, the probability must be maximized
with respect to the two matrix parameters: H and 3. To obtain the maximum-

likelihood estimator of the MIMO channel matrix, one needs to take the complex



conjugate gradient of the log-pdf with respect to H and set it to zero.

Olnp(Z,|S;H, %) 0 R
e =~ tr{(Z, ~HS)'S7\(Z, — HS)}
0
— Ty-1 _ T
St {(HIS (2, — HS)ST)

= ¥4z, -HS)S' =0
Hence, one can easily obtain
H =7, S'(ssh.

Substituting this channel estimate into Eq. (4.5) yields

exp { ~tr{(Z.Pg)'=""(Z,Pg)}}
3| ’

p(Z,|S;H, %) =

7TMns
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(4.6)

(4.7)

where the orthogonal projection matrix Pg is defined as Pg = I,,, — ST(SST)~!S. It

projects onto a space orthogonal to the row space spanned by S. Also, one can define

the projection matrix Pg = ST(SST)~!S = I,,, — P&, which projects onto the row space

spanned by S. It can be easily verified that PsPg = Pg and PgPg = Pg. To obtain

a maximum-likelihood estimator of X, one can take a gradient of In p(ZT\S;I:I, 3)

and set it to zero as follows

Olnp(Z.|$;H,E)  0u{(ZP§)E(ZPg)} +n.In|Z|
0x 0x
— (ZYZPH)(Z.PHIEY) —n (=Y

— (ZYZ.PSZHE ' —n32 ) =0

Therefore,
B Z,. P71

N

o
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Plugging this estimator into the likelihood Eq. (4.7), the maximum pdf is given by

p(Z|S: %) = exp {—tr{(Z,P$)1(Z,P$Z!) "1 (Z,P§)}}

1t
M| Z2,PgZ: s
Ns
ng ,—Mng
wMn|Z, PLZ |

In the absence of the synchronization signal, the pdf of the received signal is
given by
exp { —tr{Z'X71Z}}
P

p(Z|%) = (4.10)

7TMnS

ns

Note that this pdf can also describe the case when the synchronization signal is
misaligned. Since many communication standards operating in the ISM band employ
OFDM modulation which can be approximated well by Gaussian distributions due
to the Central Limit Theorem (CLT), it is assumed that misaligned reference signals
can be modeled reasonably well by sampling from complex Gaussian distributions.
In such a case, the covariance matrix of the misaligned synchronization signal can be
combined into 3.

Similarly, by maximizing the pdf in the missing or misaligned synchronization

signal case, the maximume-likelihood estimator of 3 under hypothesis H is given by

T (4.11)

Plugging this estimator into the likelihood Eq. (4.10), the maximum pdf is given by

ns ,—Mn
nS“e s

= (4.12)

p(Z|%)

ns
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Consequently, the GLRT statistic can be represented by

ns

1,2}
7, Pazi]
= |ZT(Ins - PS)Zi(ZTZD_l‘_nS

Lg(T) =

— |Ly - Z,PsZL(Z,Z) '

= [I,, = PsPz ™™, (4.13)

where Pz_ is the projection matrix that projects onto the row space spanned by Z,
and is defined as Pz = ZT(ZZ")~'Z.

To investigate the performance of the maximum-likelihood estimator of the chan-
nel matrix H and fit it into statistics conventions, one needs to consider the estimator
in a vector space. One possible way is to vectorize the channel matrix H by stacking
the columns into a long vector. We will show the equivalence of the estimator between

the matrix space and the vector space as follows.

