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Abstract

Sensor array processing techniques have been an important research area in recent years.
By using a sensor array of a certain configuration, we can improve the parameter estima-
tion accuracy from the observation data in the presence of interference and noise. In this
thesis, we focus on sensor array processing techniques that use antenna arrays for beam-

forming, which is the key task in wireless communications, radar and sonar systems.

Firstly, we propose a low-complexity robust adaptive beamforming (RAB) technique
which estimates the steering vector using a Low-Complexity Shrinkage-Based Mismatch
Estimation (LOCSME) algorithm. The proposed LOCSME algorithm estimates the co-
variance matrix of the input data and the interference-plus-noise covariance (INC) ma-
trix by using the Oracle Approximating Shrinkage (OAS) method. Secondly, we present
cost-effective low-rank techniques for designing robust adaptive beamforming (RAB) al-
gorithms. The proposed algorithms are based on the exploitation of the cross-correlation
between the array observation data and the output of the beamformer. Thirdly, we pro-
pose distributed beamforming techniques that are based on wireless relay systems. Algo-
rithms that combine relay selections and SINR maximization or Minimum Mean-Square-
Error (MMSE) consensus are developed, assuming the relay systems are under total relay
transmit power constraint. Lastly, we look into the research area of robust distributed
beamforming (RDB) and develop a novel RDB approach based on the exploitation of
the cross-correlation between the received data at the relays and the destination and a
subspace projection method to estimate the channel errors, namely, the cross-correlation
and subspace projection (CCSP) RDB technique, which efficiently maximizes the out-
put SINR and minimizes the channel errors. Simulation results show that the proposed

techniques outperform existing techniques in various performance metrics.
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1.1 Problem Statements

In important applications such as wireless communications, radar, sonar and biomedical
processing, sensor array processing is indispensably and commonly used to filter signals
in the space-time field by exploiting their spatial characteristics [1-3]. The advantages of
sensor array processing include the following: the signal-to-interference-plus-noise ratio
(SINR) is enhanced compared to using a single sensor, the directions of arrivals (DoAs)
and waveforms of the emitted signal sources can be determined and parameters can be
measured precisely in high dimensional spaces [1]. The main goal of sensor array signal
processing is the estimation of parameters and extraction of information by fusing tem-

poral and spatial information, captured via sampling a wavefield with a set of judiciously



CHAPTER 1. INTRODUCTION

placed sensors [1].

The topic we are particularly interested in sensor array processing is beamforming
technique, which can be categorized as traditional or centralized beamforming and dis-
tributed beamforming techniques. In traditional beamforming, we aim to combine the
measurements from an antenna array to maximize its gain in a specific direction [1]. In
distributed beamforming, we have a relay system which can be also treated as an array
composed by a set of antenna elements with distributed locations. The relay nodes (or
antennas) are also independent processing units if there is no cooperation among them-
selves [88]. The advantages of distributed beamforming include an increase in the range
of communications and a reduction in the network power consumptions, to overcome
obstacles like poor channel and relay processing. However, estimation procedures of
some crucial parameters like steering vectors, channel statistics and data covariance ma-
trices can be challenging, especially if the implementations are considered under dynamic
and unstable environments, which leads to the development of robust beamforming tech-
niques. There has been an intensive research on robust beamforming methods, but still

computational complexity and estimation precision are some unavoidable challenges.

1.2 Motivations

Both environmental effects and internal factors can affect the overall system performance.
In traditional beamforming, the steering vector may suffer mismatch due to environmental
uncertainties like look direction and pointing errors, source wavefront distortion, near-far
field problem, signal fading and scattering, as well as non-environmental factors like im-
perfect array calibration and distorted antenna shape [7]. In distributed beamforming, the
channel state information (CSI) is normally unknown (mismatched) in practical scenar-
10s, which may be caused by limited channel feedback or outdate channel states [80]. In
order to mitigate the effects of mismatch and preserve the precision of parameter estima-
tion, we have developed novel methods and algorithms that aim to maximize the system
performance and keep low computational complexities. Those methods and algorithms

have been shown to obtain excellent performance in both simulations and analysis.
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1.3 Contributions

* A cross-correlation and subspace projection method for estimating the desired sig-
nal steering vector mismatch is developed. The approach first computes the cross-
correction vector of the system output and array observation data. The subspace
is constructed as an eigensubspace. We show that projecting the cross-correlation
vector onto the subspace gives superior estimation precision especially at medium
to high input signal-to-noise ratios (SNRs). An iterative shrinkage method that
approximates the cross-correlation vector and shrinkage coefficient is devised to
improve the estimation accuracy of the steering vector mismatch. The above ap-
proaches are combined together and named as low-complexity shrinkage-based

mismatch estimation (LOCSME) robust adaptive beamforming (RAB) algorithm.

» Adaptive algorithms that are based on stochastic gradient (SG) and conjugate gra-
dient (CG) approaches for the batch LOCSME algorithm have been devised and
named as LOCSME-SG, LOCSME-CCG and LOCSME-MCG, where CCG stands
for conventional conjugate gradient and MCG stands for modified conjugate gra-
dient. LOCSME-SG does not require matrix inversions or costly recursions to up-
date the beamforming weights adaptively. In particular, the sample covariance ma-
trix (SCM) is estimated only once using a knowledge-aided (KA) linear shrinkage
algorithm along with the computation of the beamforming weights based on the
estimated steering vector through SG recursions. LOCSME-CCG and LOCSME-
MCQG algorithms not only update the beamforming weights, but can also estimate
the mismatched steering vector sequentially in every snapshot, to further improve

estimation precision.

* Novel RAB algorithms that are based on low-rank and cross-correlation techniques
is proposed. Firstly, a linear system (considered in high dimension) involving the
mismatched steering vector and the statistics of the sampled data is constructed.
Then we iteratively compute an orthogonal Krylov subspace whose model order
is determined by both the minimum sufficient rank, which ensures no information
loss when capturing the signal of interest (Sol) with interferers, and an execute-
and-stop criterion, which automatically avoids overestimating the number of bases
of the computed subspace. The estimated vector that contains the cross-correlation

between the array observation data and the beamformer output is projected onto the
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Krylov subspace, in order to update the steering vector mismatch, resulting in the
proposed orthogonal Krylov subspace projection mismatch estimation (OKSPME)

method.

* Based on the OKSPME method, we have also devised adaptive stochastic gradient
(SG), CCG and MCQG algorithms derived from the proposed optimization problems
to reduce the cost for computing the beamforming weights, resulting in the pro-
posed OKSPME-SG, OKSPME-CCG and OKSPME-MCG RAB algorithms. We
remark that the steering vector is also estimated and updated using the CG-based
recursions to produce an even more precise estimate. Derivations of the proposed
algorithms are presented and discussed along with an analysis of their computa-
tional complexity. Moreover, we develop an analysis of the mean squared error
(MSE) between the estimated and the actual steering vectors for the general ap-
proach of using a presumed angular sector associated with subspace projections.
This analysis mathematically describes how precise the steering vector mismatch
can be estimated. Upper and lower bounds are derived and compared with the exist-
ing approaches in the literature. Another analysis on the computational complexity

of the proposed and existing algorithms is also provided.

* A joint maximum SINR (MSINR) distributed beamforming and restricted greedy
search relay selection (RGSRS) algorithm with a total relay transmit power con-
straint is proposed, which iteratively performs relay selection and optimizes the
beamforming weights at the relay nodes and maximizing the output SINR at the
destination, provided that the second-order statistics of the CSI is perfectly known.
Specifically, we devise a relay selection scheme based on a greedy search and com-
pare it to other schemes like restricted random relay selection (RRRS) and restricted
exhaustive search relay selection (RESRS). The RRRS scheme selects a fixed num-
ber of relays randomly from all relays. The RESRS scheme employs the exhaustive
search method that runs every single possible combination among all relays aiming
to obtain the set with the best SINR performance. The proposed RGSRS scheme is
developed from a greedy search method with a specific optimization problem that

works in iterations and requires SINR feedback from the destination.

* A novel robust distributed beamforming (RDB) technique is proposed. In this situ-
ation, the system CSI is imperfectly known at the relays, where the channel errors

are modeled using an additive matrix perturbation method. We also assume that

4
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there is no direct link between the signal sources and the destination. With a total
relay transmit power constraint and an objective of maximizing the output SINR,
we exploit the cross-correlation between the received data at the relays and the
system output, a subspace projection method to estimate the channel errors and
develop the cross-correlation and subspace projection (CCSP) RDB technique. A
performance analysis regarding of the channel estimation MSE is provided for the
proposed technique and simulations show an excellent performance as compared to

previously reported algorithms.

1.4 Thesis Outline

Chapter 2 introduces the background theory relevant to the work presented in this thesis,
which includes the topics of sensor array processing, traditional beamforming and related
conventional adaptive beamforming algorithms, robust beamforming, steering vector mis-
matches and related RAB algorithms, and distributed beamforming (relay networking),
cooperative relay systems, SINR maximization, relay selection and robust distributed

beamforming.

Chapter 3 introduces a novel low complexity RAB algorithm named LOCSME and
its system model, a cross-correlation and eigen-subspace projection approach as well as
an iterative shrinkage method used for estimating the steering vector mismatch, novel
SG and CG based adaptive algorithms that avoid costly matrix inversions and iteratively

estimate the beamforming weight vector.

Chapter 4 introduces a novel low-rank RAB method named OKSPME based on di-
mensionality reduction techniques, which is based on the idea of constructing an orthog-
onal Krylov subspace and solving for the steering vector mismatch recursively where the
model order is also determined automatically with constraints. SG and CG based adap-
tive algorithms based on the batch OKSPME method are devised to further reduce the

computational complexity.

Chapter 5 presents the system model for distributed beamforming and novel relay se-

lection algorithms combined with a maximum output SINR driven algorithm named as

5
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MSINR.

Chapter 6 details a RDB technique that exploits the cross-correlation between the re-
ceived data at the relays and the system output, a subspace projection method to estimate
the channel errors and develop the CCSP RDB technique, which is superior in minimizing

the channel mismatch and maximizing the system output SINR.

Chapter 7 gives a summary of this thesis and discuss potential future work.

1.5 Notations

In all expressions and equations of this thesis, lowercase non-bold letters represent scalar
values whereas bold lowercase and upper case letters represent vectors and matrices, re-
spectively. (.)*, (.)T, (.)"! and (.)" denote the complex conjugate operator, the transpose
operator, matrix inversion operator and the Hermitian transpose operator, respectively. |.|,
||.||, and ||.|| - denote the absolutely value of a scalar, the Euclidean norm of a vector or
matrix and the Frobenius norm of a vector or matrix, respectively. ® represents the Schur-
Hadamard product. E[.] denotes the expectations. .! denotes factorial operator. ¢r(.) and
diag(.) denote the trace and the diagonal entry of a matrix, respectively. sup. and inf.
denote the supreme and infimum bounds of a certain set. An identity matrix of size M is

represented by I,,.

1.6 Publications

Journals

H. Ruan, R. C. de Lamare, “Robust Adaptive Beamforming Using a Low-Complexity
Shrinkage-Based Mismatch Estimation Algorithm,” IEEE Sig. Proc. Letters., Vol. 21, pp
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H. Ruan and R. C. de Lamare, “Robust Adaptive Beamforming Based on Low-Rank
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H. Ruan and R. C. de Lamare, “Low-Complexity Robust Adaptive Beamforming Al-
gorithms Exploiting Shrinkage for Mismatch Estimation,” IET Signal Process., Vol. 10,
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2.1 Introduction

This Chapter briefly reviews the background knowledge in terms of sensor array process-
ing on both centralized and distributed beamforming techniques, as well as some typi-
cal robust adaptive beamforming (RAB) techniques. Firstly, sensor array configurations
are discussed and then the optimum minimum variance distortionless response (MVDR)
bramformer is reviewed. Secondly, we describe the research area of RAB techniques,
where the details of steering vector mismatch are introduced and some of the most im-
portant existing RAB methods and algorithms are reviewed and discussed. Lastly, we

introduce the research topic of distributed beamforming, where the fundamentals of relay

9
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networking, relay selection, centralized and cooperative relay systems, as well as robust

distributed beamforming are introduced.

2.2 Sensor Array Processing

Sensor array processing aims to process data collected at sensor elements in order to
extract useful information, suppress interference and estimate parameters. In order to
describe a discrete-time sensor array model using linear algebra, two commonly used
array geometries, namely, the uniform linear array (ULA) and the Uniform Circular Array

(UCA), are briefly introduced.

2.2.1 Uniform Linear Array

The ULA is the simplest and the most commonly used sensor array structure. As shown
in Fig. 2.1, M antenna elements are located in an axis with uniform spacing equal to
d. A single source signal has DoA @ thus the corresponding steering vector is repre-
sented by a() = [a1(0),- - ,an(0)]". The sensors take samples from the source sig-

nal at time instant ¢ as x(i) = [z1(4), -+, 7 (7)]T. The phase delay 7 between two

_ j2mdsin 6

adjacent sensors is equal to e , where )\ is the wavelength of the wavefront. If
we select the sensor at the edge which firstly receives the coming signal as the ref-
erence sensor, then the steering vector can be represented in terms of time delays as
ad) = [1, e S ,e‘w]j’. Therefore, the discrete-time signal model

for a scenario with K source signals is given by
x(i) = A(0)s(i) + n(i),

where s(i) € CE*! are source signals, @ = [0;,--- ,0x]" € RX is a vector containing
the directions of arrivals (DoAs), A(0) = [a(6,), - ,a(fx)] € CM*K is the matrix
which contains the steering vector for each DoA, n(i) € CM*! is assumed to be complex

Gaussian noise with zero mean and variance o2.

10
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2.2.2 Uniform Circular Array

The structure of UCA is shown in Fig. 2.2. The total number of M antenna sensors are
uniformly located on a planar circle. The sensor elements are usually assumed isotropic.
Therefore the element spacing can be obtained by the Sampling Theorem as d < % The

j2mdsin 6
A

discrete-time signal model for a UCA is given by x,,(i) = ¢ cos(0=ym)sin(9) 5(4)
N, (i), where s(i) is the zero-mean and complex narrowband signal source with power
o2, each of n,,(i) is assumed to be zero-mean, spatially and temporally white Gaussian
process and independent of s(7). ~,, = 2m(m — 1)/N is the angle of the kth sensor
measured counterclockwise from the x axis. The azimuth angle 6 € [0, 27) is measured
counterclockwise from the z axis and the elevation angle ¢ € [0, 7) is measured down

from the z axis, which is perpendicular to the x-y plane [25].

/. A 1’1(2)

Figure 2.1: Uniform Linear Array

2.3 Beamforming

When referring to beamforming, we usually consider the traditional or centralized beam-
forming techniques, which are essentially signal processing techniques specified for using
sensor arrays for directional signal transmission and reception. In traditional beamform-

ing, we aim to combine the measurements from a uniformly configured antenna array to

11
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M/242

Figure 2.2: Uniform Circular Array

maximize its gain in a specific direction, by phasing the array in a certain angle so that the
desired signal(s) are enhanced and the undesired signal(s) or interferer(s) are attenuated
or rejected. The most popular optimum beamformer is known as the MVDR (or Capon)

beamformer [1], which is introduced in the following subsection.

2.3.1 MVDR Optimum Beamformer

The MVDR optimum beamformer aims to retrieve or extract a desired signal (signal of
interest (Sol)) in a given direction and frequency with unit gain, while the weights are
chosen to minimize the output power with a single linear constraint, which preserves the
Sol and attenuates the interferences and noise [4]. In this case, the desired signal is not

distorted [5] and the beamforming weight vector w = [wy, - - - ,wM]T is determined by

Wirvpr = argminE[|y|?] subjectto wa =1, (2.1)

w
where y = w!x is the beamformer output a corresponds to the steering vector of the
Sol. By employing the Lagrange multiplier method, we need to minimize the Lagrangian

function as described by

L(w,\) = E[|y*] + \(wa—1)+ X (a'w — 1)
= Bllwxx"w] + Re{\}(wfa — 1) = E[|[w'Rw| + Re{\}(w’a —1), (2.2)

12
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where x is the array observation data and A here is the Lagrange multiplier. Take the
partial derivative of the above equation with respect to w and equal it to zero, the weight

vector is obtained as

WNVDR — —/\R_la. (23)

Substituting (2.3) into the linear constraint, \ is obtained as
A= —(a’R™'a)"L. (2.4)

Combining (2.3) and (2.4) then we have the optimum MVDR weight as the following:
R !a

_ 2.5
aflR-la 25

WMVDR =

2.4 Adaptive Beamforming Algorithms

In adaptive beamforming, the statistics (e.g. the covariance matrix) are usually unknown
and may change over time and need to be estimated from the available data [1,4]. There
are several approaches to learning the unknown statistics. One approach is to estimate
the covariance matrix of the antenna observation data (e.g. implemented with Sampled
Matrix Inversion (SMI) [1], which results in a SMI beamformer) [1]. Another approach
is based on an optimization problem and employs conventional adaptive algorithms (e.g.
Stochastic Gradient (SG) and Conjugate Gradient (CG) [21,23,24]) to realize the adap-
tation of beamforming weights, which usually requires a low computational complexity

but converges slower than the SMI beamformer [1].

Fig. 2.3 describes the systematic diagram of an adaptive beamformer. Different from
the optimum beamformer, the covariance matrix R is unknown and needs to be esti-
mated in order to obtain the beamformer weights. One typical approach is to use the SMI
method. In SMI, the covariance matrix is computed from the array observation data and

referred to the Sampled Covariance Matrix (SCM) described by

K
. 1
R= > x(k)x"(k), (2.6)
k=1
and its weight vector is computed as
R 'a
WsnT = T Ra (2.7)

13



CHAPTER 2. LITERATURE REVIEW
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array output
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Figure 2.3: Adaptive Beamformer

However, in real applications, the SMI approach will usually include a diagonal loading
(DL) term (i.e. 0*I,;, where o2 is a constant and I, is an identity matrix of size M) [1].

Therefore, (2.6) is reformulated as
K
D x(k)x" (k) + 0Ty (2.8)

The DL technique is an attractive modification to SMI beamformers because of its sim-
plicity and potential performance improvement especially in a strong interference level
situation. Even for a fixed DL, the loading level 0% needs to be appropriately selected,

which can be done by evaluating the signal and interference levels [1].

2.4.1 MVDR-LMS Adaptive Algorithm

The least mean squares (LMS) adaptive algorithm belongs to the class of stochastic gradi-
ent (SG) methods. In this case, we consider deriving the LMS algorithm directly from the
MVDR beamformer using the SG approach. To satisfy the MVDR beamforming criterion
we have the following optimization problem:
minimize w (i)R(i)w(i)
v (2.9)
subjectto w'(i)a=1,

14
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where ¢ denotes the time instant. Applying the SG recursion on its Lagrangian function

[1], we have
w(i+1)=w(i) — uVL(W(),\) = w(i) — u(x(4)y* (i) + A\a), (2.10)

where p is the step size, A is the Lagrange multiplier and V denotes the gradient operator.

Substituting (2.10) into the constraint of (2.9), we have
(W (i) — pu(x(i)y* (i) + Na))Pa = 1. (.11)

Solving equation (2.11), we can obtain the Lagrange multiplier A:

—al'x(i)y" (i)

A= (2.12)

Substituting A back into (2.10) and simplifying the result, the beamforming weight adap-

tation of MVDR-LMS algorithm is derived as

wii+1) =w(i) — py* (i) I + é)x(z’). (2.13)

2.4.2 MVDR-RLS Adaptive Algorithm

For the recursive least squares (RLS) algorithm, the optimization problem is defined as

minimize ¢,(i) = wy(D)]?
; (2.14)

subjectto w'(i)a =1,

where i is the current time index, p is the forgetting factor and y(I) = w (i)x(l). Again

by using the method of Lagrange multipliers, a Lagrangian cost function £ is introduced
L= w(ixOx"(w(i) + Aw' (i)a— 1) + A (aw(i) —=1). (215
=1

Taking the partial derivative of (2.15) with respect to w(i) and equating the term to zero,

we obtain )
$-1(i
wii) = )2

_ADDL(i
= ae (e A(i) P (1)a, (2.16)

where ®(i) = >~ pui~'x(1)x" (1) is the exponentially weighted sampled covariance matrix
i=1
and A(i) = (a’®~1(i)a) L. To realize the recursion, ® () is expressed as
(i) = p®(i — 1) + x(i)x" (i). (2.17)
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By using the Matrix Inversion Lemma for (2.17), we have the following

281 (i — 1)x(i)x" (1)@ (i — 1)

) =271 - I H () ®=1(i — 1)x(i) (2.18)
Let us define the following matrix quantities
P(i) = ® (i) (2.19)
and e 4
g(i) = 1 uu—lef)f((li)_f’tzx—(zl))x(i) , (2.20)
where g(7) is the gain vector, then (2.18) can be reexpressed as
P(i)=p 'P(i — 1) — p'g(@)x" ()P — 1). (2.21)
Multiplying both sides by x () and simplifying the terms, we have
g(i) = P(i)x(i) = @ (i)x(3). (2.22)
The weight vector is computed as
w(i) = A(i)P(i)a. (2.23)
After substituting (2.21) into (2.23), we then have the weight update equation as
w(i) = %(I — g(i)x" (i) w(i — 1), (2.24)

which completes the MVDR-RLS adaptive algorithm [1].

2.4.3 MVDR-CG Adaptive Algorithm

We have already introduced the LMS and RLS algorithms under the MVDR criterion for
adaptive beamforming. In fact, LMS has the advantage of simplicity but can not achieve
good convergence performance as compared to RLS; while RLS demands a higher com-
putational cost even though it has a high performance in convergence speed. In this sub-
section, we review the CG adaptive algorithm which efficiently overcomes the disadvan-
tages in LMS and RLS algorithms. Based on the linear constrained minimum variance
(LCMV) criterion [1,4], we start from the following optimization problem:

v = argminJ(v), (2.25)

v
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where v € CM*! is the CG-based weight vector. A convex cost function J(v) can be

described by [21,23,24]

J(v) = %VHRV — Re{alv}. (2.26)

where Re{.} denotes the real part. The cost function is constructed in a quadratic form
so that its gradient in terms of v describes the deviation of a from Rv [21]. By taking
the gradient of (2.26) with respect to v, equating it to a null vector and rearranging the
expression we have

v=R!a. (2.27)

In order to derive the algorithm, we need to designate the snapshot index 7 and the iteration
index k which is iteratively executed within each snapshot. Similar to the RLS algorithm,

the data covariance matrix is estimated in a recursive fashion as:

~ ~

R(i) = AR(i — 1) + x(i)x" (), (2.28)

where ) is the forgetting factor, which is close to, but smaller than 1. Taking the gradient
of (2.26) with respect to v, (7) and choosing its negative direction, we obtain the negative
gradient:

gr(i) = a — R(i)v(i). (2.29)

The definition for the CG-based weight vector is given by [21,23,24]

where (i) is obtained by substituting (2.30) into (2.26) and taking the gradient with

respect to (1), which gives

H . .
an(i) = —B* (OPe(i) 2.31)
Py, ()R (7)px(9)
and the direction vector p(7) is updated by [21,23,24]

pi(i + 1) = gk(2) + Bi(i)pk(2), (2.32)
where [ (7) is given by [21,23,24]
H . .
: gk (1)8k (1)
Be(i) = ="~ (2.33)
) gil 1 (1)gr—1(1)
After K iterations, the CG adaptive beamformer weight vector can be computed as

w(i) = —vxl)

= —aHVK(Z') ) (2.34)

Note that at the beginning of the next snapshot, gx (i + 1) and px (i + 1) must be reset to

~

a—R(i+ 1)vg(i) and gy (i + 1), respectively [1].

17



CHAPTER 2. LITERATURE REVIEW

2.5 Robust Adaptive Beamforming

In this section, an explanation why RAB techniques are important for handling steering
vector uncertainties and models for steering vector mismatch are provided. Furthermore,

the most recent developed RAB algorithms are introduced and discussed.

2.5.1 Steering Vector Mismatch

When adaptive beamforming algorithms are applied to practical problems, the signal-to-
interference-plus-noise ratio (SINR) performance may degrade when the data sample size
is small and the convergence rate may reduce as the desired signal is presented in the
training data [7]. Most importantly, the SINR performance of adaptive beamformers can
suffer significant degradation because the underlying assumptions on the environment,
signal sources or sensor array are usually non-ideal. This leads to a mismatch in the
steering vector. To overcome the problem of steering vector mismatch, RAB techniques

become a popular research area and various RAB algorithms have been developed.

In practical applications, different categories of steering vector mismatch include look
direction and signal pointing errors, imperfect calibration and distorted antenna shape,
manifold mismodeling due to source wavefront distortions, near-far field problem, signal

fading and local scattering [7, 10].

Desired signal look direction mismatch is the simplest case for either modeling or
handling. In this mismatch model, there exists an error for the DoA of the desired source
signal (in some cases we also consider the interference signals). The error can be ei-
ther a constant degree deviation or described by its statistical properties (e.g. uniform

distribution within a certain range [14, 15]).

Near-far field mismatch is essentially caused by the spatial signature of the desired
signal, which is assumed to be located in the near field of the antenna array, so that
neither the array geometry nor the distance between the geometry center of the array and

the signal source is negligible. In the case of ULA, the source is assumed to be located
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on the line drawn from this geometrical center point in the normal direction to the array
aperture, which is determined by the signal wavelength A\ and the number of sensors M.
The choice for the distance must be compatible with the array geometry parameters and

also depends on M and A [7].

