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Summary

In this thesis, a subspace-based blind (non-data-aided) joint carrier frequency
offset (CFO) and channel impulse response (CIR) estimator is proposed for uplink
carrier frequency synchronization and channel estimation in direct-sequence code
division multiple access (DS-CDMA), cyclic-prefix CODMA (CP-CDMA) and multi-
carrier CDMA (MC-CDMA) systems. The proposed estimator is formulated by
exploiting the orthogonality between the signal and noise subspaces.

The noise subspace used by the estimator is estimated from the received sig-
nal. Using the knowledge of the user’s spreading code, the signal subspace for the
desired user is obtained as a function of CFO and CIR parameters. Through ma-
trix manipulations, the orthogonality between the signal and the noise subspaces
can be expressed as a set of L linear equations equated to zero, where L denotes
the length of CIR. In other words, if the CFO variable is equal to the user’s true
CFO value, then the desired user’s CIR lies in the null space of a (L x L) positive
semi-definite matrix. This (L x L) matrix is a function of CFO, noise subspace and
desired user’s spreading code. The determinant of the above (L x L) matrix is zero
only when the CFO variable is equal to the desired user’s true CFO value. Due
to the presence of noise and use of finite precision, the determinant is not exactly

zero at the desired user’s true CFO value. By performing a one dimensional grid

viil



SUMMARY

search for the CFO variable, the search point which minimizes the determinant of
the above defined matrix is taken as the user’s estimated CFO value. The CIR is
estimated as the eigenvector associated with the minimum eigenvalue of the (L x L)
matrix corresponding to the estimated CFO value.

Using asymptotic approximation for the user’s angular CFO variable, a crite-
rion for the selection of users’ spreading codes is outlined to ensure that the CFO
and CIR parameters are uniquely identifiable. The mean squared error (MSE)
performance of the estimator is compared with Cramer-Rao lower bound (CRLB).
The cost function used for CFO estimation is analyzed and is shown to be locally
convex around the user’s true CFO value. This knowledge is used to formulate a
low-cost two-stage CFO estimator, where in the first stage a coarse grid search is
performed to obtain an approximate CFO estimate. In the second stage, a finer
CFO estimate is obtained by using Newton’s algorithm initialized with the CFO
estimate from the first stage. The convergence of Newton’s algorithm is shown
through computer simulations. The reduced computational complexity renders the
two-stage estimator to be a practical solution for CFO estimation in uplink CDMA
systems. The ‘linearized” CFO estimator is shown to be unbiased and a theoretical
MSE performance corresponding to CFO estimation is also derived. It is observed
that the theoretical MSE overlaps with the CRLB. This implies that the proposed

estimator can asymptotically achieve the CRLB.

X
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Chapter 1

Introduction

The radio communication link between mobile transceivers established by
Marconi in 1897 [1] demonstrated that communications need not be limited to
transceivers tethered by wires. In 1946, the first mobile telephone system was
introduced to the public [2]. Since then, advances in wireless communication tech-
nology together with the realization of compact energy efficient digital and radio
frequency circuits have made wireless transceivers available to about 50% of the
world’s population. The reduced implementation cost for wireless transceivers has
resulted in ever growing numbers of users and their need for higher data rates and
value added services lead to scarcity of available spectrum.

In order to reuse the available limited spectrum and cater for the geograph-
ically scattered users, the concept of cellular communication was introduced [1].
In cellular communication systems, the geographical area is divided into cells with
small area. Every cell has a base station serving the users located within that

particular cell. The base stations are connected to a mobile switching center. Fur-
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ther details on cellular communications can be found in [1] [3]. The transmissions
in a cellular system can be classified as either uplink (reverse link) transmission
or downlink (forward link) transmission [4]. In the uplink or reverse link trans-
mission, the mobile terminal transmits its information to the base station. In the
downlink or forward link, the base station transmits the data to the mobile ter-
minals. A pictorial representation of a cellular system describing the uplink and

downlink scenario is shown in Fig. 1.1. The following section outlines the multiple

Fig. 1.1: Cellular System

access schemes developed to cater for the needs of the users’ by efficiently using

the available limited resources.
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1.1 Multiple Access Schemes

Multiple access schemes enable sharing of the available finite spectrum re-
sources among several mobile user terminals. It improves system capacity! and

efficient spectrum utilization [1]. The major multiple access schemes available are
2] [5]:

1. FDMA - Frequency division multiple access

2. TDMA — Time division multiple access

3. CDMA - Code division multiple access

4. SDMA — Spatial division multiple access

or combination thereof.
The spectrum is shared among the users by assigning to each user an indepen-

dent frequency band, time slot, spreading code or spatial signature.

FDMA

In a system with 7" users and available spectrum BHz, the spectrum is divided
into narrow bands of bandwidth B/THz?. Every user is assigned to a specific

frequency band. The concept of FDMA is pictorially illustrated in Fig. 1.2.

TDMA

The available spectrum is accessed by all users but each user can access the

available spectrum only at specific time intervals. Fig. 1.3 illustrates TDMA

!The data rate with a certain quality of service (QoS) and the number of users supported by
the system gives a measure for system capacity.
2The spectrum division need not be equal.
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scheme.
A
Code
Frequency
o | « - Frequency
g § """ § User 1
o] o] o]
T|m/ Time
Fig. 1.2: FDMA Fig. 1.3: TDMA
CDMA

The entire available spectrum is accessed by all users simultaneously at any
point of time. The separation of users is done by spreading (encrypting) the user’s
data using a user specific spreading code. The pictorial illustration of CDMA

concept is shown in Fig. 1.4.

SDMA

In SDMA, the spatial separation of users is exploited. Through the use of
“smart” directional antennas the interference between the users is minimized. The
separation of users using directional antennas is shown in Fig. 1.5.

A comparison of TDMA, FDMA and CDMA multiple access schemes is pro-
vided in [6]. TDMA and FDMA are limited by the available bandwidth, i.e., the
number of users supported for a given bandwidth is fixed in TDMA and FDMA

schemes. CDMA, on the other hand, is limited by multiple access interference
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A Code
User T
Frequency
f—
User 2
User 1
Time
Fig. 1.4: CDMA Fig. 1.5: SDMA

(MAI). As the number of users increases, the performance of the CDMA system
degrades. Therefore, there is a trade-off between the number of users and the QoS
that can be provided by the CDMA system. It is to be noted that, the capacity
of CDMA systems can be improved [7] by substantially mitigating the effects of
MAT [8]-[11] using the knowledge of the users’ spreading codes and their associated
multipath fading channel. The improved capacity, simultaneous spectrum sharing
capability and inherent resistance to jamming, interception and multipath propa-
gation effects [12] have led CDMA to be used in third generation (3G) standards
[13] [14] and being proposed for fourth generation (4G) systems. Due to the above

mentioned advantages, this thesis focuses on CDMA systems.

1.2 CDMA Systems

The basis of CDMA is spread-spectrum (SS) technology. SS is the joint out-

come of developments in high-resolution radars, direction finding, guidance, inter-

5
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ference rejection, jamming avoidance, information theory and secured communi-
cations [12] [15]. This technology was originally developed and used for military
applications. In SS systems, a pseudo-random code is used to ‘spread’ the informa-
tion signal to the allocated frequency bandwidth [16]. The spread signal can only
be interpreted by that receiver which has the code used for spreading.

SS systems were first proposed for civilian mobile communications by Qual-
comm Inc. in 1989 [12]. Each user’s transmitter is allocated with a specific pseudo-
random spreading code and the corresponding receiver has the same spreading code.
Thus, the SS system was transformed into a multiuser wireless communication sys-
tem. As the users were separated by means of user specific spreading codes, this
multiple access technique was termed as CDMA. Based on the type of spreading

technique used, CDMA systems can be classified as follows [16] [17]:

1. DS-CDMA — Direct-sequence CDMA
2. FH-CDMA - Frequency hopping CDMA
3. TH-CDMA — Time hopping CDMA
4. Hybrid CDMA
(a) CP-CDMA - Cyclic-prefix CDMA

(b) MC-CDMA — Multi-carrier CDMA

(¢) MC-DS-CDMA — Multi-carrier direct-sequence CDMA

In DS-CDMA, spreading code with bandwidth wider than that of the informa-
tion signal is used to modulate the information signal directly. For FH-CDMA, the
transmission bandwidth is divided into several frequency sub-bands. The spread-

ing code is used to select the sub-band in which the information signal needs to

6
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be transmitted. The sub-band is periodically changed according to the spreading
code. In TH-CDMA, the transmitted signal is rendered to occupy a large band-
width by transmitting the information signal in short time bursts. The spread-
ing code determines the start time of the short burst. Hybrid CDMA techniques
are derived by combining one or more CDMA techniques with other transmission
techniques. CP-CDMA is derived by combining DS-CDMA and cyclic prefixing
technique. MC-CDMA is derived by combining CDMA and orthogonal frequency
division multiplexing (OFDM) techniques together. CP-CDMA and MC-CDMA
systems will be discussed in detail in our thesis. MC-DS-CDMA systems employ
OFDM in combination with time domain spreading.

DS-CDMA based transmission is currently used in 3G systems. CP-CDMA
systems are also considered for 3G and beyond 3G (B3G) systems [18]. Adaptive
modulation based MC-CDMA systems are being proposed for fourth generation
(4G) systems [19] in order to support 100Mb/s data rate [20]. Therefore, our
research work mainly focuses on DS-CDMA, CP-CDMA and MC-CDMA systems
which have the potential to become future wireless communication systems’ air

interfaces.

DS-CDMA

The user spreading code is a random sequence of values, usually +1 or —1.
Gold sequences, m-sequences and Kasami sequences are some of the spreading
codes used in DS-CDMA [16]. Let G denote the length of the spreading code. The
spreading signal is obtained by modulating each of the G values in the code on
to a chip-pulse. For example, Fig. 1.6 illustrates the spreading signal when the
spreading code is {+1/v/5, —1/v/5,+1//5,4+1/+/5, —1/4/5} and rectangular pulse



CHAPTER 1. Introduction

of duration T, is used as the chip-pulse. The modulation of data symbol using the

+115

—1I5

Fig. 1.6: Spreading signal.

spreading signal is shown in Fig. 1.7. The bandwidth of the spreading signal is

data symbol transmitted signal

+1
O[T 72 _F
— ™ VAVV

+15 H ‘
L L

N

-1Ks5

Fig. 1.7: DS-CDMA Transmitter.

1/T. Hz and that of the data signal is 1/7s Hz. The bandwidth expansion factor
defined as T;/T. is also equal to G' and is called the system’s spreading gain. The
capacity, multiuser detection and bit error rate (BER) performance of DS-CDMA

systems have been addressed in the literature, for example [8]-[11] [21]-[24].
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CP-CDMA

CP-CDMA, first introduced in [25], is a hybrid of single-carrier cyclic prefix
(SCCP) [26] [27] and DS-CDMA systems. That is, a cyclic prefix of suitable length
is augmented to the signal obtained after modulating the data on to the spreading
signal. The inter symbol interference (ISI) caused by the multipath fading channel
can be eliminated by selecting the length of cyclic prefix to be greater than the
delay spread of the multipath fading channel. After the removal of cyclic prefix
at the receiver, the resulting channel matrix is circulant. This circulant channel
matrix can be transformed into a diagonal matrix using discrete Fourier transform
(DFT) and inverse discrete Fourier transform (IDFT) matrices [28]. The diagonal
matrix renders a simple one tap frequency domain channel equalization for CP-
CDMA systems. Detailed description of CP-CDMA system, retrieval of data from
the received CP-CDMA signal, channel estimation and MAI cancelation have been

presented in [29] [30].

MC-CDMA

The amalgamation of OFDM and CDMA systems led to the birth of MC-
CDMA system [31], combining the benefits of both OFDM and CDMA. The fun-
damental principle of OFDM originates from [32] and the detailed description and
analysis of OFDM system can be found in [33]-[39]. In an MC-CDMA system, the
samples obtained after spreading the data symbols are transmitted on the orthog-
onal subcarriers instead of directly transmitting the data symbols as in OFDM.
Though MC-CDMA systems reap the combined benefits from OFDM and CDMA,
they also inherit the drawbacks in OFDM and CDMA. For example, MC-CDMA
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systems are sensitive to frequency offset, suffer from peak-to-average power ratio
(PAPR) [40] [41] and their performance is limited due to inter carrier interference
(ICI) and MALI

In the following section, the types of synchronization in wireless communica-

tion systems and their significance are discussed.

1.3 Synchronization

Synchronization in any wireless communication system is essential for proper
data transmission at the transmitter and proper data detection at the receiver
[5]. The transmitter and receiver are said to be synchronized if they coordinate to
operate in unison. Based on the system parameter in unison, synchronization can

be broadly classified as follows:

1. Time synchronization — The transmitter and the receiver are said to be time
synchronized if the receiver is able to identify the start of symbol in the

received signal.

2. Frequency synchronization — If the local oscillators (carrier frequency oscil-
lator and sampling frequency oscillator) at the transmitter and receiver have
the same oscillation frequency then the transmitter and receiver are said to

be frequency synchronized.

3. Carrier phase synchronization — If the carrier frequency oscillator at the trans-
mitter and receiver have the same phase offset then the transmitter and re-

ceiver are said to be phase synchronized.

10
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1.3.1 Time Synchronization

Time synchronization is essential in CDMA systems in order to identify the
start of the transmitted symbol at the receiver. In this thesis, the uplink trans-
mission in DS-CDMA, CP-CDMA and MC-CDMA systems are assumed to be
quasi-time synchronous. In other words, the received signal from all users arrive
at the base station within a fraction of the chip-pulse duration [42]. In IS-95 and
CDMA2000 [13] standards for CDMA systems, time synchronization is achieved
by using global positioning system (GPS) as an external time reference. The base
stations are synchronized with the GPS clock and the mobile terminals align their
timing to the base station with which they are associated [43]. As the users are
located at different distances from base station, the users’ transmitted signals may
not reach the base station at the same time instant but can only reach within
the chip-pulse duration resulting in quasi-time synchronization. Therefore, perfect
time synchronization may not be possible in the uplink. Thus, assuming the uplink
to be quasi-time synchronous is practically valid. In the rest of this thesis, quasi

synchronous refers to quasi-time synchronous transmission.

1.3.2 Frequency Synchronization

Mismatch between the oscillation frequency of the oscillators at the trans-
mitter and receiver could occur due to Doppler shift, crystal imperfections and
environmental changes [44] [45]. This mismatch can be classified based on the

oscillator with which the mismatch is associated as
1. Carrier frequency offset (CFO)
2. Sampling frequency offset (SFO)

11
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1) CFO

The mismatch in the oscillation frequency of the carrier frequency oscillators
at the transmitter and receiver leads to CFO. The CFO distorts the phase of the
received signal samples. The data symbols cannot be detected properly at the
receiver if the phase rotation introduced by the CFO is not corrected. In the up-
link transmission, each user has an independent carrier frequency oscillator. After
frequency down conversion at the receiver, the CFOs distorting the received signal
corresponding to each user are independent. Therefore, the base station should
compensate for each user’s CFO individually [46] in order to properly detect the
transmitted data. The base station has only one local oscillator and hence it is not
possible to synchronize the base station to every independent user. Furthermore,
the received signal in the uplink is a summation of all the users’ transmitted signal
and hence compensation for each individual user’s CFO at the base station is not
possible. However, the base station can estimate each user’s CFO and provide this
information to mobile terminals using the downlink transmission channel. The mo-
bile terminals can then adjust their local oscillator’s frequency to synchronize with
the base station’s local oscillator [44]. Even then, the frequency synchronization
may not be accurate and each user signal component at base station will have a
residual CFO. In this thesis, we addresses the problem of obtaining the residual
CFO estimates at the base station using the received signal and a priori knowledge

on signal structure.

2) SFO

The SFO is caused by the mismatch between the sampling clock at the trans-

mitter and receiver. This mismatch could result in symbol window drift at the

12
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receiver leading to erroneous data detection. In the presence of CFO, the SFO
induces phase rotation in the received samples [45]. The longer the length of the
frame being transmitted, the more severe would be the effects of SFO [47]. In this
thesis, we consider the absence of SFO. In other words, the SFO is considered to
be too small that it does not have any notable impact on the system’s performance

for the given signal to noise ratio (SNR).

1.3.3 Carrier Phase Synchronization

The carrier frequency is controlled by a phase-locked loop (PLL) which consists
of a voltage-controlled oscillator (VCO) [5]. The oscillation frequency is controlled
by the voltage input to the VCO. The sinusoidal output from the VCO can be
expressed as e/27/#+0(t) The carrier frequency f. is controlled by the voltage input
and 6(t) is the phase offset or phase noise which varies with time. Using the power
spectral density of the VCO output, the phase noise (PN) () can be modeled as a
Wiener process or Gaussian process as shown in [48]. As PN is a random process,
each symbol duration has a different set of PN samples. Hence the PN estimate
for one symbol duration cannot be used for subsequent symbol duration. In [49],
an iterative detector for OFDM system was proposed where the soft estimates for
data symbols and PN were iteratively obtained using variational inference. We
assume that the PN is much smaller than the CFO. Thus, we model the system
in the absence of PN. Therefore, we estimate only the time-invariant parameters

(parameters which remain unchanged for the entire frame duration).

13
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1.4 Research Objective

Section 1.3 outlined the significance of synchronization in wireless communi-
cation systems. It also pointed out that our main focus in synchronization will
be on CFO estimation without using pilot/training symbols. In the following, we
logically formulate the research objective of this thesis.

In downlink scenario of any CDMA system, the base station is the only source
for all the users’ signals and hence the downlink transmission is time synchronized
among users. The signal transmitted from the base station propagates through a
multipath fading channel and reaches the mobile terminal. The mismatch in the
oscillation frequency of the carrier frequency oscillators at the base station and
mobile terminal induces CFO to all the users’ signals received by the mobile termi-
nal. The received signal at the mobile terminal is the aggregate of all users’ signal
convolved with a single multipath fading channel and phase rotated by a single
CFO. In other words, there is only one pair of multipath fading channel and CFO
to be estimated at the receiver in the downlink scenario. The mobile user in most
cases is battery operated and hence has limited power. This constraint leads to use
of simple pilot /training symbols based estimators for CFO and channel estimation.
These estimators are called data-aided or pilot symbol assisted estimators.

In the uplink scenario, the transmitted signal from each user propagates through
a multipath fading channel before reaching the base station. The received signal
at the base station is the aggregate of each user’s transmitted signal convolved
with the multipath fading channel and phase rotated by CFO corresponding to
that user. That is, every user in the uplink transmission has an independent pair

of multipath fading channel to be equalized and CFO to be compensated. As the

14
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number of users increases, the parameters to be estimated also increases. Therefore,
CFO and channel estimation in the downlink is simpler compared to uplink. Thus,
estimating CFO and channel in uplink transmission is much more challenging.

The performance of DS-CDMA in the presence of Doppler shift and CFO
was studied in [50]. In [50], the BER was observed to be significantly higher for
large CFO even when the channel was estimated using pilot symbols. The effects of
CFO on the performance of CP-CDMA systems are the same as that on DS-CDMA
systems.

The core idea in OFDM systems is to transmit data over orthogonal subcar-
riers. The orthogonality of subcarriers leads to a simple one tap frequency domain
channel equalization at the receiver. However, the presence of CFO destroys the
orthogonality of the subcarriers [45] and hence the channel equalization cannot be
done using a single tap equalizer. Furthermore, detecting the data symbols without
compensating for the ICI caused by CFO in OFDM increases the system’s BER.
If N is the number of subcarriers in an OFDM system, then the BER performance
of multi-carrier system was shown to be N times more sensitive to CFO than the
single-carrier system [51]. The BER performance of OFDM system in the presence
of CFO and multipath fading channel was analytically evaluated in [52]. This an-
alytic BER expression (derived using the Gaussian approximation for ICI caused
by CFO) confirmed the degradation in BER with the increase in CFO. Similar
BER analysis done in [53] [54] also emphasized OFDM’s sensitivity to CFO. The
MC-CDMA system derived by combining OFDM and CDMA systems inherits the
CFO sensitivity from OFDM. In the presence of CFO, MC-CDMA system suffers
from both ICI and MAI (due to multiple users). The performance analysis carried

out in [55]-[60] clearly shows that the CFO, if not properly compensated, increases

15



CHAPTER 1. Introduction

the BER of MC-CDMA system. For proper detection, the multipath channel must
also be equalized at the receiver [61] [62] and hence the receiver must obtain an ac-
curate estimate for the channel. Thus, the estimation error in CFO and multipath
fading channel estimates have a significant impact on the system’s performance
and hence the need for accurate CFO and channel estimator.

Assuming the absence of CFO, channel estimator for uplink DS-CDMA sys-
tem was proposed in [63] using Kalman filter [64]. The Kalman filter requires an
auto-regressive model for the channel and uses pilot symbols for the estimation. In
scenarios where auto-regressive channel model was not available, [65] proposed a
channel estimator based on least mean squares algorithm. Channel tracking was
made possible in [65] by employing weighted least mean squares algorithm. A chan-
nel estimator similar to that in [65] was proposed for MC-CDMA uplink in [66].
The channel estimators in [67] [68] used pilot symbols to obtain the frequency do-
main channel estimates for MC-CDMA uplink. In [69], a unique channel estimator
was proposed for uplink MC-CDMA system where only one pilot symbol per frame
was used to obtain the initial channel estimate. The detected data symbols were
used as pseudo pilots to get accurate channel estimate. For each symbol detection
in the frame, the channel and data estimates corresponding to the previous symbol
were used to construct the MAI and cancel it out from the current symbol. How-
ever, [69] assumes the absence of CFO and the initial channel estimate could be
erroneous when the number of users is large. A similar type of channel estimator
based on interference cancelation technique was proposed for CP-CDMA system
in [70]. In the presence of CFO, channel and CFO estimator using pilot symbols
has been proposed in [71] [72]. In [72], except the new user entering the uplink

DS-CDMA system, the existing uplink users are assumed to be synchronized, i.e.,
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the existing users have no CFO and their channel estimates are accurately known
to the base station. Using the above assumption along with suitably constructed
pilot symbols, a sub optimal linear unbiased estimator exploiting the correlation
in the received signal was proposed to estimate the new user’s CFO. A similar
CFO estimator for uplink MC-CDMA system was proposed in [71]. The main
drawback in above estimators is that the assumption of only one new user entering
the system while the other existing users being synchronized may not be practi-
cal. As outlined earlier, the number of parameters to be estimated in the uplink
is proportional to the number of users. Thus, the number of pilot symbols used
for estimation increases with the increase in the number of users. The use of pilot
symbols reduces system’s throughput, power efficiency and utilization of allocated
spectrum [73] [74]. Thus, there is an immense interest in the use of non-pilot based
estimators for CFO and channel estimation. These estimators are called “blind”
or “non-data-aided” estimators because the joint CFO and CIR estimation is done
without transmitting any pilot/training symbols but using the received signal and
the knowledge of signal structure.

Blind estimators are formulated based on any one of the following concepts:

1. Utilizing the orthogonality between the signal and noise subspace [75].
2. Exploiting certain structure in the signal (example virtual pilots) [76].

3. Using higher order statistics (HOS) [64] of the received signal.

Assuming the absence of CFO, blind channel estimators have been formulated for
DS-CDMA systems in [77]-[82]. In [78], a blind channel estimator for uplink DS-
CDMA system was proposed by matching the signal correlation statistics. Channel

estimation using cumulant-based inverse filtering criteria, a HOS based estimator,
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was outlined in [79]. In [81], the channel estimator was formulated by exploiting
the orthogonality between the signal subspace and noise subspace. A semi-blind
channel estimator was developed in [82] by properly combining the cost functions
for training based estimator and blind estimator. In [75], a blind channel estimator
exploiting the subspace orthogonality concept was formulated for a generalized
system model. These proposed blind channel estimators cannot be used in the
presence of CFO.

In the presence of CFO, joint estimation of CFO and channel has been shown
to be advantageous [83]. However, this joint estimation for CDMA systems has
received much less attention [84] [85]. The blind joint CFO and channel estima-
tor in [84] for DS-CDMA system was formulated based on orthogonality between
the signal and noise subspaces. The orthogonal property of subspaces was used
to convert the multiuser estimation problem into single user problems which can
solved independently. The single user parameters were then estimated using poly-
nomial matrix projection property. The polynomial matrix projection involved the
computation of a polynomial matrix inverse. This rendered the estimator in [84]
to be computationally demanding. In [85], the CFO was blindly estimated as a
solution to generalized eigenvalue problem [86] and the channel was estimated as
the eigenvector corresponding to minimum eigenvalue of a matrix. The cost func-
tion used in [85] was also derived based on the orthogonality between the signal
and noise subspaces. The generalized eigenvalue problem method (GEVPM) based
estimator was constructed using Taylor’s series approximation for the complex si-
nusoid containing the CFO term in the cost function. As no matrix inversion was
involved, the computation complexity was less in [85] when compared to that in

[84]. However, the GEVPM based estimator can estimate only small CFO values
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as the Taylor’s series approximation is accurate only for small CFO values.