Let z = vec(Z), h = vec(H), and n = vec(IN). Noting
vec(IAB) = (B” ® I)vec(A) (4.14)
and recalling Eq. (4.1), one can show that
z=(S"®Iy)h+n. (4.15)

Recall the equivalent vector model of the matrix Gaussian distribution, the pdf when

the synchronization signal is present and properly aligned can also be represented by

exp {—[z — (S” @ Iy)h|'C~'[z — (S” @ In,)h]}

p(2]S;h, C) = G ,

(4.16)

7TMns

where C = I,,, ®3. Taking the complex conjugate gradient of the log-pdf with respect
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to h, and setting it to zero, one obtains
Jlnp(z|S;h, C) 0

oh* oh*

= (ST®Iy)'C 'z — (ST @ I))h]

[z — (ST @ I)h]'C7 'z — (ST @ I),)h]

= 0.
Hence, the maximum-likelihood estimator of h is
h=[(ST® L) C ST @ Ly)] (ST @ 1)fC 'z

Recall that C =1I,,, ® ¥, and the properties of the Kronecker product: (A ® B)" =
ATeBl, (A@B)'=A"19B ! and (A®B)(X®Y) = (AX) ® (BY) where

matrices inversions and multiplications are proper,

h = [(S"eLy) (" @Ty) (8" @ Ly)(1,, @ 2) 'z

= ([S'(ssH ™" @ 1y)z.
Recalling Eq. (4.14), one can convert the estimator in vector space to matrix space
H = ZS(Ss"),

which is the same as Eq. (4.6). Thus, the equivalence between the vector space model
and matrix space model has been set up.
It is straightforward to check the unbiasedness of the channel estimator. The

Fisher information matrix provides information about the variance of the unbiased
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estimator and can be computed as

Ih) - E {alnp<z|s,h,c>alnp<z|s,h,c>}

oh oh*
- E {(ST @ 1) C [z — (ST @ Ty)h] (ST @ Iy)TC 'z — (87 ® IM)h])*}
= (STely)'Cc (ST ®1y)
= (ST @Iy)(I, @) (S" @1y)

= (SSHex"L (4.17)

Then, as ny, — oo, the modified GLRT statistic 21In L for complex parameters
has the pdf [41]

.| G under H,
2In Lg(7) ~

Xayn(A)  under Hy
where “a” denotes an asymptotic pdf, x? denotes a central chi-squared pdf with r
degrees of freedom, and Y’ z denotes a noncentral chi-squared pdf with r degrees of

freedom and noncentrality parameter A. The noncentrality parameter is
A = 2(h; — hg)"I(hg, £)(h; — hy), (4.18)

where h; and X are the parameters’ true values under H;. Note that Eq. (4.18) holds
for the case without nuisance parameters. When nuisance parameters are present, the
noncentrality parameter A is decreased and the chi-squared pdf is more concentrated
to the left for the same degrees of freedom as one can find from Fig. 21. Hence with
the same threshold, the detection probability is decreased. Intuitively, this is the
price paid for having to estimate extra parameters for use in the detector.

Plugging Eq. (4.17) into Eq. (4.18), and assuming SST and ¥ admit the following
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Fig. 21. Noncentral chi-squared pdfs with different noncentrality parameters.

eigenvalue decompositions, respectively,
SST = UAU' and ¥ = VI'V',
where U and V are unitary matrices, one can obtain

A = 2hf[(SST)" @ =" h
= 2h' [(UAYPUNT @ (VI-2V1] [(UAY*UNT & (VIV/2VH)] h
= 2vec (VI V2VHH(UAY2UY)) vec (VI /2VHH(UAY?UY))
= 2tr {(UAYV2UNHI (VT 2VH) (VI 2V H(UAY2UY) )

= 2tr {X'HSS'H'}, (4.19)

where the fourth equality follows the vec(-) operator’s property that vec' (A)vec(B) =
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tr {ATB}. Assuming the noise is spatially uncorrelated, i.e., ¥ = 021, one obtains

_ 2|HS|3

2
Oy

A — 2Mn,SNR, (4.20)

where the signal-to-noise ratio SNR is defined as
SNR = |[HS||%/ (02 Mny). (4.21)

Assuming the knowledge of the true values for the MIMO channel H (or equiv-
alently h) and the covariance matrix X is available, one can approximate the GLRT
statistic with chi-squared random variables under either hypothesis Hg or H;. Since
the asymptotic pdf under Hy does not depend on any unknown parameters, the
threshold required to maintain a constant false alarm rate (CFAR) can be found,
i.e, CFAR detector exists [41]. However, since the nuisance parameter is present
in the model, we can provide only an upper bound for the detection probability or
equivalently a lower bound for the missing rate. And since the GLRT is considered
asymptotically optimal in the situation where no uniformly most powerful (UMP)
test exists [7], this asymptotic bound can also serve as a benchmark when comparing
various tests developed through different approaches. The bound can be obtained as
follows.