In the local scattering mismatch case as shown in Fig. 2.4 [9], we consider the source
signal distributed (or scattered) due to the multipath scattering effect caused by the pres-
ence of local scatterers [15]. This problem can be divided into two categories in terms of

the signal signatures, called the coherent local scattering and incoherent local scattering.

N

|
]

~N

Mobile i

base station array

Figure 2.4: Local Scattering Effect of Detecting a Moving Object from a Base Station Array

In coherent local scattering [7], the source signal is assumed to have time-invariant

signature and the corresponding steering vector is modeled as

L
a=p+» e b(0), (2.35)
k=1
where p corresponds to the direct path while b(6)(k = 1,---, L) corresponds to the
scattered paths. The angles 0;(k = 1,--- , L) are randomly and independently drawn in

each simulation run from a uniform generator with mean 10° and standard deviation 2°.
The angles pr(k = 1,--- , L) are independently and uniformly taken from the interval
[0, 27] in each simulation run. Notice that ), and ¢}, change from trials while remaining

constant over snapshots [7].

In incoherent local scattering [7], the source signal is assumed to have time-varying
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signature and the corresponding steering vector is modeled by

M=

a(i) = so(i)p+ > _si(i)b(0k), (2.36)

k=1
where s(i)(k = 0,---, L) are i.i.d zero mean complex Gaussian random variables in-
dependently drawn from a random generator. The angles 0(k = 0,--- , L) are drawn

independently in each simulation run from a uniform generator with fixed mean value
and standard deviation. This time, s, (7) changes both from run to run and from snapshot

to snapshot [7, 15].

2.5.2 Existing RAB Algorithms

In this subsection, we focus on the recently reported RAB algorithms. In [10], RAB
design principles based on MVDR criterion have been discussed and summarized. These
principles basically include: the generalized sidelobe canceller, diagonal loading [8, 9],
eigenspace projection [18], worst-case optimization [7, 19] and steering vector estimation

with presumed prior knowledge [11,12].

The robust Capon beamformer (RCB) as discussed in [8] utilizes a diagonal loading
method in which the loading factor is calculated based on a presumed uncertainty set for
the Sol. It firstly started from an estimate of the desired signal power which is given by

1
~2
= ——, 2.37
a’R-'a 2.37)
where a is the mismatched steering vector and R is the data covariance matrix. Further-
more, the RCB approach leads to the optimization problem given by
min aR™'a
a (2.38)
subjectto (a—a)’C'(a—a) <1,
where both a and C~! are given. In the algorithm steps, an eigendecomposition technique
and Newton’s method are required to deliver an estimate of the loading factor A, which

further helps with the estimation of the desired signal power 62. This method has a

complexity of O(M?) and is difficult to achieve a satisfactory SINR performance.
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Several of the most well-known online optimization programming based RAB ap-
proaches include the worst-case optimization method [7], the sequential quadratic pro-
gramme (SQP) method [12] and the method in [11], all of which aim to solve online
optimization programmes (i.e. second order cone programme (SOCP) and semi-definite
programme (SDP)) with presumed prior knowledge so that to obtain an estimate for the
desired signal steering vector. The worst-case optimization method and [11] use the same
uncertainty constraint for the steering vector mismatch as in the RCB method. How-
ever, the SQP method uses a presumed steering vector that belongs to an uncertainty set
A= {p+e,|le| < ¢} where p is the presumed steering vector, e is the mismatch and e is
a known constant to restrict the uncertainty range. The presumed steering vector p is then
iteratively updated by adding the orthogonal part of the error e and by enforcing that the
updated version of p orthogonal to a subspace matrix Pé, which is also orthogonal to the
actual steering vector p+e. This process can be expressed as an optimization programme

described by
min (p+e)R7(p+e)

subject to pPe=0,P (p+e)=0 (2.39)
(p+e)"C(p +e) < p”Cp,
where R is the SCM and C = [ p(0)p*(6)d6, where 0 is the complement of 6, which is
0

the angular sector in which the desired signal is assumed to be located, p(#) is the steering
vector associated with a particular direction , [11, 12, 14]. However, because of the very
high computational cost (at least O(M35)) for the online optimization programmes, the
methods of [7,11,12] lack computation efficiency. Additionally, the direct implementation
of SCM in both the optimization objective function and computation for the weight may

reduce the accuracy and final SINR performance.

Some recent design approaches have considered combining different design principles
together to improve RAB performance. In the algorithms of [14, 15], the data covariance
matrix and the desired signal steering vector are separately and sequentially estimated. In
both of these algorithms, the steering vector is estimated using the SQP method. However,

the data covariance matrix in [14] is estimated by a linear shrinkage model expressed as
R = AR + al, (2.40)

where R is the SCM, B and & are positive shrinkage parameters which are derived by min-

imizing the mean squared error (MSE) MSE(R) = E[||R — R||2], where R is the actual
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covariance variance rather than the SCM [14]. Essentially this shrinkage method belongs
to the class of diagonal loading approaches with the loading factor &/ B computable and
adaptable. The algorithm in [15] approaches the covariance matrix estimation in a totally
different way, which directly estimates the interference-plus-noise covariance(INC) ma-
trix R, based on a INC matrix reconstruction method. It employs the Capon spatial

spectrum estimator
- 1

o) = a7 (0)R-1d(6)’

where 6 can be any possible angle, d(f) is the steering vector associated with angle # and

(2.41)

R is the SCM. Furthermore, it is used for the INC matrix reconstruction as

R\, = / P(0)d(0)d™ (0)d(0). (2.42)

[4

The outstanding performance of [15] can be extremely close to the optimum SINR. How-
ever, it has high potential computational cost when the number of sample points taken

within the angular sector @ is large.

The common point of all the above algorithms introduced is the difficulty of estimating
the steering vector in a computationally efficient way. Efforts have been made to avoid
high complexity especially with online optimization programmes and an attractive algo-
rithm named low-complexity mismatch estimation (LOCME) has been developed in [13].
LOCME aims to estimate the steering vector mismatch with a cost of O(M?) and does not
require any optimization programme or additional information from the steering vector.
It describes the estimation of the array steering vector as the projection onto a prede-
fined subspace of the correlation between the beamforming output signal and the array

observation vector as [13]

Pd
a=vM—o (2.43)
[Pd|l

where P is the eigensubspace projection matrix which can be obtained if the angular range
in which the steering vector is located is known and d is cross-correlation vector between
the array observation data x and the beamformer output y, which is computed directly by

d = Exy|.
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2.6 Distributed Beamforming

Distributed beamforming has been widely investigated in wireless communications and
array processing in recent years [66—68]. It is key for situations in which the channels be-
tween the sources and the destination have poor quality so that devices cannot communi-
cate directly and the destination relies on relays that receive and forward the signals [67].
Other advantages of distributed beamforming include the ability to significantly increase
system power gain and save energy [66]. This section discusses the concepts and prin-
ciples of distributed beamforming as well as the typical optimization criteria used. The
concept and principles of relay selection and robust distributed beamforming are also pre-

sented and discussed.

2.6.1 Distributed Beamforming and Wireless Relay Networks

Distributed beamforming can be modelled as a relay network in which we consider a sin-
gle or multiple (K) signal sources at the base station, a set of ()/) distributed relays, each
of which consists of only one sensor or antenna, and a destination. It is assumed that
the quality of the channels between the signal sources and the destination is very poor so
that direct communications is not possible. The M relays receive information transmitted
by the signal sources and then retransmit to the destination as a beamforming procedure,
in which a simple two-step amplify-and-forward (AF) protocol or decode-and-forward
(DF) protocol can be applied for cooperative communications. In an AF protocol, the
relay nodes send out amplified and phased versions of their received signals, which re-
quires much less delays and relay power consumptions. In a DF protocol, the relay nodes
operate as a black box that decode the received signal and re-encode them before trans-
mitting, which ensures higher security but is less efficient in terms of delay and energy
consumption. There are other protocols like compress-and-forward (CF) which involves
quantization procedures and is not efficient in many situations, in CF, the relays quan-
tize the received signal in one block and transmits the encoded version of the quantized
received signal in the following block, which requires very high complexity if the quanti-

zation level is high or many blocks are used.
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The relay network system can be modelled as shown in Fig. 2.5, assuming that an AF

protocol is considered.

M relays

K signal sources

./¥
¥

Y

destination

/

noise n

N

°
F
noise v

Figure 2.5: System Model of Relay Network

In the first step, the sources transmit the signals to the relays as
x =Fs+ v, (2.44)

where s = [s1, 89, -+, sx] € C™E are signal sources with zero mean, [.]7 denotes the
matrix transpose operator, s, = v/Pys, E[|s|?] = 1, P, is the transmit power of the kth
signal source, £ = 1,2,--- , K, s is the information symbol. Without loss of generality
we can assume s; as the desired signal while the others are treated as interferers. F =
[f1,f2, -, fx] € CM*K ig the channel matrix between the signal sources and the relays,
fe = [fir for, - fuk)t € CM*1 £« denotes the channel between the mth relay and
the kth source (m = 1,2,--- M, k = 1,2,--+ ,K). v = [v1,vy,--- ,vy]T € CM*!
is the complex Gaussian noise vector at the relays and o2 is the noise variance at each
relay (v, ~CN(0,02)), where CN(.) refers to complex Gaussian distribution. The vector
x € CM>! represents the received data at the relays. In the second step, the relays transmit

y € CM>*1 which is an amplified and phase-steered version of x, which can be written as
y = Wx, (2.45)

where W = diag[wy, wy, - -, wys] € CM*M is a diagonal matrix whose diagonal entries

denote the beamforming weights. The signal received at the destination is given by
z = gTy +n, (2.46)
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where 2 is a scalar, g = [g1, 92, -+ ,gu]T € CM*! is the complex Gaussian channel
vector between the relays and the destination, n (n ~ CN(0,02), and we assume that

02 = 02) is the noise at the destination and z is the received signal at the destination.

Note that both F' and g are modeled as Rayleigh distributed (i.e., both the real and
imaginary coefficients of the channel parameters have Gaussian distribution). Using the
Rayleigh distribution for the channels, we also consider distance based large-scale chan-
nel propagation effects that include distance-based fading (or path loss) and shadowing.
Distance-based fading represents how a signal is attenuated as a function of the distance
and can be highly affected by the environment [69, 70]. An exponential based path loss
model can be described by

ﬁ (2.47)

7= Ja&

where -y is the distance based path loss, L is the known path loss at the destination, d is
the distance of interest relative to the destination and p is the path loss exponent, which
can vary due to different environments and is typically set within 2 to 5 [69, 70], with a
lower value representing a clear and uncluttered environment which has a slow attenuation
and a higher value describing a cluttered and highly attenuating environment. Shadow
fading describes the phenomenon where objects can obstruct the propagation of the signal
attenuating the signal further, and can be modeled as a random variable with probability
distribution given by [69, 70]

asN(0,1) )
10 s

B = 10¢ (2.48)

where (3 is the shadowing parameter, A/ (0, 1) means the Gaussian distribution with zero
mean and unit variance, o is the shadowing spread in dB. The shadowing spread reflects
the severity of the attenuation caused by shadowing, and is typically given between 0dB
to 9dB [69,70]. The channels modeled with both path-loss and shadowing are described
by

F = 78F,, (2.49)

g = 758, (2.50)

where Fy and g, denote the Rayleigh distributed channels without path-loss and shadow-
ing [69,70].
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2.6.2 Optimization Criteria for Distributed Beamforming

Constraints are usually applied to relay systems in order to achieve desired objectives
with environmental or self restrictions, which basically can be described as a single op-
timization problem. According to the literature, there are three different categories of
optimization problems for relay systems. The first one involves the minimization of the
total transmit power of the relays subject to constraints on the quality of service (QoS),
which is usually referred to the system output SNR or SINR in distributed beamforming
systems. In this scenario, the optimization problem can be expressed as
min Pr

W (2.51)

subject to SNR(or SINR) > ~,

where w is the beamforming weight vector, Pr is the total transmit power, y(y > 0) is a
predefined constant indicating the minimum required output SNR or SINR. It minimizes

overall transmit power while ensuring the QoS is satisfied at the destination.

In the second scenario, the optimization problem is described as

max SNR(or SINR)
W (2.52)

subject to  Pr < Pr oz,

which maximizes the output SNR or SINR while ensuring the total transmit power Pr

does not exceed the threshold or the maximum allowable total transmit power Pr ,q5.

In the third scenario, we have the following optimization problem:

max SNR(or SINR)
w (2.53)

subject to P, < Pp e for m=1,2--- M,

where P, 14, 1S the maximum allowable transmit power of the mth relay, from which
each of the individual relay is constrained with a power limit. It should be emphasized

that here we have M constraints in total instead of a single one.

26



CHAPTER 2. LITERATURE REVIEW

2.6.3 Centralized and Cooperative Relay Networks with an MMSE

Consensus Approach

For a centralized and cooperative relay network, we can always consider a minimum mean
squared error (MMSE) consensus approach [71]. Assuming there are no interferers, then

we define $,, = ¢,,x,, and

_ : 21 f:;’LPI
¢m = ar%);nmEHsl — ¢mxm‘ ] = m, (254)

where P, is the desired signal power. Then we define s,, = Z—;IQ] and the normalized

2
wm¢m,

relay weight w,, as Bsm> SO that the total transmission power can be expressed as

SM B[ Wmm|?] = oM |1, |?. Therefore, the following optimization problem under

m=1

a total power constraint is considered

M
min Z kmE[|s1 — gmﬁ)mgm‘Q]
wm m=1
; (2.55)
subject to Z Wy |* < Pr,
m=1

where £, > 0 and the solution of (2.55) is given by

T N gV 1

(2.56)

where ) is the Langrange multiplier and ~,,, = %.

In order to solve the optimization problem in (2.55), an MMSE consensus approach is
employed to enable local information exchange and cooperations among the relay nodes.
Suppose information is shared by all relays and each relay has an individual auxiliary
beamforming vector denoted as W,,, = [y, Wom, - - ,u?mm]T, then (2.55) can be re-
formulated as follows:

M
min Y kmE|s1 = gt Sm|’]
{wm} = (2.57)
subject to ||[W,|[* < Pp, Wy, =w,m=1,2,---, M,
where the second constraint is a consensus constraint to impose all weight vectors to be

the same. Then a dual-decomposition method is applied to decompose (2.57) to M sub-
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optimization problems for each relay node as follows:
M
min KmE|81 = GmWmmSml’]
e mzzl (2.58)

subject to ||W,,||* < Pr, W,, = W.

Suppose each relay node is connected to a subset of relay nodes denoted by M,,,. The
second constraint in (2.58) can be replaced by w,,, = W,, ¢ € M,, so that (2.58) can be

reformulated as
min_ E[|s1 — gmWmSm1]*] + A (i) (|[Wna||* = Pr)

+ Z Trjr:,q(wm _V~Vq)a

qEMm

(2.59)

where \,,(i) and 7, , are Lagrange multipliers.The proposed algorithmic solution relies

on the computation of the optimal weights and Lagrange multipliers at the mth relay as

(
Im ( Im Ym P 2 geMm Tmmm)
A (@) Flgm 2 \ N wm+1gm]2 ) ym+17 1 2 ’
~ if t=m
Wim = (2.60)
_ 2o ge My Togit
D)7
if t#m
\

where 7,, .+ denotes the tth element of 7,, ,. The Lagrange multipliers are updated as

follows
Am(i) = [Am(i = 1) + pa([[Wn[* = Pr)], (2.61)
Tinyg(1) = Tig(t — 1) + pr (W, — uy), (2.62)
where /1), and y, are step sizes with small positive values, w,, = [|[w1 |, [Warm|]T

and ¢ is the time index.

2.6.4 Generalized Relay Networks with SNR Maximization Ap-

proaches

As discussed before, there are two criteria used for maximizing the system output SNR -
the total relay transmit power constraint and individual relay power constraint. With the

assumption that the second-order statistics of the CSI is perfectly known, [72] proved that
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the system SNR maximization problem with a total relay transmit power constraint has a
closed-form solution. It also showed that in the case of individual relay power constraints,
the beamforming problem can be approximately written as a semidefinite programming

(SDP) problem which can be efficiently solved using interior point methods.

The total relay transmit power can be rewritten as follows
M M
Pr=>Y " Elynl] = [wn|*Eljz.|"] = w'Dw, (2.63)
m=1 m=1

where w = [wy,wy, -+ ,wy]", D = Pidiag([E(|fi’], E[|f2’], - B[ fm]]) + Pul.
With the assumption that the relay noise vy, v, - - - , ), the destination noise n and the
channel coefficients g1, go, - - - , gps are all independent from each other, the total noise

power can be expressed by
M
P.p=E[Y  waw]gmg’|Ellvm’] + E[nf’] = w'Qw + P, (2.64)
I,m=1
where Q = P, E[gg”]. The power of the signal component P; can be expressed as
M
P.y=PE[ Y wat] fmgmfi* 1 E[|s]"] = w'Rw, (2.65)
I,m=1

where R = P E[(f ©® g)(f ® g)]. Therefore, the optimization problem for the SNR

maximization with total relay constraint can be expressed by [72]

wlRw
max ———————
w wiQw+ P, (2.66)

subject to w’Dw < Pr.

To solve the above optimization problem, the weight vector is rewritten as
w = /pD /2w, (2.67)

where W satisfies W w = 1. Then (2.66) can be rewritten as
pwHRw
max ———=——
{rw} pwHQw + P, (2.68)

subject to ||w||*> = 1,p < Py,

where R = DY2RD'/2 and Q = D'2QD'2. As the objective function in (2.68)

increases monotonically with p regardless of w, which means the objective function is
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maximized when p = Pr, hence (2.68) can be simplified as:

PrwiRw
max ———
w  PrwHQw + P, (2.69)

subject to ||w]|[|* = 1,

or equivalently as 5
PrwfRw

max — —
v wH(P,I+ PrQ)w (2.70)

subject to ||W||* =1,
in which the objective function is maximized when w is chosen as the principal eigenvec-

tor of (P,I + PTQ)”R, which leads to the solution
w = \/PrDY?*P{(P,I1+ D'/?QD"?)"'D'/?RD"/?}, 2.71)
and the maximum achievable SNR is given by
SNRumee = Pramaz{(P,I1+ DY2QDY*)'DY2RD?}, (2.72)

where \,,., 1S the maximum eigenvalue.

Differently, we consider the following optimization problem for the scenario of indi-

vidual relay power constraint as discussed in [67,72]:

wiRw
max ——————
v wiQw+ F, (2.73)
subject to Dy W |* < Py, form =1,2,--- M,

where P, is the maximum allowable transmit power for the mth relay and D,,,,, refers to
the mth diagonal entry of matrix D. By defining X = ww/, (2.73) can be rewritten as
tr(RX)
max ———————
X QX))+ B (2.74)
subject to D, Xy < Py, form =1,2,--- M, Rank(x) = 1,x = 0,

where X,,,, refers to the mth diagonal entry of X. By using the idea of semidefinite
relaxation and dropping the non-convex rank-one constraint, (2.75) can be reformulated

as

max t
{X,t}

subject to tr(X(R — tQ)) > Pyt, (2.75)
Xmm < Pp/Dyym,form =1,2,--+ /M, x = 0.
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It should be emphasized that for any value of ¢, the set of feasible X is convex. The
problem (2.75) can be solved as a semidefinite programming (SDP) using interior points
methods. The computational complexity and efficiency may vary based on the dynamics

of solving an online convex programming with certain softwares.

2.6.5 Distributed Beamforming with Relay Selection

Distributed relays help by increasing system coverage and reducing power consumption.
However, in most scenarios relays are either not ideally distributed in terms of locations or
the channels involved with some of the relays have poor quality. Possible solutions can be
categorized in two approaches. One is to adaptively adjust the power of each relay accord-
ing to the qualities of its associated channels, known as adaptive power control or power
allocation. Some power control methods based on channel magnitude and relative analy-
sis has been studied in [73,75]. An alternative solution is to use relay selection, which se-
lects a number of relays according to a criterion of interest while discarding the remaining
relays. In [77], several optimum single-relay selection schemes and a multi-relay selec-
tion scheme using relay ordering based on maximizing the output SNR under individual
relay power constraints are developed and discussed, but the beamforming weights are
not optimized to enhance the SINR maximization. The work in [78] proposed a low-cost
greedy search method for the uplink of cooperative direct sequence code-division multi-
ple access systems, which approaches the performance of an exhaustive search. In [79],
multi-relay selections algorithm have been developed to maximize the secondary receiver

in a two-hop cognitive relay network.

From a general point of view, random relay selection is the simplest and most non-
restrictive approach. With random relay selection, we choose the relays randomly. This
can be done either by selecting a fixed number of random relays, or, with the number of
selections to be decided randomly. We take a random decision for each relay that if it is
to cooperate in the network with equal probability (i.e.,p(a,,, = 0) = p(a., = 1) = 0.5,
where a = [ay, g, ,apy]T € {0,1}M*! denotes the relay selection vector whose
element equals either 0 which means the corresponding relay is unselected, or 1 which
means the corresponding relay is selected). In case a fixed number of relays are required,

the relay selection vector « is also randomly chosen, however, with a fixed number of

31



CHAPTER 2. LITERATURE REVIEW

ones and zeros (number of ones= My;,, which is predefined).

Another popular approach is based on the exhaustive search method, in which we test
every possible combination among all the relays, which means the change of status that
each relay is chosen or not will contribute to a different possible combination. Also, if
a minimum number of relays are required, then we can predefine M,,;, as the minimum
required number of relays as an additional restriction. The exhaustive search method is
expected to find out the best set of relays. However, the complexity can be extremely high

depending on the total number of relays.

2.6.6 Robust Distributed Beamforming

In most practical scenarios, the channels that connect the signal sources and the relays
may suffer quality degradation because of inevitable measurement, feedback delays, out-
dated channel parameters, estimation and quantization errors in CSI [96-99] as well as
propagation effects, which lead to an imperfect system CSI, which further results in unsat-
isfactory system performance or even system failure. Because of the above reasons, RDB
techniques are hence in demand to reduce or mitigate the channel errors or uncertainties
and preserve the relay system performance. In the literature, very limited work has been
done in the research area of RDB. Most of the existing techniques adopt a worst-case opti-
mization design to constraint the system SNR and aim to minimize the total relay transmit
power as in a convex optimization problem [98, 103, 104]. Similar approaches also start
with the same optimization problem and then reformulate it so that it can be solved with
using a convex semi-definite programme (SDP) relaxation method [94, 96,97, 108]. The
intriguing work in [96] models the channel errors on their covariance matrices as a type
of matrix perturbation. However, all of these existing techniques designate to minimize
the total relay transmit power with constraints on the QoS (e.g. SNRs, SINRs). If we
denote the channel uncertainties or errors as E = [eq, - -+, ex] € CM*E (If that only the
sources-to-destination channel F is considered for mismatch, whereas g is not affected),
then we have

f,=f,+enk=12- K, (2.76)

where f, and f;, are the kth true and mismatched channel components of F', respectively.

e, forany k = 1,--- | K follows a Gaussian distribution. Then, in a worst-case scenario
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we assume that e, falls in a hyper-spherical uncertainty set so that it satisfies the norm
constraint ||ey|| < e, where € is a user-defined constant. The error uncertainly set can

be hence written as
Ae = {Gl|G = i +ex, |len]| < e}, k=1,--- | K. (2.77)

Then the optimization problem that aims to minimize the total relay transmit power with
a SNR contraint can be generally described by
min Pr
W (2.78)
subjectto SNR > n,

where 7 is the minimum requirement for the system input SNR.

2.7 Summary

This chapter has firstly reviewed the background theories of sensor array processing and
beamforming techniques. Then, introductions to the existing work in the literatures on the
conventional adaptive beamforming algorithms and robust adaptive beamforming tech-
niques have been presented. Lastly, the problem of distributed beamforming for wireless
communication systems and the existing approaches and techniques have been discussed.
This chapter is provided as a background support to the rest of the chapters where sig-
nificant improvements and developments as well novel techniques are proposed. In the
following chapters, we firstly introduce novel cost-efficient robust adaptive beamform-
ing methods that based on recursive shrinkage methods, cross-correlation exploitations,
subspace projections and low-rank techniques. Then, distributed beamforming and relay

selection methods and robust distributed beamforming techniques are proposed.
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CHAPTER 3. LOW-COMPLEXITY SHRINKAGE-BASED MISMATCH ESTIMATION (LOCSME)
ALGORITHMS FOR ROBUST ADAPTIVE BEAMFORMING

3.1 Introduction

Sensor array signal processing techniques and their applications to wireless communica-
tions, sensor networks and radar have been widely investigated in recent years. Adaptive
beamforming is one of the most important topics in sensor array signal processing which
has applications in many fields. However, adaptive beamformers may suffer performance
degradation due to small sample data size or the presence of the desired signal in the train-
ing data. In practical environments, desired signal steering vector mismatch problems like
signal pointing errors [18], imprecise knowledge of the antenna array, look-direction mis-

match or local scattering may even lead to more significant performance loss [7].

3.1.1 Prior and Related Work

In order to address these problems, robust adaptive beamforming (RAB) techniques have
been developed in recent years. Popular approaches include worst-case optimization [7],
diagonal loading [8,9, 37], and eigen-decomposition [18, 19]. However, general RAB
designs have some limitations such as their ad hoc nature, high probability of subspace

swap at low SNR and high computational cost [11].