Blind CFO estimators for OFDM system can be found in [87]-[90]. Most
of the blind CFO estimators proposed for OFDM exploit the presence of virtual
carriers also called null subcarriers [87] [89]. Virtual carriers or null subcarriers
are the subcarriers of a multi-carrier system on which zeros are transmitted. CFO
estimator formulated based on minimizing the ICI caused by CFO can be found
in [90]. Assuming the transmitted data symbols to be from a circularly symmetric
complex source, the CFO was blindly estimated in [91] by minimizing the kurtosis
[92] of the received signal.

It is to be noted that OFDM is a single user system and hence there is no MAI,
but MC-CDMA derived from OFDM and CDMA is a multiuser system where MAI
is inevitable. The presence of MAI prevents the use of CFO estimators proposed
for OFDM system to be used in MC-CDMA uplink. However, some of the blind
CFO estimators proposed for OFDM system can be used for MC-CDMA downlink.
Blind joint CFO and channel estimator for downlink transmission in MC-CDMA
system has been formulated in [93]-[95]. There is very little study on joint CFO
and channel estimation in the uplink transmission of MC-CDMA system. In [74],
a blind CFO estimator was proposed for the uplink transmission in MC-CDMA
system. However, [74] assumes the channel gains for all the subcarriers in the MC-
CDMA system to be the same [88]. Thus, the assumption in [74] is not practically
valid and hence the estimator cannot be applied in practical multipath fading
channels. This justifies the need for a complete formulation of blind joint CFO and
channel estimator for MC-CDMA uplink.

Therefore, the main objective of this thesis is to solve the problem of carrier

frequency synchronization and channel estimation in the uplink transmission of DS-
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CDMA, CP-CDMA and MC-CDMA systems by formulating a blind joint CFO and
channel estimator. The main concern in any blind estimator is the identifiability
of the estimates. The parameters are said to uniquely identified if the estimates
are equal to their corresponding true values. In the absence of CFO, conditions
to guarantee channel identifiability were discussed in [75]. Joint CFO and channel
identifiability has not been studied in the literature for CDMA systems. In this
thesis, we formulate the necessary conditions which asymptotically ensures the

CFO and channel to be uniquely identifiable.

1.5 Contributions

In this thesis, a blind subspace-based joint CFO and channel estimator is
proposed for the uplink transmission of DS-CDMA, CP-CDMA and MC-CDMA
systems. The blind estimator is formulated by exploiting the orthogonality be-
tween the signal and noise subspaces. The CFO for the desired user is estimated
by performing a one dimensional grid search with the objective of minimizing the
determinant of some positive semi-definite matrix. The search point which mini-
mizes the determinant is taken as the CFO estimate. The channel impulse response
(CIR) is estimated as the eigenvector associated with the minimum eigenvalue of
the positive semi-definite matrix corresponding to the estimated CFO value. This
estimator is called exact determinant minimization method (EDMM) based estima-
tor. To reduce the computational complexity, Taylor’s series is used to approximate
the positive semi-definite matrix in EDMM with a polynomial matrix. The coef-
ficients of the polynomial matrix were computed only once before the start of the

grid search. For each search point, only the polynomial matrix was evaluated.
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This reduced the computational complexity when compared with EDMM based
estimator. The above estimator is called approximate determinant minimization
method (ADMM) based estimator. Through computer simulations, the proposed
estimators (EDMM and ADMM) were shown to have better performance than the
GEVPM based estimator.

Subspace-based joint CFO and CIR estimator for uplink transmission in CP-
CDMA and MC-CDMA systems is formulated similar to the EDMM based estima-
tor. The rich signal structure available in CP-CDMA and MC-CDMA systems was
well exploited by the estimator. Through proper selection of spreading codes, the
signal subspace dimension can always be guaranteed to be independent of the user’s
CFO and CIR values. To the authors’ best knowledge, this result is not available
in the literature. In any subspace-based estimator, the proof for identifiability of
estimates is challenging. In the absence of CFO, the conditions to guarantee the
identifiability of CIR estimates obtained from subspace-based estimators is avail-
able in the literature, see [75] [96]-[98] and references therein. To the authors’ best
knowledge, the identifiability conditions for joint CFO and CIR estimation are not
available in the literature. In this thesis, it is shown that proper selection of users’
spreading codes can asymptotically® guarantee the identifiability of CFO and CIR.
Through computer simulations, the mean squared error (MSE) performance of the
proposed estimator is shown to be close to Cramer-Rao lower bound (CRLB). Un-
like the estimator in [74], the proposed estimator is formulated without assuming
the channel gains of subcarriers to be equal. Besides, the estimator proposed is
shown to outperform the one in [74].

The cost function used for CFO estimation is shown to be locally convex

3For high SNR and large spreading gain.
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around the true CFO value. This knowledge is exploited by the proposed two-stage
CFO estimator. In the first stage, a grid search with a large grid size is used to
quickly lock into the local convexity region of the cost function. The coarse estimate
from the first stage is used as the initial value for the Newton’s algorithm in the
second stage. The Newton’s algorithm obtains the fine CFO estimate. This two-
stage estimator has a low computational complexity when compared with EDMM
based estimator and hence is a potential candidate for practical implementation.
Using the first order perturbation analysis results for the noise subspace estimate,
the proposed linearized estimator is shown to be unbiased. A theoretical MSE for
the proposed linearized estimator is also derived and verified through computer

simulations.

1.5.1 Publications

The contributions in this thesis have been published or accepted for publication

as listed below:

Journals

[J1] S. Attallah, L. B. Thiagarajan, H. Fu and Y.-C. Liang, “Joint channel
and carrier offset estimation for synchronous uplink CDMA systems,” IEEE

Trans. Veh. Technol., vol. 56, pp. 2769-2774, Sept. 2007.

[/2] S. Attallah and L. B. Thiagarajan, “A comment on “Blind maximum like-
lihood CFO estimation for OFDM systems via polynomial rooting””, IEEE

Signal Process. Lett., vol. 14, pp. 291-291, April 2007.

[/3] L. B. Thiagarajan, Y.-C. Liang and S. Attallah, “Reconfigurable transceivers
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for wireless broadband access schemes,” IEEE Wireless Commun. Magazine,

vol. 14, no. 3, June 2007.

[J4] L. B. Thiagarajan, S. Attallah, K. Abed-Meraim, Y.-C. Liang and H.
Fu, “Non-data-aided joint carrier frequency offset and channel estimator for
uplink MC-CDMA systems,” accepted for publication in IEEE Trans. Signal

Process. in 2008.

Conferences

[C1] S. Attallah, L. B. Thiagarajan, H. Fu and Y.-C. Liang, “A joint carrier
offset and channel estimation method for synchronous CDMA system,” in

the Proc. ICASSP, May 2006, pp. 597-600.

[C2] L. B. Thiagarajan, S. Attallah and Y.-C. Liang, “T'wo-stage frequency
synchronization for uplink MC-CDMA system”, in Proc. WCNC, Mar. 2007,
pp. 2441-2445.

[C3] L. B. Thiagarajan, S. Attallah and Y.-C. Liang, “Blind channel estima-
tion techniques for urban areas,” invited paper in Proc. SONDRA workshop,

France, April 2007.

[C4] L. B. Thiagarajan, S. Attallah, H. Fu and Y.-C. Liang, “Non-data-aided
synchronization and channel estimation for asynchronous CDMA uplink,” in

Proc. ICC07, June 2007, pp. 2906-2911.

[C5] L. B. Thiagarajan, Y.-C. Liang, and S. Attallah, “Low complexity itera-
tive receiver for downlink MC-CDMA system in Doppler channels,” in Proc.

67th IEEE VTC, May 2008, pp. 724-728.
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[C6] L. B. Thiagarajan, S. Attallah, Y.-C. Liang, and K. Abed-Meraim,
“Channel identifiability for blind subspace-based channel estimator in uplink

MC-CDMA systems,” to appear in Proc. ICC 2008, Beijing.

1.6 Thesis Outline

The outline of this thesis is as follows:

Chapter 2 outlines the concepts of vector space, subspace, properties of vector
space and signal and noise subspaces for a generalized received signal. The methods
used for the estimation of signal and noise subspaces are discussed. The first order
perturbation analysis for the subspace estimates is also discussed.

In chapter 3, quasi-synchronous uplink system model for DS-CDMA system
is presented. GEVPM and the proposed EDMM and ADMM based estimators are
formulated. The computational complexity for the proposed estimator is compared
with that of GEVPM. Using computer simulations, the performance of the proposed
estimators is compared with that of GEVPM.

Chapter 4 and chapter 5 extend the formulation of EDMM based estimator
to quasi-synchronous uplink transmission in CP-CDMA and MC-CDMA systems,
respectively. The inherent signal structure in CP-CDMA and MC-CDMA systems
are outlined. A criterion for the selection of spreading codes to guarantee the
identifiability of CFO and channel estimates is constructed. The performance of
the proposed estimator is obtained through computer simulations.

The cost function used for CFO estimation is shown to be locally convex
around the true CFO value in chapter 6. Following this, a low complexity two-

stage CFO estimator is presented and the computer simulation results show the
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convergence of the two-stage estimator.

In chapter 7, the proposed estimator is linearized for high SNR. Using first
order perturbation analysis results for noise subspace estimate, the linearized esti-
mator is shown to be unbiased and theoretical MSE performance corresponding to
CFO estimation is also derived. The validity of the theoretical finding is verified
through computer simulations. The perspective of this thesis and proposals for

future research are given in Chapter 8.
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Chapter 2

Signal Subspace and Noise

Subspace

This chapter presents the mathematical preliminaries required to formulate
the estimator. The definitions for signal subspace and noise subspace are pro-
vided using a generalized discrete time received signal. The properties of the above
subspaces and methods available to estimate them are also discussed. The pertur-
bation in signal subspace and noise subspace estimates is studied using first order

perturbation analysis.

2.1 Vector Space

Let V be a set of (N x 1) vectors. Let x, y and z be any three vectors from
set V. Let «, § and v be complex-valued scalars, i.e., o, 3,7 € C; C denotes the

complex plane. Set V is said to be a vector space over CV if the vectors in V satisfy
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the following properties [99]-[101]:

Commutativity: x +y =y +x for all x,y € V.

Closed under Vector Addition: For all x,y € V, x+y € V.

Associativity of Vector Addition: (x+y)+z =x+(y+2z) forall x,y,z € V.

Existence of Additive Identity: For all x € V), there exists a zero wvector,

Onx1 €V, such that X + 0y = Oyy1 + X = X.

Existence of Additive Inverse: For all x € V. there exists an additive inverse

vector, (—x) € V, such that x + (—x) = (—x) + X = Onx1.

Closed under Scalar Multiplication: For any v € C, ax € V for all x € V.

Associativity of Scalar Multiplication: For all x € V and «, 5 € C, (af)x =
a(fx).

Existence of Scalar Multiplication Identity: ax = xa = x for all x € V and

a=1€eC.

Distributive of Scalar Sum: For any x € V and scalars «, 5 € C, (v + f)x =

ax + [x.

Distributive of Vector Sum: For all x,y € V and a € C, a(x+y) = ax+ay.

27



CHAPTER 2. Signal Subspace and Noise Subspace

2.1.1 Linear Independence

A set of non-zero vectors {xg,xy, -+ ,Xy_1} € CV are said to be linearly

independent if

M-1
Y aix; = Oyuiffa;=0fori=0,1,--- M- 1 (2.1)
=0

2.1.2 Basis of Vector Space

Basis of vector space is a set with minimum number of linearly independent
vectors using which any vector in the vector space can be constructed. For example,
the basis vectors for the vector space C* are [1,0,0,0]7, [0,1,0,0]7, [0,0,1,0]" and
[0,0,0,1]7. Any vector x = [xg,z1, 2o, v3]7 € C* can be constructed by linearly

combining the basis vectors as follows:

T 1 0 0 0
1 0 1 0 0
= X + 1 + X9 + T3 (22)
T 0 0 1 0
T3 0 0 0 1

The basis of a vector space is not unique. That is, a vector space can have any
number of basis, but the number of vectors in the basis remains the same for a

vector space.

2.1.3 Subspace

Let {x¢,X1, -+ ,Xp_1} be a set of (N x 1) vectors in vector space CV and let

M < N. The set of vectors generated by all possible linear combinations of vectors
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{x0,X1,- -+ ,Xp_1} is also a vector space and is called as subspace.

2.1.4 Dimension of Vector Space

The number of vectors in the basis of a vector space denotes the dimen-
sion of that vector space. Let V; denote a subspace generated from basis vectors
{x0, %1, - ,xp—1}. The (N x M) matrix X contains the basis vectors as shown

below:
X = [Xo,Xl,"' ;XM—I]- (23)

The dimension of subspace V; is equal to the number of basis vectors which in turn

is equal to the rank of matrix X. Thus, subspace V; is M dimensional.

2.2 Signal Subspace

Let the discrete time signal received, in the absence of noise, at the receiver

be denoted by (N x 1) vector r(n). Let vector r(n) be expressed as

r(n) = insi(n), (2.4)

where n denotes the time index, s;(n) denotes the transmitted data symbol and
index ¢ counts the number of independent data transmissions. Vector x; € CV
and S depends on the system parameters, viz., number of users, multipath fad-
ing channel, transmission method etc. Let the vectors {x;}$-' be assumed to be
linearly independent and let & < N. In the absence of noise, the received signal

lies obviously in a subspace spanned by vectors {x; f:_ol. This subspace is called
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stgnal subspace. The dimension of signal subspace in (2.4) is S. Equation (2.4)

can be written as
r(n) = Xs(n), (2.5)

where (N x §) matrix X = [Xg, X1, -+ ,Xs_1] and vector s(n) = [so(n), s1(n), -,

ss_1(n)]T. The autocorrelation matrix of the received signal is given by!

R = E[r(n)r"(n)] (2.6)

= X E[s(n)s"(n)] X" (2.7)
Assuming the data symbols to be uncorrelated, we have
Els(n)s(n)] = ols, (2.8)

where E[|s;(n)|?] = 02 denotes the symbol energy and Is denotes a (S x S) identity

matrix. Therefore, the autocorrelation matrix becomes
R = o2XX*7, (2.9)

It can be easily verified that matrix R is of rank §.

2.3 Additive Noise

The presence of additive noise is inevitable in any system. In our analysis,

the additive noise is assumed to be a circularly symmetric white Gaussian random

LE[.] denotes statistical expectation.
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variable with zero mean. As the additive noise is white, proper care need to be
taken at the receiver to bandlimit the noise before sampling. If the additive white
noise is not bandlimited, then sampling would increase the noise power to infinity
due to aliasing [115]. Let (IV x 1) vector v(n) contain the additive white noise
samples? for the nth symbol duration. The autocorrelation matrix for the additive

white Gaussian noise (AWGN) vector is assumed to be
Elv(n)v"(n)] = o1y, (2.10)

where 02 denotes the noise variance. The autocorrelation matrix for v(n) in equa-
tion (2.10) is of full rank N. This implies that the AWGN vector v(n) can lie
anywhere in CV vector space.

In the presence of AWGN, the received signal is expressed as
S—1
r(n) = insi(n) +v(n). (2.11)
i=0
The autocorrelation matrix for the received signal in equation (2.11) is therefore

R = E[r(n)r"(n)]

= 2 XX" + 21y. (2.12)

Equation (2.12) implies that, in the presence of AWGN the autocorrelation matrix
R is of full rank N.

2Samples are obtained after properly bandlimiting the received signal.
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2.4 Noise Subspace

The eigenvalue decomposition (EVD) [102] of the autocorrelation matrix R in

equation (2.12) is given by

024+ 0)Is Osy(n- U
R = o2XX" + 021y = [U,U,] ( s Osxv-s) L (2.13)

On_s)xs  0dn_s Ul

where Uy is a (IV x §) matrix containing S eigenvectors of R corresponding to the
largest eigenvalue (02 + 02), U, is a (N x (N — §)) matrix containing (N — §)
eigenvectors of R corresponding to the smallest eigenvalue (02). It is to be noted
that, the number of significant eigenvalues (eigenvalues greater than o2) of R is
equal to the dimension of the signal subspace.

The eigenvectors in U, span the signal subspace, i.e., the signal component in

r(n) can be obtained by linearly combining the column vectors of matrix U,. In

other words,

S—1
Y xisi(n) = Usa,, (2.14)
i=0

where vector a, = [ag, a1, ,as_1]’ contains the coefficients for linearly combin-

ing the eigenvectors. The column vectors of matrix Uy are orthonormal and hence
they form an orthonormal basis for the signal subspace.

Column space / Span: A set of vectors generated by all possible linear combi-
nations of the column vectors of a matriz is called the column space or span of that

matrix.
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Equation (2.14) implies that

insi(n) € col(Uy). (2.15)

Intersection Space: Intersection space between column space of any two matrices
A and B, is a subspace which contains vectors lying in the column space of both
matrices A and B.

The eigenvectors in U,, span a subspace called the noise subspace which
is orthogonal to the signal subspace. The dimension of the noise subspace in our
example is (N —8). The column vectors of matrix U,, forms the orthonormal basis
for the noise subspace. Some of the properties of the signal and noise subspaces

are listed below:

Uu? LU, 0 = 1y (2.16)
U/U, = Osiv-s) (2.17)
UZU, = Op_s)xs (2.18)
Ulx; = Ov_s)x1 (2.19)

S-1
Uf (ZX@‘ATL)) = Onv_s)x1- (2.20)
i=0

The orthogonal property given in equations (2.19) and (2.20) will be used in the

formulation of the estimator.
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2.5 Subspace Estimation

Equation (2.13) shows that the signal and noise subspaces can be obtained
by performing EVD on the autocorrelation matrix R. The statistical expectation
involved in the computation of R cannot be done using a single realization of
r(n). Let the random vectors s(n) and v(n) be obtained from an ergodic random
processes. This assumption aids in estimating the statistical expectation using

time-average from a single realization [103], i.e.,

B—1
1
2 _h H
oln = Blgrgoﬁnzzgv(n)v (n) (2.21)
=
27 _ 1 H
ols = BIE%OE”Z:OS(n)s (n) (2.22)
B—1
R = BIEI;OE 2 r(n)r (n), (2.23)

where B denotes the number of sample vectors used to compute the time-average.
Therefore, the signal and noise subspaces can be estimated by computing the EVD

for the estimated autocorrelation matrix R given by

A 1 I
R = B r(n)r’(n). (2.24)

Singular Value Decomposition (SVD)

Let ® be a (N x B) matrix constructed from the received signal vectors as

& = [r(0),r(1), - ,r(B—1). (2.25)
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Therefore we have,

® = ®+E, (2.26)

where @ is a (N x B) matrix containing the received signal vectors in the absence
of noise and the (N x B) matrix Z is given by 2 = [v(0),v(1),--- ,v(B — 1)]. The

SVD [104] of matrix ® is given by

® = UxVY (2.27)

where U = [U,,U,] is a (IV x N) unitary matrix and V is a (B x B) unitary

matrix. The (N x B) matrix ¥ is of the form

E = [A, ONX(B—N)}y (228)

where A is a (N x N) diagonal matrix, which can be expressed as

0.l 0 _
A = S xS (2.29)

Ov_s)xs On—s)x(N-5)
Equations (2.21) - (2.23) and (2.25) imply that, for large B the signal subspace
and noise subspace can be estimated by computing the EVD for the estimated
autocorrelation matrix R or by computing the SVD for matrix ®. The above
outlined methods are called batch methods as the estimation is done by using a

batch of B received signal vectors simultaneously.
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2.5.1 First Order Perturbation Analysis

In practice only a finite value for B is used and hence the estimated signal and

noise subspaces are perturbed®. In other words, the SVD for ® in (2.25) is given

by
& = UV (2.30)
S, 0 v
- [0. T B N IR (2.31)
On-s)xs b n

where U = [fjs, fjn},

U,=U,+AU, and V,=V,+AV, (2.32)

U,=U,+AU, and V,=V,+AV,, (2.33)

where matrices AU, AU,,, AV, and AV,, are the perturbations in the estimates
for U,, U,, V, and V,,, respectively. Matrix 3, is a (S x &) diagonal matrix
containing the S largest singular values of ® and X, is a (N —8) x (B—38)) given
by

X, = |An, Oyv_s)x(5-n)| (2.34)

where A, is a (N —8) x (N —8)) diagonal matrix containing the (N — &) smallest
singular values of ®. The column vectors of matrices U, and U, are the left singular

vectors associated with the singular values in matrices f]s and f]n, respectively.

3We assume that the dimension of signal and noise subspaces are know a priori.
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Furthermore, it should be noted that

~ H ~ ~ H ~

U U,=1s and U U, =1Iy_s (2.35)

S n

~H ~ ~H ~
Us UTL — O(SX(N—S)) and Un Us = O(N—S)XS' (236)

The perturbation E in ® is transformed in a highly non-linear way by the SVD to
produce the perturbed signal and noise subspaces [105]. At high SNR, a first order

perturbation expansion can be used to derive expressions for AU, and AU,, which

are linear in E. This derivation presented in [105] is illustrated below.

Noise Subspace

Let us define matrix Q as

~H -1 g
Q = - (Us Us) U, U,. (2.37)
In the following we will show that the column vectors of matrix (U,, + U;Q) span

~ ~ H
the perturbed noise subspace U,,. The matrix product U, (U, + U,Q) is given by

S S

~ ~ ~ -1
U (U, +U,Q) = U (Un ~u, (UH Us> UHUn)

~H ~

= U,U,-U_,U,

S S

= Osxv-9))- (2.38)

Equation (2.38) implies that column vectors of matrix (U, + U,Q) are orthogonal

to the column vectors of matrix ﬁs. Therefore, the column vectors of matrix
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(U,, + U,Q) span the perturbed noise subspace, i.e.,
col ([U, +U,Q]) = col <6n> : (2.39)
Matrix Q given in (2.37) can be expressed as

Q - _[(US+AUS)HUS]_1 [Uf+(auy)" U,

= —[L+@u)"u] T au)"u, (2.40)

The perturbation in the signal subspace is of the order of = [106]. Therefore, for
high SNR the norm?* of matrix (AU,)?U, is small. Matrix [Iy + X] " can be
expressed as Iy — X + X% + .-, when the elements of X are small. Thus, matrix
[Ix + X] ™" can be approximated as [Iy + X] ' ~ Iy — X. Using the above result

in (2.40) and considering only the first order terms, we obtain

Q ~ — (IS - (AUS)HUS) (AUS)HUn

= —(AUy"U,. (2.41)

The equality in (2.41) is with respect to the first order term. Taking the norm on

both sides of equation (2.41), we obtain

1QIl < o] AU < BIIE], (2.42)

4Tt could be any norm which satisfies | AB| < ||A]||B||, for example, the Euclidean 2-norm
or Frobenius norm.
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where o and (3 are constants. Therefore, the norm of matrix Q is of the order of

|E||l. The matrix product (U, + U,Q)" (U, + U,Q) is given by
(U, +U.Q" (U, +U.Q) = Iys+Q"Q. (243)
For high SNR, the second order term Q7 Q can be omitted and hence we have
(U, +U0,Q)" (U, +U,Q) = Lys. (2.44)

Equation (2.44) implies that the columns vectors of matrix (U, + U,Q) are or-

thonormal and hence

U, = U,+UQ. (2.45)
Thus, the perturbation in the estimated noise subspace is given by
AU, = U,Q. (2.46)
As shown in (2.46), the perturbed right singular vectors Vn can be expressed as
V, =V, +V.Q, (2.47)

where the norm of matrix Q is of the order of ||E||. Pre-multiplying ® by U, =
U, + U,;Q, we obtain

(U, +U,Q7(@+E) = £V, =3, (Vn + VSQ>H . (2.48)
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It is known that UffI’ = O(n_s)xpB- Using this result in (2.48) and retaining only

the first order terms, equation (2.48) can be simplified as
vz +Q'ufe = =, VI (2.49)
Post-multiplying (2.49) by V, results in®
UPEV, + Q7UIE, = 0p_s)xs, (2.50)
from which Q is obtained to be
Q=-x;'VIE"y,. (2.51)

From equations (2.46) and (2.51), the perturbation in the noise subspace estimate

is given by
AU, =U,Q = -U,n'VIEAU,,. (2.52)
Using the fact ® = UsEsz , the Moore-Penrose inverse of ® is computed as®

o' =" (d07) "' = v, 3 U (2.53)

5Tt should be noted that VnHVS = 0(p_s)xs and PV, = 3.
6The Moore-Penrose or pseudo inverse of matrix A is denoted by Af.
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Substituting (2.53) into (2.52), we obtain the perturbation in the noise subspace

estimate to be
AU, = — (8" 21U, (2.54)

Note that, the perturbation in the noise subspace estimate is obtained in terms of
the signal matrix @, noise matrix Xi and the true noise subspace U,,.
Signal Subspace

Let us define matrix P as

P = —(INJfUn)lfJHUS. (2.55)

n

As in (2.38), it can shown that the column vectors of matrix (U, + U,,P) span the
perturbed signal subspace. For high SNR, considering only the first order terms,

it can be shown that

U, = U,+U,P. (2.56)

~ H
Using the orthogonal property U, Uy = O(y_s)xs, we note that

Ov_sixs = (U, +U.Q)" (U, +U,P)

= Q"+P. (2.57)
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Therefore, P = —Qf and the perturbation in the signal subspace estimate is

obtained to be

AU, = U, Q" . (2.58)

2.6 Summary

In this chapter, the definitions for vector space, subspace, dimension of sub-
space were given. The signal and noise subspaces were identified for a generalized
discrete time received signal. Signal subspace and noise subspace properties and
methods available for subspace estimation were also discussed. For high SNR, the
perturbation in the noise subspace estimate was obtained in terms of the signal
matrix ®, noise matrix Xi and the true noise subspace U,,. Thus, the derived ex-
pression for noise subspace perturbation can be used to evaluate the performance

of algorithms using the noise subspace estimates.
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DS-CDMA System

Blind joint estimation of CFO and CIR for a desired user in the uplink of
a DS-CDMA system is addressed in this chapter. The discrete time uplink re-
ceived signal is formulated in the presence of CFO. Two subspace-based blind
joint CFO and CIR estimation methods, namely exact determinant minimization
method (EDMM) and approximate determinant minimization method (ADMM)
are proposed. In [107], the generalized eigenvalue problem method (GEVPM)
based joint CFO and CIR estimator [85] has been shown to be computationally
less intensive than the estimator in [84]. In this chapter, the performance and com-
putational complexity of the proposed methods are compared with the GEVPM
based estimator. Computer simulation results are given to show that the proposed
estimators have better performance than the GEVPM based estimator and have a

wider CFO acquisition range [108].
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3.1 System Model

Let there be T users in the uplink of a quasi-synchronous DS-CDMA system.