I. For any given false alarm rate Pra, one can determine the corresponding

threshold 7', such that
/ pl(f)df = Pra,

T

where

is the central chi-squared pdf with » = 2M N degrees of freedom, and I'(u) is the
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Gamma function defined as

I(u) = /000 t“ L exp(—t)dt.

II. For the given SNR, one can obtain the noncentrality parameter A through
Eq. (4.20) or Eq. (4.19). Then an upper bound of detection probability Pp ,, which

is the detection probability in the asymptotic case, can be computed as

T
where
k
z2 lexr)(f””é*) 00 (%
23 k=0 KIT(Z+k) x>0
pa(r) =
0 <0

is the noncentral chi-squared pdf with » = 2M N degrees of freedom and noncentrality

parameter A. Equivalently, a lower bound of the missing rate is given as
Pmiss,lb =1- pD,a-

In the following, the performances of the GLRT statistic developed for flat fading
channels are shown empirically through computer simulations. The performances
are illustrated in terms of receiver operating characteristic (ROC) curves in various
system configurations. The probabilities on axes are displayed for potential correct
or incorrect temporal alignment tests. The probability of false alarm measures the
fraction of false alarms given the synchronization sequence is absent or misaligned.
The probability of a missing is the rate of omission an event when the synchronization
sequence is correctly aligned in time.

For a MIMO wireless communication link with N transmit antennas and M
receive antennas, N different synchronization (or pilot) sequences, each of ng symbols,

are transmitted through the N transmit antenna in parallel. These sequences are
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N=4,M=4,n =16
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Fig. 22. Comparison of ROCs for a 4x4 MIMO link in Rayleigh flat fading environment
with different SNRs.

constructed randomly from a quadrature phase-shift-keying (QPSK) constellation.
For each synchronization test, the receiver collects ng received vector samples from
M antennas. The SNR is defined in Eq. (4.21). The channel assumes Rayleigh
frequency flat fading. The elements in the MIMO channel matrix H are sampled
from a circular complex Gaussian distribution with zero mean and unit variance.
Fig. 22 shows the ROC curves for a 4-by-4 MIMO link with various SNRs. There
are 4 transmit antennas and 4 receive antennas with synchronization sequences of
length 16. The SNRs investigated are 0, -1, -2, and -3 dB. Fig. 23 illustrates the
ROC curves for a SISO link case, i.e., with a single transmit antenna and a single
receive antenna. The proposed GLRT works well in both cases, e.g., with SNR=0dB,
for Ppy = 1%, the missing rate is 6 x 10=* in the MIMO case and 1072 in the SISO

case. As the SNR decreases, the missing rate increases (the detection probability
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Fig. 23. Comparison of ROCs for SISO link in Rayleigh flat fading environment with
different SNRs.
decreases), a fact which corroborates our intuition.

Fig. 24 compares the performances of the GLRT under different MIMO configu-
rations at SNR 0 dB. It is easy to find that MIMO setups outperform the SISO setup.
Generally, with the same number of transmit antennas, the more receive antennas are
used the more reliable the communication link is. However, with the same number
of receive antennas, more transmit antennas actually degrade the performance. One
can find that the 1-by-1 case outperforms the 4-by-1 case. This is because the syn-
chronization sequences are not orthogonal to each other. More transmit antennas
cause interference at the receiver side. Although one could specify to use orthogonal
synchronization sequences in some limited cases, the fading channel still destroys the
orthogonality. As for synchronization purpose, stepping up from SISO link to 2-by-2

MIMO provides relatively large benefit, e.g., for Pry = 1%, the missing rate is re-
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Fig. 24. Comparison of ROCs for different MIMO setups in Rayleigh flat fading envi-
ronment at SNR 0 dB.

duced from 1072 to 1073. However, only marginal benefit can be obtained from an
upgrade from 2-by-2 to 4-by-4 setup.