Further recent works have looked at approaches based on combined estimation proce-
dures for both the steering vector mismatch and interference-plus-noise covariance (INC)
matrix to improve RAB performance. The worst-case optimization methods in [7,33-35]
solve an online semi-definite programming (SDP) while using a matrix inversion to esti-
mate the INC matrix. The method in [12] estimates the steering vector mismatch by solv-
ing an online sequential quadratic program (SQP) [12], while estimating the INC matrix
using a shrinkage method [12]. Another similar method which jointly estimates the steer-
ing vector using SQP and the INC matrix using a covariance reconstruction method [15],
presents outstanding performance compared to other RAB techniques. However, their
main disadvantages include the high computational cost associated with online optimiza-

tion programming, the matrix inversion or reconstruction process, and slow convergence.
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3.1.2 Contributions

In this chapter, we develop an RAB algorithm with low complexity, which requires very
little in terms of prior information, and has a superior performance to previously reported
RAB algorithms. Our technique estimates the steering vector using a low-complexity
shrinkage-based mismatch estimation (LOCSME) algorithm [31]. LOCSME estimates
the covariance matrix of the input data and the INC matrix using the oracle approximat-
ing shrinkage (OAS) method. The only prior knowledge that LOCSME requires is the
angular sector in which the desired signal steering vector lies. Given the sector, the sub-
space projection matrix of this sector can be computed in very simple steps [11-13, 15].
In the first step, an extension of the OAS method [16] is employed to perform shrinkage
estimation for both the cross-correlation vector between the received data and the beam-
former output and the received data covariance matrix. LOCSME is then used to estimate
the mismatched steering vector and does not involve any optimization program, which
results in a lower computational complexity. In a further step, we estimate the desired
signal power using the desired signal steering vector and the received data. As the last
step, a strategy which subtracts the covariance matrix of the desired signal from the data
covariance matrix estimated by OAS is proposed to obtain the INC matrix. The advan-
tage of this approach is that it circumvents the use of direction finding techniques for the

interferers, which are required to obtain the INC matrix.

Then, we develop a stochastic gradient (SG) adaptive version of the LOCSME tech-
nique [31], denoted LOCSME-SG, which does not require matrix inversions or costly
recursions to update the beamforming weights adaptively. In particular, the SCM is
estimated only once using a knowledge-aided (KA) shrinkage [20, 32] algorithm along
with the computation of the beamforming weights based on the estimated steering vector
through SG recursions. Moreover, we also develop an adaptive LOCSME technique based
on the conjugate gradient (CG) adaptive algorithm, resulting in CG type algorithms, de-
noted LOCSME-CCG and LOCSME-MCQG. Different from LOCSME-SG, the CG type
algorithms not only updates the beamforming weights, but can also estimate the mis-
matched steering vector, which sequentially performs the estimation of the mismatched
vector by LOCSME in every snapshot. An analysis shows that both LOCSME-SG and
LOCSME-CG achieve one degree lower complexity than the original LOCSME. Simu-

lations also show an excellent performance which benefits from the precise estimation
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provided by the shrinkage approach. Our contributions are summarized as follows:

 The derivation of LOCSME batch algorithm.
* The development of LOCSME type SG and CG algorithms.

* An investigation of the effect of shrinkage on the estimation accuracy of the algo-

rithms.

* A study of the performance and the complexity of the proposed and existing algo-

rithms.

This chapter is organized as follows. The system model and problem statement are de-
scribed in Section 3.2. The derivation of the LOCSME algorithm and steering vector mis-
match estimation are provided in Section 3.3. Section 3.4 presents the proposed adaptive
LOCSME-SG algorithm whereas Section 3.5 presents the proposed LOCSME-CCG and
LOCSME-MCG algorithms. Section 3.6 provides the shrinkage and complexity analyses.

Section 3.7 presents the simulation results. Section 3.8 gives the summary.

3.2 System Model and Problem Statement

Consider a linear antenna array of M sensors and /K narrowband signals which impinge

on the array. The data received at the ith snapshot can be modeled as

x(1) = A(0)s(i) + n(i), 3.1
where s(i) € CX*! are uncorrelated source signals, @ = [0y, -+ ,0x|T € RE is a vector
containing the directions of arrival (DoAs), A(0) = [a(f;) + e, -+ ,a(fx)] € CM*K 5

the matrix which contains the steering vector for each DoA and e is the steering vector
mismatch of the desired signal, n(i) € CM*! is assumed to be complex Gaussian noise

with zero mean and variance o2. The beamformer output is

y(i) = whx(i), (3.2)
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where w = [wy, -+ ,wy]? € CM*! is the beamformer weight vector, where (-) de-
notes the Hermitian transpose. The optimum beamformer is computed by maximizing

the signal-to-interference-plus-noise ratio (SINR) given by

O'%‘WH31|2

SINR = (3.3)

WHRi+nW ‘
where o7 is the desired signal power, R, is the INC matrix. Assuming that the steering

vector a; is known precisely (a; = a(6;)), then problem (3.3) can be cast as an optimiza-

tion problem
minimize w R, w
w (3.4)
subjectto w'a; =1,

which is known as the MVDR beamformer or Capon beamformer [1,4]. The optimum

—1
Ri+na1
Hp—1
ay Ri+nal

can be replaced by the SCM of the received data as

weight vector is given by w,; = . Since R;,,, is usually unknown in practice, it

Rin(i) = + D0 x(k)x (k). (3.5)

The problem we are interested in solving is how to design low-complexity robust adap-
tive beamforming algorithms that can preserve the SINR performance in the presence of

uncertainties in the steering vector of a desired signal.

3.3 Batch LOCSME Algorithm

In this section, the proposed LOCSME algorithm for estimating the desired signal steer-
ing vector is introduced. The idea of LOCSME is to estimate the steering vector and the
INC matrix separately as in previous approaches. The estimation of the steering vector is
described as the projection onto a predefined subspace matrix of an iteratively shrinkage-
estimated cross-correlation vector between the beamformer output and the array observa-
tion. The INC matrix is obtained by subtracting the desired signal covariance matrix from

the data covariance matrix estimated by the OAS method.
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3.3.1 Steering Vector Estimation using LOCSME

The cross-correlation between the array observation vector and the beamformer output

can be expressed as

d = FE{xy*}. (3.6)

We assume and emphasize that when w is determined such that the interference are suffi-
ciently canceled such that they felled much below the noise floor and o2 that they could be
considered to be negligible, in which case we have |aZlw| < [affw|form = 2,--- K,
all signal sources and the noise have zero mean, and the desired signal and every interferer
are independent from each other. By substituting (3.1) and (3.2) into (3.6), we suppose
the interferers are sufficiently canceled such that they fall much below the noise floor and

the desired signal power is not affected by the interference so that d can be rewritten as
d = E{s’awa; + nn"'w}. (3.7)

In order to eliminate the unwanted part of d and obtain an estimate of the steering vector
a;, d can be projected onto a subspace [13] that collects information about the desired
signal. Here the prior knowledge amounts to providing an angular sector range in which

the desired signal is located, say [¢; — 0., 6, + 0.]. The subspace projection matrix P is

given by
P =[ci,cy,- - ,¢p)[c1, ¢,y cp) 7, (3.8)
where ¢y, - - - , ¢, are the p (which can be chosen manually by the user) principal eigen-
vectors of the matrix C, which is defined by [12]
0140
C= / a(f)a (0)db. (3.9)
61—0c

At this point, LOCSME will use the OAS method to compute the correlation vector d
iteratively. The aim is to devise a method that estimates d more accurately with the help
of the shrinkage technique. An accurate estimate of d can help to obtain a better estimate
of the steering vector. Let us define

A

F =171, (3.10)

where © = tr(S)/M and S = diag(xy*) € CM*M is a diagonal matrix. Then, a reason-

able tradeoff between covariance reduction and bias increase can be achieved by shrinkage
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of S towards F [16] and subsequently using it in a vector shrinkage form, which results
in

d = pdiag(F) + (1 — p)diag(S), (3.11)
which is parameterized by the shrinkage coefficient p. If we define D = diag(a) then
the goal is to find the optimal value of p that minimizes the mean square error (MSE) of
E[|D() —F(i—1) ||2] in the ith snapshot, by taking the time index into account which

leads to

d(i) = p(i)diag(P(0)) + (1 = 5(0)dinz(S()). G.12)
PO (e 11 Qs<>>+tr<D<'>>tr<p*<z>>A e
(i+1= 2O () + (1= D) (D (i)

where matrix S(z) is estimated using the sample correlation vector (SCV) as

%

§(i) = diag(% S (k' (k). (3.14)

k=1
As long as the initial value of 5(0) is between 0 and 1, the iterative process in (3.12) and
(3.13) is guaranteed to converge [16]. Once the correlation vector d is obtained by the
above OAS method, the steering vector is estimated by
Pd(i)

(i) = ——— (3.15)
Y Pag),”

where a;(7) gives the final estimate of the steering vector.

3.3.2 Interference-Plus-Noise Covariance Matrix Estimation

In order to compute the output SINR using (3.3), the INC matrix has to be estimated. The
data covariance matrix (which contains the desired signal) is required. The SCM in (3.5)
is necessary as a preliminary approximation. In the next step, similar to using OAS to
estimate the cross-correlation vector El, the SCM is also processed with the OAS method

as a further shrinkage estimation step. Let us define the following quantity
Fo = I, (3.16)
where 0y = tr(R)/M. Then, we use the shrinkage form again

R = jFo + (1 — jo)R. (3.17)
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2
|

By minimizing the MSE described by E[||R(i) — Fy(i — 1)||], we obtain the following

R(i) = po(i)Fo(i) + (1 = fo(i)R(5), (3.18)
(- HoRORE) +*(RE)
(i +1—Z)trREOR®E)) + (1 — 75)tr?(R(i))

Provided the initial value of py(0) is between 0 and 1, the iterative process in (3.18) and

(3.19)

poli +1) =

(3.19) is guaranteed to converge [16]. In order to eliminate the unwanted information of
the desired signal in the covariance matrix and obtain the INC matrix, the desired signal
power o7 must be obtained, which can be estimated directly using the desired signal

steering vector. Let us rewrite the received data as
K
X = Z as; + n. (3.20)
k=1

Pre-multiplying the above equation by al’, we have

K
afx = afalsl + af(Z as; + n). (3.21)
k=2

Here we assume that each of the interferers is orthogonal or approximately orthogonal to
the desired signal. Specifically, the steering vector of each of the interferers is orthog-
onal (¥ (i)a,(i) = 0, k = 2,3,---, K), or approximately orthogonal (a¥ (i)a;(i) <
all(i)a; (i), k = 2,3,--- , K) to the desired signal steering vector (i.e., a;(i)), so that
all(i)a,(i) (k = 2,3, -, K) approaches zero and the term i all(i)ay(i)sg (i) in (3.21)
can be neglected, resulting in =

af’x = afla;s, +alln. (3.22)

Taking the expectation of E[|al’x|?], we obtain

El|lal'x|?] = E[(al’a;s; + al'n)*(al’a;s, + al’n))]. (3.23)
If the noise is statistically independent from the desired signal, then we have

Ellai’x|’] = |a{’a;[*|s1|* + a{'nn"ay, (3.24)

where |s1|? is the desired signal power which can be replaced by its estimate 5%, nn*

represents the noise covariance matrix R,, which can be replaced by 021,,. Replacing a;

by its estimate a; () the desired signal power estimate is given by

_|af(i)x(i)|* — al (i)ay (i)o?
- &l (0)a ()2 ' (3.25)
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As the last step, the desired signal covariance matrix is subtracted and the INC matrix is
given by

Riin(i) = R(1) — 67 (1)ai (1)ar’ (4). (3.26)

The advantage of this step compared to SMI and existing methods is that it does not
require direction finding and is suitable for real-time applications. With the estimates for

the steering vector and the INC matrix, the beamformer is computed by

(3.27)

Table 3.1 summarizes LOCSME in steps. From a complexity point of view, the main
computational cost is due to the norm computations of the covariance matrix and the INC
matrix and weight vector computation. Each of these steps has a complexity of O(M?).
Additionally, compared to the previous RAB algorithms in [11], [12], [12] and [15] which
have complexity equal or higher than O(M?3), LOCSME has a lower cost (O(M?)).

3.4 Stochastic Gradient LOCSME Type Algorithm

In this section, we develop SG adaptive strategies based on the LOCSME robust beam-
forming technique, resulting in the proposed LOCSME-SG algorithm. CCG and MCG
based RAB algorithms named LOCSME-CCG and LOCSME-MCQG are introduced in the
next section. These algorithms are developed for implementation purposes and are espe-
cially suitable for dynamic scenarios. In these adaptive algorithms, we employ the same
recursions as in LOCSME to estimate the steering vector and the desired signal power,
whereas the estimation procedures of the INC matrix and the beamforming weights are
different. In particular, LOCSME-SG employs a low-cost KA shrinkage method to esti-
mate the INC matrix and the weight vector update equation is derived from a reformulated

optimization problem.
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Table 3.1: Proposed LOCSME Algorithm

Initialize:
91“‘96

C= [ a(9all(9)ds
01_05

[c1,- -+, cplt p princical eigenvectors of C
Subspace projection P = [c1,- -+, ¢p][er, - -+, ¢p]H
R(0) = 0: S(0) = 0; w(0) = 1;

p(1) = p(0) = po(1) = po(0) = 1;

For each snapshotindex 7 = 1,2, - -:

k=1 )
(i) = diag (1 - x(K)y* (1))
. k=1
0(i) = tr(S(i)) /M
)

Ny B (1= 2)tr(D(3)S* (4))+tr(D(i)) tr(D* (4))
plit1) = (i+1=2)tx(D ()8 () +(1— 1) (D(0) tr(D* (7))
a,(i) = 29
IPd()ll,
)

(1= gt (ROR(0) +5* (R(E)
| =g RORE)+H(1- 3 (R()
~orn _ |af ()x()2—af (i)ai(i)o?
51(1) = = armam R

R(i) = po(i)Fo(i) + (1 — po(i))R(7)
)

R(i) = R(i) + [|R(i)[|,I
R, (i) = R(i) — 62(i)a; (i)ak (1)
R (i) = R i) 22

R, ()a1(i)
aff (R, (a1 ()
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3.4.1 INC Matrix Estimation with a Knowledge-Aided Shrinkage
Method

With the estimate of the desired signal power we subtract unwanted information of the in-
terferences out from the array received data to obtain a modified array observation (MAO)

vector. Consider a simple substraction step as
Xiin (i) = x(i) — 61(i)a; (4). (3.28)

Then the INC matrix can be estimated by

Rin(i) = X0 (0)x2, (3). (3.29)
Now, we employ the idea of KA shrinkage method [20,32] to help with our INC estima-

tion. By applying a linear shrinkage model to the INC matrix, we have

Rin(i) = n(i)Ro + (1 = 1(i) Rirn (i), (3.30)
where Ry is an initial guess for the INC matrix, 7(¢) is the shrinkage parameter and 7(i) €
(0,1). Here the shrinkage parameter is expected to be adaptively estimated. Employing
an idea of adaptive filtering [20, 32], it is possible to set yor(i) = [Roa;(:)]7x (i) and
§7(1) = [Ripn(i)ay(i)]"x(i). To restrict (i) to a value greater than 0 and less than 1, a

sigmoidal function is employed:

1

n(i) = sgmle()]

where €(7) is updated as [20, 32]

. . e . . ~ N2
€t+1)=¢€(t) — ————=n)|yor(i) — yr(z

+ Re{(yor () — 45 (D) 75 (@) (i) (1 = n(@)), (3.32)
where . is the step size while o, is a small positive constant, and ¢(7) is updated as [20,32]

q(i +1) = A (1) (1 = M) lyor (1) — ¢ (D), (3.33)

where ), is a forgetting factor. The above steps formulate a completed INC matrix esti-

mation in a single iteration.
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3.4.2 Adaptive Computations of Beamforming Weight Vector

Now we resort to an SG adaptive strategy to reduce the complexity required by the matrix

inversion. The optimization problem (3.4) can be re-expressed as

minimize w' (i) (R(i) — 62 (i)a, (i)al (i))w(i)
v (3.34)
subject to  w'(i)a; (i) = 1.

Then we can express the SG recursion as

oL

where £ = wi (i) (x(i)x" (i) — 63(i)a, (i)al (i))w (i) + AM(wH (i)a; (i) — 1). By substi-
tuting £ into the SG equation (3.35) and letting w? (i + 1)a;(i + 1) = 1, X is obtained

as

\ = 20H0A Das() — y(x" (W (0) 536
ay’ (i)au (i)
By substituting A back into (3.35) again, the weight update equation for LOCSME-SG is

obtained as

=

(i 1) = (L= a520)n ()81 () w(0) — p(E )8 ) -+ () ()~ L 0%,

The adaptive SG recursion circumvents a matrix inversion when computing the weights
using (3.27), which is unavoidable in LOCSME. Therefore, the computational complex-

ity is reduced from O(M?3) in LOCSME to O(M?) in LOCSME-SG. The proposed
LOCSME-SG algorithm is summarized in Table 3.2.

3.5 Conjugate Gradient LOCSME Type Algorithms

In this section, we develop CG adaptive strategies based on the LOCSME robust beam-
forming technique, resulting in the LOCSME-CCG and LOCSME-MCG algorithms.
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Table 3.2: Proposed LOCSME-SG Algorithm

Initialize:
91+0€
C= [ a(9all(9)ds
01—0,
[c1,- -+, cplt p principal eigenvectors of C
P = [(317 R ,Cp][Cl, .. 7CP]H
1(0) = 0; w(0) = 1; p(1) = p(0) = 1;

For each snapshotindex ¢ = 1,2, - - -:

]

1(0) =} X2 x(k)y* (k)

k=1
Steering vector mismatch estimation

2(i) = Sy bn(0) /M
d(i) = p(i)o(i) + (1 = p(i))1(4)
A(i) = (1—A%)8H({—1)i(i—1)+zd(i—Al)Z*&(i—Al)
(i—37)dH (=DI=1)+(1—57) S d(i~1) 32" d(i-1)
a1(i) = a0
[PA(@)]l

Desired signal power estimation
220 _ [aff ()x(0)—|af’ (i)a1 (i) |07
o) = = mm e

Computation of INC matrix

Xin(i) = x(i) — 61(i)ay (i)

Riyn(i) = Xipn(D)xF, (1)

Riyn(i) = n(i)Ro + (1 — 1(8))Rign(i)
yor (i) = [Roay (i)]"xiyn (i)

97 (6) = [Ripn()a1 (0)] x50 (1)

yr() = n()yos (1) + (1 —n(2))gs(2)

(1) = 1w

e(i+1) = e(i) — G Aemy (n@lyor (i) — 9 (1)
FR{(yos (1) — g7 ()77 () n(i) (1 — n(z))
q(i + 1) = Ag(0) (1 — Ag)lyor (i) — 95 (i)
Computation of beamformer weights
w(i+1) = (I poi(i)ai(@)af (i))w(i)
—p(G3(0)an (0) + y (D) (x(0) — 2P

ay’ (i)as (i)

| 2

End snapshot
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3.5.1 LOCSME-CCG algorithm

In order to introduce CG-based adaptive algorithms, we specifically divide them into
two different algorithms, namely, LOCSME-CCG and its modified version LOCSME-
MCQG. In the approach of LOCSME-CCQG, the SCV i(z) is replaced by an estimate with a

forgetting factor A\, which is a constant scalar less than and close to 1 as
16) = M(i — 1) + x(i)y* (4), (3.38)

before we employ it into the vector shrinkage method. The INC matrix is also estimated

directly with this forgetting factor as

A

R(i) = A\R(i — 1) + x(1)x" (i). (3.39)

In order to derive CG-based recursions we need to reformulate the cost function that needs

to be minimized in [24] as follows

minimize J = VI (R() — o7 (Da(i)ay (D)v(i) — R{af (i)v(i)}, (3.40)

where v(i) is the CG-based weight vector. In LOCSME-CCG, we require a run of N

iterations in each snapshot. In the nth iteration, &, ,,(7) and v,,(¢) are updated as follows
a1,(1) = a1,,-1(1) + aa, n(1)Pay n(7), (3.41)
V(1) = Vio1(2) + o (1) Py n(2), (3.42)
where pj, (%) and py ,,(7) are direction vectors updated by
Pa; n+1(2) = 8ayn (i) + Bayn(i)Payn (i), (3.43)

Pv,n+1 (2) = gv,n(z) + 6v,n(i)pv,n(i)7 (344)

where g4, ,,(7) and gy ,,(¢) are the negative gradients of the cost function in terms of a; (¢)

and v(1), respectively, which are expressed as

Banli) = g = FOV OV D) ), (649
Bunll) =~ g = By 1(1) — ()R — OO )puali). (40
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The scaling parameters au, (%), o, (2) can be obtained by substituting (3.41) and (3.42)
into (3.40) and minimizing with respect to v, ,,(¢) and o ,,(7), respectively. The solu-

tions are given by

gg,n—l (i)pélm (2)

61(1)pg, 1 (D)Va )V (1) Pay (i)’

gy (i) = — (3.47)

_ gxﬁnfl(i)pv,n(i) .
P, (i) (R (i) — 63 (i)ay (D)4, (1)) Py (i)

The parameters 3, ,(7) and Sy ,,(7) should be chosen to provide conjugacy for direction

(3.48)

av,n@)

vectors [21,24] which results in

. 8, (1)8a.n (1)
an(l) = < 3.49
Para(?) ga o 1()garn1(7) (.49
H . .
Benli) = el (3.50)

g\I/—I,nfl (i)gV,n—l (7') '
After &, ,(7) and v,,(7) are updated for IV iterations, the beamforming weight vector w(¢)

can be computed by

v (i)
afiy (i) v (i)’
while the estimated steering vector is also updated to &; (7). Table 3.3 summarizes the
LOCSME-CCG algorithm.

(3.51)

w(i) =

3.5.2 LOCSME-MCG algorithm

In LOCSME-MCG, we let only one iteration be performed per snapshot [21,24], which
further reduces the complexity compared to LOCSME-CCG. Here we denote the CG-

based weights and steering vector updated by snapshots rather than inner iterations as
a1(i) =a1(i — 1) + s, (1)pa, (1), (3.52)

V(i) = v(i — 1) + o (i)py (i) (3.53)

As can be seen, the subscripts of all the quantities for inner iterations are eliminated. Then,
we employ the degenerated scheme to ensure as, (7) and «., (i) satisfy the convergence

bound [24] given by

0 < pf (i)ga, (1) < 0.5pf (i)ga, (1 — 1), (3.54)
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Table 3.3: Proposed LOCSME-CCG Algorithm

Initialize:
91"1‘65

C= [ a(0)afl(0)db, [ci1, - ,cp): p principal eigenvectors of C
01—0.

P= [Cl"" vcp][clv' o 7CP]H

1(0) = 0; R(0) = L, w(1) = vo(1) = 1; p(1) = p(0) = 1; A = 0.98;
For each snapshotindex ? = 1,2, -:
16) = M(i — 1) + x(i)y*(4)
R(i) = A\R(i — 1) + x(i)x (i)
Steering vector mismatch estimation
(i) = S i()/M

14

d(i) = p(i)v ()+(1 — p(1))1(7)

sy = OG-l DES A1) 3 A
2R DI ) (1 ) S a0 D5 a0 1)

o (o _ _Pd()

2100) = 1pan,

Desired signal power estimation
52 |af’ (1)x(5)[* —|a{’ (i)a1 (i) |07,
o1(0) = BUOEGLE

CCG-based estimations of steering vector mismatch and beamformer weights

a0(i) = a1 (i)

ga, 0(1) = 67 (i) vo(i)vy' (1)a10(i) + vo(i)
gv.0(i) = a1,0(i) — R(i)vo(i)

Pa; 0() = 8a,,0(1); Pv,0(i) = gv,0(i)

For each iteration index n = 1,2,--- , N:
R 8L _1(1)Pay (i) N Bvn—1(D)Pv,n(9)
@ayn(i) = a1 (@)ps , ()vn @)V ()pay n (i)’ avn(i) = P, (1) (R(i)—67 (1) a1, n (1)afl, (6))Pv,n (i)

a1, (1) = arn-1(i) +Qan (i )pél,n(i)’ V(1) = Vp—1(2) + v n (i) Py (i)
gay (1) = 01 (D) va () vy (1)a1,n(9) + v (i)

) = By 1)~ un (R — OO vl
B4 () o Hgfl n(D)8aq ,n( ﬁv n( ) _ g, ()gv,n (i)

o galn 1(l)ga1n 1( g\I;{n ()gvn 1(7)
pél,n+1(i) - gal,n( ) + Bal,n(z)pél,n(i)’ pV,n"Fl(i) = gV,n(Z) + /BVyn(Z)pV,n(Z)

End iteration

computation of beamformer weights
vo(i + 1) = vy (i)

N v (i)
W) = a1 Gvat

End snapshot
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0 < p¥ (i)gv(i) < 0.5p% (i)gy (i — 1). (3.55)

Instead of updating the negative gradient vectors g, () and g (4) in iterations, now we

utilize the forgetting factor to re-express them in one snapshot as

8a, (1) = (1 = \)v(i) + Aga, (i — 1) + 67 (i) aa, (D) V() v (0)Pay (1) — x(0)x" (d)au (i),
(3.56)

gu(i) = (1= Vay (i) + Agu (i — 1) — ay () (R()
— 62()ay (A ()p (1) — x(i)x" (i)v(i — 1). (3.5T)

Pre-multiplying (3.56) and (3.57) by p}! (i) and p{/ (i), respectively, and taking expecta-

tions we obtain

E[pg, (1)ga, (1)) = Elpg, (1) (v(i) — x(i)x" (i)a1)(i)] + AE[pg, (i)ga, (i — 1)]
— AE[pE ()v(i)] + Elaa, ()p2 (1)87(0)v(i)v" (i)pa, ()], (3.58)

ElpJ ()gv(i)] = AE[py (1)gv (i — 1)] = AE[pY (1)au ()]
— Elay(i)py () (R(i) — 67 (Dai ()af (i))py ()], (3.59)

where in (3.59) we have E[R(i)v(i — 1)] = E[a,(i)]. After substituting (3.59) back into

(3.55) we obtain the bounds for o, (i) as follows

E[pif(i)(R(i) 57 (‘)51 (Maf(i)pv(1)]
A (i = D] MY ()]
Elpd (i)(R(i) — 67 ()as (i)af (1)) pv(i)]
)

Then we can introduce a constant parameter 7, € [0,0.5] to restrict a. (i) within the

bounds in (3.60) as

o (i) = APy (1)gv(i — 1) — pﬂ{(@)é;l(i)) —avpy(ev(i=1) g

Pl (i) (R(i) — 6% (i)au (i)al (i) py (i)

Similarly, we can also obtain the bounds for «g, (7). For simplicity let us define
Elpi(i)ga,(i — 1)] = A, E[pg(i))v(i)] = B. E[pg (i)x(i)x"(i)a;(i)] = C and
Elp ()67 (i)v(i)v (i)pa, (1)] = D. Substituting equation (3.58) into (3.54) gives

(B —A;)— B+C gt i< B A) —§+C+0.5A7

(3.62)
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in which we can introduce another constant parameter 75, € [0,0.5] to restrict o, (7)

within the bounds in (3.62) as

MB—A)—B+C +ns,A
Elas, (1)] = ( ) D+ Rl : (3.63)

or
aa (1) = [Mpa, (1) (i) — P&, ()ga, (i — 1)) — P&, (1) v (7)
+ P, ()x(0)x" (1)au (i) + 18, P, (1)8a, (0 — 1)I/[67())pa, (v (i) v (i)pa, ()] (3.64)
Then we can update the direction vectors ps, (7) and py (i) by
Pa, (Z + 1) = 8Ba (Z) + Bay (i)pél (Z)> (3.65)

pv(i+ 1) = gv(i) + By (1)pv (9), (3.66)

where (3, (7) and [, (7) are updated by

[gél (Z) — 8a (Z - 1)]Hgél (Z)

) gD on
L [ev() — 8y (i —1)]"gv(9)
MO i e 1) (.69
Finally we can update the beamforming weights by
w(i) = — ) (3.69)

The LOCSME-MCQG algorithm is summarized in Table 3.4. The MCG approach em-
ploys the forgetting factor \ and constant 7 for estimating a(7), which means its perfor-
mance may depend on a suitable choice of these parameters. However, it requires much
lower complexity for the elimination of inner recursions compared to CCG and presents

a similar performance in the simulations.