Let ¢; = [¢;(0),¢(1),--- ,¢;(G — 1)]T denote the ith user’s spreading code with
a-1

spreading gain G > T and ¢;(k) € {—\/Lé, —i—%}k . The 7th user’s transmitted
=0

signal during the nth symbol duration is given by

Q
L

a;(t) = si(n)e;(Dp(t —nTs —1T,) te [nGT., (n+1)GT,), (3.1)

N
I
=)

where p(t) is the normalized chip-pulse shaping function [5], s;(n) denotes the ith
user’s data symbol transmitted during the nth symbol duration, T, is the chip-
pulse duration and 7 is the data symbol duration. The relationship between
symbol duration and chip-pulse duration is T; = GT..

The transmitted signal from each user propagates through an independent
multipath fading channel and reaches the base station. The ith user’s transmitted
signal propagates through the multipath fading channel ﬁz(t) and reaches the base

station with residual CFO f;. At the base station, the signal received from T users

is given by
T-1 G-1 ~
gty = DD sin)e” Y e(l)p(t — nGT, —IT.) | * hi(t) +0(t), (3.2)
=0 n =0

where 9(t) and * denotes the AWGN and convolution operation, respectively. The
received signal is filtered using a bandlimiting filter p,(t) to prevent aliasing of noise

during sampling. The received signal after band limiting is denoted by 3(¢) which
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can be expressed as

T-1 G-1

gt) = Z D si(n)e N " (1)p(t — nGT, — IT.) | * ha(t) * pa(t) + v(t),

(3.3)

where v(t) = 0(t)*ps(t). Let h;(t) denote the ith user’s composite multipath fading

channel containing the combined effects of p(t), hy(t) and p,(t), i.e.,

hi(t) = p(t) = hi(t) * ps(t). (3.4)

Let the channel delay spread of hl(t) be A, for all users. Therefore, the effect of nth
transmitted data symbol can be seen in the received signal during the time duration
(nGT., (n+1)GT.+A;). The signal content in the duration [(n+1)GT,, (n+1)GT.+
A;) distorts the received signal corresponding to (n + 1)th symbol duration. This

distortion is called ISI. Substituting (3.4) into (3.3), we obtain

gt) = izsi(n)eﬂwiq(zm(t—nGTC—zTc) + 0(t). (3.5)

The composite channel hz(t) can be modeled as a tapped delay line with L taps

4], where!

L = {%JH. (3.6)

'Floor operator |.| returns an integer value, such that a — |a] > 0.
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The L taps are stacked to form a (L x 1) vector h; given by

by = [h(0), (1), h(L = 1)]", (3.7)

where h;(n) = };Ji<t)’t:nTc~ Vector h; contains the ith user’s CIR and is assumed to
have unit norm?, i.e, h’h; = 1. The received signal is sampled at the rate 1/7T,.

The pth received sample during the nth symbol duration is given by

y(nG +p) = ?J(t>|t:nGTc+pTc

@
_

= istn)eﬂ"G*m ci(Dhi(p —1) +v(nG +p), (3.8)

=0 n l

Il
=)

where ¢; = 27 f;T. is the ith user’s angular CFO (ACFO). The G samples of the
received signal corresponding to the nth symbol duration are stacked to form a

(G x 1) vector T(n) as

t(n) = [y(nG+0),y(nG+1),--- ,y(nG+G —1)]". (3.9)

Using (3.8), ¥(n) can be expressed as

N

-1
t(n) = 5:(n)e"9? Z i (¢;)Bih,

i

Il
o

N
-

+ si(n — 1)/ VE0Z (6 Bl + v(n), (3.10)

I
o

(.

J/

ISI

where {,(n) = [U(TLG + 0)7 U(HG + 1)7 T ,U(TLG + G — 1)]T7 ZG(¢1) = diag([lv ej¢1'7

2Throughout out this thesis, the user’s CIR is assumed to have unit norm.
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e120i ... eI(G-DH]TY and the (N x L) dimensional matrices B; and B, are con-
structed using the ith user’s spreading code. The (G x L) Toeplitz matrices B;

and B; are constructed as shown below:

¢i(0) 0 0 0 1
ci(1) ¢i(0) 0 0 (L—1)x L
R R I |
c(L—1) ¢(L—2) (L—-3) --- ¢i(0) T
(L) e(L—1) ¢(L—1) --- ci(1) (G-L+1)xL
(3.11)
(0 a(G-1) a(G=2) - e(G—L—1) |
0 0  alG-1 - a(G-L-2) (L-1)xL
B, = [0 0 0 (G —1) l
0 0 0 0 1
(G-L+1)xL
i 0 0 0 0 0 | !
(3.12)

From (3.10), (3.11) and (3.12), it is observed that only the first (L — 1) elements

of ¥(n) are distorted due to ISI. The presence of ISI is pictorially illustrated in
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Fig. 3.1. Removing the first (L — 1) rows of matrix B, results in a zero matrix.
Therefore, by discarding the first (L—1) elements of £(n), we obtain N = (G—L+1)

symbol 1
e —————p

x(n)

o —
o> —o
> —
o ——
o——]
[ ]
o—
2
S
3
>
Ry
[
*
>
=

Fig. 3.1: Inter symbol interference.

ISI free samples for the nth symbol duration, i.e.,

r(n) = [y(nG+L—1),y(nG+1L),--- ,y(nG+G—-1)]" (3.13)
= UnG+L=1)0i7, (¢, )B;hys;(n) + v(n), (3.14)

=0
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where r(n) is a (N x 1) vector, and v(n) = [v(nG+ L —1),v(nG+L),--- ,v(nG +
G — 1)]*. The (N x L) matrix B, is obtained by discarding the top (L — 1) row
vectors from B;. It is assumed that E[v(n)v#(n)] = ¢%Iy. The received samples

in (3.14) are ISI free, but due to the presence of other users there is still MAIL

3.2 ACFO and CIR Estimation Problem

3.2.1 Objective

The objective is to estimate the ith user’s ACFO and CIR values using only
the received ISI free samples in r(n) and the knowledge of the user’s spreading code.
Thus, the estimator to be formulated is called blind estimator or non-data-aided

estimator.

3.2.2 Assumptions

The following assumptions are necessary to ensure proper estimation of the

desired user’s ACFO and CIR.

AS1 : Vectors {Zg(qﬁi)ﬁihi};:_ol are linearly independent for any realization

of h; and any ¢; € [—m, 7).

Following the analysis in Section 2.2, it is observed that assumption AS1 guaran-
tees the signal subspace (U) dimension to be S = T'. Therefore, the dimension

of noise subspace (U,) is (N — S). The (N x §) matrix Us and (N x (N — 8))
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matrix U,, are estimated following the procedure stated in Section 2.5.

AS2 : The dimension of intersection space col(U,) and col(Zg(¢)B;)
is 1 when ¢ = ¢; and 0 when ¢ # ¢; for i =0,1,--- , T — 1.

The basis for this intersection space is ZG(ngi)]AE;’ihi.

Assumption AS2 is essential to guarantee the identifiability of the estimated pa-
rameters (ACFO and CIR) [75].

3.2.3 Cost Function

The orthogonality between the signal and noise subspaces (see equation (2.19))

results in [84]
U1Z6(6))Bihy = O(y_s)x1, fori=0,1,--- T —1, (3.15)
Equation (3.15) can be written as
Ti(g)h; = Op_syq fori=01,--- T —1, (3.16)
where
Ti(¢:) = U"Zy(¢,)B,, (3.17)

is a ((V—38) x L) matrix. In general, the equality in equation (3.16) is not satisfied
due to the presence of noise and use of finite precision computations. Therefore, the

ith user’s cost function to minimize is obtained using the ly—norm (not considering
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the trivial solution h = 0r) as:

uin  J(6.h) = [Li(o)h|]* = KT (9)Ti(¢)h. (3.18)

The cost function in (3.18) is a function of scalar ¢ and vector h. The {¢, h} which

minimizes J(¢,h) is the ith user’s estimated ACFO and CIR {¢;, h;}.

3.3 (Generalized Eigenvalue Problem Method

The joint ACFO and CIR estimation problem is converted into a generalized
eigenvalue problem [102] by using Taylor’s series expansion for the complex ex-
ponential in the cost function [85]. The diagonal matrix Zy(¢) can be written

Zn(g) = &7 *Py(o), (3.19)

where
CN— CN— . T
Py(¢) = diag ([eJN21¢,eJN23¢, e ,ejTﬂ ) , (3.20)

is a (N x N) diagonal matrix. Using Taylor’s series expansion for the exponential

terms in Py (¢), matrix Zy(¢) can be expressed as

[e.o]

N-—1 ] !
Zn(g) = & 70Y gf;!) Al, (3.21)

=0
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where
A = diag([—(N—l),—(N—B),--~ ,(N—l)]T). (3.22)

To avoid singularity of matrix A, G is selected such that N = G — L + 1 is an
even integer. For small ACFO values, the series in (3.21) can be truncated. Thus,

matrix Zy(¢) can be approximated by an rth order Taylor’s series expansion as

Zn(p) =~ Z 2111 . (3.23)

Substituting (3.23) into (3.18), the cost function is approximated as follows:

T

2
H ¢)l no
A"B;h
U 2 Sy A

J(p,h) =~ ‘

T . H 7 .
_ (Z gf]zf Ul A’“Eih> (Z (; i?lugf Alﬁih)

r s

= ) > (~DF(j¢)* "' F/F b, (3.24)

k=0 =0

where the ((N — S) x L) matrix F;; for the ith user is defined as

U7A'B,
Fi,l = nZZ—l' for [ = 07 1, e, T (325)

Let E;; denote a (L x L) Hermitian matrix given by

l

DY (=1)"F Fiim, (3.26)

m=0
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forl=0,1,--- ,2randi=0,1,--- ,T—1. Using (3.26), the cost function in (3.24)

can be written as
2r

J(6,h) =Y ¢'h"E;h. (3.27)

=0

The ith user’s ACFO and CIR can be estimated by minimizing the approximate
cost function in (3.27). To find the parameters {¢,h} which minimize the cost

function, the partial derivative of the cost function w.r.t h is equated to zero, i.e.,
E;oh+ ¢E;1h + ¢°E;sh + -+ + ¢ E;5,h = 0p4;. (3.28)

Equation (3.28) can be easily converted into a generalized eigenvalue problem which
can be easily solved [102]. A set of (2r + 1) column vectors {a;}7", of dimension

(L x 1) are defined as follows:

ag=h and a =¢a_; forl=1,2,---2r. (3.29)
Substituting (3.29) into (3.28), we obtain

Ei.oap+ E;1a1 + Epas + -+ E; 9,29, = 0py;. (3.30)

The (L x L) Hermitian matrix E; o, is assumed to be non-singular. Therefore,

(3.30) can be rewritten as
ag, = — [Ei_,erE@OaO + E;ZITEi,lal + -+ EZQITEi,2rfla2r71:| . (331)

Using the equations (3.31) and (3.29), a (2rL x 2rL) eigensystem is constructed as

shown below:
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Orxr Ir Orxr e Orxr
Orxr Orxr Ir e Orxr
Orxr Orxr Orxr e Irxr
-E,E, -E,E, -E,E;, --- —-E,E,
7,2r 1,0 7,2r 1,1 i,2r 1,2 i,2r=1,2r—1 |
sparse matrix
g ag
ax a;
X : =¢ : . (3.32)
aAgr—9 Agr—2
| A2r—1 | A2r—1 |

Using EVD, eigenvalues and eigenvectors of the sparse matrix in (3.32) are ob-
tained. The ith user’s estimated ACFO value (qgl) is given by the real part of the
minimum eigenvalue. Though, all the eigenvalue for the sparse matrix will solve
(3.32), only the minimum eigenvalue is chosen as the Taylor’s series is valid only
for small ACFO values. The CIR is estimated by normalizing the (L x 1) vector
containing the first L elements of the eigenvector corresponding to the minimum

eigenvalue, i.e.,

A~ ao
h, = . 3.33
allag (3.33)

Thus, both ACFO and CIR are simultaneously estimated. As the method used

for solving the generalized eigenvalue problem is used for ACFO and CIR estima-
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tion, the estimator is called GEVPM based estimator. The CIR is estimated as
an eigenvector and hence there is always a scalar ambiguity associated with the
estimate. This scalar ambiguity is explained in detail in Section 3.4.1. Table 3.1

lists the steps involved in GEVPM for ith user.

Table 3.1: Algorithm for GEVPM based estimator.

1 | Estimate the noise subspace U, from the received signal vectors {r(n)}2=;.

2 | Construct the (2rL x 2rL) eigensystem for each user as shown in
equation (3.32).

3 | Compute the smallest eigenvalue ggl and the corresponding eigenvector
of the sparse matrix constructed in step (3).

4 | Estimate h; by normalizing the (L x 1) vector containing the first L
elements of the computed eigenvector.

3.4 Proposed Methods

3.4.1 Exact Determinant Minimization Method

Equation (3.16) implies that h; lies in the null space of the matrix I';(¢;), i.e.,

h; € null (T;(¢;)) . (3.34)
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Equation (3.34) holds, iff [109]
h; € null (T (¢:)T4(45)) (3.35)
which implies that
T (¢)Ti(di)hi = Opsi. (3.36)

Therefore, the linear equations T'y(¢;)h; = 0 and T'H(¢;)T;(¢;)h; = 0 have the
same solution for h; [109]. In order to have a non-trivial solution for h; (h; # 0),

T (¢;)T;(¢;) must be a singular matrix, i.e.,

det (T (¢:)Ti(¢:)) = 0, (3.37)

where det(X) returns the determinant of matrix X. Furthermore, it should be
noted that T (¢;)T;(¢;) is a (L x L) positive semi-definite Hermitian matrix and
hence its determinant is a real number greater than or equal to zero. Since matrix
T (¢;)Ti(¢;) is a function of ¢;, a simple grid search can be performed in the
interval [—,7) and the search point ¢ which minimizes det (T (¢)T;(¢)) is the

1th user’s estimated ACFO value, i.e.,

~

6 = argmin {det(T (§)T(6)} (3.38)

Assumption AS2 ensures that matrix T'Z (¢)T;(¢) is rank deficient only when ¢ =
¢;. The grid search is performed using a suitable grid size v. Once the ACFO is

estimated, the 7th user’s CIR is obtained as the eigenvector corresponding to the
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Table 3.2: Algorithm for EDMM based estimator.

B-1

1 | Estimate the noise subspace U, from the received signal vectors {r(n)}, ;.

2 | To estimate ¢;, perform a grid search in the interval [—7, 1) as follows:
Initialization: Let ¢; = —7, ¢ = —r and value = det (TH()T4(9)).

a. ¢ = ¢+ v, if ¢ > m then goto step 3, else goto step 2b.

b. temp = det (T (¢)T(¢)) .

c. If temp < value then ¢; = ¢ and value = temp, else goto step 2d.
d. Goto step 2a.

3 | Estimate h; as the eigenvector corresponding to the minimum eigenvalue
of the matrix T'H(¢;)Ti(¢;).

minimum eigenvalue of matrix TH (¢;)T;(¢;), i.e.,

hi = arg min {hHrff (éi)ri(@)h}. (3.39)
The eigenvector corresponding to the minimum eigenvalue is chosen in order to
minimize the cost function J(¢,h) in (3.18). It should be noted that h = ~h;
lies in the null space of matrix T'X(¢;)T;(¢;), i.e., vh; € null (Fﬁ(él)rl(ézg for
any scalar v € C. The unit norm constraint imposed on h implies that v = e/¢,
where ( is a real-valued scalar. Therefore, the estimated CIR is h, = ejéhi, where
QA" is unknown. This causes a scalar ambiguity in the estimated CIR. The scalar
ambiguity problem could be circumvented by employing differential encoding at

the transmitter and performing differential detection at the receiver.
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In this method, no approximation is used for Zy(¢) matrix and the determi-
nant of matrix T'/(¢)T;(¢) is minimized. Therefore, the estimator is called exact
determinant minimization method (EDMM) based estimator and its algorithm is

listed in Table 3.2.

3.4.2 Approximate Determinant Minimization Method

Our approximate determinant minimization method (ADMM) based estima-
tor is the same as EDMM, except for matrix I'f(¢)T;(¢) being approximated using
Taylor’s series expansion. The main objective of ADMM is to reduce the compu-
tational complexity involved in the grid search. During the grid search in EDMM,
the (L x L) matrix T'(¢)T';(¢) needs to be computed for every search point ¢.
This involves O(s(G?L + L?)) number of complex multiplications where s denotes
the number of search points. To reduce the computational complexity, matrix

T (¢)Ti(¢) is approximated by a polynomial matrix as follows:

)

L (¢)Ti(¢) ~ Ji(e) = E;o + oE;; + ¢2Ez‘,2 + 4 " Eigy (3.40)

The polynomial matrix in (3.40) is obtained using the rth order Taylor’s series
expansion for Z y(¢) as shown in Section 3.3. Matrices {Ei,l}?lo fori=0,1,--- ,T—
1 are computed before the search. Therefore, construction of T'H(¢)T;(¢) for each
search point requires only 2rL? number of multiplications which renders ADMM
to be less computationally intensive than EDMM. However, prior knowledge about
the interval over which the users’ ACFO values are present is required to chose
a suitable order r for the Taylor’s series approximation. This prior knowledge

can also be used to limit the search interval. For example, if ¢; € [fi, f.], then
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the grid search can be done over the interval [f;, f.]. The CIR is estimated as
the eigenvector corresponding to the minimum eigenvalue of matrix TH (¢;)T;(¢;).
Therefore, there is a scalar ambiguity associated with the estimated CIR as in
GEVPM and EDMM based estimators. Table 3.3 lists the algorithm for the ith
user’s ADMM based estimator. To estimate a large ACFO, a higher order Taylor’s

series approximation is to be used.

Table 3.3: Algorithm for ADMM based estimator.

1 | Estimate the noise subspace U, from the received signal vectors {r(n)}2-;.

2 | To estimate ¢;, perform a grid search in the range [f, f,] as follows:
Initialization: Let ¢; = f, ¢ = f; and value = det (il(@)
a. o = ¢+ v, if ¢ > f,. then goto step 3, else goto step 2b.
- 2r
b. Compute J;(¢) = > ¢'E; ;.
=0

c. temp = det (iz(qﬁ))
d. If temp < value then le = ¢ and value = temp, else goto step 2e.
e. Goto step 2a.

3 | Estimate h; as the eigenvector corresponding to the smallest
eigenvalue of the matrix T'f(¢;)Ti(¢;).

3.5 Computational Complexity Comparison

The computational complexity is analyzed only for the estimation of ACFO

and CIR. The computational complexity involved in computing the noise subspace
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using any batch method is O(N?). However, the use of some adaptive algorithms
for subspace estimation can reduce this computational complexity by one order

[110]-[114].

GEVPM:

The computational complexity involved in constructing the (2rL x 2rL) eigen-
system is approximately O([(2r + 1)(G®L + L?)]) and computing the EVD for this

eigensystem requires O((2rL)?) number of multiplications.

Li & Liu:

In order to compare the computational complexity, we also consider the esti-
mator in [84] proposed by Li & Liu. Li & Liu jointly estimated the ACFO and CIR
without using any pilots, but the estimator requires the computation of inverse of a
polynomial matrix. The polynomial matrix is of dimension (RL x (N+ R—1)(L —
1)), where R > (N — 1)(L — 1). The computation of inverse requires O((RL)?)
multiplications. The ACFO is estimated by searching the spectrum. This involves
O(sN L) multiplications, where s denotes the number of search points. Estimating

the CIR involves O(N L? + G?) multiplications.

EDMM:

Each search point ¢ requires the computation of (L x L) matrix T'H(¢)Ty(¢)
and det (¥ (¢)T;(¢)). The determinant of a matrix is equal to the product of its
eigenvalues. Thus, EVD can be used to compute the determinant during the grid
search. EVD also computes the eigenvectors and hence the CIR estimate can be

directly obtained from the computed eigenvectors. Therefore, the complete grid
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search requires O(s(G*L + 2L?)) multiplications, where s denotes the number of

search points.

ADMM:

The main difference between EDMM and ADMM resides in the computation of
matrix T (¢)T;(¢). The computational complexity involved in the construction of
matrices {E;;}7, and 3;(¢) are O([(2r +1)(G*L+ L?)]) and O(2rL?), respectively.
For each search point, only matrix i(qﬁ) is constructed and its determinant is com-
puted. Thus, the computational complexity for the grid search over s search points
is O(s(2rL? 4+ L?)) which is relatively less when compared with the computational
complexity for the grid search in EDMM.

The net computational complexity for all the above discussed methods are

tabulated in Table 3.4. From Table 3.4, it is evident that the computation of

Table 3.4: Computational complexity comparison.

Estimator Computational complexity

GEVPM O(N3) + O ([(2r + 1)(G2L + L)) + O ((2rL)?)
Li & Liu O(N3) 4+ O((RL)*) + O(sNL) + O(NL? + G?)
EDMM O(N3) + O (s(G?L + 2L?))

ADMM O(N®) + O ([(2r + 1)(G2L + L*)]) + O (s(2r L* + L%))

inverse for the polynomial matrix in Li & Liu’s estimator renders it to be computa-
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tional intensive. For small CFO values, r can be small. In this case, GEVPM has
low-computational complexity compared to EDMM and ADMM based estimators.
However, it will be later shown through computer simulations that EDMM and

ADMM offer better performance than GEVPM.

3.6 Simulation Results

For computer simulations, a DS-CDMA system with spreading gain G = 32
and T" = 10 users is considered. The number of received signal vectors used for
subspace estimation is B = 100. The length of CIR for all users is assumed to
be L = 3. The ith user’s MSEs for ACFO and CIR estimates are computed as
the mean of ||h; — hy||2 and (¢; — ¢;)2, respectively. The Cramer-Rao lower bound

(CRLB) is computed as shown in Appendix A

Cost Function

Let Yy = det(TH (¢)Ti(¢)). Assuming the users’ data symbols to be quadrature
phase-shift keying (QPSK) modulated and SNR = 15dB, the plot of Y, for user
1 =0 is given in Fig. 3.2. The cost function is plotted for four different cases, i.e.,
for ¢pg = —2.3, pg = —0.7, 9 = 1 and ¢y = 2.1. From Fig. 3.2, it is observed that
the cost function of user + = 0 has a global minimum only at the user’s true ACFO

value.