Figs. 25 and 26 show the asymptotic behavior for a 4-by-4 MIMO link with the
synchronization sequence length equal to 32 and 64, respectively. As the synchro-
nization length increases, the lower bound for missing rate gets tighter. Although the
asymptotic bound requires an infinite number of observations, i.e., infinitely large n,

it still serves as a good lower bound with sufficiently large observation window, such

as ny = 64. Fig. 27 confirms our observation with the SISO case.
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Fig. 25. Performance of the detector for a 4 x 4 MIMO system in Rayleigh flat fading

environment with n, = 32.
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Fig. 26. Performance of the detector for a 4 x 4 MIMO system in Rayleigh flat fading

environment with n, = 64.
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Fig. 27. Performance of the detector for a SISO link in Rayleigh flat fading environ-

ment with ng = 32.
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C. Synchronization for MIMO-OFDM Systems Using Pilot Symbols

In this section, the GLRT formulation for timing synchronization in MIMO-OFDM
systems with pilot symbols across multiple observations is set up and analyzed. A
performance bound for detection probability or missing rate is also derived.

OFDM is a multicarrier approach that exploits the computational efficiency of the
fast Fourier transform (FFT). The transmitted signals are constructed by applying an
inverse FFT to a block of symbols. Each symbol is assigned to a subcarrier (or tone)
and has a duration proportional to the number of symbols in the block. An OFDM
symbol is defined to be this entire block of transformed symbols. OFDM converts
a broadband frequency selective channel into a parallel collection of frequency flat
subchannels [3]. The subcarriers have the minimum frequency separation required
to maintain orthogonality of their corresponding time domain waveforms. OFDM
uses the available bandwidth very efficiently. Therefore, it is natural to think of
combining the OFDM technique with the MIMO configuration to enhance the system
performance in frequency selective environments.

It is common in OFDM systems to periodically populate the OFDM symbol with
a number of known values in the frequency domain to ease the channel estimation
task. These pilot symbols occupy a small fraction of the total number of tones.
Without loss of generality, it is assumed that the frequencies of the pilot tones are
fixed. In MIMO systems, a sequence of OFDM symbols employed with independent
modulation of the pilot symbol sequences are emitted from each transmit antenna.
Hence, the pilot sequences can be used for synchronization purpose. Since each pilot
tone in frequency domain undergoes a frequency flat fading, one can extend the study
in the previous section to address the timing synchronization problem in frequency

selective channels by considering a MIMO-OFDM system. Since this approach for
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synchronization operates in the frequency domain, it is relatively insensitive to the
exact timing offset.

Although a variety of potential test statistics are available that could exploit the
OFDM pilot sequence structure, given its superior performance, the GLRT approach
is addressed here. The number of pilot tones is denoted as m,. In the following,
the subscript p indicates a pilot index. The baseband angular frequency for the pth
pilot subcarrier is denoted w,. The number of OFDM symbols used is n,. Assuming
N transmit antennas, and M receive antennas, for the temporal offset 7 contained
within the length of cyclic prefix, the received signal for the pth pilot frequency can
be modeled by the following MIMO relationship:

Z, = ¢*"H,S, + N,, (4.22)

where Z,, is the M X n, received signal vector, H,, is the M x N flat fading channel
matrix, S, is the N X ng transmitted pilot symbols matrix, and N is the M x nj
Gaussian noise matrix.

We state our timing synchronization problem in a hypothesis testing setup:

Ho: H,=0,3, p=1,2,--- n,
Hi: H,#0,%,, p=1,2,--- n,.

Following the same assumption in last section that the noise vectors are temporally
uncorrelated, the matrix Gaussian pdf with the pilot sequence present and approxi-

mately aligned in time for the pth pilot tone is given by

—tr{(Z, — ¢/*"H,,S,)'¥ Y(Z, — e“*"H,S
(2,18, 1,3, — A IS, D TSN g

mMns |3 |

where ¥, is the spatial covariance matrix of the noise on the pth pilot tone. Therefore,
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for the collection of n, pilot tones, the joint pdf can be represented by
p(ZIS,H, %) = Hp(zp‘spv H,,%,),
p

where Z, §, H and ¥ indicate the set of Z,,, S,, H, and X, for the n,, pilot sequences.
Here it is assumed that the channels and the noise covariance matrices are independent
between pilot tones.