3.6 Performance Analysis

This section investigates the effects of shrinkage approaches and the computational com-

plexity of the proposed algorithms. Firstly we rewrite the vector shrinkage recursions
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Table 3.4: Proposed LOCSME-MCG Algorithm

Initialize:
91—"_06

C= [ a(#)af’(0)db, [c1, - ,cp): p principal eigenvectors of C
01—0.

P= [Cla"' 7CPHC17'” ’CP]H

1(0) = 0: R(0) = L w(1) = v(0) = 1 (1) = p(0) = 1;
A =0.95n, =na, =0.1;
gv(0) = py(1) = R(0)v(1); ga, (0) = pa, (1) = v(0);
For each snapshotindex i = 1,2, - -:
1(4) = A(i — 1) + x(3)y* (4)
R(i) = A\R(i — 1) + x(i)x" (i)
Steering vector mismatch estimation
(i) = Y i()/M

v
d(@) = p(0)p(2) + (1 = p(0))1(2)
(i) = (1—)d (i—1)i(i—1)+3 d(i—-1) 3" d(i-1)
(i=3)d (= D=1 +(1—57) S d(i-1) 3" d(i-1)
1) = T
IPd()]l

Q>

Desired signal power estimation
52(i) = |a{! (i)x(i) | —|a{’ ()au (i)|op

|af (d)a1 (3)|?
MCG-based estimations of steering vector mismatch and beamformer weights
ag, (i) = (MPL (i)v(i) — pY (i)ga, (i — 1)) — pEL ())v(i) + pE (0)x(i)x (i)a (i)
+1a, PL (1)ga, (i — 1)]/[67 (1)L (1)v (i)v" (i)pa, (i)]

N AP (v (i—1)—pH ()ar (1)~ pH (D) (i—1)
o (i) = P (i) (R (3)—52 (1)as (1)al (i) pw (1)

a1(i) = a1(i — 1) + aa, (i)pa, (4)
( ) (Z - 1) + O‘v(i)pv(i)
gay (1) = (1 = Mv(i) + Aga, (i — 1) + 67 () aa, ()v()v (1)pa, (1) — x()x (1)ar (4)

)
gv (i) = (1= Nau(i) + Agv (i — 1) — ay () (R(3) — 63 (i)a1 ()af! (i) pv (§) — x(i)x" (i) v(i — 1)
Ba, (i) = [ga, (4 ) ga, (i—1)]"ga ()
at g (i—1)ga, (1—1')
o - et
Pa, (i + 1) = ga, (7) + Ba, ()Pa, (i)
pv(i + 1) = gv(i) + /Bv(i)pv(i)

Computation of beamformer weights

N V(i)
w(i) = aave
End snapshot
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into a matrix shrinkage recursion. Then we employ an eigen-decomposition approach to
examine the eigenvalues dispersion for the vector shrinkage and matrix shrinkage cases
by exploring the MSE of their eigenvalues [30], and give reasons why shrinkage gives an
important contribution to the performance. Then we present a complexity analysis for the
proposed algorithms and comparisons to the existing RAB algorithms. It is clear that the

proposed algorithms achieve one degree lower complexity than most of the existing ones.

3.6.1 Shrinkage Analysis

First of all, we modify the vector shrinkage formula (3.12) to the following full rank

matrix form

~

D(i) = p(i) V(i) + (1 = (i) L (), (3.70)
where V (i), D(i) and L(:) are all diagonal matrix, having each of their diagonal entries
identical to (), elements of the optimal shrinkage estimator d( ) and elements of the
SCV l(z‘), respectively, whereas all the three matrices have their other entries equal to zero.
Associated with (3.18), it can be seen they share the same linear shrinkage formula. Now,
we carry out eigenvalue decompositions for every matrix in (3.12). Since the eigenvalues
of a diagonal matrix are simply its diagonal entries, the eigenvalues of D(i), V() and

L(i) can be expressed as

{di(@), -, dum(i)}, (3.71)
{ﬁ(l)7 73(2)}7 (3.72)
{LG), - D (i)}, (3.73)

respectively. Since in each iteration, D(i — 1) and V(i) are estimated (known) qualities

and L (i) is the quantity to be estimated, we have

E(ILG) — V()] = E[IL() - D(i — 1) + D — 1) = V()| ]

ZEHIL(Z) D(i — 1) 1+ E[[DG — 1) = V()| ]+2E[(L()-D(i—1), D(i~1)-V ()]

i = D[ J+IDG — 1) = V(i) +2(B[L()-D(i~1)], Di—1) =V (7)),
(3.74)

where (, ) denotes the inner product (i.e., element-wise products between two matrices in

this case, or known as Hadamard product) and we have E[L(i)] = D(i — 1), then the
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inner product term in the above equation equals 0, which yields the following
o n o2 A NP oo A 2
ENLE) = 2T ] = DG = 1) =o@I = E[[LG) —D@ - D] (3.75)

Equation (3.75) can be interpreted in terms of the eigenvalues of the matrices if we rewrite

it as

[ : 2 (I ]_% 3" (dn(i~1)-0(i))* = E[|L()) - D(i — 1)|[']. (3.76)

m=1 m=1

t>

Note that in (3.76), 7(i) actually represents the mean value of the SCV 1(i) or the diagonal
entries of matrix V (i). Similarly to the matrix shrinkage in (3.18), we can carry on the
same analysis even though the matrices are no longer diagonal but will lead to a more

general result. Assuming the eigenvalues of the matrices R(i), F(), and R (i) are

@), - (@)}, (3.77)
{AG), -, fu(D)}, (3.78)
{n(@), - (@)}, (3.79)

respectively. Then we have

2
|

B[R (i) — Fo()|[] = B[IR() — R(i — 1) + R(i — 1) = Fo(i)||'

= B(IR(i) — R(i — V| T+E[IR( — 1) — Fo()| [+2E[(R()—R(i—1), R(i—1)—Fy(i))]

= B[|R() — R(i — DI J+[R( — 1) — Bo(0)| +2(BR()—R(i—1)], R(i—1)—Fo (i),
(3.80)

where the inner product term equals 0 because of E[R(i)] = R(i — 1), which results in
E[IRG) — Fo(i)| '] - IRG — 1) = Fo(i)]|” = E[IR() —RG- D] 38D
Noting that F (i) = (7)1, then (3.81) is equivalent to
B(IRG) — so()T|'] — [R( — 1) — 20()1|* = BIRG) -~ R — D], (.82)

which can be rewritten in an alternative form as

1M 1M

E[M D (ymli) = 2o(0)?] = i D (i = 1) = (i) = E[|R(i) — R(i — ).
" " (3.83)
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Because the expectation on the right hand side of equation (3.76) and (3.83) are always

non-negative, so we have their left hand side always equal or larger than 0, which yields

M M

B[ (i)~ 90)?] = 1 S~ D) =007, G4
B[ 3Gl = 00)?] = 2 S Oli — 1) =207 (385)

E[p(i)] = % > du(i—1), (3.86)
Elpo(i)] = % > Amli— 1), (3.87)

which express the expected mean of the eigenvalues of the sampled matrix L (i) and R(4)
in snapshot 7, respectively. Then equations (3.84) and (3.85) indicate that the expected
MSE of the eigenvalues of L(4) or R(4) in snapshot 7 is always larger or equal to those of
the optimal shrinkage estimator D (i — 1) or R(i— 1) obtained from the previous snapshot.
In other words, the eigenvalues of the sampled matrix are more dispersedly distributed
(here we should have dy (i — 1) > (i) > 0, dp(i — 1) < Lp(i) and A\ (i — 1) > 71 (i) >
0, M(i — 1) < 7,(7)) based on their expected mean value than those of the optimal
shrinkage estimator from the last snapshot. Shrinking the sampled matrix to a matrix
with less dispersed eigenvalues can lead to an improved covariance matrix estimator as

reported in [17].

3.6.2 Complexity Analysis

In this part, we analyze the computational complexity in terms of flops (total number of
additions and multiplications) required by the proposed RAB algorithms. The proposed
RAB algorithms avoid costly matrix inversion and multiplication procedures, which are
unavoidable in the existing RAB algorithms. The complexity comparison among different
algorithms are listed in Table 3.5. It should be noted that LOCSME-CCG has its complex-
ity dependent on the number of inner iterations /N, which can be properly selected within
the range of 5 — 10. However, the low-complexity worst-case (LCWC) algorithm of [19]
also requires NV inner iterations per snapshots, which significantly varies in different snap-

shots and is usually much larger than the value of N in the proposed LOCSME-CCG
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Table 3.5: Complexity Comparison

RAB Algorithms Flops/snapshot
LOCSME [31] 4M3 + 3M? 4 20M
RCB [8] 2M3 + 11M?
Algorithm of [12] | M3 +7M3 +5M? + 3M
LOCME [13] 2M3 + 4M? + 5M
LCWC [19] N(2M? +17M)
LOCSME-SG 15M2% + 30M
LOCSME-CCG | (5+8N)M? + (21 + 32N)M
LOCSME-MCG 13M? + T7TM

algorithm. It is clear that our proposed algorithms have one degree lower complexity in
terms of the number of sensors M, which are dominated by O(M?), resulting in great
advantages when M is large. Fig. 3.1 gives illustrations of the complexity comparison of
the listed algorithms, where the values of /V for [19] and the proposed LOCSME-CCG

are selected as 50 and 10, respectively.
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Figure 3.1: Complexity versus number of sensors
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3.7 Simulations

The simulations are carried out under both coherent and incoherent local scattering mis-
match [9] scenarios. A uniform linear array (ULA) of M = 12 omnidirectional sensors
with half wavelength spacing is considered. 100 repetitions are executed to obtain each
point of the curves and a maximum of ¢ = 300 snapshots are observed. The desired signal
is assumed to arrive at #; = 10° while there are other two interferers impinging on the an-
tenna array from directions 6, = 30° and #3 = 50°. The signal-to-interference ratio (SIR)
is fixed at OdB. For the curves with the optimum beamforming in each of the compar-
isons, we employ the MVDR beamformer and assume that the DoA of the desired signal
is perfectly known (without mismatch) and that the covariance matrix of the received data
is also perfectly known perfectly so that the output SINR can be directly computed with
(3.3). For our proposed algorithms, the angular sector in which the desired signal is as-
sumed to be located is chosen as [#; — 5°, 61 + 5°] and the number of eigenvectors of the
subspace projection matrix p is selected manually with the help of simulations. The re-
sults focus on the beamformer output SINR performance versus the number of snapshots,

or a variation of input SNR (—10dB to 30dB).

3.7.1 Mismatch due to Coherent Local Scattering

If we choose the number of scatters as 4, then the steering vector of the desired signal

affected by a time-invariant coherent local scattering effect is modeled as

4
ar=p+»_ b(), (3.88)

k=1

where p corresponds to the direct path while b(6,)(k = 1,2,3,4) corresponds to the
scattered paths. The angles 0, (k = 1,2,3,4) are randomly and independently drawn in
each simulation run from a uniform generator with mean 10° and standard deviation 2°.
The angles ¢x(k = 1,2,3,4) are independently and uniformly taken from the interval
[0, 27] in each simulation run. Notice that ) and ¢}, change from trials while remaining

constant over snapshots.

Fig. 3.2 and Fig. 3.3 illustrate the performance comparisons of SINR versus snapshots

57



CHAPTER 3. LOW-COMPLEXITY SHRINKAGE-BASED MISMATCH ESTIMATION (LOCSME)
ALGORITHMS FOR ROBUST ADAPTIVE BEAMFORMING

and SINR versus SNR, respectively, in terms of the mentioned RAB algorithms in the
last section under coherent scattering case. Specifically to obtain Fig. 3.2, we assume the
noise power is known and select u = 0.2, e = 1, 0. = 0.001, A\, = 0.99, Ry = 10I for
LOCSME-SG, A\ = 0.95 for LOCSME-CCG and A\ = 0.95, n = 0.2 for LOCSME-MCG.
However, selection of these parameters may vary according to different input SNR as in
Fig. 3.3. The proposed algorithms outperform the other algorithms and are very close to

the standard LOCSME, especially for LOCSME-CCG and LOCSME-MCG.
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Figure 3.2: Coherent local scattering, SINR versus snapshots
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Figure 3.3: Coherent local scattering, SINR versus SNR

In Fig. 3.4, we use an maximum likelihood (ML)-based method to estimate the noise

power in LOCSME, LOCSME-SG, LOCSME-CCG and LOCSME-MCG in the same
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scenario of Fig. 3.2. It is clear that no noticeable differences between their performance

can be observed by comparing Fig. 3.2 and Fig. 3.4.
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Figure 3.4: coherent local scattering, SINR versus snapshots

3.7.2 Mismatch due to Incoherent Local Scattering

In the incoherent local scattering case, the desired signal has a time-varying signature and

the steering vector is modeled by

4

ay (i) = so(i)p + Y _ sk(i)b(6r), (3.89)

k=1
where s (i)(k = 0,1,2,3,4) are i.i.d zero mean complex Gaussian random variables in-
dependently drawn from a random generator. The angles 0;(k = 0, 1,2, 3,4) are drawn
independently in each simulation run from a uniform generator with mean 10° and stan-
dard deviation 2°. This time, s (i) changes both from run to run and from snapshot to

snapshot.

Fig. 3.5 and Fig. 3.6 illustrate the performance comparisons of SINR versus snapshots
and SINR versus SNR, respectively, in terms of the mentioned RAB algorithms in the last
section under incoherent scattering case. To obtain Fig. 3.5, we select u = 0.1, . = 5,
o. = 0.001, A\, = 0.99, Ry = 501 for LOCSME-SG, A = 0.99 for LOCSME-CCG and
A = 0.95, n = 0.3 for LOCSME-MCG. However, we have optimized the parameters to

give the best possible performance at different input SNRs.
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Figure 3.6: incoherent local scattering, SINR versus SNR

Differently from the coherent scattering results, all the algorithms have a certain level
of performance degradation due to the effect of incoherent local scattering model, in
which case we have the extra system dynamics with the time variation, contributing to
more environmental uncertainties in the system. However, over a wide range of input
SNR values, the proposed algorithms are still able to outperform the other RAB algo-
rithms. One point that needs to be emphasized is, most of the existing RAB algorithms
experience significant performance degradation when the input SNR is high (i.e. around
or more than 20dB), which is explained in [15] that the desired signal always presents

in any kind of diagonal loading technique. However, the proposed algorithms have im-
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Table 3.6: Changes of Interferers

Snapshots DoAs
0—150 | 8; =10°, 62 = 30°, 3 = 50°.
150 — 300 | 61 = 15°, 8 = 25°, O3 = 35°.

proved the estimation accuracy, so that the high SNR degradation is successfully avoided

as can be seen in Fig. 3.5 and Fig. 3.6.

We assess the SINR performance versus the number of snapshots of the selected al-
gorithms in a specific time-varying scenario with the desired signal operating at 12 dB.
The scenario is characterized by a set of source signals which have associated DoAs from
the beginning of their operation until 150 snapshots. The DoAs of these source signals
suddenly change at 150 snapshots but remain the same powers, which requires the beam-
forming algorithms to adjust to the new environment as described in Table 3.6. The result

of this scenario is shown in Fig. 3.7.
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Figure 3.7: Scenario with incoherent local scattering and time-varying DoAs

In addition, it should also be emphasized that performance comparisons with the con-
ventional adaptive algorithms (i.e. SG, CCG or MCG without combined to LOCSME)
are not included, as they are not recognized as RAB algorithms and have much worse
performance in the presence of uncertainties. Actually, as mentioned in the introduc-

tion, it has already been shown that conventional adaptive beamforming algorithms are
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extremely sensitive to the statistical characteristics of the sampled data (i.e. data size and
data accuracy). Especially, when these algorithms suffer environment uncertainties (i.e.

steering vector mismatch), significant further performance degradation is unavoidable.

3.8 Summary

This chapter introduces low-complexity adaptive RAB algorithms developed from the
LOCSME RAB method. In each of these algorithms, we have derived recursions for the
weight vector update and exploited effective shrinkage methods, both of which require
low complexity without losing any noticeable performance. Additionally, in the CG-
based RAB algorithms we have enabled the estimation for the mismatch steering vector
inside the CG recursions to enhance the robustness. Both complexity and performance
comparisons are provided and analyzed. Simulation results have shown that the proposed
algorithms achieved excellent output SINR performance and are suitable for operation in

high input SNR.
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4.1 Introduction

Some beamforming systems in advanced applications require antenna arrays with a very
large number of sensor elements, which leads to the increase of computational complexity

and the decrease of the convergence rate for computing the parameters of the beamformer.
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In the case of large sensor arrays the above mentioned RAB methods may encounter
problems for their application. This is because in these RAB algorithms, a cubic (i.e.,
O(M?)) or greater computational cost is required to compute the beamforming param-
eters. Therefore, dimensionality reduction (or rank-reduction) methods [47]- [60] have

been developed to reduce the complexity and improve the convergence rate.

4.1.1 Prior and Related Work

In the recent years, great efforts have been devoted to the investigation of robust dimen-
sionality reduction techniques for RAB. The beamspace approach of [48] projects the
data onto a lower dimension subspace by using a beamspace matrix, whose columns are
determined by linearly independent constrained optimization problems. A more effective
approach (i.e., [41]- [45], [49], [50], [62]) is based on preprocessing the array observation
data using a Krylov subspace. However, there are different ways to generate the Krylov
subspace and the choice usually depends on the cost and the performance. The Arnoldi
method [38, 39, 46] and the Lanczos iterations [38—40] are typical approaches used to
generate orthogonal Krylov subspaces, whereas [44] also introduces a method to generate
non-orthogonal ones. However, the main challenge in these techniques is the model order
determination. Specifically, the model order must be properly chosen to ensure robustness
to over-determination of the system model order [42]. Another effective approach to di-
mensionality reduction is the joint iterative optimization (JIO) techniques [51]- [56], [57]-
[60], [85], [63], [64], which employ a subspace projection matrix and jointly and itera-
tively optimize the bases of the subspace and the beamformer weights. The work in [52]
has developed a recursive least squares (RLS) adaptive algorithm based on widely-linear
processing using the JIO technique. The study in [54] has devised efficient stochastic
gradient (SG) and RLS RAB algorithms from a modified JIO (MJIO) scheme.

4.1.2 Contributions

In this chapter, we propose and study novel RAB algorithms that are based on low-rank

and cross-correlation techniques. In the proposed techniques, we exploit the prior knowl-
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edge that the steering vector mismatch of the desired signal is located within an angular
sector which is assumed known. The proposed algorithms are based on the exploitation
of the cross-correlation between the array observation data and the output of the beam-
former, which avoids costly optimization procedures. We firstly construct a linear system
(considered in high dimension) involving the mismatched steering vector and the statis-
tics of the sampled data. Then we employ an iterative full orthogonalization method
(FOM) [38,39] to compute an orthogonal Krylov subspace whose model order is deter-
mined by both the minimum sufficient rank [42], which ensures no information loss when
capturing the signal of interest (Sol) with interferers, and the execute-and-stop criterion
of FOM [38, 39], which automatically avoids overestimating the number of bases of the
computed subspace. The estimated vector that contains the cross-correlation between the
array observation data and the beamformer output is projected onto the Krylov subspace,
in order to update the steering vector mismatch, resulting in the proposed orthogonal

Krylov subspace projection mismatch estimation (OKSPME) method.

Furthermore, based on the OKSPME method, we have also devised adaptive stochastic
gradient (SG), conventional conjugate gradient (CCG) and modified conjugate gradient
(MCQG) algorithms derived from the proposed optimization problems to reduce the cost for
computing the beamforming weights, resulting in the proposed OKSPME-SG, OKSPME-
CCG and OKSPME-MCG RAB algorithms. We remark that the steering vector is also
estimated and updated using the CG-based recursions to produce an even more precise
estimate. Derivations of the proposed algorithms are presented and discussed along with

an analysis of their computational complexity.

Moreover, we develop an analysis of the mean squared error (MSE) between the esti-
mated and the actual steering vectors for the general approach of using a presumed angular
sector associated with subspace projections. This analysis mathematically describes how
precise the steering vector mismatch can be estimated. Upper and lower bounds are de-
rived and compared with the approach in [12]. Another analysis on the computational

complexity of the proposed and existing algorithms is also provided.

In the simulations, we consider local scattering scenarios (both coherent and incoher-
ent) to model the mismatch effects. We also study the performance of the proposed algo-

rithms by testing the output signal-to-interference-plus-noise ratio (SINR) of the beam-
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former with respect to training snapshots and different input SNRs. The number of sensor
elements and interferers is also varied and compared in each scenario to provide a com-
prehensive performance study. In summary, the contributions of this part of the work

are:

* The proposed OKSPME RAB method.
* The development of the modified SG and CG type OKSPME RAB algorithms.

* An analysis of the computational complexity and the MSE performance of the pro-

posed and existing RAB algorithms.

The remaining sections of this chapter are organized as follows: The system model and
problem statement are described in Section 4.2. Section 4.3 introduces the proposed OK-
SPME method, whereas Section 4.4 introduces the proposed OKSPME, OKSPME-SG,
OKSPME-CCG and OKSPME-MCG robust adaptive algorithms. Section 4.5 provides
the MSE analysis of the steering vector estimation and the complexity analysis. Section

4.6 presents and discusses the simulation results. Section 4.7 gives the summary.

4.2 System Model and Problem Statement

Let us consider a linear antenna array of M sensors and K narrowband signals which

impinge on the array. The data received at the ith snapshot can be modeled as
x(1) = A(0)s(i) + n(7), 4.1)

where s(i) € CK*! are uncorrelated source signals, @ = [0, --,0x]T € RE is
a vector containing the directions of arrival (DoAs) and [.]7 denotes the transpose,
A(0) = [a(0))+e, - ,a(0x)] = [ai, - ,ax] € CM*K is the matrix which contains the
steering vector for each DoA and e is the steering vector mismatch of the desired signal,
n(i) € CM*! is assumed to be complex Gaussian noise with zero mean and variance o?2.

The beamformer output is given by

y(i) = wix(i), 4.2)
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where w = [wy, -+ ,wy |7 € CM*!is the beamformer weight vector, where (-)# denotes
the Hermitian transpose. The optimum beamformer is computed by maximizing the SINR

and is given by
2wl o |2
oilw"a|

SINR = (4.3)

wiR L yW

where o7 is the desired signal power, R,y is the interference-plus-noise covariance

(INC) matrix. The problem of maximizing the SINR in (4.3) can be cast as the following

optimization problem:

minimize w’R IANW
v 4.4)

subject to wha; =1,
which is known as the MVDR beamformer or Capon beamformer [1, 8]. The optimum
weight vector is given by

—1
S Rrivau

7 allRy vy
Since R, y is usually unknown in practice, it can be replaced by the sample covariance

matrix (SCM) of the received data as
x(k)x" (k). 4.5)

Using the SCM for directly computing the weights will lead to the sample matrix

71&1
afR*lal

inversion (SMI) beamformer wg;; = . However, the SMI beamformer requires
a large number of snapshots to converge and is sensitive to steering vector mismatches
[7,11]. As previously mentioned, most of the conventional and existing RAB algorithms
are computationally costly especially when encountering arrays with a very large number
of sensors. Therefore, the RAB design problem we are interested in solving includes the

following aspects:

* To design cost-efficient algorithms that are robust against values of SNRs and in-

terferers in the presence of uncertainties in the steering vector of a desired signal.