EDMM vs GEVPM

The performance of GEVPM based estimator is compared with EDMM based

estimator for two scenarios. In the first scenario, each user’s ACFO value is assumed
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Fig. 3.2: Cost function for DS-CDMA system.

to be a random variable uniformly distributed over the interval [—0.1,0.1] and for
the second scenario, the interval is assumed to be [—0.2,0.2]. The ACFO value in
the interval [—a, o] corresponds to CFO of +a/(27nT.)Hz. Typically 1/T, = 1.2288
mega chips per second (Mcps) and hence the CFO is 4-1.9557a10°Hz. For a carrier
frequency of 2GHz, the above CFO will correspond to £9.7785a1073% of carrier
frequency. Thus, when o = 0.2, the CFO is +1.9557 x 1072% of 2Ghz which is
39KHz. This CFO value is typical in practical systems. The grid size for the
grid search in EDMM is chosen to be v = 0.001. If a larger grid size is chosen,
then the estimator may not be able to find the global minimum and hence the
MSE performance will exhibit an error floor. If a finer grid size is chosen, then
the number of search points will be large. This will increase the computational

complexity of the estimator. Thus, an optimum grid size is to be chosen by prior
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experimentation and tradeoff between accuracy and computational complexity. As
the users’” ACFO values are in the interval [—0.1,0.1] and [—0.2, 0.2] we select grid
size v = 0.001 to have good estimation accuracy. The MSE for ACFO estimates
obtained using GEVPM and EDMM based estimators for the above mentioned
scenarios are shown in Fig. 3.3 and Fig. 3.4, respectively. The MSE for CIR
estimates obtained using GEVPM and EDMM based estimators for the above
mentioned scenarios are shown in Fig. 3.5 and Fig. 3.6, respectively. It is observed
that the performance of EDMM is always better than GEVPM and is close to
CRLB. This is due to the fact that EDMM uses no approximation. When the
users’ ACFO values are random variables uniformly distributed over the interval
[—0.1,0.1], the performance of GEVPM based estimator can be improved using
a higher order Taylor’s series approximation. From Fig. 3.5 it is observed that
GEVPM with » = 3 order Taylor’s series approximation performs closer to EDMM.
However, when the users’” ACFO values are random variables uniformly distributed
over the interval [—0.2,0.2], » = 3 order Taylor’s series approximation may not be
accurate and hence a larger value for » must be used.

In GEVPM, increasing r will render the sparse matrix in (3.32) even sparser
which could lead to matrix ill-conditioning. Furthermore, the eigenvalues of the
sparse matrix are in general complex values, whereas the parameter to be esti-
mated is real-valued. Thus, increasing » may not improve the estimation accuracy.
Therefore, GEVPM is not suitable to estimate large ACFO values. As there is no
sparse matrix in EDMM, it does not suffer from any ill-conditioning. EDMM can

estimate the user’s ACFO value in the interval [—, 7).
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EDMM: In Presence of PN

The MSE performance of the proposed estimator in the presence of phase
noise (PN) is obtained through computer simulations. We consider a Gaussian PN
model as in [49]. In the presence of PN, the received signal at the base station is
given by

T-1

r(n) =Y eUnGtENAZ (0, ¢)Bihysi(n) + v(n), (3.41)

1=0

where the (N x N) diagonal matrix is given by

7o (¢0) = diag <[ejei(nG+L—1), (IGit0:(nGTL)) ,6j<<N—1>¢i+9i(nG+G—1>>]T) .
(3.42)
Let 0;(n) = [0;(nG + L —1),0;(nG + L),0;(nG + L +1),--- ,6;(nG + G — 1)]".
The element in the kth row and /th column of the Gaussian PN covariance matrix

Ry, = E[0;(n)07 (n)] is given by

W\ 2
Ry, (k,1) = (ﬁ) e 2=l (3.43)

where w = 3 and x = 0.005 were chosen for simulation [49]. Grid size of v = 0.001
is used for the grid search. The MSE for ACFO and CIR estimates obtained using
EDMM are shown in Figs. 3.7 and 3.8, respectively. From the simulations results,
it is observed that the PN does not affect the MSE at low SNR. At high SNR, the
MSE for ACFO estimate obtained in the presence of PN, is higher that the MSE
for ACFO estimate obtained in the absence of PN. This shows that the EDMM

based estimator is not significantly affected by PN.
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ADMM vs GEVPM

The MSE performance of ADMM and GEVPM based estimators for ACFO
and CIR estimation are compared in Fig. 3.9 and Fig. 3.10, respectively. The users’
ACFO values are assumed to be random variables uniformly distributed over the
interval [—0.2,0.2]. The grid size used for the grid search in ADMM is v = 0.001.

For a given order of Taylor’s series approximation, ADMM performs better than

-© -ADMMr=1
) — % —ADMMr=2
10 °F -V -ADMMr=3 |]
- B -ADMMr=4
—6— GEVPMr=1
—%— GEVPMr=2
—— GEVPMr=3

MSE for ACFO estimation

0 5 10 15 20 25
SNR (dB)

Fig. 3.9: ADMM vs GEVPM — ACFO estimation when {¢; € [-0.2,0.2]}/".

GEVPM. Furthermore, large ACFO values can be estimated using ADMM by
increasing the order of Taylor’s series approximation. This is observed through
the BER performance obtained through computer simulations. Unlike GEVPM,
ADMM uses no sparse matrix and hence increasing r results in improving the

performance of ADMM based estimator.

69



CHAPTER 3. DS-CDMA System

BER Performance

To clearly visualize the advantage of EDMM and ADMM over GEVPM, we
investigate the effect of estimation error on BER performance through computer
simulations. A subspace-based minimum mean squared error (MMSE) multiuser
detector is formulated in Appendix B. The inevitable scalar phase ambiguity in the
CIR estimate hinders coherent detection at the receiver. In order to overcome this
problem, the transmitted data symbols are differentially encoded at the transmitter
and differential detected at the receiver. In computer simulations, the users’ data
symbols are assumed to be differential BPSK (DBPSK) modulated. The BER
performance of the estimator is compared with the ideal subspace-based MMSE
multiuser detector, i.e., the multiuser detector (as in Appendix B) with knowledge
of users’ true ACFO and CIR values. The grid size used for the grid search in
EDMM and ADMM is v = 0.001. The BER performance curves for GEVPM,
ADMM and EDMM based estimators are shown in Fig. 3.11, Fig. 3.12 and
Fig. 3.13, respectively. It is observed that the BER performance obtained using
GEVPM is not close to the BER performance of the ideal detector as ¢; is relatively
large for this method. Even increasing the order of Taylor’s series approximation
does not improve the BER performance. In Fig. 3.11, it can be seen that the
BER performance for r = 3 is better than r = 4 and » = 5. This observation
is attributed to the incapability of GEVPM to accurately estimate large ACFO
for large value of r. In ADMM, the BER performance is observed to improve
and approach the ideal detector’s BER performance with increase in the order
of Taylor’s series approximation. Fig. 3.13, shows that the BER performance
obtained using EDMM based estimator overlaps with the ideal detector’s BER

performance.
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Therefore, to estimate small ACFO values ADMM based estimator can be used and
to estimate large ACFO values EDMM based estimator can be used. Note that, it is
also possible to have a hybrid estimator where EDMM and ADMM based estimators
are implemented in parallel. Depending on the a priori information available at the
receiver, power limitation and computational complexity, the receiver can choose

either one of the estimators for joint ACFO and CIR estimation.

3.7 Conclusion

In this chapter, the discrete time received signal in the uplink of a quasi-
synchronous DS-CDMA system in the presence of CFO was systematically formu-
lated. The existing GEVPM based estimator for joint ACFO and CIR estimation
was outlined. Higher order Taylor’s series approximation when used to estimate
large ACFO values could result in ill-conditioning of the sparse matrix in GEVPM.
Thus, GEVPM cannot be used for estimating large ACFO values. To overcome this
problem, two subspace-based blind estimators, namely EDMM and ADMM, were
proposed. EDMM and ADMM do not have any sparse matrix. The ACFO was esti-
mated by minimizing the determinant of a small dimensional positive semi-definite
matrix. EDMM employed no approximation and hence it could estimate large
ACFO values, i.e., estimation could be done for ¢; € [—m, 7). ADMM used Tay-
lor’s series approximation in order to reduce the computational complexity of the
grid search. Though ADMM used Taylor’s series approximation, it offered better
performance than GEVPM as there was no sparse matrix in ADMM. Furthermore,
it was observed that performance of ADMM improved as the approximation order

was increased. It should be noted that ACFO is estimated as the real part of an
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eigenvalue in GEVPM. This eigenvalue could be a complex number and hence the
ACFO estimate may not be accurate. However, in the case of EDMM and ADMM,
the ACFO is estimated through a search over real-valued search points. Thus,

EDMM and ADMM based estimators give an accurate estimate for the ACFO.
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CP-CDMA System

In chapter 3, subspace-based blind joint ACFO and CIR estimators were pro-
posed for the uplink transmission in DS-CDMA systems. These estimators used
ISI free received samples for estimation. This motivates us in using techniques
at the transmitter which can help the receiver to eliminate ISI. The use of cyclic
prefix in OFDM system is known to eliminate ISI and leads to a low computational
complexity channel equalizer at the receiver [33]. To exploit the benefits of cyclic
prefix in single carrier systems, single carrier cyclic prefix (SCCP) system was pro-
posed in the literature [26] [27]. CP-CDMA system is derived from SCCP and
DS-CDMA systems. A DS-CDMA system which employs cyclic prefix is called
CP-CDMA system. Unlike DS-CDMA, CP-CDMA can be configured for block
transmission. In block transmission, the cyclic prefix is inserted for a block of data
symbols instead of inserting for every data symbol. This improves the spectral effi-
ciency as the redundant information being transmitted is reduced. In this chapter,

the received signal in the uplink transmission of CP-CDMA system is analyzed in
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detail. The problem of ACFO and CIR estimation in CP-CDMA is solved by for-
mulating an estimator similar to the EDMM based estimator proposed in chapter
3. Furthermore, a criterion for the selection of users’ spreading codes to guarantee
the identifiability of ACFO and CIR estimates is outlined. The performance of the

proposed estimator is studied through computer simulations.

4.1 System Model

As in chapter 3, T' denotes the number of users in the uplink transmission of a
quasi-synchronous CP-CDMA system and the ith user’s spreading code is assumed
to be ¢; = [¢;(0),¢;(1),- -+ ,¢;(G —1)]* with spreading gain G > T'. For generalized
treatment, block transmission is considered. Let () denote the number of data
symbols in the transmitted data block. At the transmitter, () data symbols from
each user are converted from serial to parallel form. This (¢ x 1) vector forms the
CP-CDMA data block. The data symbols in the block are spread by a user specific
spreading code. The resulting (N x 1) vector x;(n) obtained after spreading is

given by

where N = QG and s;(n) = [5;(nQ),s;(nQ + 1), ,5,(nQ + Q — 1)]7 is the nth
data block with s;(I) denoting the ith user’s data symbol transmitted for the Ith

data symbol duration. The (N x @) matrix C; can be expressed as
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where ® denotes the Kronecker product. A cyclic prefix of length P is augmented to
vector x;(n) to obtain the ((NV+ P) x 1) vector x;(n) = [Z;(n(N + P)+0), Z;(n(N +
P)4+1), -, &(n(N+P)+ N+ P —1)]" as follows:

%i(n) = Toxi(n), (43)
where the ((N + P) x N) cyclic prefix matrix T, is given by

IN(N—P+1:N,:)
T, = , (4.4)
Iy
with In(N — P + 1 : N,:) denoting the last P row vectors of matrix Iy. The
elements of vector x;(n) are converted from parallel to serial form, modulated onto
normalized pulse shaping function p(t) and transmitted through the channel. Let
T, and T, denote the duration of the data symbol and the pulse shaping function,
respectively. Therefore, the relationship between Ty and T, is QT = (N + P)T..

The ith user’s transmitted signal corresponding to the nth data block is given by
N+P-1
a;(t) = > #(n(N+P)+Dp(t—n(N+ P)T, —IT,), (4.5)

for t € [n(N + P)T.,(n+ 1)(N + P)T.). The block diagram of the CP-CDMA
transmitter is shown in Fig. 4.1. The ith user’s transmitted signal when p(t) is a
rectangular pulse of duration 7}, ¢; = [+1, —1,4+1,+1,-1]7/v/5, Q@ = 2, N = 10,
P = 2 and data symbol is BPSK modulated is graphically shown in Fig. 4.2.

The transmitted signal from each user propagates through an independent

multipath fading channel and reaches the base station with CFO f;. Following the
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Fig. 4.2: Signal transmitted by ith user in CP-CDMA system.
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steps illustrated in Section 3.1 of chapter 3, the signal received at the base station

during the nth CP-CDMA symbol duration due to the presence of T  users is given

by!
T-1 N+P-1
y(n(N + P)+p) = Zzej(n(N+P)+p)¢i Z Zi(n(N + P) + Dhi(p — 1)
=0 n 1=0
+v(n(N + P) +p), (4.6)

where h;(n) and ¢; = 27 f;T. are the ith user’s discrete time CIR and ACFO,
respectively. The CIR for all users is assumed to have a maximum channel order

of L — 1. The (L x 1) CIR vector h; is defined as
hi = [h(0),hi(1), - hs(L—1)]". (4.7)

The multipath fading channel causes inter block interference (IBI), graphically
illustrated in Fig. 4.3, where each transmitted block contains a cyclic prefix followed
by @ data symbols. The (N + P) samples corresponding to the nth CP-CDMA

symbol duration are stacked to form ¥(n) as follows:

i(n) = [y(n(N+P)),yn(N+P)+1),--- ,yn(N+P)+N+P—1)"

(4.8)

!The received signal is sampled at rate 1/T..
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Fig. 4.3: Inter Block Interference.

T-1
= > "NIPNZ (¢ Hii(n)
=0
T-1
+ 2 e #Zyp(@)HK (= 1) + V), (49)

where v(n) = [v(nG +0),v(nG +1),--- ,0(n(N 4+ P)+ N + P —1)]". Matrices
H, and ﬁ, are ((N + P) x (N + P)) dimensional Toeplitz matrices whose first
column vectors are [h;fr, OntP— L)Xl]T and O(y4pyx1, respectively and their first row
vectors are [h;(0), 01 (n4p—1)] and [O1x(v4p—r41), Ri(L — 1), hi(L —2),- -+, hi(1)],
respectively. To obtain an IBI free received signal after the removal of the cyclic

prefix, the length of the cyclic prefix P is chosen to be L — 1. After removing the

first P elements corresponding to the cyclic prefix, the resulting (N x 1) vector is
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given by

r(n) = Rer(n)

71
= Zejn(NJrP)(bichZN+P(¢¢)Hi)~<z‘(”)
=0
T-1 .
+ N NEPOR T () Hii(n — 1)+ Re¥(n)
1=0
IBI
71 N
= Z ejn(N—i_P)@chZN—&-P(¢i>HiTchi (n) + V(”)? (410)
i—0

where v(n) = R,,v(n) and RCpZNer(qﬁi)ITIi = ejp¢iZN(¢i)chﬁi = Onx(nip). It
is assumed that E [v(n)v/(n)] = 0’Iy. Equation (4.10) can be further simplified

as

T—1
r(n) = eI NEDERI 7 (6 R Hy TopXs (0) 4 v(n)

=0
T—1

= ej("(N+P)+P)¢iZN(Qbi)HiXi(n) +v(n) (4.11)
=0
T-1

_ /NP7 (6 VH,Cysi(n) + v(n), (4.12)
=0

where H; = RCpItIiTCp is a (N x N) circulant channel matrix [28] whose first
column vector is given by [hiT,O(N_ L)x1]- An example illustrating the structure
of the various matrices involved in a CP-CDMA system is given in Appendix C.
It should be noted that the received signal vector in (4.12) is free from IBI. The
objective is to estimate the ith user’s ACFO and CIR using (4.12) and knowledge

of user spreading code.
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4.2 CP-CDMA Signal Structure

Let b, denote the kth column vector of matrix C;. The circulant channel

matrix H; multiplying the vector b;; can be expressed as
Hb;, = B;h; fork=01,---,Q—1, (4.13)

where ]~31k is a (IV x L) Toeplitz matrix whose first column vector and first row
vector are b, and [b; £(0),b; k(N — 1), , b x(N — L + 1)], respectively. The lth
element in vector b, is denoted by b; (1) for { =0,1,--- ;N —1. Using (4.13), the

received signal vector in (4.12) can be written as

b
T

r(n) = O NERERNZ \ (60) B shisi(nQ + k) + v(n).  (4.14)
] 0

@
Il
=)
B
Il

Observing equation(4.14), it is noted that the received signal corresponding to the
- Q-1
1th user lies in the column space spanned by vectors {Z N(@)Bi,khi} . Thus,

the dimension of the subspace spanned by the received signal corresponding to the
ith user is given by rank of (N x @) matrix Zy(¢;) [ iohy, B, ahg, - ,]A?;@Q,lhi]

Matrix Zy(¢;) is unitary and hence

rank (zN(@)[ iohi, - ,1§i7Q_1hiD - rank([ﬁi,ohi,--- ,ﬁi,Q_lhiD.

(4.15)
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Let the spreading code of every user be assumed to satisfy the following assumption:

AS1 : The DFT of (N x 1) vector b; o does not have any zero element

fori=0,1,--- ,T — 1.

Assumption AS1? implies that the (N x 1) vector W xb; ;. does not have any zero

element for k=1,2,--- ,Q —1land¢=0,1,--- ,T — 1.

Lemma 4.1. If the (N x 1) vector Wb, does not have any zero element, then

the (N x QL) matrix B, = ]§Z~70, ]§Z-71, -+, B g_1] is of full rank QL, provided that
N > QL.

Proof: The column vectors of matriz B, are obtained by circular shifting the col-
umn vector b;y,. Let @,y denote a (N x N) circulant matriz with b, as the first
column vector, i.e.,

Oix = [[bis] @, [bis]V, - [b;

) ) 2,

YT, (4.16)

where [a]) denotes the vector obtained by circularly shifting vector a by | times. A
single circular shift comprises of moving the last element of the column vector to
the first. Thus, matrix B, contains a subset of column vectors from matriz ©; .

IfQ=3,L=2,G=4and ¢; = |ag, a1, as,a3]’ then, the (N x QL) matriz B, is

2Tt should be noted that the Fourier transform of b; ¢ at frequency points {2wk/N }g;ol only
are assumed to be non-zero.
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gien by
- 4T

a a; ay az 0 0 0 O O O O O
0 apg ap ao as 0 0 0 0 0 0 0

o 0 0 0 0 a a a az 0 0 0 O

B = o (4.17)
0 0 0 0 0 apg ap ao as 0 0 0
0 0 0 0 0 0 0 0 apg a; ao as
as 0 0 0 0 0 0 0 0 apg ap Qo

The above example clearly illustrates that matrix B; can be constructed by selecting
a set of QL column vectors from ©, .
Using the circulant matriz property, ©; can be transformed into a diagonal

matriz as shown below

WO, . Wy = A, (4.18)
where

AN = diag(Wnb; ). (4.19)

As Wy and W= are unitary matrices, rank(©,;) = rank(A;;). It should be
noted that vector Wyb, does not have any element equal to zero. Therefore,
rank(A; ) = rank(©,;) = N. As matriz O,y is of full rank N, the column
vectors of @, are linearly independent. Therefore, matriz B, is of full rank QL

fori=0,1,--- T —1. O
Lemma 4.1 implies that each user’s signal subspace is () dimensional and inde-
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pendent of the user’s ACFO and CIR values. It also implies that the transformation

H;b; ; = B, ;h; is unique, i.e.,

4.3 Blind Subspace-based Estimator

4.3.1 Assumptions

The following assumptions, similar to that made in chapter 3, are used in the

formulation of the estimator.

AS2 : Column vectors {{Z N(¢i)]§i7khi}g;01 Z-T:_Ol are linearly independent for

any realization of h; and any ¢; € [—m, 7).

Assumption AS2 implies that the dimension of signal subspace (U,) is®* S = QT.
Thus, the dimension of noise subspace (U,) is (N —§). The (N x &) matrix U,
and (N x (N — 8)) matrix U,, are estimated following the procedure stated in
Section 2.5.

The orthogonality between the signal and noise subspaces results in

UZZ5(¢:)Bigh; = O(N-8)x15 (4.21)

3It should be noted that N > QT since N = QG and G > T.
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fork=0,1,---,Q—1and i =0,1,--- ,7 — 1. Equation (4.21) can be written as

\IIZ((ﬁl)Dlhz — OQ(N—S)Xla (422)
Li(¢i)h; = Ogn—s)x1, (4.23)
where

v = I,eUY (4.24)

Z(¢:) = Io®Zn(d), (4.25)

~T ~T ~T T
D; = Bi,OuBi,lv"'sz’,Q—l ) (4-26)
Ti(¢s) = WZ(¢:)D:. (4.27)

Equation (4.23) is used to obtain the cost function for the estimator. The following

assumption is made in order to establish the uniqueness of the estimated parameters

(ACFO and CIR) using (4.23).

AS3 : The dimension of intersection space between col(Ig ® Uy) and

col (Z(d))Dihi) is 1 when ¢ = ¢; and 0 when ¢ # ¢; for i = 0,1,--- , T — 1.

Assumption AS3 and the full rank property of (QN x L) matrix? D; ensures that

equation (4.23) has a unique and non trivial solution for ¢; and h;.

4Using Lemma 4.1, matrix D; can be proved to be a full rank matrix.
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4.3.2 ACFO and CIR Estimator

Using (4.23), the cost function to minimize is given by

min JGh) = D@ = b TY @ (0h  (428)

The estimator for CP-CDMA system is formulated following the steps given for
EDMM in Section 3.4.1. The ith user’s ACFO is estimated as follows:

~

¢; = arg m(gn {det (T (¢)Ti(9))} . (4.29)
That is, the search point ¢ € [—m, 7) which minimizes det (T'7 (¢)T';(¢)) is the esti-
mated ACFO. Assumption AS3 ensures that matrix ' (¢)T;(¢) is rank deficient
only when ¢ = ¢; and h; € null (I‘ZH (¢1)I‘1(¢1)) The grid search is performed over
the interval [—m, 7) using a suitable grid size v. The ith user’s CIR is estimated as

the eigenvector corresponding to the minimum eigenvalue of the (L x L) positive

semi-definite Hermitian matrix T'7 (¢;)T(¢;), i.e,

h, = arg min {hHrfI(@)ri(qBi)h}. (4.30)

h,hh=1

As in Section 3.4.2, ADMM based ACFO and CIR estimator for CP-CDMA system

can be formulated to reduce the computational complexity.
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4.4 ACFO and CIR ldentifiability

The crux of the proposed estimator lies in the equation

where ¢ and h are the parameters to be estimated. For the i¢th user’'s ACFO and
CIR estimates to be identified uniquely, it is required to have Z(¢)D;h € null(®) iff
¢ = ¢; and® h = ¢/h; where ( is a real-valued scalar. To the authors’ knowledge,
only identifiability of CIR estimate in the absence of ACFO is reported in the
literature (e.g. [75]). The uniqueness of CIR estimate is established in [75] by
assuming the intersection space between col(D;) and col(Ig®@Uy) to be of dimension
one. Details about construction of matrix D; were not addressed. Furthermore,
the identifiability of estimates in joint ACFO and CIR estimation has not been
addressed so far. In the following, the selection of spreading codes to ensure unique
identifiability of ACFO and CIR estimates is outlined. It is to be noted that
the dimension of intersection space between col(Z(¢)D;) and col (Ip ® Uy) is not
assumed to be one, but practically feasible constraints are imposed on the users’

spreading codes to ensure the dimension of intersection space to be one.

Let matrix T; be a (QN x L(T + 1)) matrix defined as
T = |Z(6)DiZ(60)Do, Z(o)Dy, -+ Z(ér )Dra|,  (432)

fori=0,1,---,7 — 1. For the ACFO and CIR estimates to be unique, matrix ;

should be of rank L(T + 1) when ¢ # ¢; and of rank LT when® ¢ = ¢;. If the

°This implies that det (T (¢)T;(¢)) = 0 iff ¢ = ¢;.
6Therefore, it is necessary to have QN > L(T + 1).
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above rank condition is satisfied then assumption AS5 is valid. Matrix 7; can be

expressed as

~T ~T ~ T

T
o= Gi,[)?Gi,lv"'?Gi,Q—l] ) (4-33)

fori=0,1,---, 7 —1 where the (N x L(T'+ 1)) matrixéi,k fork=0,1,---,Q—1

is given by

Gir = |Zn(@)Bis, G (4.34)
The (N x LT) matrix G in (4.34) for K =0,1,--- ,Q — 1 is constructed as follows:

Gi = |Zw(90)Bok Zn(60)Bus - Zu(dr-)Brows| . (4.35)

Matrix 7; will be of full rank L(T + 1) if matrix élk is of full rank L(T + 1)
for any &k € [0,Q — 1] and all possible combinations of {¢, ¢g, d1, -+ ,dr_1} €
[—7, 7). Without loss of generality, let i = 0 be the desired user. Therefore, for
the i = 0 user’s ACFO and CIR estimates to be uniquely identified it is sufficient
to have matrix éo,o to be of full rank L(T + 1) for all possible combinations of
{b, po, 61, ,¢r_1} € [, 7). Matrix é(),o depends only on the users’ spreading
codes, ¢ and {¢;}'. As ¢ and ¢; can take any real value from the interval
[—7,7), verifying the rank of matrix G for all possible values of ¢ and {¢;}7
is not possible. Therefore, the following approximation is used to render the above

verification feasible. The ith user’s ACFO (¢;) can be expressed as

27l
¢ v T (4.36)
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where it is assumed that N is even and integer [; € [-N/2,N/2 — 1] for i =
0,1,---,T—1. As N increases, §; — 0 and hence matrix Z(¢;) can be approximated

as

Zn(¢i) ~ Zn(27l;/N), (4.37)
because Z(6;) — Iy as §; — 0. Similarly, matrix Zy(¢) is approximated as

Zy(¢) ~ Zn(27l/N), (4.38)

where | € [-N/2,N/2 —1]. Using (4.37) and (4.38), matrix 6070 can be expressed

as
Goo ~ |Zn (271 /N)Big, Zy(27ls/N)Bo, - - ,zN(zsz,l/N)BT,LO]. (4.39)

The user spreading codes are chosen such that matrix 6070, constructed using
(4.39), is of rank L(T+1) for all combinations of {l,lo,ly,- -+ ,lp_1} € [-N/2, N/2—
1] except when [ = Iy where rank (64070) = LT. Since Zy(2wl/N) is a unitary

matrix, it can be factored out without altering the rank of é()’o as
Goo ~ |Bio, Zn(27po/N)Boo, -, Zv(2mpr—1 /N)Br_1,| , (4.40)

where {p; = l; — I[}1)' and {po,p1,--- ,pr_1} € [-N/2, N/2 — 1]. Therefore, it is
sufficient to construct matrix éo,o (as given in (4.40)) to be of full rank L(T + 1)
for all possible combinations of {pg,p1,--- ,pr-1} € [-N/2,N/2 — 1] except for

po = 0 where rank (éo,0> = LT'. The condition py = 0 implies that [ — [ =0, i.e.,
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the estimated ACFO is the desired user’s true ACFO value.