The maximum-likelihood channel estimator can be obtained by taking the com-

plex conjugate gradient of the log-pdf with respect to H, and setting it to zero:

0
OHE; Inp(Z|S,H,%) = (9—H;; Inp(Z,|S,,H,,%,) =0
Solving for H,, gives

H, = 1" 7,81(S,S!) ™

Similarly as in the last previous section, substituting the channel estimator into

the log-pdf and taking gradient with respect to X, one obtains

o _ LPs7

)
p N

where Pg = T,,, — SI(S,SI)™'S, = I,, — Ps,. Plugging these estimators into Eq.

(4.23), the maximum pdf is represented by

(2,8, 11, $,) = e (4.24)
PUlp|Sp; Hp, 24p Mn, prépz;f)ns' '

In the absence of pilot sequence or largely misaligned pilot sequence, the joint

pdf can be expressed as
p(Z2[%) = Hp(zp‘zp)a
p

where
exp { —tr{Z]TDEIlep}}
3,

p(zp‘zp) = TMn, (4'25)

Ns
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is the pdf for the pth pilot tone. Similarly, the maximum pdf can be represented by

(2,18,) = = (4:26)
D\Llip|2ap Mng sz}; ns '
Therefore, one can form the GLRT statistic as
p(Z[%) _
Lo=—"T"— L, —Pg, Pz |, 4.27
a1 | (427

where Pz, = Z1(Z,Z1)"'Z,.

In OFDM systems, the pilot tones are usually scattered uniformly across the
whole bandwidth to ease the channel estimation. Therefore, in frequency selective
environments, it is valid to assume that the channel coefficients at different pilot
frequencies are independent, i.e., H,’s are independent with each other for different
p’s. With this assumption, one can follow the same derivation in vector space as in
the last section to show that the Fisher information matrix for the channel estimators
Is ) )

I(hy)
I(h,)

I(h,,)

T
where TI(h,) = (S,81)" @ -1, h, = vec(H,), h = [th hf --- bl |, and n, is

the number of pilot tones. Therefore, the modified GLRT statistic can be modeled
asymptotically as [41]

. X Nn, under H,
21n LG ~

X’gMan()\) under H,
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with the noncentrality parameter
A=) 2tr {¥,'H,S,SIHI} . (4.28)
p

If the noise is further assumed to be spatially uncorrelated and with identical variance

o2, one obtains
SR

2
On

where the SNR in MIMO-OFDM systems is defined as the ratio of the received OFDM

= 2nMn SNR, (4.29)

symbol power per receive antenna to the noise sample variance, and 7 is the power
fraction of the pilot tones in one OFDM symbol. It is bounded from 0 to 1. If the
pilot tone is transmitted with the same power as other data tones, n = n,/L, where
L is the total number of subcarriers in an OFDM symbol.

Since the asymptotic pdf under hypothesis H, is not related to any unknown
parameters, the CFAR detector exists. With the same argument made in the previous
section, although the noncentrality parameter is overestimated, an upper bound for
the detection probability can be obtained from the asymptotic distribution through
the following steps.

I. For any given false alarm rate Pra, one can determine the corresponding

threshold 7', such that

/ p1(x)de = Pra,

T

where

pi(z) =

is the central chi-squared pdf with r» = 2M Nn,, degrees of freedom.
II. For the given SNR, one can obtain the noncentrality parameter A through

Eq. (4.29) or Eq. (4.28). Then an upper bound of detection probability Pp, can be
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computed as

where

is the noncentral chi-squared pdf with r = 2M Nn,, degrees of freedom and noncen-
trality parameter A. And equivalently, a lower bound of the missing rate is given as
Prissiv =1 — Pp .