» The proposed algorithms must preserve their robustness and low-complexity fea-

tures for large sensor arrays.
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4.3 Proposed OKSPME Method

In this section, the proposed OKSPME method is introduced. This method aims to con-
struct a linear system involving only known or estimated statistics and then projects an
estimated cross-correlation vector between the array observation data and the beamformer
output onto an orthogonal Krylov subspace, in order to update the steering vector mis-
match with reduced complexity. The SCM of the array observation data is estimated
by (4.5). The cross-correlation vector between the array observation data and the beam-
former output can be expressed as d = E[xy*] (where [.]* denotes complex conjugation)
or equivalently as

d = E[(As +n)(As +n)"w]. (4.6)

We assume and emphasize that when w is determined such that the interference are suf-
ficiently canceled such that they felled much below the noise floor and o# that they could
be considered to be negligible, in which case we have |af w| < |afw|fork =2,--- | K

and all signals have zero mean, the cross-correlation vector d can be rewritten as
d = E[(As +n)(sjal’w + n"w)]. (4.7)

Note that we also assume that the desired signal is uncorrelated from the interferers and
the noise, i.e., E[s;s}] = 0 and E[sya;stal’w] = 0 for k = 2,--- | K. With this assump-
tion the desired signal power is not statistically affected by the interference and (4.7) can

be rewritten as

d = Elo,*al’wa; + nn"w], (4.8)
where 07 = |s;s%| = |s;]?, which can be estimated by the sample cross-correlation vector
(SCV) given by

R 1 <
d(z) = - k)y* (k). 4.9
(i) i;x()ym (4.9)

4.3.1 Desired Signal Power Estimation

In this subsection, we describe an iterative method for the desired signal power (0?) es-
timation based on our work in [31], which can be accomplished by directly using the

desired signal steering vector. In the adopted method, we need to choose an initial guess

68



CHAPTER 4. ORTHOGONAL KRYLOV SUBSPACE PROJECTION MISMATCH ESTIMATION
FOR ROBUST ADAPTIVE BEAMFORMING

for the steering vector mismatch within the presumed angular sector, say a;(0) and set
a;(1) = a;(0). By adding the snapshot index i, we have

K

x(i) = &y (i)s1(6) + > ar(i)se(i) + (i), (4.10)

k=2
where a;(i) (1 = 1,2, - - -) designate the estimate of the initial guess of the steering vector

at the sth snapshot.

Pre-multiplying the above equation by al’(i) we have

K

A ()x(i) = &l (i) (1)s1(6) + 3 &l (Daw(i)si (i) + n(i). (@.11)

k=2
Here we assume that each of the interferers is orthogonal or approximately orthogo-
nal to the desired signal (i.e., the correlation coefficients between each of the interfer-
ers and the desired signal is close to zero). Specifically, the steering vector of each of
the interferers is orthogonal (af (i)a,(i) = 0, k = 2,3,--- , K), or approximately or-
thogonal (|af (i)a,(i)| < |a(i)a;(i)|, k = 2,3,--- , K) to the desired signal steering
vector (i.e., a;(7)), so that al(i)a,(i) (k = 2,3,--- , K) approaches zero and the term

K
S~ all(i)ay(i)sg(i) in (4.11) can be neglected, resulting in
k=2

afl (i)x(i) = af ())ay(¢)s1(i) + af ())n(i). (4.12)

2 we obtain

Taking the expectation of |aZ (i)x (i)

Ellaf (i)x(i)]*] = El(af’ (i)a(i)s1 (i) + & (i)n(i))* (a7 (i)a (i)s1 (i) + a7’ ()n(4))].
(4.13)

Assuming that the noise is statistically independent from the desired signal, then we

have
Ellaf (i)x(i)*] = [af' (i)ay (i) P Bl s1(i)|*] + af' () E(i)n" (i)]a, (i), (4.14)

where E[n(i7)nf(i)] represents the noise covariance matrix R, (i) that can be replaced
by ¢21,s, where the noise variance o2 can be easily estimated by a specific estimation
method. A possible approach is to use a Maximum Likelihood (ML) based method as

in [36]. Replacing the desired signal power E[|s;(7)|%] and the noise variance o2 by their
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estimates 6%(i) and 62 (i), respectively, we obtain

2 _ 181 (0)x(0)]” — [ay (1)a (1) |67 (1)
o3 (i) = FUGIROIE . (4.15)

The expression in (4.15) has a low complexity (O(M)) and can be directly imple-

mented if the desired signal steering vector and the noise level are accurately estimated.

4.3.2 Orthogonal Krylov Subspace Approach for Steering Vector

Mismatch Estimation

An orthogonal Krylov subspace strategy is proposed in order to estimate the mismatch
with reduced cost and deal with situations in which the model order is time-varying.
Our idea is based on constructing a linear system, which considers the steering vector
mismatch as the solution, and solving it by using an iterative Krylov subspace projection

method. To this end, consider a general high-dimensional linear system model given by
Ba; = b, (4.16)

where B € CM*M and b € CM*!. Then we need to express B and b only using
available information (known statistics or estimated parameters), so that we can solve the

linear system with the Krylov subspace of order m (m < M) described by

K,, = span{b,Bb, B?b,--- ,B™b}. 4.17)

Taking the complex conjugate of (4.12), we have
x(i)ay (i) = ay' (D)an (i)s7 (i) + 0 (7)au (0). (4.18)
Pre-multiplying both sides of (4.18) by the terms of (4.10), then adding an extra term

0Ia; (i) (where § is a small positive number defined by the user) and simplifying the

terms, we obtain

Replacing x(i)x (i) + 01 by R(i), s1(¢)s;(i) by 62(i) and n(i)n (i) by 62(i)I,;, we

obtain

70



CHAPTER 4. ORTHOGONAL KRYLOV SUBSPACE PROJECTION MISMATCH ESTIMATION
FOR ROBUST ADAPTIVE BEAMFORMING

Table 4.1: Arnoldi-modified Gram-Schmidt algorithm

Forj =1,2,--- do:
Compute u; = Rtj
Forl=1,2,---,7,do:
hij =<uj,t >
u; = u; — hy ty

End do.

Compute h;j ;11 = ||u,.

If hjjp1=00rj>K+1,
setm = j;

break;

Else compute t;; =

End do.

hjj+1°

in which by further defining the expression on the right-hand side as b(), we can rewrite
(4.20) as
R(i)a, (i) ~ b(i). (4.21)

As can be seen, (4.21) shares the same form as the linear system of equations in (4.16)
and b(i) can be expressed in terms of a,(i), 62(i) and 62(i) whereas R() can be es-
timated by (4.5). In the following step, we employ the Arnoldi-modified Gram-Schmidt
algorithm from the FOM method [38,39] associated with the minimum sufficient rank cri-
terion discussed in [42] to compute an orthogonal Krylov subspace. We define a residue

vector to represent the estimation error in the ¢th snapshot as

~

(i) = b(i) — R(1)ay (i), (4.22)

and let
t1() = Z_. (4.23)

Then the Krylov subspace bases can be computed using the modified Arnoldi-modified

Gram-Schmidt algorithm as in Table 4.1 (the snapshot index ¢ is omitted here for simplic-

ity).
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In Table 4.1, <, > denotes the inner product of two vectors and the parameters /; ;
(I, = 1,2,--- ,m) are real-valued coefficients, the model order is determined once if

one of the following situations is satisfied:

* The execute-and-stop criterion [42] of the original Arnoldi-modified Gram-Schmidt

algorithm is satisfied (i.e., h; 41 = 0).

* The minimum sufficient rank for addressing the Sol and interferers is achieved (i.e.,
j > K + 1, where K is the number of signal sources), so that no more subspace

components are necessary for capturing the Sol from all the existing signal sources.

Now by inserting the snapshot index, we have

~

T(i) = [t1(7), t2(), - - - , ()], (4.24)

and the Krylov subspace projection matrix is computed by

~

P(i) = T(i)T"(i). (4.25)

It should be emphasized that the Krylov subspace matrix T(z) obtained here is con-
structed by starting with the residue vector (7). In other words, T(4) is constructed in
a way that it consists of the estimation error of the steering vector. In order to extract
the estimation error information and use it to update the steering vector mismatch, we
can project the SCV d(i) in (4.9) onto P(i) and add the estimation error to the current

estimate of &, (7) as

(4.26)

4.3.3 INC Matrix and Beamformer Weight Vector Computation

Since we have estimated both the desired signal power 63 (i) and the mismatched steering
vector in the previous subsections, the INC matrix can be obtained by subtracting the

desired signal covariance matrix out from the SCM as
Ryin(i) = R() — 67 (D)a (1)af (i), (4.27)
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The beamformer weight vector is computed by

Ry (14 (i
w(i) @216 (4.28)
which has a computationally costly matrix inversion f{l_j ~ (7). The proposed OKSPME
method is summarized in Table 4.2. In the next section, we will introduce adaptive algo-

rithms to avoid matrix inversions and reduce the complexity.

4.4 Proposed Adaptive Algorithms

This section presents adaptive strategies based on the OKSPME robust beamforming
method, resulting in the proposed OKSPME-SG, OKSPME-CCG and OKSPME-MCG
algorithms, which are especially suitable for dynamic scenarios. In the proposed adaptive
algorithms, we estimate the desired signal power and its steering vector with the same re-
cursions as in OKSPME, whereas the estimation procedure of the beamforming weights
is different. In particular, we start from a reformulated optimization problem and use SG
and CG-based adaptive recursions to derive the weight update equations, which reduce

the complexity by an order of magnitude as compared to that of OKSPME.

4.4.1 OKSPME-SG Adaptive Algorithm

We resort to an SG adaptive strategy and consider the following optimization problem:

minimize w (i)(R(i) — Ry (i))w(i)
w(®) (4.29)
subject to  w'(i)a (i) =1,

~

where R (i) can be written as x(7)x* (i) and R, (i) represents the desired signal covariance

N—
Q>
~
—~
o~
SN~—

matrix and can be written as 63 (7)a (i

Then we can express the SG recursion as

oL
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Table 4.2: Proposed OKSPME method

Initialization:
w(0) =1,
Choose an initial guess a; (0) within the sector and set a; (1) = a;(0);

For each snapshoti =1,2,---:

R(i) = 1 kilxw)xH(k)

d(i) = ; 3 x(k)y* (k)

k
Step 1. Compute the desired signal power
~20n _ [aff ()x(0)*—|af’ (a1 (9) |67 (1)
0 e~ FOLE

Step 2. Determine the Krylov subspace
b(i) = ai(i)af! (i)au ()37 (i) + 67 (1)aw (i)
£(i) = b(i) — R(7)au(3)

. ()
61(2) = Ty
Apply the algorithm in Table 4.1 to determine m and t1 (%), - - ,t,,,(7)
Step 3. Update the steering vector
P(i) = T())T" (i)
A (it 1) — &l (4 1?@){1(@)
i+ =810+ 5540
aj(i+1) =a(i+1)/a(i + 1)
Step 4. Compute the weight vector
Rryn (i) = R(i) — 63 (i)a1(d)al (i)
oy R (@ai()
W) = R, 081

End snapshot
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where £ = wh (i) (x(i)x" (i) — 62(1)a1 ()a (1)) w(i) + Re{\c }(w¥ (i) (i) — 1) and

is the step size.

By substituting £ into the SG equation (4.30) and letting w¥ (i + 1)a;(i + 1) = 1,
Re{A} is obtained as

Re{\s} = (4.31)

By substituting Re{\.} in (4.30) again, the weight update equation for OKSPME-SG

is obtained as

Al (7)x (i), (i (4.32)
1()_()1 ()))'

The adaptive SG recursion circumvents a matrix inversion when computing the
weights using (4.28), which is unavoidable in OKSPME. Therefore, the computational
complexity is reduced from O(M?) in OKSPME to O(M?) in OKSPME-SG. It is
also important that the step size p should satisfy 0 < u < % to guarantee that
I — po?(i)a;(i)al’ (i) is always a positive-definite matrix so that (4.32) is ensured con-
verging to a solution. To implement OKSPME-SG, Step 1, Step 2 and Step 3 from Table

4.2 and (4.32) are required.

4.4.2 OKSPME-CCG Adaptive Algorithm

In this subsection, the OKSPME-CCG algorithm is proposed. In CG-based approaches,
we usually employ a forgetting factor (e.g. \) to estimate the second-order statistics of
the data or the SCM [1, 24], which can be expressed by

R(i) = AR(i — 1) + x(1)x" (i), (4.33)

whereas the SCV El(z) can be estimated with the same forgetting factor as described by

d(i) = M(i — 1) + x(i)y*(3). (4.34)
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The proposed optimization problem that leads to the OKSPME-CCG algorithm is de-

scribed by
minimizeJ = v (i)(R(i) — Ry (d))v(i) — &l (i)v (i), (4.35)

a1(2),v(i)
where v (i) is the CG-based weight vector. In OKSPME-CCG, we require NV iterations

for each snapshot. In the nth iteration, a, ,, () and v,,(¢) are updated as follows
é-l,n(i) = él,n—l(i) + aéhn(i)péhn(i)a (436)

V(1) = Vp_1(7) + ay 0 (1) Py .n (i), (4.37)

where pa, (%) and py ,,(7) are direction vectors updated by
Payn+1(8) = 8ayn (i) + Bayn(1)Pay,n(9), (4.38)

Pvn+1(8) = 8vn(t) + Bvn(i)Pvn(d), (4.39)
where g5, ,,(7) and gy ,,(¢) are the negative gradients of the cost function in terms of a; (¢)
and v(1), respectively, which are expressed as

T
Santt) = a0

gun(i) = — 83;7@.) = Bun1(D) — v (R — G20X(X" ())penli). (@41

— 20Vl (3)a10 (i) + Vi), (4.40)

The scaling parameters as, ,(7), ay,(7) can be obtained by substituting (4.36) and
(4.37) into (4.35) and minimizing the cost function with respect to v, ,(7) and ax (1),
respectively. The solutions are given by

(i) = Bha (DPaa(0)

o 61(1)pg, n (D)Va(D)Vi (1) Pay (i)’
g\I/{,n—1<i>pV,n(i>
i, (1) (R(0) — 67 (D)1, (D)af!, (1))Pvn(i)

)

(4.42)

(4.43)

The parameters [33, () and Sy ,(7) should be chosen to provide conjugacy for direc-

tion vectors [24], which results in

. gf n(i)géhn(i)
g B _ 4.44
2 ’ <Z) gz{;{,nfl(Z)gélynfl(z> ( |
H (; )
Bv,n(i) = gv,rz(7')g"v”(Z> (445)

ggn—l (Z‘)gv,nfl (Z) .
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After a; ,(¢) and v,,(7) are updated for N iterations, the beamforming weight vector

w (i) can be computed by
: v (i)
W)= TV~ 7~
RN AraG

The computational cost of OKSPME-CCG algorithm is O(N M?), which is higher than

(4.46)

the cost required in OKSPME-SG due to the inner iterations at every snapshot. The
proposed OKSPME-CCG is summarized in Table 4.3.

4.4.3 OKSPME-MCG Adaptive Algorithm

In OKSPME-MCQG, we let only one iteration be performed per snapshot, which fur-
ther reduces the complexity compared to OKSPME-CCG. Here we denote the CG-based

weights and steering vector updated by snapshots rather than inner iterations as
a(i) = a1(t — 1) + aa, (i)pa, (7), (4.47)
v(i) =v(i— 1)+ ay(1)py (7). (4.48)
As can be seen, the subscripts of all the quantities for inner iterations are eliminated.

Then, we employ the degenerated scheme to ensure a, (7) and «.,(7) satisfy the conver-

gence bound [24] given by
0 < pi (i)ga, (i) < 0.5pf (i)ga, (i — 1), (4.49)
0 < pfl(i)gv(i) < 0.5p% (i)gy(i — 1). (4.50)

Instead of updating the negative gradient vectors g, (i) and g (7) in iterations, now

we utilize the forgetting factor to re-express them in one snapshot as

ga, (1) = (1 = Mv(0) + Aga, (i = 1) + 67 (1) s, (1)v (D) v" (1)pa, (1) — x(0)x" (i)au (i),
(4.51)

gv(i) = 1-A)a (i) +Agy (i—1) —av (i) (R(1) =67 (D)au (i)ay (1)) pe (i) —x(i)x" (i) v (i—1).
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Table 4.3: Proposed OKSPME-CCG algorithm

Initialization:
w(l) =vo(l) =1; X\
Choose an initial guess a; (0) within the sector and set a; (1) = a;(0);

For each snapshoti =1,2,---:

<'>—%§<> H (k)
a(i) = %i x(k)y* (k)

k=
Step 1 from Table 4.2

Step 2 from Table 4.2

Step 3 from Table 4.2

Steering Vector and Weight Vector Estimations
a10(7) = a1 ()

8a,0(0) = 61 (1) vo(i)v{ (1)aro(i) + vo(7)
gv.o(i) = &10() — R(i)vo(i)

Pa; 0() = 8a,,0(2); Pv,o(i) = gv,0(i)

For each iteration index n = 1,2,--- , N:
H
. 8a, n— 1( )pa n(z)
aéhn(l) = - 7o 7

O OO {00
& )Py, ()
P () (R(1)—62()a1 (DAL ()py.n (i)

a1 (i) = a1 p—1(4) + aa, n(i)Pay n(7)
n-1(1) + v 0 (1) Pv,n(7)
8ay (1) = 61 (1)vn () (1)arn (i) + va(i)
gv,n(i) = Bvin— 1( i) — avin(i)(f{(i) — 07 (0)x(0)x" (1)) P n (i)
Boun) = e
Bunli) = gl
Pay,n+1(1) = 8ay,n (1) + Bay n(1)Pa; n(7)
Pvn+1(1) = 8v,n(i) + By (i)Pv.n (i)
End iteration

vo(i +1) = v (i)

N v (i)
w(i) = Al ()vn ()

Qy p (i) =

vp(i) =v

End snapshot
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Pre-multiplying (4.51) and (4.52) by p£ (i) and pZ (¢), respectively, and taking expec-

tations we obtain

Elpg, (1)ga, (1)] = Elp, (1) (v(i) — x(i)x" ())a1) ()] + AE[pg, (1)ga, (i — 1)]
— AE[p;, ())v(i)] + Elos, (1), ()51 (0)v(i)v" (i)pa, ()], (4.53)

ElpJ ()gv(i)] = AE[py (1)gv(i — 1)] = AE[pY (1)au ()]
— Elay ()py ()(R(i) — 57 (D ()af (1)p ()], (4.54)

where in (4.54) we have E[R(i)v(i — 1)] = E[4;(i)]. After substituting (4.54) in (4.50)

we obtain the bounds for o (7) as follows

(A= 05)Elpy (Dav(i = DI = ARV (ai] _ ey
= ot@a(i)af’ ())py(i)]

Elpd/()(R(1)
MBIy ()i = D] - AERYa)] o
Blp! (i) (R() — 03(1)ar ()af (i) po (1)

Then we can introduce a constant parameter 7, € [0, 0.5] to restrict o, (i) within the

bounds in (4.55) as

AP ()gv(i — 1) — p (Dau (i) — mpd (Dge(i = 1) (4.56)

ay(i) = = ARveT——
py (1) (R (i) — 63 (D)as ()af’ (i) py (i)

Similarly, we can also obtain the bounds for «j, (7). For simplicity let us define
Elpg, (1)ga, (i = )] = A, E[pg(i)v(i)] = B, Elpg (i)x(i)x"(i)a;(i)] = C and
Ep ()67 (i)v(i)v (i)pa, (1)] = D. Substituting (4.53) into (4.49) gives

AMB—A) -B+C
D

AB—A)—B+C+05A

SE[O@H (Z)]S D )

(4.57)

in which we can introduce another constant parameter 75, € [0,0.5] to restrict o, (7)

within the bounds in (4.57) as

Elaa, (1)) = MB-A) =B+ C+md (4.58)

or

aa, (1) = MNP () v (i) — pl(i)ga, (i — 1)) — P& (i) v (i)
+ pa (1)x(0)x" (1)ay (i) 4 na, Pa, (1)8a, (i — D]/[67()pE (1)v(i)v" (i)pa, (i)]. (4.59)
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Then we can update the direction vectors ps, () and py (i) by
Pa, (i +1) = 8a, (1) + Ba, (1)pa, (2), (4.60)

Pv(i+1) = gv(i) + S (1)pv (i), (4.61)
where (3, () and [, (7) are updated by

[gél (Z) — 8a (Z - 1)]Hg511 (Z)

P gD o
L [ev() — g (i = 1)]"g.(9)
Bo(i) = (- Dauli — 1) (4.63)
Finally we can update the beamforming weights by
w(i) = — ) (4.64)

afl (i)v(i)’

The MCG approach employs the forgetting factor A and constant 7 for estimating (),
which means its performance may depend on a suitable choice of these parameters. The
proposed OKSPME-MCG algorithm requires a complexity of O(M?). However, the cost
is usually much lower compared to CCG approach for the elimination of inner recursions
and it presents a similar performance in most studied scenarios. From an implementation
point of view, the choice of using the CCG and MCG algorithms is based on the station-
arity of the system: the CCG algorithm is more suitable for scenarios in which the system
is stationary and we can compute the beamformer with K iterations while the MCG algo-
rithm is suggested for non-stationary scenarios as we only run one iteration per snapshot
and can track variations in the environment. Table 4.4 summarizes the OKSPME-MCG

algorithm.

4.5 Analysis

In this section, we present an analysis of the following aspects of the proposed and exist-

ing algorithms:

* An analysis of the MSE between the estimated and actual steering vectors for the

general approach that employs a presumed angular sector.
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Table 4.4: Proposed OKSPME-MCG algorithm

Initialization:

w(l) =v(0) =1 X0y = na

Choose an initial guess &; (0) within the sector and set a;(1) = a;(0);
gv(0) = pv(1) = a1(1): 8a, (0) = pa, (1) = v(0);

For each snapshoti =1,2,---:

(i) = %kglxw)y*(k)
Step 1 from Table 4.2
Step 2 from Table 4.2
Step 3 from Table 4.2
Steering Vector and Weight Vector Estimations

aa (1) = NPZ (i)v(i) - P2 (i)ga, (i — 1)) — pLL ()v (i)
+p2 ()x(i)x™ (i)ar (i) + na, pLL (i)ga, (i — 1)]

3 ORE, VOV ()pay (3]
v (0) = X e et

) =nvpd (Dgv(i—1)
i)afl (i))pv (i)

ai(i) = ai(i = 1) + o, (1)pa, (1)
v(i) = v(i = 1) + av (1)py (i)
ga; (1) = (1 = A)v(i) + Aga, (i — 1)
+61(D)aa, (v (D)v7 (D)pa, (1) — x(1)x" (a1 (d)
gv(i) = (1= Nai (i) + Agv(i — 1) — av (i) (R(7)
(dar(i)afl (i))py (i) — x(i)x" (i) v(i — 1)

2

1
lga. ()8, (-1l ga. i)
Pa, (1) = }ub%uf

i v (i He (i
(i) = BB

pé1 (Z + 1) - gal( ) + Bal ( .)pfll (Z)
pv(i + 1) = gv(i) + Bv(i)pv(’o
v (1)
ai (i)v (i)
End snapshot

w(i) =
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* MSE analysis results of the proposed OKSPME method and the SQP method in [12]

and their relationships and differences.

* A complexity analysis for the proposed and existing algorithms.

4.5.1 MSE analysis

Firstly, we present the MSE analysis of the general approach that employs a presumed
angular sector. Since we have the steering vector estimate a;(7) in the ith snapshot, by

denoting the true steering vector as a;, we can express the MSE of the estimate a, (i) as
MSE{a; (i)} = tr(E[(a1(i) —a;) (a1 (i) —a1)?]) = E[(a1(i)—a1)? (a1(i) —a;)]. (4.65)

In the approach that employs an angular sector, we usually choose an initial guess (i.e.,

a,(0)) from the presumed sector. Let us express the accumulated estimation error as
e(1) = a1 (1) — ai1(0), (4.00)
then (4.65) can be rewritten as
MSE{a; (i)} = E[(a;1(0) + &(i) — a;)" (a;(0) + &(i) — a;)]. (4.67)

The initial guess a;(0) can be described as the true steering vector plus a guess error
vector (i.e., €):

a;(0) =a; +e. (4.68)
Taking expectation of both sides of the above, we have
E[a;(0)] = a; + Ele]. (4.69)

Substituting (4.68) into (4.67), taking into account that the accumulated estimation error

is uncorrelated with the initial guess error and simplifying the expression, we obtain
MSE{a (i)} = E[e" €] + E[¢"|E[e(i)] + E[e" (i)|E[e] + E[e" (i)e(i)].  (4.70)

Furthermore, it should be emphasized that both € and é(¢) are in vector forms, which
means that their second-order statistics can be re-expressed in terms of their first-order

statistics of their Euclidean norms. Then we can re-express (4.70) as
MSE{a; (i)} = El|le[l’] + E[|le(d)[*] + 2E[e"] Ele(i)]. (4.71)
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Since both ||e|| and ||&(7)]| are scalars we have
El]lell*] = Var[llell] + E*[]lell], (4.72)
Ellle()]1*] = Var[lle(@)[l] + E2[le(@)]]. (4.73)
At this stage, we can employ Popoviciu’s inequality [61] to obtain the upper bounds for

the variances of the norms of the random vectors ¢ and é(i), which are given by

(sup|le]| — inf[l€]])?
4 )
(suplle(q)|| — infl[e(d)[])?
1 .
However, the last term in (4.71) is not analytical when conducting a norm analysis. Ac-

Var([e]|] < (4.74)

Var[[[e(@)]]] < (4.75)

tually, F'[e] depends on how the presumed sector is chosen: if the sector is chosen in an
unbiased manner (i.e., the true steering vector lies in the centre of the sector), then we
have E[¢] = 0 by symmetry criterion, in which case we can omit the last terms of (4.71).
For convenience of carrying out the norm analysis as the next step, we focus on the un-
biased case only, so that the MSE only depends on the expectation, the infimum and the
supremum of ||¢|| and ||€(7)||. In Fig. 4.1, we utilize Euclidean geometry to illustrate the
relationships among the norms of the errors and the norm of the steering vector, which is

a fixed parameter due to the re-normalization procedure after it is estimated each time.