For example, let the spreading gain be G = 32, Q = 2 (therefore N = 64),
number of users 7' = 4 and length of CIR be L = 3. The rank of the (64 x 15)
dimensional matrix éo,o for all possible combinations of {po,p1,pe2,ps} (except
po = 0) is plotted in Fig. 4.4. Fig. 4.4 confirms that é(),(] is full rank for all
possible combinations of {pg, p1, p2, p3} (except pg = 0). This shows that, there are

spreading codes in practice which satisfy assumption AS3.

16

Goyo

15— H—H—H———X

rank

14 . . . . . . . .
0 2 4 6 8 10 12 14 16 18
Combinations % 10°

Fig. 4.4: Full rank of matrix éo,o'

The conditions so far imposed on N are Q(N —S§) > L, N > LQT and
QN > L(T + 1). Therefore, N = QG should be selected such that”

G > max{[%—‘,lﬂﬁ, {é(Tﬂ)H. (4.41)

"Ceiling operator [.]: [a] returns the smallest integer, such that [a] —a > 0.
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4.5 Simulation Results

For computer simulations, a CP-CDMA system with spreading gain G = 32
and T" = 5 users is considered. The number of data symbols transmitted in a block
is Q = 2 and hence N = QG = 64. The length of CIR for all users is assumed
to be L = 3 and the cyclic prefix length is P = 2. The users’ data symbols are
assumed to be QPSK modulated. A set of B = 100 received signal vectors are used
for subspace estimation. Without loss of generality, ¢ = 0 user is considered as the
desired user. The ith user’s MSEs for ACFO and CIR estimates are computed as

the mean of ||h; — hy||? and (¢; — ¢;)2, respectively.

Cost Function

Let Yy = det(TH (¢)T;(4)). The plot of Yy for i = 0 user is given in Fig. 3.2.
The SNR is set to 15dB. The cost function is plotted for four different cases, i.e.,
for pg = —2.3, pg = —0.7, o = 1 and ¢y = 2.1. From Fig. 3.2, it is observed that
the ¢ = 0 user’s cost function has a global minimum only at the user’s true ACFO

value.

MSE Performance

The users” ACFO values are assumed to be a uniformly distributed random
variable in the interval [—0.5,0.5]. The ACFO value within the interval [—0.5,0.5]
corresponds to a frequency offset of £4.8892 x 1073% of the carrier frequency 2GHz.
The CRLB is computed as shown in Appendix A. The MSE for ACFO estimate
obtained using the proposed estimator is shown in Fig. 4.6 for different grid sizes

v. In Fig. 4.6, an error floor is observed for v = 0.01. This is due to the use of
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ACFO Cost function
SN
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Fig. 4.5: Cost function for CP-CDMA system.
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Fig. 4.6: MSE for ACFO estimation when {¢; € [~0.5,0.5]} 2.
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large grid size. As v is reduced, the performance gets closer to the CRLB. The
MSE curves for CIR estimation corresponding to different grid sizes used for the
grid search are given in Fig. 4.7. It is observed that the MSE corresponding to

CIR estimation gets closer to the CRLB as the grid size is reduced.

MSE for CIR estimation

0 5 10 15 20 25
SNR (dB)

Fig. 4.7: MSE for CIR estimation when {¢; € [-0.5,0.5]}_!.

In Presence of PN

The MSE performance of the proposed estimator in the presence of PN is
obtained through computer simulations. We consider a Gaussian PN model as in

[49]. In the presence of PN, the received signal at the base station is given by

’ﬂ
H

-1Q-

e (in(N+P) +P)¢ZZ (’n,’ ¢2)§Z7kh131<nQ + k) + V(”)? (442)

I§
o

i k=0
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where the (IV x N) diagonal matrix is given by

Zn(n, ¢;) = diag ([eﬂ“)N"GH*D, I (Gitbi(nGHD)) ’€j<<N71>¢i+ezﬂ(nG+G71>>}T) _
(4.43)
Let 0;(n) = [0;(nG + L — 1),0;(nG + L),0;(nG + L +1),--- ,0;(nG + G — 1)]".
The element in the pth row and gth column of the Gaussian PN covariance matrix

Ry, = E[0;(n)0 (n)] is given by

TWN\2 _orp
Réh‘(pa Q) - <@> (& 2mlp q\x’ (444)

where w = 3 and y = 0.005 were chosen for simulation [49]. A grid size of v =
0.0001 is used for the grid search. Each user’s ACFO value is assumed to be in
the interval [—0.5,0.5]. The MSE for ACFO and CIR estimates obtained using
EDMM are shown in Figs. 4.8 and 4.9, respectively. From the simulations results,
it is observed that the PN does not affect the MSE at low SNR. At high SNR, the
MSE for ACFO and CIR estimates obtained in the presence of PN, is higher than
the MSE for ACFO and CIR estimates obtained in the absence of PN. Thus, the

proposed estimator is not significantly affected by PN.

MSE vs Users

We compare the MSE for ACFO and CIR estimates obtained using EDMM for
different number of users and different length of CIR. For simulation we consider
G =32, =2 and users ACFO in the interval [-0.5,0.5]. Grid size v = 0.0001 is
used for the grid search. Figs. 4.10 and 4.11 shows the MSE for ACFO and CIR

estimates, respectively. As the number of users is increased, it is observed that the
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MSE for ACFO estimation

MSE for CIR estimation

T
—— EDMM, without PN
EDMM, with PN
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Fig. 4.8: ACFO estimation when {¢; € [~0.5,0.5]}/_'
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—— EDMM, without PN
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Fig. 4.9: CIR estimation when {¢; € [~0.5,0.5]}7".
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MSE increases. This is due to the increase in MAI. Furthermore, it is observed
that the performance of EDMM based estimator gracefully degrades with the in-
crease in the number of users. Note that when 7" > 10 and L = 5, the spreading
gain does not satisfy the inequality in (4.41). In this case, though the estima-
tor performs well, the identifiability of the estimates is yet to be proved when the

inequality in (4.41) is not satisfied and the grid search is on the interval [—0.5, 0.5].

[ : —%— Users T=5, L =
. —HB—Users T=10, L
—O—UsersT=15,L

MSE for ACFO estimation

0 5 10 15 20 25
SNR (dB)

Fig. 4.10: ACFO estimation when {¢; € [-0.5,0.5]}]".
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T
—%—Users T=5,L=
—B— Users T=10, L
—O—UsersT=15,L

MSE for CIR estimation

SNR (dB)

Fig. 4.11: CIR estimation when {¢; € [~0.5,0.5]}7_".

4.6 Conclusion

In this chapter, EDMM based estimator was formulated for jointly estimating
ACFO and CIR in the uplink transmission of CP-CDMA system. The dimension
of each user’s signal subspace was shown to be independent of the user’s ACFO and
CIR values, if the DFT of user spreading codes did not have any nulls. Furthermore,
a criterion for selection of users’ spreading codes was formulated to asymptotically
guarantee the identifiability of ACFO and CIR estimates. Through computer sim-
ulations, the MSE performance of the proposed estimator was shown to be close

to CRLB.
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MC-CDMA System

In chapter 3 and chapter 4, subspace-based blind joint ACFO and CIR es-
timator was formulated for multiuser CDMA systems where the spreading was
done in time domain. In this chapter, a subspace-based blind joint ACFO and
CIR estimator is formulated for MC-CDMA system where the spreading is done
in the frequency domain. MC-CDMA system is a hybrid of OFDM and CDMA
systems. To leverage the benefits from both OFDM and CDMA, accurate carrier
frequency synchronization and CIR estimation is essential. The formulation of the
joint ACFO and CIR estimator is similar to that done in chapter 3 and chapter 4.
The received signal in the uplink transmission of MC-CDMA system is analyzed
and is shown that the inherent signal structure can guarantee the dimension of each
user’s signal subspace to be independent of the user’s ACFO and CIR values. The
dissimilarities between CP-CDMA and MC-CDMA systems are also highlighted in
this chapter. The estimator in [74] proposed for blind ACFO estimation in uplink

MC-CDMA system is shown to be unsuitable for frequency selective multipath
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fading channels whereas our estimator is shown to perform well in both frequency
selective and frequency flat fading channels. Furthermore, a criterion for the se-
lection of users’ spreading codes is outlined to guarantee the identifiability of the
estimates. The performance of the proposed estimator for MC-CDMA uplink is

studied through computer simulations.

5.1 System Model

A generalized MC-CDMA system with 7" users in the uplink is considered. The
uplink transmission is assumed to be quasi-synchronous. As in CP-CDMA, ¢; =
[ci(0),¢;(1), -+, ci(G — 1)]T denotes the ith user’s spreading code with spreading
gain G > T and (@) denotes the maximum number of data symbols in a data block.
Let @; denote the number of data symbols in the ith user’s data block, where
Q; < Q. At the ith user’s transmitter, (); data symbols are converted from serial
to parallel form and appended with (@ — @;) number of zeros to form a (Q x 1)

vector s;(n) given by

Sz<n) = [Si(nQi)a Si(nQi + 1), T 7Si<nQi + Qi — 1)7 le(Q—Qi)]Ta (5-1)

where s;(nQ; + k) denotes the ith user’s kth data symbol transmitted during nth
data block. In this chapter, we assume one data block to contain () data symbols,
e, @Q;=Q fori=0,1,--- T — 1. The (Q x 1) vector s;(n) is spread using user

specific spreading code as follows:

x;(n) = C;si(n), (5.2)
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where the (N x @) code matrix C; = Iy ® c;. Users with high data rate re-
quirements can be supported by assigning more than one spreading code to them.
The N elements of vector x;(n) needs to be suitably modulated onto N orthog-
onal subcarriers’. The N subcarriers are divided into @ groups such that each
group has G subcarriers. Let { fr(,ff);() < m < G — 1} denote the indices of the
subcarriers in the gth group, where 0 < ¢ < () — 1. The subcarriers in each group
are uniformly spaced over the available bandwidth, thus creating frequency diver-
sity. The subcarrier indices for the qth group are given by qug) = m(@) + q where
m = 0,1,--- ,G — 1 [66]. For example, the subcarrier grouping for G = 4 and
Q =4 (N = QG = 16) is pictorially illustrated in Fig. 5.1. The G elements in

bcarrier index

Fig. 5.1: Subcarrier grouping.

vector X;(n) corresponding to the data symbol s;(n@ + ¢) are modulated onto the
G subcarriers in gth group whose indices are fr(,?). In other words, the elements
¢i(0)s;(nQ + q), ci(1)s;(nQ + q), -+, ¢i(G — 2)s;(n@Q + q) and ¢;(G — 1)s;(n@Q + q)
are modulated onto the subcarriers with indices ¢, Q@ +¢,2Q + ¢, -+ ,(G—2)Q +¢q
and (G — 1)Q + q, respectively for ¢ =1,2,--- ,Q — 1. The subcarrier assignment

is done by the (N x N) interleaving matrix IT. Matrix IT is obtained by permuting

'The number of subcarriers in the MC-CDMA system is N = QG.
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row (or column) vectors of matrix Iy such that

IT7TI = TIITY = 1. (5.3)

The N elements of the vector obtained after interleaving are modulated onto N
subcarriers by the N-point IDFT processor. The ith user’s (N x 1) signal vector

after N-point IDFT computation is given by

x;(n) = WALIIC;s;(n), (5.4)

where W denotes the N-point discrete Fourier transform (DFT) matrix. A cyclic
prefix of length P is augmented to x;(n) as in chapter 4 and the resulting (N +

P) x 1) column vector X;(n) is given by

x;(n) = Texi(n). (5.5)

At the ith user’s transmitter, the transmission after obtaining X;(n) is same as
that in CP-CDMA transmitter described in chapter 4. The block diagram for ith
user’s MC-CDMA transmitter is illustrated in Fig. 5.2. As in chapters 3 and 4,
the maximum length of the composite CIR for all users is assumed to be L and the

1th user’s CIR is denoted by

h; = [hi(0),hi(1), - ha(L = D] (5.6)

Therefore, the length of the cyclic prefix is chosen to be P = L — 1 so that the IBI

is eliminated after the removal of the cyclic prefix at the receiver. Let ¢; denote the
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S;(n) X;(n) X;(n)
Serial .
data to 0, Spreading| v || ieneaver | Y IDFT N
—> Block
Parallel H
Converter Ci

Parallel Cyclic
to Prefixing
Serial Block
Converter T,

Fig. 5.2: MC-CDMA Transmitter.

ith user’s ACFO. Following the steps in Section 4.1, the (N x 1) vector obtained
due to the presence of T' users, after the removal of the cyclic prefix at the receiver

is given by (see equation (4.11))

b

r(n) = e/ MNEPIERINZ, (60 Hixi (n) + v(n)
0
-1

= e MINEPIEPYO 7 (6 ) H,WHTIC;s;(n) 4 v(n), (5.7)
0

.
Il

S

)

where H; is the (N x N) circulant channel matrix whose first column vector is
h!, 01, v_p)]7. Tt is assumed that E[v(n)v(n)] = 6?Iy. The objective is to
estimate the ith user’s ACFO and CIR by using only the received signal and the

knowledge of the desired user’s spreading code.
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5.2 CP-CDMA and MC-CDMA Dissimilarity

Both CP-CDMA and MC-CDMA can support block transmission and use
spreading codes for identifying the users. They use cyclic prefix to eliminate IBI
and aid for a simple frequency domain channel equalization at the receiver. How-
ever, there exists key dissimilarities between CP-CDMA and MC-CDMA systems.
Interleaving and IDFT computation are performed in MC-CDMA system whereas

in CP-CDMA there are no such operations.

5.2.1 Frequency Spectrum

In the absence of CFO, the received signal obtained after the removal of cyclic

prefix is given by
CP-CDMA: r(n) = Y HCisi(n)+v(n), (5.8)
T—1
MC-CDMA: r(n) = Y H;WRIIC;s;(n) + v(n). (5.9)
=0
Computing the DFT for the received signal in (5.8) and (5.9), we obtain
CP-CDMA: Wyr(n) = > AWyCisi(n) + Wyv(n), (5.10)

MC-CDMA: Wyr(n) = ZAiHCiSi(n)—l—WNV(n) (5.11)

= A;C;si(n) + Wyv(n), (5.12)
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where A; = WyH;W¥ is a (N x N) diagonal matrix and A; = A,JI. The N -point
DFT of the ith user’s CIR forms the N diagonal elements of A;. In other words, the
available bandwidth is divided into N orthogonal subbands. The [ diagonal element
of matrix A; is denoted by A;; for / =0,1,--- , N —1. Let g,(n) = WxC;s;(n) and
giy(n) for { = 0,1,--- ;N — 1 denote the [th element of vector g;(n). Observing
equation (5.10) we can note that, the () data symbols are not separated and each
subband has contributions from all the () data symbols in the data block. This is
due to the presence of DFT matrix Wy in (5.10). However in MC-CDMA, (5.12)
implies that each subband carries the spread signal corresponding to only one
specific data symbol in the data block. In other words, the CP-CDMA signal has
intra block interference whereas MC-CDMA signal has no intra block interference.
This is clearly illustrated by Fig. 5.3 for G = 4 and () = 2. The different shades
used for MC-CDMA in Fig. 5.3 denotes the subcarrier grouping scheme outlined

in Section 5.1.

5.2.2 Signal Structure

Let b, denote the kth column vector of (N x Q) matrix WHIIC; for k =

0,1,---,Q — 1. As in chapter 4, the multiplication H;b; ;, can be expressed as

Hb;, = Bi;h, (5.13)
and the received signal vector r(n) can be rewritten using (5.13) as

r(n) = ej(n(N+P)+P)¢iZN((bi)ﬁi,khiSi(nQ +k)+v(n), (5.14)
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CP-CDMA
L 2,08 .0(n) )2y A,,8;(n) iy A,48i.4(n) )iy A 58is(n)
0 1 2 3 4 f 5 6 7 subcarrier
index
Z,T;nl A8 ((n) Z.T;nl A;385(n) Z,T;nl ?‘,,58..5(”> Z,T;r)l /\.‘78,‘7(”)
MC-CDMA
zrr:nl )\,_”L',(O)S,(Zn) Z,T:n‘ ?‘,‘zcl( 1 )51(2“) Z.T:(»I /\,‘401(2)5,<2“) Z:T:OI /\r‘601<3)‘91(2n)

7 subcarrier
index

T AL e,(0)s,(2n+1) I Asei(1)s,(2n+1) A sei(2)s,(2n+1) I A6 (3)s,(2n+1)

Fig. 5.3: CP-CDMA and MC-CDMA Frequency Spectrum.

where Bi,k is a (N x L) Toeplitz matrix with b, , and [b; x(0), b; x(N—1),- -+ , b; (N —

L+1)] as first column vector and first row vector, respectively. The key differences

between the structure of matrix ]~31k for CP-CDMA and MC-CDMA systems are

outlined in this section.

5.2.2.1 Rank of B,

In chapter 4, assumption AS3 was used to ensure that matrix ]§2k is of full

rank in CP-CDMA system. In MC-CDMA, ]§lk can be proved to be of full rank
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without using any assumption.

Lemma 5.1. The (N x L) matrix B, is of full rank L for any selection of the

user’s spreading code.

Proof: Let ©;; be a (N x N) circulant matriz, whose first column vector is b, ,

1.e.,
Oir = [[bi,k](o)a[bi,k](1)7"' ,[b@k](N_l)}, (5.15)

where [b; x|V denotes the vector obtained by circular shifting the elements of by
by | times. It is observed that, matrix Bm can be obtained as the first L column

vectors of matriz @, as follows:

Bi,k = @i,k(:a 1 . L), (516)

where ©;,(:,1 : L) is a (N x L) matriz containing the first L column vectors of

O, . Using the circulant matriz property [28], ©, ) can be expressed as
Oix = WRA Wy, (5.17)

where A; i, is a (N x N) diagonal matriz whose non-zero elements are given by the

DFT of the column vector b;, i.e.,
A = diag(dy), (5.18)

where zi,k. denotes the kth column vector of (N xQ) matriz ILC; fork =0,1,--- , Q—

1. Rank of ©, s equal to rank of A;i which in turn is equal to the number of
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non-zero elements in vector lek which is G. Thus rank of ©,, is G. The following
example outlines the above result.

Let G = 4 and Q = 2, therefore N = 8. Let ¢; = [¢;(0),¢;(1),¢(2),¢(3)]T.
The (N x Q) matriz IL1C; for this example is

T

From (5.19), it can be clearly seen that vector {(Nii,k}gz_ol has G = 4 non-zero ele-
ments. Hence the rank of matriz A,y (in turn the rank of ©,y) is G = 4.

The interleaving done at the transmitter results in the presence of () — 1 zeros
between every non-zero element in ik causing an interpolation effect [115]. Using

the Fourier transform property it can be shown that
(B9 = b, (5.20)

where q is any integer. Therefore, the column vectors of @, with column indices
{LG+1,2G+1,---,(Q—1)G+ Z}ZG:_Ol are all identical. As matriz ©;, is of rank
G, the first G column vectors of ©, ) must be linearly independent. Thus matrix
f)’i,k, which contains only the first L (L << G) column vectors of Oy, is of full
rank L for any c;. O

Lemma 5.1 implies that the transformation H;b, , = B, ;h; is unique, i.e.,
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5.2.2.2 Orthonormal Basis for ith User’s Signal Subspace:

In CP-CDMA, the 7 user’s signal subspace is spanned by the basis vectors
{ﬁi,khi}gz_ol. These basis vectors are not orthogonal. However, the basis vectors
{]ﬁ::ii,khi}ggol in MC-CDMA system are orthogonal by construction. This property

is explained below in detail.

Lemma 5.2. The column vectors of matrices {ﬁi,k}gz_ol corresponding to the ith

user span orthogonal subspaces for any selection of the user spreading code c;.

Proof: Using (5.16), the column vectors of matriz Blk can be represented as

B, = Hbi,k](o), [bi,k](l), [bi,k](Q)a e 7[bi,k](L_1)]- (5.22)

)

By definition, vectors b;, and lek are related as follows:
b, = Whid,. (5.23)

Using (5.23) in (5.22), it can be shown that [115]

~ 2 ~ 2n(L —1 ~
WnyB,; = [ZN (0) dik, Zn (—Nw) diy, -, Zn (—%) di,k} - (5.24)

For a given user i, the column vectors {Zii,k}fgol are orthogonal by construction.
This orthogonality arises from the location of the non-zero elements, i.e., for a
non-zero element located at position p of vector Zli,l, the element at the pth position
for the other (Q — 1) column vectors {&i,k}&o{k# is zero for 1 =0,1,---,Q — 1.

The above structure of ;i,k is explicitly shown in (5.19) and therefore, for ith user

dvdy = 0, (5.25)
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fork=0,1,--- ,Q—1,k#1andl € [0,Q —1]. The placement of zero elements in
vectors obtained by right multiplying the diagonal matrices Zy(—2wl/N) with (Nizk

1s unaltered. Therefore, for a given user i, we have

2rr\ ~ H 2rs\ ~
(ZN <_T> di,k) Zn (_T) d;, = 0, (5.26)

fork #1and0<r,s < L—1. Using (5.24) and (5.26), it can be deduced that, for

a given user i

(WyBi) " WyB;, = 0,
~H ~
BB, = 0, (5.27)

fork #1 and 0 < k,1 < Q — 1. It is to be noted that if k =1 in (5.27), then for

any user i
~H ~
B, B, = I (5.28)

Equations (5.27) and (5.28) imply that the column vectors of matrices {R-,k}fgol

span orthogonal subspaces® for any selection of spreading code c;. 0

Lemma 5.2 implies that the column vectors {ﬁlkhz}i?;ol in MC-CDMA are or-
thonormal for any selection of spreading code c; and CIR h; (hf{ h; = 1). Following
the proof of Lemma 5.2, another observation to be noted is that, for any user ¢ and
user j (i # j), the column space of matrices B;; and {Rk}ggolk , are orthogonal
for 0 <1< @Q—1and {i,j} € [0,7 — 1]. The above orthogonal signal structure is

not available in CP-CDMA system.

2The L column vectors of matrix ]~31k are only linearly independent and not orthogonal.
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From the received signal r(n) in (5.14), it is inferred that the ith user’s received

signal component lies in the subspace spanned by the column vector of matrix

Zn () [ﬁi,ohi,ﬁ,,lhi, ..., Big_1h;|. Lemma 5.1 and Lemma 5.2 imply that the
dimension of the subspace spanned by the ith user’s signal subspace is® @) and it
is independent of the user’s spreading code c¢;, CIR h; (h; # 0.4;) and ACFO
¢;. Furthermore, the data block size for each user in MC-CDMA system can be
different but in CP-CDMA system the user’s data block size is fixed. This feature

in MC-CDMA aids in supporting users with different data rate requirements.

5.3 Blind Subspace-based Estimator

Let D; denote a (QN x L) matrix defined as follows:

~T ~T ~T T
DZ - |:B’l,07 Bi,17 Tty BZ,Q—l 3 (5.29)
fori=0,1,---,T — 1. The following assumptions are made for the formulation of

the estimator.

AS1 : Column vectors {{Z N((b,»)]A?;i,khi}g:_Ol I} are linearly independent for
any realization of h; and ¢; € [—7, 7).

AS2 : The intersection space between col(Ig ® Uy) and col(Z(¢)D;h;) is of

dimension 1 when ¢ = ¢; and 0 when ¢ # ¢; fori =0,1,--- , T — 1.