In the following, the performances of the GLRT in frequency selective fading
channels are evaluated via computer simulations. The performance are shown in
ROC curves in various system setups. In a MIMO-OFDM system configured with N
transmit antennas and M receive antennas, each transmit antenna sends an OFDM
symbol with L = 128 subcarriers at a time. Within the OFDM symbol, there are
n, pilot tones, each of which bears a pilot symbol drawn randomly from the QPSK
constellation. The pilot tones are transmitted with the same power as other data
tones. The receiver collects ny such OFDM symbols from the M receive antennas.
The overall broadband channel assumes frequency selective fading.

Fig. 28 shows the ROC curves for a 4-by-4 MIMO-OFDM system with various
SNRs. There are 4 transmit antennas and 4 receive antennas with the observation
window of 16 OFDM symbols. The number of pilot tones is 16, which reflects n =
0.125. This means an overhead of 12.5% in transmission power dedicated for data-
aided synchronization and channel estimation purposes. The SNRs investigated are
12, 11, and 10 dB. Fig. 29 illustrates the ROC curves for a regular SISO OFDM
system with 16 pilot tones. At SNR=12dB, for Pr4 = 1%, the missing rate is around

1% in both cases.
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Fig. 28. Comparison of ROCs for a 4 x4 MIMO-OFDM system in a frequency selective

environment with different SNRs.
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Fig. 29. Comparison of ROCs for a SISO-OFDM system in a frequency selective en-

vironment with different SNRs.
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Fig. 30. Comparison of ROCs for different MIMO configurations in frequency selective
environment with SNR 12 dB.

Fig. 30 compares the performances of the GLRT under different MIMO config-
urations at SNR 12 dB. 16 pilot tones are used. It can be found that with the same
number of transmit antennas, the more receive antennas are used the better the syn-
chronization performance is in terms of detection probability. Furthermore, with the
same number of receive antennas, more transmit antennas lead to worse performance
due to the additional interference caused at the receiver side. These phenomena can
also be found in the previous section. However, contrary to the MIMO system studied
in the previous section, in MIMO-OFDM systems, increasing the number of antennas
does not always improve the synchronization performance. In the configuration with
N = M, the 4-by-4 setup performs almost identical to the SISO case, while the 2-by-2
setup outperforms both.

Fig. 31 illustrates the ROC curves for a 4-by-4 MIMO-OFDM system configured
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Fig. 31. Comparison of ROCs for a 4 x 4 MIMO-OFDM system with different number

of pilot tones in a frequency selective fading environment, ny = 16.

with various number of pilot tones. The observation window is set to be 16 OFDM
symbols and the SNR is 12 dB. The numbers of pilot tones investigated are 20, 16, 12,
and 8, which reflects different levels of overhead from 15.63% to 6.25%. Coinciding
with intuition, more pilot tones provide better performance. However, choosing the
number of pilot tones is never an easy task. Besides the impact on the synchronization
performance, more pilot tones cause more overhead and thus reduce the rate for
information transmission. Meanwhile, too few pilot tones make the channel estimation
difficult in frequency selective channels. In order to get a good channel estimation
in frequency domain, the system needs at least two pilot tones within the coherence
bandwidth.

Figs. 32 and 33 show the asymptotic behavior for a 4-by-4 MIMO-OFDM system

with observation window of 32 and 64 OFDM symbols, respectively. 16 pilot tones are
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Fig. 32. Performance of the detector for a 4 x 4 MIMO-OFDM system in a frequency

selective fading environment with n, = 32.

used in both cases. As the observation length increases, the lower bound for missing
rate gets tighter. Although the bound holds asymptotically, it can still be used as a

benchmark with sufficiently large n,.

D. Conclusion

In this chapter, timing synchronization was treated as a multiple hypotheses testing
problem. GLRT statistics have been developed for MIMO and MIMO-OFDM systems
in frequency flat and frequency selective fading environments respectively for their
superiority in the presence of nuisance parameters. The performance of the test has
been analyzed in both cases. The asymptotic bound serves a good benchmark for the
case of more than 64 observations. The choices of a few design parameters in MIMO

and MIMO-OFDM systems have also been discussed.
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Fig. 33. Performance of the detector for a 4 x 4 MIMO-OFDM system in a frequency

selective fading environment with n, = 64.
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CHAPTER V

CONCLUSIONS AND FUTURE WORK

A. Concluding Remarks

In this dissertation, the sensitivity analysis of both SISO and MIMO OFDM systems
to the residual synchronization errors and spatial diversity has been investigated.