According to Fig. 4.1, we can use ¢ (i.e., half of the angular sector, assumed less than
7/4) and ||a; || to obtain E||¢||] by the following (any angular parameter appeared in the
equations should be measured in radians rather than degrees): ||¢|| is equivalent to the
chord length which corresponds to the arc of a variable 7, which can be any value from 0
to ¢ with equal probability, in other words, the choice of 7 is uniformly distributed within
[0, 6]. If the sample size of the selected ¢ is large enough, we can approximately describe

its probability density function (pdf) as a continuous function given by
f(r) = —. (4.76)

Meanwhile, we are also able to calculate the chord length ||| from a simple geometric
criterion as

T
llell = 2||lay || sin 3 4.77)

Then the expectation of ||¢|| can be computed by
0
Ellel) = [ lelittryar, @.78)
0
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from which after simplification we obtain

8|ay || sin® ¢

Elllell] = — 1. (4.79)

At this point, we can also compute the variance of ||¢|| by using (4.79) as

0
Var([[e]] :/ lell = E(llell})*#(r)d7 (4.80)
0

from which after simplification we obtain

sinf  32sin* %

Var[[lell] = 2lla (1 = == = —7—)- (4.81)
In addition, it is clear that we have inf|[¢|| = 0 and sup||e|| = 2||a; || sin £, which can be
substituted in (4.74) and result in
2. 20
Var[||e||] < ||a1]|” sin 3" (4.82)

We can see that the right-hand side of (4.81) satisfies the inequality in (4.82). After
substituting (4.79) and (4.81) in (4.72), we obtain

in ¢
Elllell?] = 2llailP(1 - =5). (483)

aj (Z)

Figure 4.1: Euclidean norm interpretation of the MSE

Regarding the computation of the norm of the accumulated estimation error ||é(7)||,
we need to emphasize that even though the steering vector is always re-normalized each

time after it is updated, the piecewise estimation error in each snapshot does not directly
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Figure 4.3: Update scheme of the OKSPME method

update the steering vector to its normalized version, which means it is inappropriate to
calculate the estimation error by geometric methods directly from Fig. 4.1 because the
accumulated estimation error partially comes from the unnormalized steering vectors.
However, we can obtain the infimum and supremum values for ||&(7)|| if we assume the
update scheme is unidirectional (i.e., the steering vector is updated from a;(0) to a;(4) in

a single direction within the sector), with the unnormalized steering vectors considered.

We firstly look at the SQP method scenario in [12]. The steering vector update scheme
is shown in Fig. 4.2. It is necessary to emphasize that now we focus on the angular sector
range of 6; (i.e., the angle difference between the initially guessed steering vector and its
estimate in the ith snapshot) rather than #. In [12], an online-optimization program was

used to iteratively solve for the piecewise estimation error in every snapshot, which was
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always orthogonal to the current steering vector estimate. Let us consider that at each
time instant the steering vector is updated, its direction changes by 0, ;, where 7 is the
snapshot index and £ (1 < &k < 7) is the index for the kth update. Since the total direction

change in a snapshot is 6;, then we have

0= Oix, (4.84)
k=1

and the norm of the accumulated estimation error is no greater than the sum of the norms

of all the piecewise estimation errors, which is given by the inequality

le()]| < llaul| tan 6; . (4.85)
k=1

If we assume 6; is less than 7/2, then the right-hand side of (4.85) achieves its maximum

value when 6, ;, = tan ;, which is also the supremum of ||&(7)|| and equals
1€(0)]] maq = llan]] tan 6. (4.86)

On the other hand, we notice that the piecewise estimation error vector can never enter
into the angular sector, but at most move along with the arc if the number of iterations
is large enough. In this case, we can approximately and geometrically illustrate the arc

length corresponding with 6; as the lower bound by taking the limit i — oo, i.e.,
lim [l6(3)]| = 6illau]| (4.87)

which is actually the infimum of ||é(:)|| and cannot be achieved since the number of
snapshots or iterations are always limited in practical situations. By combining (4.86)

and (4.87), ||€(7)]| is bounded by

inflle(d)[| = Oillas || < [[e(D)]| < llas || tan 6; = supl|e(d)]]. (4.88)

Different from the SQP method, the proposed OKSPME method utilizes the Krylov
subspace and the cross-correlation vector projection approach to extract the error infor-

mation then use it to update the steering vector. From (4.9) we have

() =+ 37 x(b* () = -3 x(b) (w ()
k=1 k=1
_ %Zx(/ﬂ)xH(mw(/ﬁ) _ % R(k)w(k). (4.89)
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Note that an initialization for vector d or matrix R should be considered to ensure R is
full-rank and invertible, which can be done by either setting d(0) = §Iw(0) or R(0) = L.
We also know that

w(k) = _ = . (4.90)

R(k)w(k) = (4.91)

which is then substituted in (4.89) and results in

d(i) = EZ alk) (4.92)

2 53(k)

where 62 (k) is a scalar, which means the SCV contains the direction of the desired signal
steering vector. Projecting d (i) onto the Krylov subspace represented by P (i) is therefore
similar to projecting a;(i). In our method, the estimation of a(z) is separate from the
update of a;(7), which means the steering vector estimation error used for the updates is
obtained from él(z), so that in the kth (1<k < 1) snapshot, the error does not have to be
orthogonal to a; (k), but should be orthogonal to another potentially better estimate a; ()
(1<k < j<u), resulting in a situation where the error is located inside the sector (see
Fig. 4.3). There are two benefits in the case which the error is inside the sector: faster
convergence rate and smaller estimation error. We can obtain the infimum and supremum
values in a similar way. By applying the inequality that the norm of the accumulated
estimation error is no greater than the sum of the norms of all the piecewise estimation

errors, we have

le@)ll <> llaw| sin b, (4.93)
k=1
where the parameters 0, (k = 1,2, -- 1) satisfy the constraint in (4.84). However, the

right-hand side of (4.93) achieves its maximum value when all these parameters are equal

(e,bj1=0;0=---=0;, = %) and it is given by
. . .0
He(l)Hmaz :ZHalHSIH7a (494)

The right-hand side of (4.94) can be treated as a function of ¢+ which is an increasing
functionon ¢ = 1,2,--- ,00. Therefore, we can take the limit of it to obtain the upper

bound of ||&(7) and so as to ||&(4)]|. In fact, when i — oo, the piecewise estimation

||ma:c’
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error moves along the arc corresponding with 6;, resulting in the upper bound obtained is
the same as the lower bound of the SQP method case, which is given by the right-hand
side expression of (4.87) and defines the supremum of ||&(¢)|| in this case. Since we have
already assumed that 6; is less than 7 /2 so that €(7) must be inside of the angular sector
but its Euclidean norm cannot be smaller than the orthogonal distance between a;(0) to
a, (), so this orthogonal distance can define the lower bound of ||&(¢)||, which is actually
the infimum and calculated by ||a;|| siné,. Then, in the OKSPME method, ||&(7)]| is
bounded by

infl[e(2)|| = [lau || sin 6; < [le(?)[| < sflas || = suplle(?)]]. (4.95)
By taking expectations of both (4.88) and (4.95), we obtain
Efbilllall < {Ellle(@)1}sqp < [las]| tan(£[6:]), (4.96)

a1l sin(E[6;]) < {E[[[e(d)|[]}orspae < Elbi]||al. (4.97)
On the other side, by substituting (4.88) and (4.95) in (4.75), we obtain

. ||a HQ(tanHi — 92)2
0 < {Var[[[é(i)|[]}sqp < *— 1 ,
l|lai||?(6; — sin 6;)?

1 )
Substituting (4.96), (4.98) and (4.97), (4.99) in (4.73), respectively, we have

(4.98)

0 < {Varf|le(®)[]}oxspmr < (4.99)

[l [[* (tan 0; — 6;)

2
1 + ||ay||* tan®(E[6;]), (4.100)

E?[0]|lau]* < {E[]e(0)]*]}sop <

||a1||2(0,» — sin 91>2

- + B[] Jau

(4.101)

lau]|* sin®(E[6,]) < {Elle()’Yoxsrus <

However, E[0;] also has its lower and upper bounds. Since our analysis focuses on the
unbiased case only as mentioned, the true steering vector is located in the center of the
angular sector and the estimate a; (i) is always closer to the center than a;(0). Let us
assume that even if the estimate a; () always happens to be very close to either edge of
the sector, no matter how a;(0) is chosen within the sector, §; will vary from 0 to 20 with
equal probability, or equivalently, uniformly distributed within [0, 26), in which case we
can obtain the upper bound for E[f;] by taking the average between 0 to 26, which is
obtained as 6. On the other hand, if we assume that the estimate a, (i) always happens

to be exactly at the center of the sector, resulting in that 6; can only vary from 0 to 6, or
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uniformly distributed within [0, 6] in which case E[0;] = 6/2, resulting in the lower bound
of E[6;] is 0/2. Therefore, the upper and lower bounds for MSE{a;(7)} can be further
obtained by substituting E[0;];mae — 0, [0ilmax — 20 and E[0;]min = 0/2, [0:]min = 0
into the upper and lower bounds of (4.100) and (4.101) respectively, resulting in

ay|2(tan 20 — 20)2
1

llai||*(20 — sin 26)?
4
Finally, by combining the expectation of the mean-squared initial guess error E[||¢[|?] in

(4.83) with (4.102) and (4.103), we obtain the bounds for the MSE of the steering vector
estimate MSE{a; (i)} as

+ |Ja||* tan? 0, (4.102)

Ol < LSO sor <

+60*ay]|®. (4.103)

. o0 .
||a1||281n2 B < {E[He(@)Hz]}OKSPME <

2sinf 62 .
2-—; +Z)||al|!2<{MSE{31(Z)}}SQP
2sin 6 tan 20 — 26)?
<(2- S;n , (tan . ) + tan® )|, [|2, (4.104)
2sin 6 o0 . .
(2-— +Sln2§)|\al\l2§{MSE{al(Z)}}OKSPME

_ 2sinf | (20 —sin26)?

<@-—5—+ ; + 0%)[lag||?. (4.105)

From (4.104) and (4.105), we can see that the MSEs now only depend on two parameters:
the norm of the true steering vector and the angular sector spread. The lower and upper
bounds of the proposed OKSPME method are lower than those of the SQP method. As
mentioned before, it is important that the presumed angular sector spread 26 must be less

than 7 /2 (i.e., 90°) to ensure the previous assumption of 0; < 7/2 is always valid.

4.5.2 Complexity Analysis

The computational complexity analysis is discussed in this subsection. We measure the
total number of additions and multiplications (i.e., flops) in terms of the number of sensors
M performed for each snapshot for the proposed algorithms and the existing ones and list
them in Table 4.5 (we assume the noise power is known so does not need to be estimated
for ease of comparison). Note that the SQP method in [12] has a highly-variant computa-

tional complexity in different snapshots, due to the online optimization program based on

89



CHAPTER 4. ORTHOGONAL KRYLOV SUBSPACE PROJECTION MISMATCH ESTIMATION
FOR ROBUST ADAPTIVE BEAMFORMING

Table 4.5: Complexity Comparison

RAB Algorithms Flops
LOCSME [31] AM3 + 3M? + 20M
RCB [8] 2M3 + 11M?

SQP [12] O(M?39)
LOCME [13] OIM3 + AM? +5M
LCWC [19] 2nM? + TnM
M3 + (4m + 11) M?
OKSPME
+(3m?2 + 5m + 20) M
4 7\ M?
OKSPME-SG (4m +7)
+(3m?2 +5m + 33)M
(4m + 8n + 8) M?
OKSPME-CCG
+(3m? + 5m + 33n + 29) M
(4m + 14) M?
OKSPME-MCG

+(3m?2 + 5m + 86) M

random choices of the presumed steering vector. However, it is usually in O(M?3). The
complexity of the LCWC algorithm in [19] often requires a much larger n than that in
the proposed LOCSME-CCG algorithm. It is obvious that all of the proposed algorithms
have their complexity depending on the Krylov subspace model order m, which is deter-
mined from Table 4.1 and is no larger than K + 1. For the convenience of comparison,
we eliminate all parameters except M by setting them to common values (the values of n
in LCWC and OKSPME-CCQG is set to 50 and 5 respectively, m = K + 1 where K = 3)
and illustrate their complexity with M varying from 10 to 100 as shown in Fig. 4.4. As
can be seen that the proposed OKSPME-SG and OKSPME-MCG algorithms have lower

complexity than the other algorithms.

4.6 Simulations

In this section, we present and discuss the simulation results of the proposed RAB al-
gorithms by comparing them to some of the existing RAB techniques. We consider a

uniform linear array (ULA) of omnidirectional sensors with half wavelength spacing. To
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Figure 4.4: Complexity Comparison

produce all the figures (if unspecified in a few scenario), 100 repetitions are executed to
obtain each point of the curves and a maximum of ¢ = 300 snapshots are observed. The
desired signal is assumed to arrive at ¢; = 10°. The signal-to-interference ratio (SIR)
is fixed at OdB. As the prior knowledge, the angular sector in which the desired signal
is assumed to be located is chosen as [f; — 5°,60; + 5°]. The results focus on the beam-
former output SINR performance versus the number of snapshots, or a variation of input
SNR (—10dB to 30dB) and both coherent and incoherent local scattering mismatch [9]

scenarios are considered.

4.6.1 Mismatch due to Coherent Local Scattering

All simulations in this subsection consider coherent local scattering. With time-invariant
coherent local scattering, if we choose the number of scatters as 4, the steering vector of

the desired signal is modeled as
4
ai=p+ » e b(0), (4.106)
k=1

where p corresponds to the direct path while b(6;)(k = 1,2,3,4) corresponds to the
scattered paths. The angles ,(k = 1,2,3,4) are randomly and independently drawn
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in each simulation run from a uniform generator with mean 10° and standard deviation
2°. The angles ¢ (k = 1,2, 3, 4) are independently and uniformly taken from the interval
[0, 27] in each simulation run. Both 6, and ¢}, change from trials while remaining constant

over snapshots.

We firstly compare our proposed methods with some classical RAB methods (i.e.,
standard diagonal loading method with a fixed loading factor equal to 10 times the noise
variance, the RCB method in [8] which estimates the loading factor iteratively, and the
method that solves an online quadratic optimization programming, which refers to the
SQP method [12]). The numbers of sensors and signal sources (including the desired
signal) are set to M = 10 and K = 3, respectively. For this case only, we set the
interferences-to-noise ratio (INR) to 20dB and illustrate the SINR performance versus
snapshots within 100 snapshots in Fig. 4.5. The two interferers are arranged to be in the
directions of #; = 30° and #3 = 50°, respectively. The other user-defined parameters,
if unspecified, (e.g. the step size p and the forgetting factor \) are manually optimized
to give the best algorithm performance, which is also applied for the other simulation

scenarios.

15

10

SINR (dB)
o

—HB— Optimum SINR
fixed diagonal loading
RCB [8]
—»— SQP [12]
—E— OKSPME
—€— OKSPME-SG
OKSPME-CCG

15 ‘ —&O— OKSPME-MCG

0 20 40 60 80 100
snapshots

-5}

Figure 4.5: Coherent local scattering, SINR versus snapshots, M = 10, K = 3, INR =
20dB

We then set the number of sensors to M = 12, the number of signal sources as (in-
cluding the desired signal) X = 3 and illustrate the SINR versus snapshots and the SINR

versus input SNR performance in Fig. 4.6 and Fig. 4.7 respectively. The two inter-
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Table 4.6: Changes of Interferers

Number of Interferers
Snapshots DoAs
(K —1)
0 — 150 2 65 = 30°, 65 = 50°.
0> = 20°, 63 = 30°, 6, = 40°,
151 — 300 5 2 ’ *
05 = 50°, 6 = 60°.

ferers are arranged to be in the directions of #; = 30° and 63 = 50°, respectively. In
either Fig. 4.6 or Fig. 4.7, we can see that the proposed OKSPME method has a very
similar or slightly better performance compared to the LOCSME algorithm of [31] and
both of them have the best performance. Furthermore, the proposed OKSPME-CCG and
OKSPME-MCG algorithms also achieve very close performance to OKSPME.

In Fig. 4.8, we assess the SINR performance versus snapshots of those selected al-
gorithms in a specific time-varying scenario which encounters a halfway redistribution of
the interferers at a certain snapshot. In this case, the number of sensors is kept at M = 12,

whereas the details of the interferers are given in Table 4.6.

In Figs. 4.9 and 4.10, we set the number of signal sources to KX = 3, but increase
the number of sensors from M = 12 to M = 40 and study the SINR versus snapshots
and the SINR versus input SNR performance of the selected and proposed dimensionality
reduction RAB algorithms, respectively. We set the reduced-dimension as D = 4 for the
beamspace based algorithm [48] in all simulations. This time, it is clear that the proposed
OKSPME, OKSPME-SG, OKSPME-CCG and OKSPME-MCG algorithms all have a
certain level of performance degradation compared to the scenario where M = 12. The
proposed OKSPME based algorithms achieve better performances than the beamspace

approach.
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Figure 4.6: Coherent local scattering, SINR versus snapshots, M = 12, K =3
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Figure 4.7: Coherent local scattering, SINR versus SNR, M =12, K =3

4.6.2 Mismatch due to Incoherent Local Scattering

In this case, the desired signal affected by incoherent local scattering has a time-varying

signature and its steering vector is modeled by

ay (i) = so(i)p + Y _ sk(i)b(6r), (4.107)
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Figure 4.8: Coherent local scattering, SINR versus snapshots, M = 12
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Figure 4.9: Coherent local scattering, SINR versus snapshots, M = 40, K = 3

where s (i)(k = 0,1,2,3,4) are i.i.d zero mean complex Gaussian random variables in-
dependently drawn from a random generator. The angles 0 (k = 0, 1,2, 3,4) are drawn
independently in each simulation run from a uniform generator with mean 10° and stan-
dard deviation 2°. At this time, sj(¢) changes both from run to run and from snapshot to
snapshot. In order to show the effects caused by incoherent scattering only, we set the
parameters M = 40 and K = 3, study the SINR versus SNR performance of the selected

algorithms in Fig. 4.11 and compare the results with Fig. 4.10. As a result, a performance

95



CHAPTER 4. ORTHOGONAL KRYLOV SUBSPACE PROJECTION MISMATCH ESTIMATION
FOR ROBUST ADAPTIVE BEAMFORMING

30

25

20+

151

10F

SINR (dB)

o
T

8

== Optimum SINR
~—E— OKSPME 4
—€— OKSPME-SG

OKSPME-CCG

—&— OKSPME-MCG ||

Beamspace [48]
I

-20
-10

I
-5

i i 0
5 15 20 25 30

10
SNR (dB)

Figure 4.10: Coherent local scattering, SINR versus SNR, M = 40, K = 3

degradation is observed for all the studied algorithms. This is because the time-varying

nature of incoherent scattering results in more dynamic and environmental uncertainties

in the system, which increases the steering vector mismatch.
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Figure 4.11: Incoherent local scattering, SINR versus SNR, M =40, K =3
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4.7 Summary

We have developed the OKSPME algorithm based on the exploitation of cross-correlation
mismatch estimation and the orthogonal Krylov subspace. In addition, low complexity
RAB algorithms, OKSPME-SG, OKSPME-CCG and OKSPME-MCG have been devel-
oped to enable the beamforming weights to be updated recursively without matrix inver-
sions. A detailed steering vector estimation MSE analysis for the general RAB design
approach that relies on a presumed angular sector as prior knowledge has been provided.
The computational complexity of the proposed and some of the existing algorithms have
been compared and discussed. Simulation results have shown that the proposed algo-
rithms have robustness against different choices of user-defined parameters and environ-
mental effects, and achieved excellent output SINR performance especially in medium-

high input SNR values.
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5.1 Introduction

Distributed beamforming has been widely investigated in wireless communications and
array processing in recent years [66—68]. It is key for situations in which the channels be-
tween the sources and the destination have poor quality so that devices cannot communi-

cate directly and the destination relies on relays that receive and forward the signals [67].
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5.1.1 Prior and Related Work

The work in [68] formulates an optimization problem that maximizes the output signal-to-
interference-plus-noise ratio (SINR) under individual relay power constraints. The work
in [69, 72] focuses on the optimization of weights of all relays to increase the SINR in
relay networks. Another related work [80] derives a reference signal based scheme that
only uses local channel state information (CSI). The approach in [88] proposes an MMSE
consensus cooperative relay networking scheme to exchange data among all the relays
under a total power constraint, which limits the total power of all relays regardless of the
power allocation. While local communications among the relays are enabled, the ability to
mitigate fading effects in wireless channels of the network can be improved [73]. Further
earlier works in [89] and [90] explored local communications, while avoiding network
centralized processing, which is not desirable and always comes along with the use of

total power constraints [88].

However, in most scenarios relays are either not ideally distributed in terms of loca-
tions or the channels involved with some of the relays have poor quality. Possible solu-
tions can be categorized in two approaches. One is to adaptively adjust the power of each
relay according to the qualities of its associated channels, known as adaptive power con-
trol or power allocation. Some power control methods based on channel magnitude and
relative analysis has been studied in [70,91]. An alternative solution is to use relay selec-
tion, which selects a number of relays according to a criterion of interest while discarding
the remaining relays. In [73,74,81], several optimum single-relay selection schemes and
a multi-relay selection scheme using relay ordering based on maximizing the output SNR
under individual relay power constraints are developed and discussed, but the beamform-
ing weights are not optimized iteratively and synchronously to enhance the SINR maxi-
mization. The work in [75,76] proposed a low-cost greedy search method for the uplink of
cooperative direct sequence code-division multiple access systems, which approaches the
performance of an exhaustive search. In [82], a combined cooperative beamforming and

relay selection scheme that only selects two relays is proposed for physical layer security.
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5.1.2 Contributions

In this chapter, we propose a joint MSINR distributed beamforming and restricted greedy
search relay selection (RGSRS) algorithm with a total relay transmit power constraint
which iteratively optimizes both the beamforming weights at the relay nodes, maximizing
the ouput SINR at the destination, provided that the CSI is perfectly known. Specifically,
we devise a relay selection scheme based on a greedy search and compare it to other
schemes like restricted random relay selection (RRRS) and restricted exhaustive search
relay selection (RESRS). The RRRS scheme selects a fixed number of relays randomly
from all relays. The RESRS scheme employs the exhaustive search method that runs
every single possible combination among all relays aiming to obtain the set with the best
SINR performance. The proposed RGSRS scheme is developed from a greedy search
method with a specific optimization problem that works in iterations and requires SINR
feedback from the destination. The proposed relay selection methods are compared with
the scenario without relay selection and the results show significant improvements in
terms of SINR and bit-error-rate (BER) performances of the proposed algorithm. The

computational cost of all algorithms are analyzed.

This chapter is organized as follows: Section 5.2 presents the system model. Section
5.3 introduces the joint MSINR beamforming and relay selection approach. Section 5.4
derives the joint MSINR and RGSRS algorithm. Section 5.5 presents the simulations and

Section 5.8 gives the summary.

5.2 System Model

We consider a wireless communication network consisting of K signal sources (one de-
sired signal with the others as interferers), M distributed single-antenna relays and a des-
tination. It is assumed that the quality of the channels between the signal sources and the
destination is very poor so that direct communications is not possible and their links are
negligible. The M relays receive information transmitted by the signal sources and then
retransmit to the destination as a beamforming procedure, in which a two-step amplify-

and-forward (AF) protocol (as shown in Fig. 5.1) is considered as required for cooperative
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communications.
M relays

K signal sources

/¥

¥
Y

/

destination

noise n

N

°
F
noise v

Figure 5.1: System model.

In the first step, the sources transmit the signals to the relays as
x=Fs+ v, (5.1)

where s = [s1, 89, -+ ,5K] € CF are signal sources with zero mean, [.]7 denotes
the transpose, s, = Pi&i, E[|&|?] = 1, P is the transmit power of the kth sig-
nal source, & (k = 1,2,---, K) is the information symbol. Without loss of general-

ity we can assume s; as the desired signal while the others are treated as interferers.

F = [f),f;, -, fx] € CM*E is the channel matrix between the signal sources and the re-
lays, . = [fix, for, - > farn)t € CMXL) £ 1 denotes the channel between the mth relay
and the kth source (m = 1,2,--- M, k=1,2,--- | K). v = [v1,10, -+ ,vy|T € CM*1

is the complex Gaussian noise vector at the relays and o2 is the noise variance at each
relay (v, “CN(0,02)). The vector x € CM*! represents the received data at the relays.
In the second step, the relays transmit y € C**! which is an amplified and phase-steered

version of x, which can be written as
y = Wx, (5.2)

where W = diag[wy, wo, - -+, wys] € CM*M is a diagonal matrix whose diagonal entries

denote the beamforming weights. The signal received at the destination is given by

z=gly+n, (5.3)

T

where 2 is a scalar, g = [g1, 92, - ,g9m]7 € CM*1 is the complex Gaussian channel

vector between the relays and the destination, n (n ~ CN(0,02), 02 = ¢2) is the noise at

n —
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the destination and z is the received signal at the destination. Note that we consider both

F and g are modeled in Rayleigh distribution [77,78].