3If the ith user transmits only @Q; data symbols in one MC-CDMA symbol duration then the
corresponding user’s received signal subspace is ); dimensional.
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Following the steps as in Section 4.3, the ith user’s cost function to be minimized

is given by
uipinJ(6,h) = [Ti(¢)h|]* = WTH ()i(9)h, (5.30)
where
Ti(¢) = WZ($)D;, (5.31)
v = IheU (5.32)
Z(¢:) = Io®Zn(en). (5.33)

Lemma 5.1 implies that matrix D; is of full rank QL. The ACFO and CIR estimates

are obtained as follows:

¢ = argmqﬁin{det (I‘ZH(qb)I‘i(gb))}, (5.34)
h, = arg min {hHrfI(@)ri(qﬁi)h}. (5.35)
h,hfh=1

Assumption AS2 guarantees that the ith users ACFO and CIR estimates are
uniquely identified. The ACFO is estimated by performing a grid search over
the interval [—m, ) with a suitable grid size v. To reduce the computational com-
plexity, ADMM based ACFO and CIR estimator can be formulated for MC-CDMA

system following the steps in Section 3.4.2.
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5.4 Tureli’s Estimator

Tureli’s estimator [74] considers a special case in the uplink transmission of
MC-CDMA system. The number of data symbols in the data block is @ = 1 and
the subcarriers are assumed to have same frequency response [88], i.e, Ao = A\i1 =
-+ = Ain—1. The received signal in [74], according to the notations used in this

thesis is given by

T-1
r(n) = > Zn(¢)Whaisi(n) + v(n), (5.36)
1=0
where
a; = WyH,Wic; (5.37)

and s;(n) is the ith user’s data symbol transmitted during the nth MC-CDMA
symbol duration. Equation (5.36) implies that the ith user received signal lies
in the span of Z(¢;)W4a;. Thus the orthogonality between the signal and noise

subspaces leads to

U,/ Zn(¢:)Wha, = 0. (5.38)

However, the condition used in [74] (see equation (11) in [74]) is

U/ Zy(6)Wie: = 0. (5.39)

For frequency selective multipath fading channels, it can be clearly seen that col-

umn space of vectors Zy (¢;)Wha,; and Zy(¢;)Whc; are different and hence using
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(5.39) to estimate the ACFO in frequency selective multipath fading channels is

not possible. Furthermore, equation (5.39) implies that

Thus the estimator in [74] assumes that the circulant channel matrix H; = Iy for
all users and therefore it cannot be used in frequency selective multipath fading

channels.

5.4.1 Computational Complexity

The prosed estimator and the estimator in [74] have the same computational
complexity for flat fading channels where L = 1. In frequency selective fading
channels, the proposed estimator has higher computational complexity due to the
computation of the determinant of (L x L) matrix for each search point, where
L > 1. Tureli’s estimator [74] has the same computational complexity as that for
L = 1 case. This is because, Tureli’s estimator ignores the frequency selective

fading channel and still treats the channel to be a frequency flat fading channel.

5.5 ACFO and CIR Identifiability

The blind estimator proposed for the ith user in CP-CDMA and MC-CDMA

systems is constructed from the linear equation
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Therefore, the identifiability conditions derived for CP-CDMA system also hold for
MC-CDMA system. In Section 4.4, ACFO and CIR identifiability were asymptot-
ically guaranteed for the ith user in CP-CDMA system by selecting the spreading

codes such that the (N x L(T 4 1)) matrix 6}0,0 given by

éo,o ~ [ﬁi,oazN(zﬂpo/N)ﬁo,oy ZN(27TP1/N)]§1,0, ce 7ZN(27TpT71/N)]§T71,0] )

(5.42)

for {po,p1,- -+ ,pr-1} € [-N/2, N/2 — 1] satisfies the rank requirement. The rank

requirement is as follows:

rank <(§0,0> = L(T+1) for{po,p1, - ,pr-1} € [-N/2,N/2 — 1] and p; # 0
rank (éo,o) = LT for {po,p1, - ,pr-1} € [-N/2,N/2 — 1] and p; = 0.

(5.43)

The rank requirement in (5.43) also holds for ensuring ACFO and CIR identifia-
bility in MC-CDMA system. Thus, the user spreading codes are chosen such that
(5.43) is satisfied.

For example, let the spreading gain be G = 32, Q = 2 (therefore N = 64),
number of users 7" = 4 and length of CIR be L = 3. The rank of (64 x 15)
dimensional matrix éo,o for all possible combinations of {pg,p1,pe2,ps} (except
po = 0) is plotted in Fig. 5.4. Fig. 5.4 confirms that 6}070 is full rank for all
possible combinations of {po, p1,p2, s} (except pg = 0). This confirms that, there

are spreading codes in practice which satisfy assumption AS2.
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Fig. 5.4: Full rank of matrix éo,o-

5.6 Signal Subspace and Spreading Codes

In CP-CDMA system, the selection of spreading codes can ensure the iden-
tifiability of ACFO and CIR estimates provided assumption AS1 is satisfied. In
other words, the signal subspace should be QT dimensional for any combination of
users’ ACFOs and CIRs. In the following, we show that the selection of spreading
codes according to the rank requirement in (5.43) ensures the signal subspace to
be QT dimensional for any combination of users” ACFOs and CIRs.

Let us define a (N x LT') matrix as

G = |Myu My, - ,Mm,k] for k=0,1,---,Q—1,  (5.44)
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where
M, = ZN(¢¢>]§i,k7 (5.45)

fork=0,1,---,Q—1andi=0,1,--- ,7 — 1. Assumption AS1 states that the

_ o1\ 71

column vectors {{Z N(¢i)Bi7khi} } are linearly independent for any choice
=0 Ji=o

of {¢;}1=' € [-m, ) and CIR {h;}"-;'. The above column vectors will be linearly

independent for any realization of users CIRs, if the (N x LQT) matrix M given
by

M = [Gy, Gy, ,Gg], (5.46)

is of full column rank* LQT for all combinations of {¢g, ¢1,- -+ ,dr_1} € [—m, 7).

The following lemma will help us in finding the relationship between matrices G

and {G, )2
Lemma 5.3. For a given user i, matrices {]§i7k}g;11 and ]§i,0 are related as follows:

B, = Zy(2rk/N) Big Zp(—27/N),

for k=1,2,---,0Q.

Proof: Equation (5.23) can also be written as
b, = Whidio™. (5.47)

The circular shifting operation can be expressed using circular convolution operation

41t is assumed that N > LQT.
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as follows:
[ai,o](k) = IN(iyk)OElz‘,o, (5.48)

where In(:, k) denotes the kth column vector of matriz Iy and o denotes the circular
convolution operator. Substituting (5.48) into (5.47), vector b, can be expressed

as

b = Wy (IN<57k) o Zli,O)
= [WRIN(. k)] © [Wg&lo} (where ® denotes Hadamard product)

Using (5.49), it can be proved that the column vectors obtained by circularly shifting

b, can be written as
(b)Y = Zy (©27k/N)[big)Ve >N forli=0,1,--- N —1. (5.50)

Thus, matriz {Bi’k}gz_ll and E@O are related as follows:

B, = Hbi,k](o)a[bi,k](l)f"7[bi,kz](L_1)}

— Zy (2nk/N) Big Z,(—27/N), (5.51)

fork=1,2,--- .0 — 1. O

Using Lemma 5.3, it can be proved that

Gk = ZN(QWIC/N) G0(1T®ZL(—27T/N)), (552)
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for k=1,2,---,Q — 1. Equation (5.52) implies that
col (Gi) = col(Zy(27k/N) Gy) fork=1,2,---,Q —1, (5.53)

and hence if G is of full rank LT then each of the matrices {G;}2" are of full

rank LT. Let M. be a (N x LQT) matrix defined as
M. = [Gy, Zy(27/N)Gy, - ,ZN(27m(Q — 1)/N)Gy] . (5.54)

From equations (5.53) and (5.54), it is inferred that the column vectors of matrices
M and M., span the same column space. Thus, if matrix M, is full rank then
matrix M also has full rank. Assuming N to be large such that {¢; = 27p;/N}',

the (N x LT) matrix Gy can be approximated as

27 ~ 27 ~ 2Tpr_1\ =
GO ~ |:ZN ( ]\fo) B070, ZN( ]\?1) BLO,--- 7ZN ( ?\? 1) BT—1,0:| s (555)

where {po,p1,--- ,pr_1} € [-N/2,N/2 —1].
The selection of users’ spreading codes ensures that matrix Gy in (5.55) is of
full rank LT for {po,p1,--- ,pr-1} € [-N/2,N/2 — 1] (see equation (5.43), where

Goo = [Ew, Go} ). Equation (5.55) implies that

(p1)

WiG, ~ HWN]§O7O]@O),[WN]§LO} ,...,[WNﬁT170]%1)1.(5.56)

Matrix WM, can be approximated using (5.56) as follows:

WM~ [[WyGol ™, [WiGol, o WG @] (5.57)
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Using the fact that the (N x LT') matrix Gy is of full rank LT for {pg, p1, - ,pr_1} €
[—N/2, N/2 — 1], matrix M, can be proved to be of full rank LQT (see Appendix
D). Therefore, assumption AS1 is satisfied by proper selection of users’ spreading
codes in MC-CDMA system. Thus, the signal subspace is QT dimensional for any
combination of users’ ACFOs and CIRs.

5.7 Simulation Results

A MC-CDMA system having spreading gain of G = 32, block size Q) = 2,
number of subcarriers N = QG = 64, T' = 5 users and the data symbols being
QPSK modulated is simulated. The maximum length of CIR for all users is L = 3.
The noise subspace is estimated using B = 100 received signal vectors. The ith
user’s normalized MSE for ACFO estimate is computed as the mean of (¢; —
$:)2/(2r/N)? and the MSE for the CIR estimate is computed as the mean of
|h; — h;||2. The CRLB is computed as shown in Appendix A. Without loss of

generality ¢ = 0 user is considered as the desired user.

Cost Function

The plot of Y, = det(T'H (¢)T;(¢)) for i = 0 user is given in Fig. 5.5. The cost
function is plotted for four different cases, i.e., for ¢g = —2.3, ¢pg = —0.7, ¢g = 1
and ¢g = 2.1. The SNR is set to 15dB. From Fig. 5.5, it is observed that the i =0

user’s cost function has a global minimum only at the user’s true ACFO value.
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Fig. 5.5: Cost function for MC-CDMA system.

Proposed Estimator

The ACFO for each user is assumed to be a random variable uniformly dis-
tributed over the interval [—0.5,0.5]. The grid search is limited to the interval
[—0.5,0.5] by assuming that the receiver has prior knowledge of the interval over
which the users’ ACFO values are distributed. The MSE curves for ACFO esti-
mation corresponding to grid sizes v = 0.01 (coarse), v = 0.001, v = 0.0001 are
given in Fig. 5.6. It is evident from Fig. 5.6 that the estimation accuracy improves
by reducing the grid size. Once the ACFO is estimated, the CIR is estimated as
the eigenvector corresponding to the minimum eigenvalue of the matrix in (5.35).
The MSE curves for CIR estimation corresponding to different grid sizes are given
in Fig. 5.7, where it can be observed that the MSE curves for v = 0.001 and

v = 0.0001 overlap. When v is reduced, the ACFO estimation error is also re-
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duced, i.e., ¢; = ¢; + & where § — 0, therefore /% ~ ¢i%. Thus, the MSE curves
for CIR estimation corresponding to small grid sizes overlap. Furthermore, the
MSE curves obtained for ACFO and CIR estimation get closer to the CRLB as the

grid size v is reduced.

Comparison with Tureli’s Estimator

The parameters used to compare the proposed estimator’s MSE performance
with Tureli’s estimator in [74] are G = 32, Q = 1, (N = QG = 32) and T' = 5 users.
The data symbols are assumed to be QPSK modulated. The MSE performances
for multipath frequency selective fading channel and flat fading channel are shown
in Fig. 5.8. For flat fading, the length of CIR is one (L = 1). For frequency
selective fading, the length of CIR is assumed to be L = 3. The users’” ACFO
values are assumed to be uniformly distributed over the interval [—0.5,0.5]. It is
observed that, for L = 1 both the proposed and Tureli’s estimators have similar
MSE performance. However, Tureli’s estimator hits an error floor when L = 3
thereby confirming that it is not suitable for frequency selective multipath fading
channels. The proposed estimator’s MSE for L = 3 is identical to that for
L = 1. Therefore, the proposed estimator is suitable for both frequency selective

and frequency flat fading channels.

In Presence of PN

The MSE performance of the proposed estimator in the presence of PN is

obtained through computer simulations. We consider a Gaussian PN model as in
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MSE for ACFO estimation

MSE for CIR estimation
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Fig. 5.6: MSE for ACFO estimation when ¢; € [—0.5,0.5].
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Fig. 5.7: MSE for CIR estimation when ¢; € [—0.5,0.5].
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Fig. 5.8: Comparison with Tureli’s ACFO estimator.

[49]. In the presence of PN, the received signal at the base station is given by

’ﬁ
»—-

-1Q-
eUn(NHPIEPIO 7 () B, physi(n@Q + k) + v(n), (5.58)

k=0

1§
o

7

where the (N x N) diagonal matrix is given by

(n, ¢) = diag ([ejexncw—l),€j<¢>i+ei<na+m>, . ’ej((NfUmwi(nGw—l»}T) _
(5.59)
Let 0;(n) = [0;(nG + L — 1),0;(nG + L),0;(nG + L +1),--- ,0;(nG + G — 1)]".
The element in the pth row and gth column of the Gaussian PN covariance matrix
Ry, = E[0;(n)0 (n)] is given by

TWN\2 _opin_
Ro,(p.0) = (355) 7 (5.60)
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where w = 3 and x = 0.005 were chosen for simulation [49]. The MSE for ACFO
and CIR estimates obtained using EDMM are shown in Figs. 5.9 and 5.10, respec-
tively. From the simulations results, it is observed that the PN does not affect the
MSE at low SNR. At high SNR, the MSE for ACFO and CIR estimates obtained in
the presence of PN is higher than the MSE for ACFO and CIR estimates obtained

in the absence of PN. Thus, the proposed estimator is not significantly affected by
PN.

T
—— EDMM, without PN
EDMM, with PN

MSE for ACFO estimation
=
o

107k

i ‘ ‘ ‘
0 5 10 15 20 25
SNR (dB)

Fig. 5.9: ACFO estimation when {¢; € [-0.5,0.5]} .

MSE vs Users

We compare the MSE for ACFO and CIR estimates obtained using EDMM
for different number of users. For simulation we consider G = 32, Q =2, L = 3
and users ACFO in the interval [—0.5,0.5]. Grid size v = 0.0001 is used for the
grid search. Figs. 5.11 and 5.12 shows the MSE for ACFO and CIR estimates,
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T
N —— EDMM, without PN
107 : EDMM, with PN |

MSE for CIR estimation

SNR (dB)

Fig. 5.10: CIR estimation when {¢; € [~0.5,0.5]} 7.

respectively. As the number of users is increased, it is observed that the MSE
increases. This is due to the increase in MAI. Furthermore, it is observed that the
performance of EDMM based estimator gracefully degrades with the increase in
the number of users. Note that when 7" > 10, the spreading gain does not satisfy
the inequality in (4.41). In this case, though the estimator performs well, the iden-
tifiability of the estimates is yet to be proved when the inequality in (4.41) is not

satisfied and the grid search is on the interval [—0.5,0.5].
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MSE for ACFO estimation

MSE for CIR estimation
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Fig. 5.11: ACFO estimation when {¢; € [—0.5,0.5]} .
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Fig. 5.12: CIR estimation when {¢; € [~0.5,0.5]}7 .
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5.8 Conclusion

In this chapter, the differences between CP-CDMA and MC-CDMA systems
were clearly outlined. The (N x L) matrices {{f}i’k}gz_ol}jol were shown to be of
full rank L without imposing any constraint on the user s;reading code. Though
the formulation of the blind joint ACFO and CIR estimator for MC-CDMA system
is similar to that for CP-CDMA system, the matrix constructions in CP-CDMA
and MC-CDMA are different. The existing ACFO estimator for uplink MC-CDMA
system formulated by Tureli et. al. was shown to be applicable only in flat fad-
ing channels and cannot be used in frequency selection multipath fading channels.
The proposed estimator’s performance was compared with the existing Tureli’s es-
timator. In flat fading channels, both the proposed and Tureli’s estimators were
observed to have similar performance. In frequency selective multipath fading
channels, Tureli’s estimator could not estimate the ACFO, whereas the proposed
estimator could accurately estimate the user’s ACFO value. Thus the proposed
estimator can be used in both flat fading and frequency selective multipath fading
channels. In DS-CDMA and CP-CDMA systems, the signal subspace dimensional-
ity was assumed to be T and QT, respectively. In this chapter, it was shown that
if the users’ spreading codes were properly chosen for MC-CDMA system then
the signal subspace is QT dimensional for any combination of users’ ACFOs and

CIRs. For small grid size v, the MSE performances for ACFO and CIR estimation

obtained through computer simulations were observed to be close to CRLB.
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Two-Stage ACFO Estimator

In chapter 3, chapter 4 and chapter 5, EDMM based estimator using a grid
search is used to estimate the desired user’s ACFO. A grid search over the interval
[—m, ) with grid size v = 0.0001 involves searching 62831 points. For each search
point, the determinant of a (L x L) matrix is to be computed. This computa-
tion requires O(L?) multiplications. Therefore, as L increases the computational
complexity of the proposed estimator increases drastically. Prior knowledge about
users’ ACFO can be used to truncate the search interval. However, this truncation
in the search interval does not provide significant reduction in the computational
complexity in absolute sense. For example, if the desired user’s ACFO is a random
variable uniformly distributed over the interval [—0.5,0.5], then the grid search
can be done over the interval [—0.5,0.5]. For the above scenario, if the grid size
is v = 0.0001 then the number of search points to be searched is 10001. Thus,
it is evident that employing a fine grid search based estimator for ACFO esti-

mation is computationally demanding. Hence the analysis of the cost function is
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essential to formulate a less computationally intensive ACFO estimator. In this
chapter, the cost function used for ACFO estimation in DS-CDMA, CP-CDMA
and MC-CDMA systems is shown to be locally convex. Using this knowledge, the
grid search method used for ACFO estimation is improved. A coarse grid search is
performed to obtain a coarse ACFO estimate for the desired user. This estimate is
then used as the initial value for the Newton’s algorithm which converges to give

a finer ACFO estimate for the desired user.

6.1 Generalized Received Signal

The following description of vector r(n) allows us to represent the received
signal vector in the uplink transmission of DS-CDMA, CP-CDMA and MC-CDMA

systems. The (N x 1) vector r(n) is given by

r(n) = 26(‘“’”%2 (6)Bi (I @ hi)si(n) +v(n).  (6.1)

The data block size for DS-CDMA system is () = 1. For DS-CDMA system N =
G — L+ 1 but for CP-CDMA and MC-CDMA systems N = QG. The parameter P
for DS-CDMA, CP-CDMA and MC-CDMA systems is P = L — 1. For DS-CDMA,
B, is a (N x L) dimensional matrix given by B; = B,. For CP-CDMA and MC-
CDMA, B, is a (N x QL) matrix given by B, = []§,~70,]§Z~71, e ,]§,~7Q_1]. In the
above mentioned systems, the ACFO is estimated by minimizing the determinant

of the (L x L) matrix 3;(¢) = T'H(¢)T;(¢) where

Li(¢) = WZ(¢)D;. (6.2)
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Matrix ¥ = Io @ UZ and Z(¢) = Iy ® Zy(¢). Matrix D; is (N x L) di-
mensional for DS-CDMA system and is given by D; = B;. For CP-CDMA

and MC-CDMA systems, D; is a (QN x L) dimensional matrix constructed as

~T ~T ~T T
D, = BLO? Bi,l? T 7BLQ—1}

6.2 Matrix Z(¢)
The (QN x QN) dimensional diagonal matrix Z(¢) can be written as
Z(¢) = IQ X 6]’%¢Za<¢>7 (63)
where
. N—1 . . T
Z.(¢) = diag ([€J2¢>7 eIl .. 76JT¢:| ) ] (6.4)

For the ith user’s estimator, matrix Z,(¢) can be approximated using first order

Taylor’s series expansion as follows:
Za((b) ~ Za( z) + —Za( Z)A7 (65)
where

A = diag([—(N—l), (N —3),- ,(N—l)]T>. (6.6)
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The singularity of matrix A is circumvented by choosing N to be an even integer.

Substituting (6.5) into (6.3), matrix Z(¢) is approximated as

200) ~ o (2,0 107 7,4),

where
A = Ip®A,

Za,i - IQ®Z(Z(¢’L>

6.3 Cost Function for ACFO Estimation

The grid search based ACFO estimator is given by
¢; = arg mdin {det (I‘f{(qb)l"z(gb))} :
Let J;(¢) = TH(¢)T(¢) and hence

2(¢) = DIZ ()" WZ($)D,.

(6.8)

(6.9)

(6.10)

(6.11)

Let Yy = det(3;(¢)), thus the objective is to analyze the function Y. Substituting

(6.7) into (6.11), an approximation for matrix J;(¢) is obtained as follows:

Ji(o) ~ Ji(o) =Ko+ (¢ — :)Ki + (¢ — ¢:)°Ko,
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where!

K, = DIz 9"wZ,D, (6.13)
K, = j[Dfoi\IlH\IIZmADi—DZ-HAHZZ\IIH\I'ZG,Z-Di /2, (6.14)

K, = [DfAHZi\IIH\I!ZM-ADi /4. (6.15)

Matrices Ky, K; and Kj are (L x L) dimensional Hermitian matrices, where K,
and Ky are positive semi-definite. The approximation in (6.12) is valid for small

values of ¢ around ¢;, and hence Yy can be approximated with }7¢ as follows:

The first derivative of }7¢ w.r.t ¢ is given by [116]

o,

5 (6.17)

_— (adj(i(sb))—a%f)) ,

where adj(3;(¢)) denotes the adjoint of matrix J;(¢). It can be shown that (see

Appendix E),

adj(3i(¢)) ~ Fo+ (¢ — ¢)F1 + (¢ — ¢;)°Fo. (6.18)

Matrices Fy and Fy are (L x L) positive semi-definite Hermitian matrices and F;

is a (L x L) Hermitian matrix. Substituting (6.18) into (6.17), the first derivative

!For notational convenience, the user index i is not tagged to matrices Ko, K; and K.
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of f@, is simplified to

o,

90 = tr(FoKy) + (¢ — ¢))tr(F K| + 2FK))

+(¢p — ¢)*tr(FoK; + 2F 1 Ky) + 2(¢ — ¢)°tr(FoKs).  (6.19)

Therefore, the value of the first derivative of }7¢ at ¢ = ¢; is

oYy

a¢ - = tT(FQKl) (620)

where Fy = adj(Ky). As Kq = DZHZi-\IlH\IIZmDi, it can easily be verified that
Koh; = 07«1 and h; # 0. Therefore, h; € null(Ky) and hence

rank(Ko) < L. (6.21)

If X is a (L x L) matrix, then the adjoint of X exists iff rank(X) > L — 1,
else adj(X) = O0px; [116]. The asymptotic constraint on the users’ spreading
codes ensures that rank(Ky) = L — 1 for CP-CDMA and MC-CDMA systems.
Assumption AS2 in chapter 3 implies that rank(Ky) = L — 1 for DS-CDMA

system. Thus,

adj(Ko) = ah;h!, (6.22)
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where « is the product of the non-zero eigenvalues of K, [116]. Substituting (6.22)

into (6.20), the first derivative of 1743 at ¢ = ¢; is

Y,
% = tr (F()Kl) s
0
=9
Y,
oY, ohKh; =0, (6.23)
a¢ =i

since \IIZW-DZ»hi = Og(n-s)x1- Therefore, the first derivative of }7¢ w.r.t ¢ is zero
at ¢ = ¢;. To prove that )7¢ is convex, the second derivative of ffd, must be shown

to be positive.

6.4 Second Derivative of }7¢

It is necessary to show that the second derivative of the cost function around
the true ACFO value is positive, so that the Newton’s algorithm can converge and
remain stable [119]. Therefore, it is essential to check whether the second derivative
of the cost function is positive in the interval around the true ACFO value where
the first order Taylor’s series approximation holds good.

The determinant of matrix J;(¢) can also be expressed as [116]

det(J, ()L = LY, =tr (adj(ii(@)i(@). (6.24)
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Therefore,

L Yd) = tT(FoKQ) -+ (¢ — ¢z)t7’(F1K0 -+ FOKI) —+ (gb — ¢i)2tT(F2K0 —+ F1K1 -+ F()Kz)

+(¢ — ¢:)°tr(F1 Ky + FoKy) + (¢ — ¢)'tr(F2Ky). (6.25)

The first derivative of L §7¢ is given by

o,

a¢ = tT’(FlKO + FoKl) + 2((;5 - gbi)tT’(FgKo + F1K1 + F()Kg)

+3(¢ — ¢)*tr(F1Ks + FoKy) + 4(6 — ¢,)*tr(F2Ks).  (6.26)

By multiplying equation (6.19) with L and equating it to (6.26), the following

results are derived:
tT(FQKz) =0 and tT‘(FlKo) =0. (627)

Note that, the (L x L) matrices Ko+ (¢ — ¢;) K1+ (¢ — ¢;)* Ky and Fo+ (¢ — ¢, ) Fy +
(¢ — ¢;)*F are positive semi-definite for any real value ¢, i.e., —oo < ¢ < oo (refer

to equation (E.3) in Appendix E).