For SISO-OFDM systems, in wide-sense stationary uncorrelated scattering fre-
quency selective fading channels, the sampling clock timing offset results in a rotation
of the subcarrier constellation, while carrier frequency offsets and phase jitter cause
inter-carrier interference. A tight upper bound of the inter-carrier interference dis-
tortion has been obtained. And a closed-form expression for the SINR degradation
due to imperfect synchronization is reported. Simulation results have shown that the
multi-band ZP-OFDM system is very sensitive to carrier frequency offsets. With large
carrier frequency offset, the system’s symbol error rate is limited by the inter-carrier
interference. In MIMO-OFDM systems, similar conclusions are drawn.

As a compensatory measure, multiple antennas can be employed to improve the
synchronization performance by exploiting the available spatial diversity. A preamble-
based synchronization scheme has been extended to multi-antenna situations. The
performance of the synchronization method in terms of detection probability of acqui-
sition, standard deviations of boundary of frame and carrier frequency offset has been
assessed via theoretical analysis and computer simulations. It has been found that
diversity can favorably improve the synchronization performance while employing
more receive antennas is more efficient in this regard. Data-aided and non-data-aided
maximum likelihood symbol timing estimators for MIMO-OFDM systems have also

been presented. Computer simulations show that by exploiting the spatial diversity,
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synchronization performance of MIMO-OFDM systems in terms of detection proba-
bility and MSE performance becomes significantly more reliable when compared to
conventional SISO OFDM systems, and thus it can improve the overall signal recep-
tion. Therefore, spatial diversity appears as a compensatory measure that can be
employed in the deployment of MIMO-OFDM communication systems.

In MIMO-OFDM systems with pilot symbols, timing synchronization can be
treated as a multiple hypotheses testing problem. The generalized likelihood ration
test (GLRT) statistic has been proposed for frequency flat and frequency selective
fading channels. Given the superiority of the GLRT in presence of nuisance parame-
ters, the proposed timing synchronization method can be regarded as another form of
compensatory method. Furthermore, the asymptotic performance of the test without
nuisance parameters has been analyzed. It can serves as an upper bound for detection
probability. From computer simulations, the asymptotic bound is tight for the case
when more than 64 observations are available. Therefore, it serves as a good bench-
mark for comparing performances of different timing synchronizers. The choices of a
few design parameters such as number of antennas and pilot tones in MIMO-OFDM

systems have also been discussed.

B. Suggestions for Future Work

By no means this dissertation can cover all the aspects of the synchronization prob-
lem of OFDM systems and compensatory measures. Based upon the work in this
dissertation, there are at least two directions can be pursued for future research. One
is to further extend the research on compensatory measures by taking into account
the space-time codes. The study and analysis done in this dissertation is based solely

on uncoded symbols while in real MIMO-OFDM communication systems, space-time
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coding will be employed on the signal before transmission. Therefore, a synchroniza-
tion algorithm and corresponding performance analysis considering space-time codes
is more useful for practical systems.

Second, the synchronization problem considered here is for point-to-point sys-
tems. A natural extension is to study similar problems in OFDMA multiple access
communication schemes with more than one user. And this may need to incorporate

the higher layers procedures of the communication network.
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APPENDIX A