5.3 Proposed Joint MSINR Beamforming and Relay Se-

lection

In many cases of relay networking, some of the relays are quite far away from either the
signal sources or the destinations, which means they may contribute to degraded network
performance due to their poor performance for receiving and transmitting signals. The
aim of joint maximum SINR beamforming and relay selection is to compute the beam-
forming weights according to the maximum SINR criterion and optimize the relay system
by discarding the relays with poor performance and making the best use of the relays with

good channels in order to improve the overall system performance.

A joint SINR maximization problem with relay selection using a total relay transmit

power constraint encountering interferers can be generally described as

Sopt = arg max SINR(S,H,P;,P,, Pr,a, w)

oW

M
subject to Z Q{?npr,m < Pr, (5.4)

m=1
am €4{0,1},m=1,2,--- M
where S,,¢ is the optimum relay set of size Mo, (1 < M, < M)and SIN Ris afunction
of S, H,P,P, and Pr, where S is the original relay set of size M, H is the set containing
parameters of the CSI (i.e., H = {F,g,02}), Py = [P.1, Psg, -, Pig] € RVE | =
1,2, ,K,P, =[Py, Pro,- , Poy)t € RM*\ m =1,2,--- M, P,,, refers to the
transmit power of the mth relay (Note that before selection we have anvf:l P, < Pr
and we consider that each relay cooperates with its full power as long as it is selected), Pr
is the maximum allowable total transmit power of all relays, o = [, o, -+, apr] T, Qi

(m = 1,---, M) is the relay cooperation parameter which determines whether the mth

relay cooperates or not. The received signal at the mth relay is:

K
Tm = Z \V/ Ps,ksfm,k: + Vs (55)
k=1
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then the transmitted signal at the mth relay can be written as:

Note that we can express the transmit power at the mth relay P, as FE[|y.|?]
so that the total relay transmit power can be written as > o | Flly.|?] =
SM E[|cmwm@,,|?] or in matrix form as (' © w)D(a ® w) where D = diag(a ®
(o8 ParlEllfikl, Elfarl?), - Elfarsl?]]) + 02) is a full-rank matrix, where @ de-
notes the Schur-Hadamard product which computes element-wise multiplications. The
signal received at the destination can be expanded by substituting (5.5) and (5.6) in (5.3),

which gives

M M K M
z = Z AW Gm\/ -Ps,lfm,ls + Z A WmJm Z \V/ Ps,kfm,kzs + Z Ay Wi ImVm +n.
m=1 m=1 k=2 m=1

TV Vv TV
desired signal interferers noise

5.7
By taking expectations of the components of (5.7), we can compute the desired signal
power P, ;, the interference power P, ; and the noise power P, , at the destination as

follows:

E

M
Pz 1= E Z A Wmm/ L's lfm 15 = s, Z O‘an[w:n<fm,lgm)(fm,lgm)*wm]7
m m=1

=1

(5.8)
M M
P E[(Z AU WmGm Z V 1s kfm kS — U 1 + Oém Z E mgmgmwm]) (59)
mpgzl m=1
Pz,n :E[Z(amwmgmym+n ZP‘S’CZ& E fmkgm)<fmkgm) wm]
m=1
(5.10)
where * denotes complex conjugation. The SINR is computed as:
P, H MR
SINR= —2L__ _ (a” O wTRi(@ O w) 5.11)

Poit P 024 (@ ow)(Q+ 3, Ry)(@ow)
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5.3.1 Computation of Weights

By defining o« ©® w = w, the original problem in (5.4) can be cast in terms of solving for

W as:

wiR;w
max ~ 174 ~
w2 +wH(Q+ >, Ry)w

Rank(ww) = Rank(aa),

am €{0,1},m=1,2,--- | M,
where R, Q and R, are covariance matrices that are associated with the desired signal,
the noise at the relays and the kth interferer and defined by P 1 E[(aa © f; © g)(a© f; ©®
)] e CM 2 E[(a @ g)la®g)’] € CYVM P Ellaof,0g)lacf,©g)’] €
CM>*M respectively. They are such defined so that their ranks are equal to the number
of non-zero elements of ae. The second constraint indicates and ensures w has the same
number of zero elements as « and Rank denotes the rank operator. At this point, we use
an alternating optimization strategy to obtain the solutions for both w and «, i.e., we fix
the vector w and optimize « and vice-versa in an alternating fashion. The number of
iterations of this alternating optimization depends on both the minimum required number
of relays, which is a user defined parameter, and if the maximum SINR is achieved, which
is determined by the system feedback. The problem in (5.12) can be solved with respect
to w in a closed-form solution as in the total power constraint SNR maximization problem
similarly to [69], with the assumption that the second-order statistics of the CSI (i.e., H)

is perfectly known. Then, a closed-form solution for w is obtained by

W = /PrD :P{E}, (5.13)
and the corresponding SINR is

SINR = PrAme{E}, (5.14)

where P{.} denotes the principal eigenvector operator, \,,..{.} denotes the largest eigen-
value of the argument, E = (621 + PrD"2(Q + Y1, R;)D2)"'D 2R, D2 has the
same rank as R;. It is easy to observe that once we know o, we can compute the opti-
mum weights and SINR from (5.13) and (5.14), respectively, by using only the currently
selected relay nodes and their weights. The weight optimization steps are detailed in

Table. 5.1.
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5.3.2 Relay Selection

In order to solve the problem in (5.12) with respect to c, we consider

max SINR

M
subject to Y a2, Prm < Pr, (5.15)

m=1
am €{0,1},m=1,2,--- M
that can be solved with algorithms like greedy search and exhaustive search, which can
be determined by the designer. Note that « is obtained before w is computed in each
recursion. An alternative way that computes w before obtaining « also works but the
above equations will be different. This joint MSINR beamforming and relay selection
method requires output SINR comparisons and feedback from the destination to the relay
nodes as a form of information exchange, which is similar to [73], but weight optimization

is neglected in their work.

5.4 Proposed Joint MSINR and RGSRS Algorithm

The joint MSINR and RGSRS algorithm employs alternating optimization [83-86] it-
erations. We consider a user-defined parameter M,,;, as a restriction to the minimum
number of relays that must be used to allow a higher flexibility for the users to control
the number of relays. Before the first iteration all relays are considered (i.e., S(0) = S).
Consequently, we solve the following problem once for each iteration in order to cancel
the relay with worst performance from the set S(i — 1) and evaluate SN R(i):

S(i) = arg max SINR(7)
(i)

M
subject to Z a2 (i) Pr(i) < Pr,

m=1
am(i) € {0,1}, (5.16)
la(@)|ly = M —1,
la(i) —eli = 1)|[1 =1,
M—i> Mmz’m -
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Table 5.1: Beamforming weight vector optimization

1) Choose .

With « and the CSI, compute the following quantities

using the selected relay nodes in each iteration:

The desired signal related covariance matrix :

2) Ri=PE[(acfiog)lacfog)

The interferers related covariance matrices for k = 2,--- | K:
3) Ry = PiE[(a @ fy 0 g)(a o fy © g)] € CM*M

The noise related covariance matrix:

4) Q=0,E[(a0g)(aog)]

The transmit power related full-rank matrix D:

5) D = diag(a ® (X, P

(B f1xl?] Elforl?] - Elfackl?]) + o)

The defined matrix E:

6) E=(021+ PD:(Q+ YK ,R,)D 2)"'D2R,D "z
Optimize and obtain the beamforming weight vector w:

7) w = PrD 2 P{E}

Compute the output SINR at the destination:

8) SINR = PrAn..{E}
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Table 5.2: Joint MSINR and RGSRS Algorithm

step 1: Initialize S,,: = S(0), a(0) = 1 and obtain
SINR,,; = SINR(0) using Table. 5.1.
step 2:
fori=1,--- , M — M,
solve the optimization problem (5.16) to obtain (i),
S(7) and compute STN R(7) using Table. 5.1.
compare SINR(i) to SINR(i — 1),
if SINR(i) > SINR(i — 1)
update S,y = S(i) and SINR,,; = SINR(i).
else
keep Sppt = S(i — 1) and SINR,,y = SINR(i — 1).
break.
end if.

end for.

where SINR(i) = SINR(S(i — 1),H,Ps,P.(i — 1), Pr) and can be computed by
(5.14). If the SINR in the current iteration is higher than that in the previous iteration
(i,e. SINR(1) > SINR(i — 1)), then the selection process continues; if STNR(i) <
SINR(i — 1), we cancel the selection of the current iteration and remain the relay set
S(i—1)and SINR(i—1). The joint MSINR and RGSRS algorithm can be implemented
as in Table. 5.2.

At this point, we analyze the computational complexity required by the relay selection
algorithms. The MSINR based method for SINR driven beamforming weights optimiza-
tion has a cost of O(M?) since matrix inversions and eigen-decompositions are required.
However, M is usually not large so that attentions should be paid to the computational
cost caused by the number of iterations required in these relay selection algorithms. As
can be seen in table. 5.3, for the joint MSINR and RRRS algorithm, there is no weight
vector or relay selection vector optimization required, which means there is only one it-
eration and the complexity is simply O(M?). The joint MSINR and RESRS algorithm
has the highest computational cost due to the fact it almost searches for all possible com-

binations of the relays even though an extra restriction of the minimum number of relays
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Table 5.3: Complexity Comparison

Algorithms Computational Cost
Joint MSINR and RRRS O(M3)
Joint MSINR and RESRS | 01, A0 O(M?)

Joint MSINR and RGSRS | < GMZHDi (73

required is added in our case. With a restriction of that at least M,,;, relays must be
selected, the number of iterations is Zi\i Moo ﬁ In the joint MSINR and RGSRS
algorithm, (5.16) is solved once per iteration, which can be done by disabling only one
relay while enabling all the others and computing and comparing their output SINRs. The
total number of iterations is no greater than w) The proposed joint MSINR and
RGSRS algorithm has much lower complexity compared to the joint MSINR and RESRS

algorithm when the value of M is large.

5.5 Simulations

For the MSINR relay selection algorithms, we compare the joint MSINR and relay se-
lection algorithms to the scenario without relay selection in terms of their SINR and bit
error rate (BER) performances. The parameters used for all scenarios include: number
of signal sources ' = 3, the path loss exponent p = 2, the power path loss from signals
to the destination L. = 10dB, shadowing spread o, = 3dB, Pr = 1dBW. Fig. 5.2-a
illustrates the SINR versus SNR (from 0dB to 20dB) performance of the compared algo-
rithms, in which the total number of relays and interference-to-noise ratio (INR) are fixed
at M = 8 and INR=10dB, respectively. Fig. 5.2-b illustrates how the SINR varies when
the total number of relays in the network increases, in which the input SNR=10dB and
INR=10dB are fixed. In this case, a minimum total number of relays observed is chosen
as M = 3, whereas the maximum is at A/ = 10. For each of the above two scenarios, 500
repetitions are carried out for each algorithm. In Fig. 5.3, we evaluate the BER versus
SNR performance of all algorithms using binary phase shift keying (BPSK) for the sys-
tem and test all algorithms with 100000 bits, while keeping INR=10dB. For all the above
scenarios, we fix the number of randomly selected relays at 3 for the joint MSINR and

random relay selection algorithm, the minimum required selected relays also at 3 for the
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other algorithms. As observed, the joint MSINR and RESRS and the joint MSINR and
RGSRS algorithms have the best performance.
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Figure 5.2: SINR versus SNR and M.
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Figure 5.3: BER versus SNR.

5.6 Summary

We have proposed relay selection approaches and developed efficient algorithms for dis-
tributed beamforming. We have proposed a joint MSINR and RGSRS algorithm for dis-

tributed beamforming which is derived based on a greedy search relay selection scheme.
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The computational costs of the proposed algorithms hava been analyzed and compared
to prior work that employ RRRS and RESRS schemes. The results have shown excellent
SINR and BER performances of the proposed algorithm which are very close to the joint
MSINR and RESRS algorithm.
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6.1 Introduction

In most scenarios encountered and even when the relays are ideally distributed in terms of
locations, the channels observed by the relays may suffer quality degradation because of
inevitable measurement, estimation and quantization errors in CSI [97] as well as propa-
gation effects. These impairments result in imperfect CSI that can affect most distributed
beamforming methods, which either fail to work properly or cannot provide satisfactory

performance. In this context, robust distributed beamforming (RDB) techniques are hence
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in demand to mitigate the channel errors or uncertainties and preserve the relay system

performance.

6.1.1 Prior and Related Work

The studies in [94, 96,97, 108] minimize the total relay transmit power under an over-
all quality of service (QoS) constraint, using a convex semi-definite programme (SDP)
relaxation method. The works in [94, 97] consider the channel errors as Gaussian ran-
dom vectors with known statistical distributions between the source to the relay nodes
and the relay nodes to the destination, whereas [96] models the channel errors on their
covariance matrices as a type of matrix perturbation. The work in [98, 103, 104] presents
a robust design, which ensures that the SNR constraint is satisfied in the presence of
imperfect CSI by adopting a worst-case design and formulates the problem as a convex
optimization problem that can be solved efficiently. Similar approaches that use worst-
case method can also be found in conventional beamforming as in [7, 109]. The study
in [99] discusses multicell coordinated beamforming in the presence of CSI errors, where
base stations (BSs) collaboratively mitigate their intercell interference (ICI), in which an
optimization problem that minimizes the overall transmission power subject to multiple
QoS constraints is considered and solved using semi-definite relaxation (SDR) and the
S-Lemma. The work in [107] provides a study of systematic analytical framework for
the convergence of a general set of adaptive schemes and their tracking capability with

stochastic stability.

6.1.2 Contributions

In this work, unlike most of the existing RDB approaches, we aim to maximize the system
output SINR subject to a total relay transmit power constraint using an approach that ex-
ploits the cross-correlation between the beamforming weight vector and the system output
and then projects the obtained cross-correlation vector onto a subspace computed from the
statistics of second-order imperfect channels, namely, the cross-correlation and subspace

projection (CCSP) RDB technique. Unlike our previous work on centralized beamform-
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ing [100], the CCSP RDB technique is distributed and has marked differences in the way
the subspace processing is carried out. In the CCSP RDB method, the covariance ma-
trices of the channel errors are modeled by a certain type of additive matrix perturbation
methods [93], which ensures that the covariance matrices are always positive-definite. We
consider multiple signal sources and assume that there is no direct link between them and
the destination. We also consider that the errors only exist between the signal sources
and the relays. The channel error is decomposed and estimated for each signal originat-
ing from a source at each time instant separately. The proposed CCSP RDB technique
shows outstanding SINR performance as compared to the existing distributed beamform-
ing techniques, which focus on transmit power minimization over a wide range of system

input SNR values.

In summary, the main contributions of our work are:

* The proposed CCSP RDB technique.
* A performance analysis of the proposed and existing RDB related techniques.

* A simulation study of the proposed and existing RDB algorithms in several scenar-

10s of interest.

This chapter is organized as follows. Section 6.2 presents the system model. In Section
6.3, the proposed CCSP RDB method is introduced. Section 6.4 present the performance
analysis. Section 6.5 presents and discusses the simulation results. Section 6.6 gives the

summary.

6.2 System Model

We consider the same relay system model as in Fig. 5.1. The received signal at the mth

relay can be expressed as:

K
T = 3 A/ Pak fne + Vi, (6.1)
k=1
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then the transmitted signal at the mth relay is given by

The transmit power at the mth relay is equivalent to F||y,,|?] so that can be written
as M Ellyml?] = M| Eljwma,|?] or in matrix form as w’Dw where D =
diag(Xr, ParlEllfrel?], Elfarl?, -+ Elfarkl?]] + Po) is a full-rank matrix. The sig-
nal received at the destination can be expanded by substituting (6.1) and (6.2) in (5.3),

which yields

M M K M
z = Z Wi Gm A/ Ps1fmas + Z Won Gm Z  Ps i frn eS8 + Z Wi GmVm + 1.  (6.3)
m=1 m=1 k=2 m=1

v v
desired signal interferers noise

By taking expectation of the components of (6.3), we can compute the desired signal
power P, ;, the interference power P,; and the noise power P, , at the destination as

follows:

P, = [i wmgm\/?,lfm,ﬁ) } =P i E[ fm lgm)(fm,lgm)*wm}y (6.4)
m=1

m=1
M K K M
- E[Z(wmgm Z \V Ps,kfm,ks ] Z Ps k Z E|: &(fm,kgm)<fm,kgm)*wm} )
m=1 k=2 =2 m=1
(6.5)
M M
Pon = | Y (Wnguvm+ )] = P14 Blwigngion]). (66)
m=1 m=1
where * denotes complex conjugation. By defining
Ry, £ P, E[(f. © g)(f © 8)"]
fork=1,2,---, K and
Q £ P,Elgg"]
, the SINR is computed as:
P, AR
SINR = 1 W W . (6.7)
Pz,i + pz,n Pn + WH(Q + Zk:Q Rk)W
In order to introduce uncertainties or errors E = [ey, -+ ,ex] € CM*K to the chan-

nels, we emphasize that only channel F is considered whereas g is not affected, in which
case we have

fk:fk+ek7k:172v'”7[(7 (68)
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where f;, is the kth mismatched channel component of F', e, forany k = 1,--- | K follows
a Gaussian distribution so that its covariance matrix R, = ekekH is diagonal. In fact, the
second-order statistics of any Gaussian distributed vector is diagonal and so as we can
directly impose the effects of the uncertainties to all the matrices associated with f; in
(6.7). By using an additive Frobenius norm matrix perturbation method as introduced

in [93], thus we can have the following
Ri = Ry + Re, = Ry + €| |Ry||pLns, k=1, | K, (6.9)

D = D + ¢||D|| s L, (6.10)

where Ry, and D are the matrices perturbed after the channel mismatch effects are taken
into account, € is the perturbation parameter uniformly distributed within (0, €,,,.] Where
€maz 18 @ predefined constant which describes the mismatch level. The matrix I,; rep-
resents the identity matrix of dimension M and it is clear that R, and D are positive
definite, i.e. Ry = 0(k=1,---,K) and D = 0. At this point, according to (6.7), the
robust optimization problem that aims to maximize the output SINR with a total relay

transmit power constraint can be written as

wHR,w
max =
v P +wH(Q+ ), Ry)w (6.11)
subject to wDw < Pr.

The optimization problem (6.11) shares a similar form to the optimization problem dis-
cussed in [69] and hence can be solved in a closed form using an eigen-decomposition

method that only requires quantities or parameters with known second-order statistics.

6.3 Proposed CCSP RDB Algorithm

In this section, the proposed CCSP RDB algorithm is introduced. The algorithm works
iteratively and is based on the exploitation of cross-correction vector between the relay
received data and the system output, as well as the construction of an eigen-subspace. By
projecting the so obtained cross-correlation vector onto the subspace, the channel errors

can be efficiently eliminated at its best and the result leads to an precise estimate of the

115



CHAPTER 6. ROBUST DISTRIBUTED BEAMFORMING TECHNIQUES

mismatched channels. To do this, the iteration index ¢ is introduced and the sample cross-

correlation vector (SCV) q(7) in the ith iteration can be estimated by

(i) = = 3" x()=" (). (612

j=1
Then, we break down the mismatched channel matrix F (i) to K components as F(i) =
[£,(i), £2(i), - - - , fx(3)] and for each of them we construct a separate projection matrix.
For the kth (1 < k < K) component, we firstly compute the covariance matrix for fk(z)
directly and take it as an estimate of the true channel covariance matrix instead of the

mismatched channel covariance matrix as

S|

R; (i) =~ > £ ()). (6.13)
j=1

Here we take an approximation for the time-averaged estimate of the covariance matrix

so that we have 1 1 £, ()7 (j) = 1 21 £, (j)E7(j) and Ry, (i) = 21 f.(j)7 (5). Then

J
the error covariance matrix R, (7) can be computed as

Re, (1) = €][Re, ()| Tas- (6.14)

In order to eliminate or reduce the errors ey (i) from f; (i), the SCV obtained in (6.12) can

be projected onto a subspace given by

Pk<2) = [Clyk(i), C27k(7;), e 7CN,k<i>][C1,k(i), CQ’k(i), e ,CNJ{;(Z')]H, (615)

where ¢y ;(7), c2(7), - -+ ,cn k(i) are the N principal eigenvectors of the error spectrum
matrix Cg(7), which is defined by
)2 [ BROE @M= [ B0+ )66 + ) )de. 616
=0t =0+
Assuming ey, (i) is uncorrelated with fy.(7) and € follows a uniform distribution over the
sector (0, €,,q,] and approximating f;(i)f (i) ~ R, (i) and ey(i)el (i) ~ Re, (i), then
(6.16) can be simplified as

€max

2
Ci(i) = / (Rfk(i)—l—Rek(i))de:emafok(i)—i—6";““3||Rfk(i)]|FIM. (6.17)

e—0t

Then the mismatched channel component is then estimated by

s Pr(i)q(i)
&) = 1Bmatl,
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To this point, all the K channel components of fk(z) are obtained so that we have
F.(i) = [f1(d), £2(d), - - -, fx(4)]. In the next step, we use the so obtained channel com-
ponents to provide estimates for the matrix quantities Ry(7) (k = 1,--- , K) and D(i) in
(6.11) as follows:

Ri(i) = P El(E: () © 8(0)) (B(0) © g(0))"], (6.19)
K
d1ag<ZPsk k@), Bl arn(@)2]] +Pn). (6.20)
k=1
To proceed further, we define U(i) = Qi) + ZkK:g R.(i) (where Q(i) =
P,E[g(i)g(i)]), so that (6.11) can be written as
e W ORI W()
v B, +WH( )U(i)w(i) (6.21)
subject to  w¥(i)D(i)w(i) < Pr.

To solve the optimization problem in (6.21), the weight vector is rewritten as

w(i) = /pDV2(i)W (i), (6.22)

where w (i) satisfies W'’ (i)W (i) = 1. Then (6.21) can be rewritten as

pw! (i) Ry (1) W (i)
max ————=——
pw(i) pwH (D)U(1)w(i) + P, (6.23)
subject to ||W(i)|[*=1,p < Pr,

where R(i) = D Y2())R,(:/)DY/2(i) and U(i) = D V2(;)U(;)DY/2(i). As the
objective function in (6.23) increases monotonically with p regardless of w(i), which
means the objective function is maximized when p = Pr, hence (6.23) can be simplified

to
Prw! (i) R (i)W (i)

max —— E
w(i) PrwH(0)U(0)w(i) + P, (6.24)
subject to |[w(i)||* = 1,

or equivalently as

o — LR
"=

subject to ||w(7)]

(') (6.25)

2

in which the objective function is maximized when w (%) is chosen as the principal eigen-

vector of (P,I+ PrU(i)) " Ry (i) [69], which leads to the solution for the weight vector
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of the distributed beamformer with channel errors given by

~

w(i) = VPrD @) P{(P1y + D20 UHD2(0)) D2 (0)Ra (D2 (0)},

(6.26)
where P{.} denotes the principal eigenvector corresponding to the largest eigenvalue.
Then the maximum achievable SINR of the system in the presence of channel errors is

given by

~

SINRpmaz = Primaz{ (Pulas + DY) UGEDY2(0) "D Y2()Ry (1) D~V2(i)},
(6.27)
where \,,q. is the maximum eigenvalue. The steps of the proposed CCSP RDB algorithm
are detailed in Table 6.1.

6.4 Analysis

This section presents a performance analysis of the proposed CCSP RDB algorithm in
terms of the mean square error (MSE) for the channels. In the MSE analysis, we make
assumptions that the channel components f, £ = 1,--. | K, the error vectors e, k =
1,---, K, and the noise v, n are all uncorrelated with each other. We then investigate
the MSE using two different approaches, one obtains a general pair of upper and lower
bounds that are based on the spread of the channel covariance matrix for the channel
error model adopted, whereas the other approach focuses on the procedure of subspace
projection that involves the SCV and leads to a problem related to the study of principal
component analysis (PCA), which has been a popular research topic in computer science,

statistics and theoretical mathematics.