Lemma 6.1. If A and B are two (L x L) positive semi-definite Hermitian matrices

then tr(AB) > 0. [118]

Therefore, Lemma 6.1 implies that

tr ([Fo+ (¢ — ¢:)F1+ (¢ — ¢i)°F2] Ky)

tr (Fy [Ko+ (¢ — 0)K1 + (¢ — ¢:)°Ks]) > 0, (6.28)

AV
o
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for —oo < ¢ < co. Using (6.27) in (6.28), we obtain

tr(FoKs) + (¢ — ¢)tr (F1Ky)

v
=

(6.29)

t?”(FQKo) + (Qb - ¢z)tT(F2K1> > 0, (630)

for —oo < ¢ < oco. Lemma 6.1 implies that tr(F¢Ks) > 0 and tr(F.Ky) >
0. Therefore, equations (6.29) and (6.30) will hold for any value of ¢ only if
tr(F1Ky) = tr(FoK;) = 0. Thus, L Y, in (6.25) is given by

LY, = tr(FoKo) + (¢ — ¢:)2tr(F2Ko + F1K; + FoKy). (6.31)

It is known that f/qb > 0 for —oo < ¢ < o0, therefore the discriminant of the

quadratic equation in (6.31) should be negative or zero, i.e.,

—4 tT(FoKo) t?”(FQKO + F1K1 + F()Kg) S 0. (632)

Lemma 6.1 implies that tr(F¢Kg) > 0 and hence

tr(FoKo + F1 K + FoKs) > 0. (6.33)

The second derivative of Y/¢ computed from (6.31) is given by

57,

L(’?qb?

2 t?"(FQKO + F1K1 + FOKQ). (634)
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Combining the results in equations (6.33) and (6.34), we can deduce that

57,
>
op?

0. (6.35)

Therefore, the second derivative of }7¢ is shown to be greater than or equal to zero.
Hence, the cost function is convex in the interval around the user’s true ACFO

value where the first order Taylor’s series approximation is valid.

6.5 Two-Stage ACFO Estimator

The cost function Y, is non-quadratic, so Newton’s algorithm cannot be used
directly without proper initialization as it might lock into a local minimum. A
commonly used approach in numerical methods is to do a coarse search to obtain
an initial value close to the global minimum and then use Newton’s algorithm
to obtain a finer estimate. Convergence and stability of Newton’s algorithm has
been extensively studied in the literature. For example, [119] shows that for non-
quadratic cost functions, local convexity around the global minimum of the cost
function is essential for the algorithm to remain stable at the minimum point.
Thus it is essential to show that Y} is locally convex around the true ACFO value.
Section 6.3 and Section 6.4 shows that Y is locally convex around the true ACFO
value.

The use of coarse search can significantly reduce the computational complexity.
Prior experimentation and simulations can be used to find a suitable grid size (v) for
the coarse search, such that the probability of not locking into the local convexity
region is minimized. The grid search can be done just once and then Newton’s

algorithm can be used to track the variations in the ACFO value exploiting the
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local convexity. Table 6.1 lists the algorithm for the ith user’s two-stage ACFO
estimator where N is the number of iterations and ¢;; is the ith user’s ACFO
estimate during the [th iteration. In order to compute the second derivative of Yy,

the first derivative of adj(3;(¢)) is required. This can be approximated as follows:

dadj(Ji(9)) _ adj(3i(9)) — adj(Ji(¢ — A))

~

9 A ’

(6.36)

where A is a very small constant.

6.6 Computational Complexity

In analyzing the computational complexity, we count only the number of mul-
tiplications involved. The computational complexity analysis is done for both
EDMM based estimator and the two-stage estimator after the computation of noise

subspace projection matrix, i.e., UnUf .

EDMM Based Estimator

In a linear search based estimator, for each search point the matrix 3;(¢) needs
to be constructed and its determinant evaluated. The number of multiplications
involved to construct the (L x L) matrix 3;(¢) is O(Q(2N?*(L + 1)). The determi-
nant of J;(¢) can be evaluated by computing the eigenvalue decomposition (EVD)
and taking the product of the eigenvalues. The EVD also gives the eigenvectors
and hence there is no computation involved in CIR estimation. The number of
multiplications required for computing EVD of a (L x L) matrix is O(L?). There-

fore, if the grid search has s search points, then the computational complexity is
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Table 6.1: Algorithm for two-stage ACFO estimator.

Stage 1

la. | Compute Y, = det(J;(¢)) for ¢ = £ where —N/2 <k < N/2—1.
1b. | Select ¢ value for which Y}, has minimum value and assign it to ngSl
Goto Stage 2.
Stage 2
2a. | Initialize ¢; o = QAﬁi, [ =1 and compute Yy, .
2b. | If [ > N, then stop else goto step 2c.
2c. | Compute 22 and 2% :
P 9 G=di1—1 b $=di1—1
e
36 | gg,
2d. | Compute 0 = ¢; ;1 — M@Q)(b& and Yy = det(3;(0)).
S $=di 11
2e. |IfYy <Yy, |, then ¢y =0 else ¢;; = ¢i11.
2f. | I =141 and goto step 2b.
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O (s[Q(2N?*(L + 1)) + L?)).

Two-Stage Estimator

In the first stage of the two-stage estimator a linear search is performed for 2N
points and hence the computational complexity for the first stage is O(N[Q(2N?(L+
1)) + L?]). In the second stage, the first and second derivatives of the ACFO cost
function Yy needs to be computed. The number of multiplications involved in com-
puting the first derivative is O(Q(2N*(L + 1) + N) + 3L3 + 2L? — L). The second
derivative is computed using two first derivatives, therefore the computational com-
plexity involved in computing the first and second derivatives is O([Q(2N?(L+1)+
N)+3L?+2L*— L]). If the Newton algorithm has X iterations, then the computa-
tional complexity for the second stage is O(R[Q(2N?(L+1)+ N)+3L*+2L?—L)).

The computational complexity of the estimators are summarized in Table II.
It should be noted that the Newton’s algorithm converges in a few iterations.
Therefore, the two-stage estimator is computationally less intensive when compared

with EDMM based estimator using a fine grid search.
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Table 6.2: Computational complexity.

Estimator Computational Complexity

Linear Search Based O (s[Q(2N*(L+ 1)) + L?))

Two-Stage Estimator

a) First Stage O (N[Q(2N*(L +1)) + L%])

b) Second Stage ON[Q(2N*(L+1)+ N)+ 3L +2L* — L])

6.7 Simulation Results

The simulation parameters described in chapters 3, 4 and 5 for DS-CDMA,
CP-CDMA and MC-CDMA systems, respectively are used here. Without loss of
generality, ¢« = 0 user is considered to be the desired user. The plot of Y, and 17(;5
for DS-CDMA, CP-CDMA and MC-CDMA systems with SNR = 15dB are shown
in Figs. 6.1, 6.2 and 6.3, respectively. It is observed that the cost function Yj is
locally convex in the interval around the desired user’s true ACFO value and }7¢
approximates Y; in this interval.

The MSE performance for ACFO estimation obtained using the two-stage
estimator is compared with that obtained using EDMM based estimator in Figs.
6.4, 6.5 and 6.6 corresponding to DS-CDMA, CP-CDMA and MC-CDMA systems,
respectively. Each user’s ACFO is assumed to be a random variable uniformly
distributed over the interval [—0.5,0.5]. The grid size used for the fine search in
EDMM is v = 0.0001. The grid size used for the coarse search in the first stage is

7w/N. For the Newton’s algorithm in the second stage, the step size used is u = 0.7,
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Fig. 6.1: DS-CDMA sytem with ¢q
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Fig. 6.2: CP-CDMA sytem with ¢
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Fig. 6.3: MC-CDMA sytem with ¢y = —2.5.

number of iterations is X = 100 and A = 0.01 is used for computing the derivative
for the adjoint of matrix 3;(¢). For MC-CDMA, the MSE for ACFO estimate
is normalized to the subcarrier spacing. It is observed that the MSE for ACFO
estimate obtained after first stage hits a error floor. This is due to the large grid
size used in the coarse search. The two-stage estimator’s ACFO MSE performance
is observed to be identical to that of EDMM. This observation also confirms the
convergence of Newton’s algorithm in the second stage. The plot of normalized
MSE for ACFO estimate versus iteration for MC-CDMA system is shown in Fig.
6.7 where it is observed that the Newton’s algorithm converges within 5 iterations.

Similar observations were also noted for DS-CDMA and CP-CDMA systems.
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Fig. 6.4: Two-stage ACFO estimator for DS-CDMA sytem.
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Fig. 6.5: Two-stage ACFO estimator for CP-CDMA sytem.
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6.8 Conclusion

In this chapter, EDMM based estimator using a fine grid search was shown
to be computationally demanding as the length of CIR increases. To reduce the
computational complexity without compromising for performance degradation, the
cost function used for ACFO estimation was analyzed and shown to be locally
convex around the true ACFO value. Taking advantage of the cost function’s
local convexity, a two-stage ACFO estimator was proposed. In the first stage,
a coarse grid search was used to obtain a coarse ACFO estimate. This coarse
estimate was used as the initial value for the Newton’s algorithm in the second
second stage. Due to local convexity, the Newton’s algorithm converged and a
fine estimate for the ACFO was obtained. Through computer simulations, the
two-stage estimator and the EDMM based estimator were shown to have almost
the same MSE performance. The proposed two-stage ACFO estimator can also
be considered to be a feasible solution for tracking small variations in the user’s

ACFO value during data transmissions.
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Chapter 7

Asymptotic Unbiasedness and
Theoretical MSE for ACFO

Estimation

The objective of this chapter is to analytically evaluate the sensitivity of the
estimator proposed in chapter 3, chapter 4 and chapter 5 to AWGN. Due to the
presence of noise, the noise subspace estimation is not accurate and there will al-
ways be a perturbation in the noise subspace estimate [81]. Using Taylor’s series,
the ACFO estimator can be linearized as shown in [89]. Using the first order pertur-
bation analysis for the noise subspace estimate given in chapter 2, the ‘linearized’
estimator is shown to be asymptotically unbiased. Theoretical MSE performance
corresponding to ACFO estimation is also derived. The theoretical findings are

verified through computer simulations.
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7.1 Generalized Received Signal

The following description of vector r(n) allows to represent the received sig-
nal vector in the uplink transmission of DS-CDMA, CP-CDMA and MC-CDMA

systems. The (N x 1) vector r(n) is given by
r(n) = Y eCWEIIRINZ (6B, (Ig @ hy)si(n) + v(n). (7.1)

The size of data block for DS-CDMA system is @) = 1. For DS-CDMA system N =
G — L + 1 but for CP-CDMA and MC-CDMA systems N = (QG. The parameter
P for DS-CDMA /CP-CDMA /MC-CDMA system is P = L — 1. Matrix B; = B;
for DS-CDMA and B; = [Big, B, , Big_1] for CP-CDMA /MC-CDMA. The
(L x L) matrix J;(¢) is defined as 3;(¢) = T (¢)T;(4), where T';(¢) = WZ(¢)D;.
Matrix ¥ = I, ® U and Z(¢) = Iy ® Zn(¢). Matrix D; = B; for DS-CDMA

system and D; = [B,, B, ,- - , B, o_4]T for CP-CDMA/MC-CDMA system.

7.2 Unbiasedness

At high SNR, the perturbation in the ith user’s ACFO estimate can be ex-

pressed as [89]

oY,
9 | 4y,
=i (7.2)

9%,

A

P=9;
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where Y = det(3;(¢)). Equation (7.2) can be written as

Agi =

tr  adj(Ji(o; Wlww )+¢T(Q@Q&m‘ alww )
(aiion 2382| cuo)| 03

(7.3)

For values of ¢ around the true ACFO value ¢;, adj(3;(¢)) can be approximated

using (6.22) as follows!:
adj(3y(¢)) ~ adj(Ko) = hhj! (7.4)

for ¢ around ¢;, where Kq is defined in chapter 6 equation (6.13). Thus,

tr (adj(ﬂi(gbi)) 8%;@‘(13%‘) is more dominant than tr ( [%‘2@)%&’)] ’¢—¢~)

for values of ¢ around ¢,;. Substituting (7.4) into (7.3) and using the above obser-

vation, A¢; can be expressed as

M”%@‘ h;
T P
Ap; ~ — =4 (7.5)
' Nmm@‘ h, '
b0 lg=e

Let num and den denote the numerator and denominator in (7.5), respectively.
The B received vectors used for subspace estimation are stacked to form (N x B)

matrix ® = [r(0),r(1),--- ,r(B —1)]. Matrix ® can be expressed as

) (7.6)

IThe scalar ¢ is the product of non-zero eigenvalues of matrix Kj.
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where 2 = [v(0),v(1),---,v(B —1)] and ® is a (N x B) matrix containing the
received vectors in the absence of noise. Due to the presence of noise the estimated

noise subspace is perturbed, i.e,
U, = U, +AU,, (7.7)

where ﬂ'n is the noise subspace estimate and AU, is the perturbation in the noise
subspace estimate. Using the first order perturbation analysis result, the pertur-
bation in the noise subspace estimate can be expressed as (see equation (2.52) in

Section 2.5.1)
AU, = —(oh)"E"U,. (7.8)

Let ¥ be a (Q(N—8)xQN) matrix denoting the estimate of ¥ where ¥ = IoeUY,

ie.,
U = W+AUD, (7.9)

where AW is the perturbation in the estimate of ¥. Substituting (7.8) in (7.9),

AW can be expressed as

AT = I,® (AU,)". (7.10)
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In the presence of perturbation in the noise subspace estimate, matrix J;(¢) is

obtained as
2(¢) = DIZ (9)F"FZ(4)D,. (7.11)

Substituting (7.9) into (7.11) and retaining only the first order terms, num and

den are obtained as follows:

num = jhPDIZ" (6,)(AW)! WAZ(6,)D;h,
—jhDIZ" (6,) AW (AW)Z(4;) Db, (7.12)

~hW'DIZ" (¢:)(AD) WA Z(¢:)D;hy

~h/'DI'Z" (9,)A’T" (AT)Z(¢;)D;h, (7.13)

where
A = Ip®A, (7.14)
A = diag ([0, 1, N — 1]T) . (7.15)

For high SNR, den can be approximated, independently of noise, as

den =~ 2hTDHZ" (5,) AT WAZ(6,)D;h,. (7.16)
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As AW contains the noise terms which have zero mean, we have E[AW] = Og(n—_s)xon-

Therefore E[num] = 0 and hence

E(num)

ElAd] = den

= 0. (7.17)

Thus, the linearized estimator has been shown to be unbiased for high SNR.

7.3 Theoretical MSE for ACFO Estimation

Let w; = Z(¢;)D;h; and V = j(A®)F WA therefore for high SNR

den ~ 2wlAUTWAw,, (7.18)
num = wiVw; +wlViw,
= a+a, (7.19)

where a = wH Vw;. The MSE for the ith user’s ACFO estimate is given by

E [(A¢:)] %ﬁg] (7.20)
Equation (7.19) implies that
E [num?] = E[20a*]+ E [(a)® + (a*)?] . (7.21)
Let the complex scalar a be expressed in polar coordinates as
o e, (7.22)

153



CHAPTER 7. Asymptotic Unbiasedness and Theoretical MSE

where 3 is a positive real number and 6 € [—m, 7). It should be noted that

a = wiVw;

= —jwi[lpe ((@)"2"u,ul)| Aw,, (7.23)

where (B x N) matrix 2 contains AWGN samples. Therefore, o is a Gaussian
random variable with mean zero. This implies that ( is a Rayleigh distributed
random variable and # is a uniformly distributed random variable over the interval
[—m, m). Furthermore, 3 and # are independent. Using this finding, £ [(a)? + (a*)?]

is obtained as follows:

E [(a)Q + (a*)Q] - E [52 (€j20 + e—j29)]
= B[] B[+ )
= E[3?] E[cos(20)]

= 0 (7.24)
Substituting (7.24) into (7.21), we obtain

E [num?] = 2 E[aa’]. (7.25)
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Therefore, the 7th user’s theoretical MSE is

2 F oo’

Blaer] = 4 (WHA\I’H\I/AW')Q

E [WZH Vw,wlVH WZ}

2 (WIAWHWAwW,) 2

E [w(A®) T U Awwl AT (AD)w,]
2 (wHAUHWAw,)’

E[tr (TAw,wl AT (A®)w,w (AT)H)]
2 (wfIA\I’H\IlAWi)Q

tr (TAw,w/ AT B [(A®)w,w! (AT)"])

- _ A . (7.26)
2 (WHAUT W AwW,)
Combining (7.8) and (7.10), AW can be expressed as
AT = —(Ip9E) o0 e, (7.27)
where 2 = UYE. It should be noted that
- T - T
(lge @) w = [(@*sz)Bi,Ohi) (®'Zn(o)Bubi) -
~ 7
o, (®1Zn(00)Big 1h) }
— (o o . g " 7.28
= [gi,07gi,17 7gi,Q71] ) ( . )
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where g; ;. is (B x 1) vector given by

gx = ®Zy(¢)Bish;, (7.29)

for k=0,1,--- ,Q—1. The (Q(N —8) x @B) matrix (IQ ® E) can be written as?

I,®E) = [(Ig:1)®E), (Ig(12)®E), -, (Ig(1 Q) ®E)], (7.30)
where (Q(N — S) x B) matrix (Ig(:,k) ® ) for k=0,1,--- ,Q — 1 is given by

() ©E = [{Iotk) @B}, {To k) ©E:2)}, -

o {Tol R @ BB, (731

Using equations (7.28), (7.29), (7.30) and (7.31), the (Q(N —8) x 1) vector (A¥)w;

can be expressed as

(AD)w;, = —(Ip®E) (Ip @ ®') [¢h, el .elo]"
-1 B B
- - Z [gi,k](l,n) [IQ(:7 k) ® E(:v n)} ) (732)
k=0 n=1

where [g; ] (1,n) denotes the nth element of vector g, ;. Let &, be a (Q(N —8) x1)

vector defined as

ék:,n = IQ(Z,]C)@E(Z,TL), (733)

2For any matrix A, A(:, k) denotes the kth column vector of A.
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for k =0,1,---,Q —1and n = 1,2,--- , B. Using equations (7.32) and (7.33),
E[(A®)w,w! (A®)H] is found to be

Q-1B-1Q-1B-1

E[(AD)ww (AT = 33NN g dam <[gi,g]<1,ﬁ>>*E[eknekn}-

k=0 n=0 f—q n=0

(7.34)

1l

The elements of matrix are Gaussian random variables with zero mean and

variance o2 and hence
E [ék,nékHﬁ} = o’ [Tk,;; ® INﬂS] O (7.35)

where T, ¢ is a (Q X Q) matrix with all its elements equal to zero except for the
element in kth row and kth column being 1. The delta function 6, , = 1 iff n =7n

and 0 otherwise. Substituting (7.35) into (7.34), we obtain

Q-1Q-1B-1 *
[(A‘I’)Wz T(AD) } = ZZZ o [Tk,E®IN*3} [gi,k}u,n) ([g@;;](m)) ’
k=0 f—g n=0
Q-10-1
E[(AT)ww! (AD)T] = o | T @ Ty s|gligin  (730)
k=0 f=0

The scalar gf{kgw is given by
gf];gi,k = h'B,(Z}(¢:) (®7)" ®'Zxn(¢:)Bish,. (7.37)

The (N x N) matrix (<I>T)H ®' is equal to (@@H)fl. Using the weak law of large
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numbers, it can be shown that [75]
&P — Bly,
in probability. Therefore, equation (7.37) is simplified to
H Lt 5
8,8k = B h; Bi,l%Bi,khi~

The data block size (@) is 1 in DS-CDMA systems and hence

0.2

For MC-CDMA systems we have

~H ~
Bi,l%BLk == IL 5k,k

For CP-CDMA system, using the structure of ﬁzk it can be shown that

~H ~
B@};;Bi,k ~ IL 5k,k

(7.38)

(7.39)

(7.40)

(7.41)

(7.42)

Thus, for CP-CDMA and MC-CDMA systems E [(A®)w;w (A®)"] is given by

0.2

E[(A®)w,w! (AD)T] = = lov-s)-
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Using (7.41) and (7.43), E [(A¢;)?] in (7.26) is simplified to

o’ tr (TAw,wlAWH)
2B (WﬁA\I’H\IlAwi)2

E [(A@)ﬂ =

o’ 1
2B wlAWH T Aw,

o 1

- e — . _
S hY'B. AZH(6,)U, U Zy (6,)AB; th, U Aw,
k=0

- o? 1

- 2B

Q-1 ~ ~ _
S hP'B AZH(6,) [Ty — U,UY| Ziy(6,)AB, th, U Aw,
k=0

o? 1

= —_— Q_l Q—l Y (744)
H~H 21 H~H o ool

> h{'B;,A’B;zh; — 3 h{'B; , AU, U, AB, ;h;

k=0 k=0

where ﬁsﬁf = ZH () U, U Zx(¢;) is the signal subspace projection matrix when
the users ACFO values are {0, ¢ — ¢g, o2 — ¢, - ,dr_1 — Po}, i.e., if ith user is

~ ~H
the desired user then U U, is the signal subspace projection matrix when users

ACFO values are {gbo - ¢’i7 e agbi—l - ¢i7 Oa ¢i+1 - ¢i7 e 7¢T—1 - ¢’L}

7.4 Simulation Results

The DS-CDMA, CP-CDMA and MC-CDMA system parameters used for com-
puter simulations in chapter 3, chapter 4 and chapter 5 are considered here. EDMM

based ACFO estimator with grid size v = 0.0001 is used in the above systems.
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Unbiasedness

The plot of E[g;] is shown for DS-CDMA, CP-CDMA and MC-CDMA sys-
tems. Without loss of generality, ¢ = 0 user is considered to be the desired user.
For each value of ¢ in the interval [—0.5,0.5], E[¢o] is obtained through computer
simulation. The plot of E[¢g] vs ¢ for SNR = 0dB, SNR = 5dB and SNR = 15dB
are shown in Figs. 7.1, 7.2 and 7.3, respectively. For SNR = 0dB, it is observed
that the estimator is biased, but as the SNR is increased, the estimator becomes

unbiased. This phenomenon is evident from Figs. 7.2 and 7.3.

0.5

. .
—O— DS-CDMA
—+— CP-CDMA D
0.4+ —H— mc-cboma B

0.2r 4

0.1F q

. . . . . . . . .
-0.5 -0.4 -0.3 -0.2 -0.1 0 0.1 0.2 0.3 0.4 0.5
¢; (radians)

Fig. 7.1: Unbiasedness of the proposed linearized ACFO estimator for SNR = 0dB.
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Fig. 7.2: Unbiasedness of the proposed linearized ACFO estimator for SNR = 5dB.
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Fig. 7.3: Unbiasedness of the proposed linearized ACFO estimator for SNR = 15dB.
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Theoretical MSE

Using (7.44), the theoretical MSE is computed for the proposed estimator.
Each user’s ACFO value is assumed to be a uniformly distributed random variable
over the interval [—0.5,0.5]. Without loss of generality, i = 0 user is considered
as the desired user. The plot of the theoretical MSE with the estimator’s MSE
performance and CRLB for DS-CDMA, CP-CDMA and MC-CDMA systems are
shown in Figs. 7.4, 7.5 and 7.6, respectively. These plots confirm the validity
of the expression derived for the theoretical MSE. For MC-CDMA system, the
theoretical MSE is normalized to the subcarrier spacing, i.e., E[(Ago)?]/(27/N)%.
The theoretical MSE is observed to overlap with the CRLB for high SNR. This

shows that the proposed estimator asymptotically hits the CRLB.

10°

—»— Computer simulation
CRLB

—©— Theoretical MSE

MSE for ACFO Estimation

10_ L L i L
5 10 15 20 25 30
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Fig. 7.4: Theoretical MSE performance for DS-CDMA system.
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Fig. 7.5: Theoretical MSE performance for CP-CDMA system.
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Fig. 7.6: Theoretical MSE performance for MC-CDMA system.
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7.5 Conclusion

In this chapter the proposed estimator for DS-CDMA, CP-CDMA and MC-
CDMA systems was linearized using Taylor’s series approximation. Using the first
order perturbation analysis results for noise subspace estimate, the linearized esti-
mator was shown to be unbiased. For high SNR, the theoretical MSE performance
corresponding to ACFO estimation was also derived. The theoretical findings were
verified through computer simulations. From computer simulations result, it was
observed that the theoretical MSE overlaps with the CRLB for high SNR. This

shows that the proposed estimator asymptotically attains the CRLB.
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Chapter 8

Perspective and Future Research

8.1 Perspective

In this thesis, the problem of carrier frequency synchronization in the up-
link transmission of DS-CDMA, CP-CDMA and MC-CDMA systems has been
addressed. The users’ CFO estimates required for carrier frequency synchroniza-
tion are obtained from the proposed subspace-based blind joint ACFO and CIR
estimator.