APPENDIX FOR CHAPTER II

To simplify the exposition, in what follows a matrix form representation is

adopted. It turns out that z = [Z, - - - ,ZN_l]T can be expressed as:
- 2mgAl
z=e¢9 N~ FR;zpDpHT ;pF's (A1)
where s = [sg, - - -sN_l]T is the vector of transmitted information bits, F stands for

the FFT matrix. The matrices

Iy
RZP - IN 5 (AZ)
0
NxP
Iy
0
PxN

perform zero-padding and overlap-and-add operations, respectively. The matrix H is

a lower triangular Toeplitz matrix defined ! as
H-= toeplitz([ho, hl, s 7hL71]; [ho, O, s ,O]), (A4)

and Dp is a diagonal matrix representing the residual carrier frequency error and
is defined in terms of its diagonal elements as: Dp = diag(1l,«,---,af™1), with
a = exp (j2rAq/N), and Aq = AfT, is the normalized carrier frequency offset
(NCFO) with T} the symbol duration of ZP-OFDM. It can be shown that

D,H=HD; (A.5)

'Notation A = toeplitz(b; c) denotes a Toeplitz matrix A with its first column and
row vectors given by the vectors b and c, respectively.
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where H' = toeplitz([hy, by, -+, by 1] [h, 0, -+ ,0]), and hjy = ho, B} = ha, -+
h/L—l = hL_lOéLil.

Furthermore, one can check that DpTzp = TzpDy. Therefore,

. 2mgAl

z ="~ FRyzpH'T,pDyF's . (A.6)

Note that left multiplying Rzp and right multiplying Tz p changes H’ into a circulant
matrix H,;,. with [hg, <o by 1,0, ,O]T as its first column. Matrix H.;,.. can be
further decomposed as H;,. = FTA’F, where A’ is a diagonal matrix whose diagonal

entries are the FFT of the N-point sequence {hg, RN (Y (A ,O}. Therefore,

- 2mgAl

z=c 7~ ANFDyF's. (A7)

Let ® = FDyF'. Tt is not difficult to observe that the (m,n) element of matrix

® can be expressed as

sin(m(n —m + Aq))

_ Gt (n—m+Aq) A8
Nsin(w(n—m—i—Aq)/N)e : ' (4.8)

CI)m,n

The ICI at subcarrier m caused by the other subcarriers is given by:

2

ICI, =E Z A (m)®,, s(n)

n.n#Em

, (A.9)

where A’(m) is the m-th diagonal element of A’ and s(n) denotes the n-th element

of vector s. Furthermore, a tight upper bound on ICI can be derived as follows

ICI, < E{ > IA’(m)i’m,nS(n)F} =E{A'm)"} Y [@n.l"E{ls(n)}.

n,n#EmM n,n#EmM
(A.10)
Since {ho, -+ , h—1} are independent circularly symmetric complex Gaussian random
variables, [h{, -, hp_1,0, -, O]T forms a complex Gaussian random vector with

diagonal covariance matrix C;,. Thus, F'/FT {hg, <+~ by 4, 0,-+- 0} has covariance
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matrix Cy = FC,FT. One can verify that (Cg )., = Z;\f:l(ch)j,j forn=1,---,N.
Therefore, E {|A'(m)|?} = 25;01 {|h,|?} = 1. Thus,
L N2 L V2
_ 2
m=0 m=0n,n#*m
1 = sin(r(n —m+ Aq))  |?
- — : (A.11)
N &= e | Nsin(m(n —m+ Aq)/N)

The power of Ji, + Jo, can be obtained through direct calculations.

1 N—-1N—-1 N-1 X 1 (a+g)
.2k1n .27 +Aq

2 _ j 1n1 —j 1(g

E{|J1Q| } - ES,h,d’ N2 § : § : § :sme N hll_k1¢l1€ N

11=0 k1=0n1=0

N—1N-1 N—-1

. 2wkgong . 2wlo (q+Aq)
x —qZ2tr2n2 2mi2(gTAq)
X E E E Sn26 JTN h12_k2 §b12 e’ N }

lo=0 ko=0 n2=0
9 N—1min(k+V—-1,N—-1)

_ % S Y g (A.12)
k=0 =k

Similarly,

=2

0'3) —1k—N+V -1
E {"]2(1‘2} = W Z O'}QL,Z-FN—.IC . (A.13)
=0

=0

o

Due to the independence assumption on different paths, it is straightforward to check

also that

E{Ji, )3} =E{J,Jo} =0 (A.14)
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