6.4.1 MSE Analysis

In this section, we carry out a general MSE analysis of the channel errors associated with
the distributed beamforming problem. In particular, we firstly aim to obtain a pair of
upper and lower bounds for all methods that model the channel error covariance matrix

as an addictive perturbation based on the Frobenius norm of the true channel covariance
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Table 6.1: Proposed CCSP RDB Algorithm

Initialization:

w =1;q(0) = ;Ak =Iy fork=1, - -, K;€nqr; N; Pp. Foriteration: =1,2,---:
0 1; q(0 1; R.(0 Iy fork =1 K N; Pr.F 1,2

Compute the SCV as:
q(i) = ((0 = 1) - q(i = 1) +x(2)2" (i) /i
Fork=1,--- | K:
Approximate the covariance matrix for the kth channel component as:
Ry, (i) = ((i = 1) - Ry (i = 1) + B (D)F]1 (i) /i
Compute the error spectrum matrix for £y (7):
Cili) = emasRe, (1) + 95| R (0)]| Ly

Compute N principal eigenvectors of C

and obtain [c; i, €2k, , CN k]
Compute the projection matrix for f},(i):
Py (i) = [C1k, Coks - s CNl[CL ks Coky - e ]
Estimate fj, () by subspace projection:
f (i) = %
Compute Ry (7):
Ry.(i) = Po o E[(E:(i) © g(0) ((6) © (i) "]
End of k.
Compute quantities D(7), Q(i) and U(i):
D (i) = diag(Xyy Par[ Bl Fra(@)) Bl Fan ), Elfars()P]] + Fo)
Q(i) = P.E[g(i)g" (i)]
U(i) = Qi) + Si, Ra(i)
Obtain the beamformer weight vector:
w(i) = VPrD 2 (i)P{(Puar + D) U(H)D~1/2(0)) "D~V (i)Ra ())D/2(i)}
Compute the system output SINR:
SINRynaz = Prmaz{(Poly + D™Y2(0)U>E)D~1/2(i)) "' D~ 1/2(i)Ry (i) D~ /2 (4)}
End of i.
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matrix and a matrix perturbation parameter € as in (6.14). According to the definition, the

MSE of f; is given by

MSE{f,}; 2 tr(E[(f, — ) (f; — £)7])

= tr(Elevef/]) = tr(E[Re,]) = tr(“2 E[|[Re,||¢]Lus) = mar M

Ef||Re.|lF]. (6.28)

Furthermore, the Frobenius norm of any positive definite matrix can be expressed as the

square root of the sum of its squared eigenvalues, which results in

IR, || = (6.29)

where )\, j, refers to the mth eigenvalue of matrix Ry, .

Let us now denote the eigenvalue spread of the matrix Ry, as oy j, which is defined
by [AMnazk — Amink|, Where Az and ., ; refer to the maximum eigenvalue and
the minimum eigenvalue of Ryg,, respectively. Then we can obtain a lower bound for
1rnin{z7];l/[:1 Az, k}s by assuming Ay g, Aok, - ks 5 Ak e # Amazs) — 07,
which yields the following relations for the lower bound on the MSE of f,.

mln{ZA k} > - 1)>\3mnk+)\maazk

= (M - 1)(>\max,k - U)\,k) + )‘maz k— = MX;

mazx,k

Q(M — 1)UA,k)\max,k + (M — 1)U§,k'
(6.30)

On the other hand, we can also obtain an upper bound for max{>>"_, A2, ;) by assuming
Ak A2k, s Amds > AMk Nk 7 Amazk) — /\;naka, which yields the following
relations for the upper bound on the MSE of £,

maX{Z )\ k} < - 1))\72naa;,k + )\Emmk
= (M — 1))\, 2wk + Amaze — oak)? MA?M = 205 kA maz g + Uf\,k. (6.31)

By substituting (6.29) to (6.30) and (6.31), we have

ming| R, |[r} > \/MX200 0 = 200 = Doridmar + (M = 1)03,,  (632)

max{\ |Rfk ‘ |F} < \/M)\max k 2UA,k)\max,k + O-ik' (633)
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Since we have min{||Rg,||r} < E[||R¢,||r] < max{||Rg||r}, then we can obtain the
upper and lower bounds for E[||Ry, ||r] by substituting the relations in (6.30) and (6.31)
in (6.32) and (6.33), resulting in

\/JW2 %= 2(M = )or g Amaze + (M = 1)03 . < E[|[Rg, ||¢] <

\/M)\mam k — 20, k>\max E+ 0'>\ s (6 34)

which is then substituted in (6.28) and yields the bounds for the MSE:

6ma:z: o
\/M)\ma:c k - 1>O-)\,k)‘maxk + (M - 1)0'3\7]C < MSE{fk}l <

Em‘“ VMV = 203k A + 03 (6.35)

The bounds described in (6.35) give a basic idea about how the Frobenius norm of the
kth component channel matrix Ry, is constrained with respect to its maximum (principal)
eigenvalue ., and the eigenvalue spread o) ;, of ||Ry, || . If we take the lower bounds
as the Minimum MSE (MMSE) of the channel components and compute the overall sys-
tem MMSE, then we can obtain the system MMSE with respect to F as following:

MMSE{F} = i MMSE{f;}

k=1

= emax Z \/M)\maaz k - 1)UA,k)\max,k + (M - 1)O-§\,k:' (636)

At this point, we can compute the MMSE for the system output by directly substituting
(6.36) in (5.1), (5.2), (5.3), and obtain

MMSE{z} = g" W (Fs + v) + n. (6.37)

Here we simply replace F by a diagonal matrix MMSE{F}I » Which is characterized by
its MMSE, and we obtain

mamM —
MMSE{z} = g’ W (< S (M2, —2(M~1)0 kMg (M —1)03 ) V25 4w) 4n.
(6.38)
Furthermore, from [102] we know that the MMSE of the system SINR can be associated
with its actual value, provided that the channels and input data have Gaussian distribution,
which is given by
1
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By substituting (6.38) in (6.39) we obtain

N

max k

SINR = 1/( Ty (fmae Em‘”“ D N (M

k=1
— (M = D)orpAmars + (M — 1)02,) "2 + ) + n) ~ 1. (6.40)

Equation (6.40) presents a relation between the system output SINR and the maximum
eigenvalue )\, of matrix R¢, and its spread oy ;. In order to study how the MSE
bounds vary with the values of the matrix spread and the maximum eigenvalue, we set
total number of relays and signal sources M = 8§, €,,,. = 0.2. Then we test two cases
with 0y = 0.9\,,42.% and oy 1, = 0.5\, and illustrate the variations of those bounds
in Fig. 6.1 and Fig. 6.2, respectively. Because we use linear relations between o), and
Amaz,k» proportional relations between the MSE bounds and A, are reflected as can
be seen in Fig. 6.1 with Fig. 6.2. In addition, we generate the sensor array data and
compute the actual MSE values of the proposed CCSP RDB algorithm, according to the
above conditions and compare the results to the analytical bounds in those two figures
as well. The practical results are obtained by taking the average MSE result from k =
1,---, K and the same system parameters used for obtaining Fig. 6.6 in the Simulations
section, except that the system input SNR is set to 10dB. The sets of matrix eigenvalues
are captured and selected to be as close as possible to the analytical conditions assumed
for ease of comparison. Also, by comparing the values and variations of the MSE bounds
in these two figures, we can see that there is not obvious difference between the upper
bounds. However, with a smaller eigenvalue spread o, ;, the lower bound gets closer
to the upper bound. The practical results obtained by using generated sensor array data

indicate that only with smaller \,,,, », the MSE gets closer to the upper bound.

6.4.2 Cross-Correlation and Subspace Projection Analysis

In this section, we present the performance analysis of the proposed CCSP RDB tech-
nique. In particular, this analysis is specific to the cross-correlation and subspace pro-
jection method used. At first we aim to exploit the properties of the cross-correlation

vector (i) estimated in (6.12). For convenience purposes, we omit the time index ¢ in the
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Figure 6.1: MSE bounds versus A,,qz k> 0x % = 0.9\ 00k
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practical MSE
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Figure 6.2: MSE bounds versus Aoz k> 0ak = 0.5\ maz k

following analysis. By definition, we have

a2 E[2*x] = E[(gTWx + n)*x] = E[(g"W*x* + n*)(Fs 4 v)). (6.41)

Since W is diagonal, we have W* = W¥_ With the assumption that the noise n is

uncorrelated with s and v, the terms E[n*Fs] and E[n*v] are equal to zero and hence can
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be discarded. Then from (6.41) we have
q= E[gHW*X*Fs + g"Wx*]
= E[g"W*(F*s* + v*)Fs + g/ W*x* 1]
— E[Fss"FI'Wg| + E[n/"Wg], (6.42)

where F = [f},--- ,fx] is the mismatched channel matrix and s = [sy, - - - , sx]7. Now
we expand the expressions for both F and s in (6.42), assuming the signal sources are

uncorrelated with each other. Then we obtain
K

K K

q=E[> fisi)O_fisk)"Wg]+ Erv"Wg] = E)Y _ spspfif Wg] + E[vv Wg].
k=1 k=1 k=1

(6.43)

At this stage, we substitute f, = f. + ey in (6.43). It should be noticed that E[Wglisa

deterministic quantity and E[s;s;] and E[vv¥] can be replaced by P, and P,, respec-

tively. Furthermore, with the assumption that f; is uncorrelated with ey, (6.43) can be

simplified to:
K K
q=E)>_ Pufif{’ +eref Wg|+P,Wg = (Y P, E[(Rg, +Re, )|+ P.)Wg. (6.44)
k=1 k=1
Here we define the kth cross-correlation vector component as
ar = (Por B[Ry, + Re,)] + ) We, (6.45)
K
CEDIET (6.46)
k=1

In order to introduce the cross-correlation vector and subspace projection approach, we

substitute (6.46) in f,=P ©q (assuming it is already normalized as in (6.18)) and obtain

K
fo =Pr ) aqu (6.47)
k=1

If we assume that there is no error extracted by projecting any cross-correlation vector
component q; generated from the channel components f(1<1 # k < K) onto the

subspace projection matrix P so that P,q; = 0, then (6.47) can be simplified to
fi = Pray = Po(PE[(Ry, + Re,)] + P)We. (6.48)

From the MSE definition in (6.28), we have MSE{f,,}, = tr(E[(f, — £)(f, — £fi)#]) =
E|(f, — £,)7 (f, — £,)]. After substituting (6.48) in (6.28) we have

MSE{f;}> = E[(Pr(P,xE[(Rg, + Re,)] + P)Wg — £i)7
(Pe(PorE[(Re, + Re,)] + P)Wg —f1)]. (6.49)
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After expanding (6.49), we obtain

MSE{f;}, = E[g"W (P, Ry, + PixRe, + PPy Pr(P. 1 Re, + PogRe, + P,)Wg]
— 2E[f'Py(P. xRy, + PoxRe, + P,)Wg| + E[ff'f]. (6.50)

It should be noticed that PP, = P, = P as the projection of a subspace projection
matrix onto itself results in the same projection matrix. In addition, we have f//P; = f/
in the second term of (6.50), which can be simply verified. Since we have f;, = E[Pqx]
by pre-multiplying both sides by P# then we have P{f;, = E[PIP.qi] = F[P.qi] =
fi. Then by taking the Hermitian transpose on both sides gives f//P; = 7. Therefore,

(6.50) can be rewritten as

MSE{f;}, = E[g"W (P, R¢, + P ;Re, + P.)Pr(P. 1R, + P yRe, + P,)Wg]
— 2B (P 1 Re, + PssRe, + P,)Wg] + E[f'f]. (6.51)

After expanding the internal multiplications and eliminating the uncorrelated ones with
the assumption that g is uncorrelated with f;, and taking into account that f;, is normalized,

i.e. E[ff’f;] = 1, we obtain
MSE{f,}> = E[g"W (P Re,PiRe, + PP PiRe, + P2P)Wg +1].  (6.52)
With (6.14), further simplifications can be made so we have

MSE{fi}s = E[(P26*||Ry,|[% + PuPorel|Re, || r + P2)g" WP, Wg + £,

1 1
= (3P ElIRs |lp)” + S PaPrgmar El|[ R p] + P2)g" WE[P|Wg + 1

3 s7k€max

(6.53)

which monotonically increases with respect to E[||Rg¢,||r]. However, the results of the
analysis can become more interesting if we compare the MSE obtained in the above two
approaches. Let us denote them as MSE{fk}l (described in (6.28)) and MSE{fk}Q (de-
scribed in (6.53)), respectively, and g W E[P,]Wg as 7. If we compute their difference

we have

max

. . 1 1
MSE{fi}, — MSE{f}}, = (§P§k€2 E[|[ R |lr)” + 5 PuPogemar B[Rl p] + P)7

M
+1- gemaxE[HRkaF]- (6.54)
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If we take the partial derivative of (6.54) with respect to 7, then we have

OMSE(fi}2 MSE(E 1} () which implies that MSE{f},} is proportionally and mono-

or

tonically increasing with respect to 7. From (6.33) we have max{||Rg||r} <

\/M)\2 — 203 kA mask + 02, < VM Apau p, Which yields

. . 1 1
MSE{f.}s — MSE{f,}, < (gps%ke? MM ok + = PuPsj€masV M Apasy + P2)T

max 2

M
+1- 76,71,”\/ Moz (6.55)

In other words, if the right-hand side of (6.55) is less than O or 7 satisfies

%Emax \% M/\maac,k —1 6.56
"SIpe ane L 1pp VM P2’ (0:30)
3% s,k“mazx max,k 24 n s,k€mazx max,k + n

then MSE{f;}, — MSE{fi}; < 0 is true for all possible values of E[||Rg,||r], which
indicates a smaller MSE result from approach 2 (MSE{fk}g) as compared to approach 1
(MSE{fk}l). Interestingly, this indicates that using prior knowledge about the mismatch
in the form of cross-correlation and subspace processing can result in smaller values of
MSE. However, the only term of 7 that has to be determined is the subspace projection
matrix P, which is dependent on its subspace properties and can be further exploited

using PCA methods that can be found in the literature [101].

6.5 Simulations

In the simulations, we compare the proposed CCSP RDB algorithm for the case where
the perfect CSI is known, the case where no robust method is used when the CSI is
imperfect and for the cases where the CSI is imperfect and the several existing robust
approaches [7, 80,96-99, 103, 104, 107, 108] (i.e. worst-case SDP online programming)
are used. The simulation metrics considered include the system output SINR versus input
SNR as well as the maximum allowable total transmit power Pr. We also examine the
incoherent scenarios, where some of the interferers are strong enough as compared to the
desired signal and the noise. In all simulations, the system input SNR is known and can
be controlled by adjusting only the noise power. Both of the channels F and g follow
the Rayleigh distributed whereas the mismatch is only considered for F. The shadowing

and path loss effects are taken into account where the path loss exponent p = 2, the
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source-to-destination power path loss L = 10dB and the shadowing spread o; = 3dB.
The total number of relays and signal sources are set as M = 8 and K = 3, respectively.
The system interference-to-noise ratio (INR) is fixed at 10dB or otherwise specified. The
number of principal components is manually selected to optimize the performance for the

proposed CCSP RDB algorithm. A total number of 100 snapshots is considered.

At first, we examine the SINR performance in terms of a variation of input SNRs (i.e.
—10dB to 20dB), while limiting the maximum allowable transmit power to Pp = 1dBW,
for all the compared cases. The powers of interferers are equally spared by he interferers
at this moment. We illustrate their SINR versus SNR performances with different values
of the mismatch parameter €,,;, 1.6. €n4x = 0.2, €0 = 0.5 and €,,4, = 1.0 in Fig.
6.3, Fig. 6.4 and Fig. 6.5, respectively. The worst-case SDP method is adopted from
[96], in which the values of ¢,,,, are set to be consistent for all the mismatched matrix
quantities. The results show that the proposed CCSP RDB method perfectly preserves
the robustness against the increase of channel error level and behave close to the case
of perfect CSI, whereas the worst-case SDP method suffers performance degradations

against the increase of channel error levels.

20

15F

101

SINR (dB)
&

—p— perfect CSI
—Pp— imperfect CSI
worst-case SDP
‘ ‘ ‘ —&— proposed method
-10 -5 0 5 10 15 20
SNR (dB)

Figure 6.3: SINR versus SNR, Pr = 1dBW, ¢,,,,, = 0.2, INR=10dB

Secondly, we examine the SINR performance with respect to a variation of maximum
allowable total transmit power Pr (i.e. 1dBW to 5dBW) by fixing the SNR at a certain
level (i.e. SNR=10dB). We still consider the same INR and all interferers have the same

power. This time, we fix the perturbation parameter at €,,,, = 0.5 for all compared
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SINR (dB)

Figure 6.4:

SINR (dB)

Figure 6.5:

algorithms. In Fig. 6.6, it shows the output SINR increases as we lift up the limit for the

maximum allowable transmit power and it makes a substantial difference when a robust

approach is used. The

20

vV

10

10}
—20|
B
—30‘
L —p— imperfect CSI

—P— perfect CSI

worst-case SDP

‘ ‘ ‘ —&€— proposed method

-10 -5 0 5 10 15 20
SNR (dB)

SINR versus SNR, Pr = 1dBW, ¢,,,.. = 0.5, INR=10dB
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-40

SINR versus SNR, Py = 1dBW, ¢€,,,, = 1.0, INR=10dB

proposed CCSP RDB method still outperforms the worst-case SDP

algorithm and perform close to the case where we have a perfect CSI.

In the last example, we increase the system INR from 10dB to 20dB. We still consider

K = 3 users (which

of the interferers so that one of them is much stronger than the other. Specifically, we

examine the compared algorithms in an incoherent scenario and set the power ratio of

means there are two interferers in total) but rearrange the powers
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11
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—p— perfect CSI
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Figure 6.6: SINR versus Pr, SNR=10dB, €,,,, = 0.5, INR=10dB

the stronger interferer over the weaker one to 10. The maximum allowable total transmit
power Pr and the perturbation parameter ¢,,,, are fixed at 1ldBW and 0.2, respectively.
We observe the SINR performance versus SNR for these algorithms and illustrate the
results in Fig. 6.7. Then we fix the system SNR at 10dB and observe the output SINR
performance versus snapshots as in Fig. 6.8. It can be seen that all the algorithms have
performance degradations due to the adoption of strong interferers as well as their power
distribution. However, the proposed CCSP RDB algorithm has excellent robustness in
terms of the system output SINR against the presences of strong interferers with unbal-
anced power distribution. Especially with relative high system SNRs, the CCSP RDB

algorithm is able to perform extremely close to the case of perfect CSI.

6.6 Summary

We have devised a novel RDB approach based on the exploitation of the cross-correlation
between the received data from the relays at the destination and the system output as well
as a subspace projection method to estimate the channel errors. In the proposed CCSP
RDB method, a total relay transmit power constraint has been applied to the system with
the objective of maximizing the output SINR. A performance analysis of the CCSP RDB
technique has been carried out. The proposed CCSP RDB method does not require any
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Figure 6.7: SINR versus SNR, Pr = 1dBW, ¢,,,,, = 0.2, INR=20dB
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Figure 6.8: SINR versus snapshots, Pr = 1dBW, ¢,,,,,. = 0.2, SNR=10dB, INR=20dB

online optimization procedure and the simulation results show an excellent performance

as compared to the existing approaches.
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7.1 Conclusions

In this thesis, sensor array beamforming algortihms as well as relay selection techniques
have been investigated for applications of conventional beamformers and distributed
beamforming using relay networks. For conventional beamforming, low-complexity RAB
techniques that are based on shrinkage methods, eigen subspace projection and Krylov
subspace projection techniques have been proposed. For distributed beamforming, coop-
erative relay networks with relay selections and output SINR maximization techniques
and robust distributed beamforming techniques have been proposed. The corresponding
system models have been described and the techniques have been introduced in an al-
gorithmic manner. Moreover, computational complexity and performance analysis and

practical simulations have also been presented for those techniques.

In Chapter 3, low-complexity RAB techniques based on shrinkage methods have been
proposed. We have firstly derived a LOCMSE batch algorithm to estimate the desired sig-

nal steering vector mismatch, in which the INC matrix is also estimated with a recursive
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matrix shrinkage method. Then we have developed low-complexity adaptive recursive
versions of SG and CG to update the beamforming weights from a series of modified op-
timization problems, resulting in low-cost LOCSME-SG, LOCSME-CCG and LOCSME-
MCG robust adaptive algorithms. An analysis of the effect of shrinkage on the estimation
procedure has been developed to have a deep investigation on how it affects the estimation
accuracy and shown to provide better performance. A computational complexity compar-
ison has also been presented and discussed for the proposed and existing algorithms. In
the simulations, a diverse set of scenarios have been considered and the performance of

the proposed algorithms has been illustrated and discussed.

In Chapter 4, cost-effective low-rank RAB techniques have been proposed. The tech-
niques include a batch OKSPME method and novel RAB algorithms that are based on
the exploitation of the cross-correlation between the array observation data and the output
of the beamformer, while using a Krylov subspace. In OKSPME, we have constructed
a general linear equation considered in large dimensions whose solution helps to update
the steering vector mismatch. Then, an FOM method that aims to form an orthogonal
Krylov subspace has been introduced to iteratively estimate the steering vector mismatch
in a reduced-dimensional subspace, so that the system complexity can be significantly
reduced and controlled when dealing with high dimension subspaces or large sensor ar-
rays. Adaptive algorithms based on SG and CG techniques have been derived based on
reformulated optimization problems to update the beamforming weights, for the purpose
of further reducing the complexity in weight vector computations. In the simulations, we
have considered multiple scenarios including both time-invariant and time-varying cases
and the results have shown excellent performance in terms of the output SINR of the

proposed RAB algorithms among all the compared RAB methods.

In Chapter 5, relay selection methods for distributed beamforming have been proposed.
Specifically, we have proposed joint MMSE consensus relay and selection schemes with
a total power constraint and local communications among the relays for a network with
cooperating sensors, then we have devised greedy relay selection algorithms named
LMMSEC-G and SMMSEC-G, based on the MMSE consensus approach that optimize
the network performance. Moreover, we have also proposed the MSINR relay selection
algorithms for distributed beamforming, with a total relay transmit power constraint that

iteratively optimizes both the beamforming weights at the relays nodes, maximizing the
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SINR at the destination, which are named as RGSRS relay selection algorithm. The pro-
posed greedy relay selection scheme has also been compared to other schemes like RRRS
and RESRS. A complexity analysis has been provided and simulation results have shown

that the proposed algorithms achieve excellent BER and SINR performances.

In Chapter 6, we have proposed a novel CCSP RDB technique, which does not require
any online optimization procedure as compared to previously reported RDB algorithms.
The CCSP RDB approach relies on a total relay transmit power constraint and aims to
maximize the output SINR. The channel errors are modeled using an additive matrix per-
turbation method, which results in degradation of the system performance. A performance

analysis of the proposed CCSP robust technique has also been provided.

7.2 Future Work

Many of the methods and algorithms introduced in this thesis have potential applications
in other systems and scenarios outside the scope of this thesis, and there is further work
and analysis that could be considered to extend the work that has been covered. RAB and
RDB techniques are mainly designed for the preservation of performance of beamforming
and relay systems. However, the error or mismatch estimation methods can be used in
many other areas like biomedical signal processing, applied mathematics, estimation and

detection techniques.

The LOCSME and OKSPME RAB techniques in Chapter 3 and 4 can be also com-
bined with widely-linear signal processing, where noncircular signals or data models and
their associated augmented statistics must be considered for optimal performance. Specif-
ically, the linear shrinkage method from LOCSME can be extended to take non-linear
parameters or coefficients into account so as to fit non-linear data model or processes,
in which case the complexity may have some increase. Since the steering vector mis-
match estimation is independent from the estimation of the covariance matrix, the matrix
shrinkage method in LOCSME can be employed in the covariance matrix estimation of

OKSPME, which can be also implemented in an adaptive mechanism.

In the applications of compressive sensing, where sparse signal models and systems
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are considered, in which case it is still possible to derive sparse versions of signal esti-
mation and reconstruction algorithms based on LOCSME or OKSPME. Interestingly, if
the exploitation of the cross-correlation between the sensor array observation data and the
system output and the subspace projection approaches work well for sparse systems, then
we can make full use of the information from a limited number of available sensors to im-
prove the accuracy of signal estimation and the quality of reconstruction without requiring
much computational complexity. In other words, to preserve or enhance the system per-
formance using the output SNR or SINR metrics. Similar MSE or MMSE analysis will

also be possible to evaluate the system performance.

Besides the greedy-like search based relay selection algorithms in this thesis, it is also
possible to combine the cooperative MMSE consensus method with many other search
algorithms like genetic algorithms. A comprehensive comparison considering multiple
aspects including computational complexity, system capacity, compatibility and perfor-
mance of interest among all the typical relay selection search algorithms (greedy search,
exhaustive search, random search etc.) should be carried out. In addition, the proposed
CCSP RDB technique can be associated with adaptive algorithms like SG or CG to reduce

the complexity and make it implementable and practical in most applications.
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Glossary

AF amplify-and-forward
BER bit-error-rate
BPSK binary phase shift keying

CCG conventional conjugate gradient
CCSP cross-correlation and subspace projection
CF compress-and-forward

CG conjugate gradient

LCMV linear constrained minimum variance
CSI channel state information

DF decode-and-forward

DL diagonal loading

DoA direction of arrival

FOM full orthogonalization method

INC interference-plus-noise covariance
INR interferences-to-noise ratio

JIO joint iterative optimization

KA knowledge-aided

LCWC low-complexity worst-case

LMS least mean squares

LOCME  low-complexity mismatch estimation

LOCSME low-complexity shrinkage-based mismatch estimation

MAO modified array observation
MCG modified conjugate gradient
MIJIO modified joint iterative optimization
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ML maximum likelihood

MMSE minimum mean squared error

MSE mean squared error

MSINR maximum signal-to-interference-plus-noise ratio
MVDR minimum variance distortionless response

OAS oracle approximating shrinkage

OKSPME orthogonal Krylov subspace projection mismatch estimation

PCA principal component analysis

QoS quality of service

RAB robust adaptive beamforming

RCB robust Capon beamformer

RDB robust distributed beamforming

RESRS restricted exhaustive search relay selection

RGSRS restricted greedy search relay selection

RLS recursive least squares

RRRS restricted random relay selection
SCM sample covariance matrix

SCV sample correlation vector

SDP semi-definite programme

SDR semi-definite relaxation

SG stochastic gradient

SINR signal-to-interference-plus-noise ratio
SIR signal-to-interference ratio

SMI sampled matrix inversion

SNR signal-to-noise ratio

SOCP second order cone programme
Sol signal of interest

SQP sequential quadratic programme
UCA uniform circular array

ULA uniform linear array
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