The GEVPM based estimator for joint ACFO and CIR estimation in uplink
transmission of DS-CDMA system has been shown to be not suitable for estimat-
ing large ACFO values. To overcome this problem, EDMM based estimator was
proposed to estimate the desired user’s ACFO value in the interval [—m, 7). The
EDMM based estimator used a one dimensional grid search, where for each search
point a (L x L) matrix needs to be constructed and the determinant for the same

needs to be computed. The (L x L) matrix for each search point was obtained by
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multiplying (L x (N — §)) matrix with ((N — &) x L) matrix. This rendered the
EDMM based estimator to be computationally intensive. To reduce the computa-
tional complexity, ADMM based estimator was proposed. In ADMM, the (L x L)
matrix was approximated using a polynomial matrix. The coefficient matrices of
the polynomial matrix were computed only once before the start of the grid search.
For each search point in ADMM, only the polynomial matrix was computed. This
approach in ADMM significantly reduced the computational complexity involved
in the grid search.

EDMM based estimator for joint ACFO and CIR estimation was also formu-
lated for CP-CDMA and MC-CDMA systems. The received signal in CP-CDMA
and MC-CDMA systems had a unique structure which was exploited in developing
a criterion for the selection of users’ spreading codes. This selection criterion was
shown to asymptotically guarantee the identifiability of the estimates. Further-
more, the dimension of the signal subspace was shown to be independent of the
users’ ACFO and CIR values if the spreading codes were selected according to the
formulated criterion. The MSE performance of the proposed estimator obtained
through computer simulations was observed to be close to CRLB.

Though the ADMM based estimator reduced the computational complexity,
it was only suitable to estimate small ACFO values because of the Taylor’s series
approximation. Even with ADMM, the number of search points to be searched
were high and hence the grid search was computationally demanding. To further
reduce the computational complexity, the cost function used by estimator was
studied. It was shown to be locally convex around the desired user’s true ACFO
value. Local convexity at the global minimum of a cost function is necessary for

Newton’s algorithm to converge to the global minimum and remain stable. The
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local convexity of the ACFO cost function led to the formulation of a two-stage
ACFO estimator. In the first stage a coarse grid search was performed to obtain a
coarse ACFO estimate for the desired user. This coarse ACFO estimate was used
as the initial value for the Newton’s algorithm in the second stage which converged
to the desired user’s true ACFO value. This two-stage ACFO estimator was shown
to have low computational complexity when compared with EDMM and hence can
be considered as a practical solution for ACFO estimation in CDMA systems.

For high SNR values, the proposed ACFO estimator was linearized as shown
in [89]. Using first order perturbation analysis for the noise subspace estimate,
the linearized estimator was asymptotically shown to be unbiased. Furthermore,
theoretical MSE performance corresponding to ACFO estimation was also derived
and verified through computer simulations.

In summary, a subspace-based blind joint ACFO and CIR estimator was pro-
posed and analyzed for the uplink transmission in DS-CDMA, CP-CDMA and
MC-CDMA systems which are being used in 3G systems (DS-CDMA) and being
considered for B3G systems (CP-CDMA and MC-CDMA).

8.2 Proposals for Future Research

It is to be noted that the estimator proposed for DS-CDMA, CP-CDMA and
MC-CDMA systems are based on the orthogonality between the signal and noise
subspaces. Therefore, a reconfigurable transceiver can be proposed to support
the above three systems. A prototype reconfigurable transceiver is proposed in
[120] assuming perfect channel knowledge and absence of CFO. Future wireless

communication will be based on the concept of coexistence of several wireless com-
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munication systems. Thus, the need for a reconfigurable transceiver supporting
different air interfaces is inevitable. Fourth generation and future wireless commu-
nication systems are expected to allow users to have telephony, wireless internet
and other applications anytime and anywhere. The main objective for 4G sys-
tems is to provide seamless mobility for users. For example, say users A and B
work in same office. At home, user A receives a call on his mobile from B’s public
switched telephone network (PSTN) terminal at the office. User B requests A to
send some classified files. Mobile user A should be able to seamlessly transfer the
call to his laptop and simultaneously use the wireless local area network (WLAN)
to remotely log into A’s office desktop. Then A can search for the files and send
the files to B using the same call interface. If need arises, a video chat may also be
initiated during the conversation by either user A or user B. In this example, user
A simultaneously uses the cellular mobile network and WLAN. That is, user A’s
laptop should be able to support both cellular mobile network and WLAN. This
example clearly justifies the need for a reconfigurable transceiver in 4G systems.

Our proposed estimator is best suited for the software radio platform because:

1) It has the right structure to be implemented as a reconfigurable transceiver
to support OFDM, DS-CDMA, CP-CDMA and MC-CDMA systems which

could be used in 4G systems.

2) The proposed estimator is the only blind estimator which could jointly
estimate the ACFO and CIR in uplink MC-CDMA system.

The block diagrams for the reconfigurable transceiver supporting OFDM, DS-
CDMA, CP-CDMA and MC-CDMA systems are shown in Fig. 8.1 and Fig. 8.2,

respectively. For illustration, OFDM system with N subcarriers and cyclic prefix
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length of P is considered in the following.

Reconfigurable Transmitter

The transmitter consists of spreading (SB), serial-to-parallel (S/P), interleav-
ing (IB), transformation (TB), cyclic prefixing (CP), parallel-to-serial (P/S) and
pulse shaping blocks. Except for pulse shaping block, rest of the blocks in the
transmitter are parameterized. By choosing suitable parameters for the blocks, the
transmitter can be configured to be a OFDM or DS-CDMA or CP-CDMA or MC-
CDMA transmitter. SB block spreads the input data symbols using a spreading
code with spreading gain ;. S/P converts x5 number of input samples from serial
form to parallel form. The IB is parameterized by matrix A;. IB interleaves the
elements in the input vector, i.e., if the input vector is b then the output from IB
is Ajb. If A; is an identity matrix, then there is no interleaving operation. Ma-
trix A, parameterizes the transformation block. TB is used to compute N-point
IDFT of the input vector, i.e., Ay = WX for OFDM and MC-CDMA systems
and As is an identity matrix for DS-CDMA and CP-CDMA systems. CP block is
parameterized by matrix Az. Matrix Az = T, for realizing OFDM or CP-CDMA
or MC-CDMA transmitter and Ag is an identity matrix for realizing DS-CDMA
transmitter. P/S converts x3 number of parallel input samples into serial output
samples. Table 8.1 tabulates the values for z1, xo, 3, A1, Ay and Aj for realizing
the transmitter for OFDM, DS-CDMA, CP-CDMA and MC-CDMA systems using

the reconfigurable transmitter in Fig. 8.1.

169



CHAPTER 8. Perspective and Future Research

data |Spreading Interleaving Transformation
—» Block —» S/P ﬁ Block ﬁ Block
(SB) (1B) (TB)

Cyclic

Pulse ‘ ‘ Prefixing

Shaping PIS Block

(CP)

Fig. 8.1: Reconfigurable transmitter.

Remove Equaliz';ltion detected data
i ; an
S/P —} Cyclic Prefix } Detection _’
(RCP) (ED)
A

Reconfigurable
ACFO and CIR
Estimator
(RACE)

Fig. 8.2: Reconfigurable receiver.
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Table 8.1: Block parameters for the reconfigurable transmitter.

System SB S/p IB TB CcP P/S
{o} | {ze} | {Ad} {A2} {As} {z3}

OFDM 1 N Iy Wi T, |N+P
DS-CDMA | G G Io I I G
CP-CDMA | G N Iy Iy T, |N+P
MC-CDMA | G N I W T, |N+P

Reconfigurable Receiver

The reconfigurable receiver consists of S/P, remove cyclic prefix (RCP), recon-
figurable ACFO and CIR estimator (RACE) and equalization and detection (ED)
blocks. The S/P block can be reconfigured according to the number of samples
required for estimation and detection. RCP block, can be configured either to re-
move the cyclic prefix or remove the samples distorted due to ISI. It is to be noted
that ACFO in OFDM can be estimated by utilizing the presence of virtual subcar-
riers as shown in [87] [89]. ACFO estimation using the presence of virtual carriers
is based on the orthogonality between the data subcarriers and the null subcarri-
ers. This orthogonality is similar to the orthogonality between the signal and the
noise subspaces. In the ACFO estimation for CDMA systems, the determinant of
a (L x L) positive semi-definite matrix is minimized, whereas for OFDM, a scalar
polynomial is minimized. Thus by properly constructing the objective function to

be minimized using the grid search, the ACFO estimator for CDMA and OFDM
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systems can be realized. Using the ACFO and CIR estimates from RACE and the
knowledge of the signal structure, a subspace-based MMSE equalizer and detector

can be formulated as shown in Appendix B.

Variations in Carrier Frequency Offset and Multipath Fad-

ing Channel

In the formulation of the proposed estimator, it was assumed that the users’
CFO and CIR values do not vary during the frame duration. In practice, there
could be small variations around the user’s ACFO value due to slight displacement
of the user or changes in the environment. These variations in ACFO can occur
while the users’ CIR remains unchanged. This scenario needs to be investigated
and the two-stage ACFO estimator needs to be modified to track the variations in
user’s ACFO value.

In WiMAX [121] and future wireless communication systems, the objective is
to provide higher data rate transmissions at vehicular speeds. At higher vehicular
speeds, the multipath fading channel becomes time-varying. It has been shown
that the time-varying multipath channel [122] lies in the span of a low dimensional
subspace whose basis vectors can be obtained from Slepian expansion [123]-[125].
Using the Slepian basis expansion model, the proposed estimator can be formulated
for time-varying multipath fading channels. The use of batch EVD/SVD method
to estimate the signal and noise subspaces may not be accurate when the users’ CIR
is time-varying. Therefore, adaptive subspace estimation algorithms are essential
to track the variations in signal and noise subspaces. The use of adaptive subspace

algorithms along with the proposed estimator to obtain a fully adaptive time-
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varying multipath fading channel and CFO estimator is a challenging research
problem which needs to be addressed. Furthermore, identifiability of the ACFO
and CIR estimates obtained for the above scenario is another challenging field
needing investigation.

Recently, there has been an immense interest in the study of the effects of
sampling frequency offset (SFO) [126] and phase noise [49] in OFDM and DS-
CDMA systems. The performance of the proposed estimator in the presence of SFO

and phase noise and their impact on synchronization also needs to be investigated.
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Cramer-Rao Lower Bound for
Blind Joint ACFO and CIR

Estimator

The Cramer-Rao Lower Bound (CRLB) for the proposed subspace-based blind
joint ACFO and CIR estimator is derived using the following generalized (N x 1)

received signal vector r(n) given by

T-1Q-1
r(n) = Z Z I IN+PIEPIG 7 (6B, phisi(nQ + k) + v(n) (A.1)
=0 k=0
-1
= Z TR Z,5(6:)B; (I ® hy) s:(n) + v(n), (A.2)

=0

where v(n) is the AWGN noise vector with E[v(n)v(n)] = o?Iy and s;(n) =
[(nQ), 5;:(nQ + 1), , 5;(n@Q + Q — 1)]. For DS-CDMA system, matrix B; is a
(N x L) matrix, i.e., B; = B;. For CP-CDMA and MC-CDMA systems, matrix B;
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is a (N x QL) matrix given by B, = []ﬁ?;i,o,]gm, e ,ﬁi,Q,l]. Vector r(n) in (A.1)
represents the received signal in the uplink transmission of DS-CDMA, CP-CDMA
and MC-CDMA systems depending on the values for N, P, B; and Ezk as shown

in Table A.1. It is assumed that B number of received signal vectors are used in

Table A.1: Generalized received signal parameters.

Parameter DS-CDMA CP-CDMA MC-CDMA
Data Block size 1 Q Q
N G—-—L+1 QG QG
P L—1 L—1 L—1
Matrix B, B, Bio, -, Bio-i] Bio, -, Big-i]
B Constructed from Constructed from
Matrix B; j Nil kth column vector kth column vector
of matrix C;. of matrix WXTIC;.

the computation of noise and signal subspaces. These vectors are stacked to form

a (BN x 1) column vector r(n) as shown below:

tn) = [t"(n),x"(n+1),-- ,r"(n+ B~ 1)]T (A.3)
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where

[Sz(n>7SaT<” + 1)7 e 7S§(n + B — 1)]T
BQ"]CXl
T
[T, 7 (), STy ()]
Qi‘“,xl
H(n) Onxor Onxor
Onxor H(n+1) Onxor

| Onxer

ONXQT ﬁ(n + B — 1)

~
BNxBQT

[I_JQ(TL), [_Jl(n), tee ,I_JT,l(n)]

.

/

oI ((N+P)+P)¢; ZN(¢1)]§Z (In ® hy), fori=0,1,---

NxQT

/

~
NxQ

[vi(n),vi(n+1),--- ,vi(n+B— 1)}T.

(A.8)

T — 1(A.9)

(A.10)

The unknown parameters at the receiver are {¢;}._', {h;} ' and §(n). CRLB

is to be derived for the users’ ACFO and CIR estimates obtained using (A.4)

and the knowledge of the spreading codes. In blind subspace-based estimators,

the estimated CIR always has a scalar phase ambiguity. In the presence of phase

ambiguity, CRLB is derived by assuming that the phase information of the first

channel tap is known for all users [75]. Thus, the first tap in the estimated CIR

is real valued. The unknown parameters are stacked to form a (2(BQ + L)T x 1)
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vector p as follows':

p = [B(n)I, G0, (A.11)

T VRS

where

@ = [o0 b (Bl (hro) (Bo)] - (B (A12)

hy = [h(0)e 7O py(1)e MO o hy(L —1)e7<mO)] (A.13)
fort=20,1,---,7 —1 and

h, = [hi(l)e_jﬁ“(o), hi(2>6—j4hi(0)7 oo hi(L— 1)e_j4hi(0)] (A.14)

fort=0,1,---,7T — 1.

Following the steps in [127] and [128], the (BN x 2(BQ+ L)T') matrix J is obtained

as

Hp(n),jHgz(n), In) |. (A.15)
—— N —
BNxBQT BNxBQT BNx2LT

or(n) or(n)  0Of(n) } |

Matrix J(n) can be expressed as

In) = [j/T(n)’,jT(n_Fl)’...7jT<n+B—1)]T, (A.16)

!The real and imaginary parts of a are denoted by (a), and (a);, respectively.
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where the (N x 2LT) matrix J(n) is given by

~ OH(n)s,(n)
= /ey Al
iy = T (A17)
= gO(n)a gl(”)? T 7gT—1(n)7 KO(”)? T JKTfl(n%KO(n)? e 7KT*1<n) )
(A.18)
and the (N x 1) vector g, for i =0,1,--- ,7 — 1 is defined as
g, = [O+n(N+ P)IyUi(n)s;(n) (A.19)
O = diag([P,P+1,--- ,P+N—1]"). (A.20)
The (N x L) matrix K;(n) for i =0,1,--- ,7 — 1 is obtained as follows:
K(n) = 250sa(n) (A.21)
(Oh,)T
I MINFPIEPIi7, () BN (I, ® s4(n)) (A.22)
where
N = [Tg@Iiey), (To @Iy, - To ® i) - (A.23)

Using (A.22), the (N x T(L — 1)) matrix K;(n) is obtained from K;(n) as given

below:

Ki(n) = jKi(”)(;,Q:L)v (A.24)
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fori=0,1,---,T—1. The CRLB for the desired parameters in € is given by [128]

CRLBy = 7 [@" () TG, :|<n))qa]T (A.25)
where
04 ., = Loy —Hy(n) (ﬁg(n)ﬂg(n))_lﬁg(n). (A.26)

Substituting (A.7) and (A.16) into (A.25), the CRLB is simplified to

o [ [ntB-1_ N t
CRLBg = % [( Z 31 (k) Iy, J(k)) ] : (A.27)
where
My = Iv—H(k) <ﬁH(k)ﬁ(k)>_1ﬁH(k). (A.28)

The [th diagonal element of the (2LT x 2LT) matrix gives the minimum value for

the MSE in estimating the /th element of vector 2. Thus,

FE [(A@-)z] = [CRLBQ](
L
E “Ahiﬂ - Z [CRLBQ](T+iL+l,T+iL+l)

=1
L-1

+> [CRLBq)

1=1

iy fori=0,1,--- T —1 (A.29)

fori=0,1,---,T—1, (A.30)

Pily 7pi,l1)

where p;;, =T(L+1)+i(L — 1)+ 5.
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Subspace-based MMSE Detector

In this Appendix, a subspace-based MMSE detector for DS-CDMA system is

formulated. The ISI free received signal vector in equation (3.14) is given by

r(n) = e(jnG+L_1)¢iZN(¢i)]§ihi3i(n)+V(n)> (B.1)

y(n) = uflr(n), (B.2)

where

1 o ~

Y B, Z (6, UK U Zy (6)Byh,

and A, is a (S x 8) diagonal matrix containing the eigenvalues corresponding to

the signal subspace. The soft output (n) can then be used to detect the ith user’s
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transmitted data symbol either through hard decision [5] [129] or through advanced
iterative detection techniques [130]-[135].

The ith user’s MMSE equalizer constructed using the estimated parameters is
denoted by 10;. In the proposed estimator, the CIR is estimated as an eigenvector.
Therefore, there is always a scalar phase ambiguity associated with the estimated
CIR,i.e., h; = ei%h; where 0 is a real-valued random variable. This phase ambiguity
in the CIR estimate prevents the data symbols from being coherently detected. To
circumvent this problem, the data symbols are differentially encoded [136] before
spreading at the transmitter and differentially detected at the receiver. Let s;(n)
denote the ith user’s differentially encoded data symbol obtained from the data

symbols b;(n — 1) and b;(n). Thus, the differential detection is given by
bi(n) = detect{ar(n)r? (n — 1)t;e 799}, (B.4)

where the term e 9% in (B.4) is used to compensate for the accumulated phase

value during differential detection.

181



Appendix C

Structure of Matrices in

CP-CDMA System

Let the maximum order for the CIR of all users be L — 1 = 2. Therefore

and the length of cyclic prefix is P = 2. Assuming the ith user’s spreading code to
be ¢; = [¢;(0),¢;(1), ¢;(2), ¢;(3)]T and the number of data symbols in a CP-CDMA

symbol to be @ = 2, the (N x @) code matrix C; can be written as

Ci = IQ®C7;
T

_ ¢(0) (1) «(2) (3) 0 0 0 0 (02
0 0 0 0 ¢(0) (1) ¢(2) «(3)

Thus, the column vectors of matrix C; are orthonormal by construction.
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Now let us assume that () = 1 and G = 4, therefore we have N = QG = 4.

In this scenario, cyclic prefix is augmented for every spread data symbol.

The

structure of ((N + P) x N) matrix T, and (N x (N + P)) matrix R, are as

follows:

001000
000100
100010

010001

001000
000100
000010

—_

000O0O0

(C.3)

The ((N + P) x (N + P)) dimensional matrices H; and H; for the ith user have

the following structure:

hi(0) 0
hi(1) hi(0)
| w2 m()
0w
0 0
0 0
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@]
]

!
o o o o o o

Using (C.3) and (C.5), it can be readily verified that
R,H,T, = Oy (C.6)
The (N x N) circulant channel matrix H; is obtained as follows:

Hi = chHiTcp
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Matrix M, in MC-CDMA System

The (N x LQT) matrix M, given by equation (5.54) in chapter 5 is analyzed in
the following. The (N x LQT) matrix W yM, can be written as (refer to equation

(5.57))
WiM, = [[WxGo]Q, [WyGo]V - [WrGo @] (D.1)

where the (N x LT) matrix WGy is approximated as follows (refer to equation

(5.56)):
~ () ~ () ~ (lr-1)
WGy ~ |[WaBoo| " [WaBio| o [WaBroo| |, (D2)

and [; is an integer such that l; € [-N/2, N/2 — 1] for i = 0,1,--- , T — 1. Let
the spreading gain be G = 5 and number of data symbols transmitted in one
MC-CDMA symbol duration be () = 2. Therefore, the number of subcarriers is

N = QG = 10. The number of users is assumed be T' = 2 and let the length of
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CIR for all users be L = 2. The users’ spreading codes are assumed to be

Co

Cy

[PO,P17P27P37P4

[Qm q1,492,43,44

]T

]T

From (5.24), (10 x 2) matrix WyB;, can be written as

WyB,, =

where

d;

ZlO (O) di,07 ZIO

= ¢ ®[1,014-1)

Thus, matrices {WyB; }2_, are given by

WN]§O,0 =

WyBip =

Do

Po

qo

qo

0 b1

- 272

0 pre710

0 q1

272
0 qre710

0 D2
0 poe™? T
0 q2

- 274
0 e i¥i

(_

2T\ ~
'y % = d 17
10) d ,0} for i =0 an

]T

0 ps3

- 276
0 pye i

0 q3

276
0 qge_]lio

(D.3)
(D.4)
(D.5)
(D.6)
T
0 Pa 0
0 pe T 0
T
0 0
q4m (D.7)
0 que™7 10 0

It is known that I; € [—5,4] for i = 0 and 1. Therefore, let it be assumed that

lo =2 and [; = —3. Using (D.1), (D.2), (D.7) and the above assumption, matrix
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WM, for the above example is given by

y2 p4eij% 0 0 0 0 q1 qleij%
0 0 G e py peiT 0 0
Do Do 0 0 0 0 G qoe I

-276

0 0 g3 gze 10 py Do 0 0

S22 - 276
p1 pie 70 0 0 0 0 g3 qze 710
WNMC - - 278 - 272 ’ (D8)
0 0 qs que”?0 pp pre?o 0 0
Py pee T 0 0 0 0 G que i
0 0 do qo D2 P2€_j% 0 0

- 276

p3 pze 70 0 0 0 0 qo )

- 272 - 276

0 0 @i qe 7o p3 pgelio 0 0

From (D.8), it is observed that for any combination of {ly,l;} € [—5,4], there are
only LT = 4 column vectors which are non-orthogonal. In the above example,
the column vectors of matrix WyM, can be divided into () = 2 set with each
set containing LT column vectors. The grouping of column vectors into @) dif-
ferent sets is done such that the column vectors in a set are orthogonal to the
column vectors in other @) — 1 sets. In the example in (D.8), column vectors
{WxyM_.(:,1), WyM.(:,2), WyM.,(:,7), WyM.,(:,8)} are orthogonal to the col-
umn vectors {WxyM_,(:,3), WyM.,(:,4), WyM.(:,5), WyM._.(:,6)}. Furthermore,
it is to be noted that the column vectors in the set {WyM.(:, 1), WxyM.(:,2),

- 12
WyM.(:,7), WyM_,(:,8)} can be expressed as column vectors of matrix HWNBQO} :

~ (-2)
[WNBLO} ], which is matrix WGy when [y = 2 and [; = —2. Similarly, col-
umn vectors in the set {WxyM.,(:,3), WyM.,(:,4), WyM.(:,5), WyM_.(:,6)} are
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column vectors of matrix WG when [y = 3 and [; = —3. Thus, if the (N x LT
matrix Wy Gy is of full rank LT for all possible combinations of {ly,l1,--- ,lp_1} €

[—N/2, N/2 — 1], then the (N x LQT) matrix M, will be of full rank LQT.
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Adjoint of a Polynomial Matrix

Matrix J;(¢) is a (L x L) polynomial matrix of order 2 (refer to equation
(6.12)). Therefore, the adjoint of =;(¢) is also a (L x L) polynomial matrix of
order 2(L — 1) at most [117]. For small ACFO values around the true ACFO value

¢, the adjoint of ﬁz(gb) can be approximated as

adj(3i(¢)) ~ Fo+ (¢ — ¢)F1 + (¢ — ¢:)°Fy, (E.1)

where! Fy, F; and Fy are Hermitian matrices.

Lemma E.1. Let A be a (L x L) Hermitian polynomial matrix in ¢ of order 2,
ie., A =Ay+ oA, + ¢*A,. If A is a positive semi-definite matrix, then A, and
A, are also positive semi-definite.

Proof: When ¢ = 0, matriz A = Ay and hence matriz A is positive semi-definite.

For any (L x 1) column vector € CL, it is known that 2 Az > 0 as A is a positive

'For notational convenience, the user index i is not tagged to matrices Fy, F; and Fs.
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semi-definite matriz. This implies that

z? Apx + o Az + ¢’z Ay > 0. (E.2)

For the condition in (E.2) to be satisfied, we must have

(2! Ayx)? — 4(2 Agz) (2 Ay) < 0. (E.3)

As (28 A1x)? > 0 and = Agz > 0, condition (E.3) will be satisfied if ¢ Ay > 0.
Therefore, matriz As must be positive semi-definite. O

As adj(3;(¢)) is an order 2 positive semi-definite polynomial matrix, Lemma

E.1 implies that matrices Fy and Fy are positive semi-definite.
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