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Abstract

Multiple-Input Multiple-Output (MIMO) systems, using antenna arrays at both
receiver and transmitter, have shown great potential to provide high bandwidth
utilization efficiency. Unlike other reported research on MIMO systems which
often assumes independent antennas, in this thesis an arrayed MIMO system
framework is proposed, which provides a richer description of the channel charac-
teristics and additional degrees of freedom in designing communication systems.

Firstly, the spatial correlated MIMO system is studied as an array-to-array
system with each array (Tx or Rx) having predefined constrained aperture. The
MIMO system is completely characterized by its transmit and receive array man-
ifolds and a new spatial correlation model other than Kronecker-based model is
proposed. As this model is based on array manifolds, it enables the study of the
effect of array geometry on the capacity of correlated MIMO channels.

Secondly, to generalize the proposed arrayed MIMO model to a frequency
selective fading scenario, the framework of uplink MIMO DS-CDMA (Direct-
Sequence Code Division Multiple Access) systems is developed. DOD estimation
is developed based on transmit beam rotation. A subspace-based joint DOA /TOA
estimation scheme as well as various spatial temporal reception algorithms is also
proposed.

Finally, the downlink MIMO-CDMA systems in multiple-access multipath fad-
ing channels are investigated. Linear precoder and decoder optimization problems
are studied under different criterions. Optimization approaches with different
power allocation schemes are investigated. Sub-optimization approaches with

close-form solution and thus less computation complexity are also proposed.
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Chapter 1

Introduction

1.1 Space-Time Characteristics of Multipath Fad-

ing Channels

Generally speaking, wireless channels are much more difficult and hostile than
wired channels, since the former composes of multipaths which arise as the se-
quence of reflection, diffraction and scattering of the radiated energy off objects
that lie in the propagation path. An illustrative example of these three basic
propagation mechanisms is shown in Figure 1.1.

Multipaths in wireless channels create small-scale fading effects. Given that
the receiver (Rx) antenna is located in Fraunhofer region [1] of transmitter (Tx)
antenna (see Appendix 1.A), the signal received at any point in the space may
consist of a large number of plane waves having randomly distributed amplitudes,
phases, delay, and angles of arrival. Combination of these multipath components
at the Rx antenna causes the fluctuation in received signal, thereby inducing
signal distortion or small-scale fading.

The propagation channel introduces dispersion to the transmitted signal in

17
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Scattering \/
\ ANT/%

Diffraction

Reflection

Reflection

Figure 1.1: Multipath propagation.

different dimensions, e.g. frequency, time, and space. Accordingly, the channel
dispersion can be characterized in terms of delay spread, Doppler spread, and

angle spread (see Appendix 1.B and reference [2] [3] [4])

1.2 Diversity

Dispersion of multipaths in the wireless channel causes the signal at the receiver
to distort or fade significantly. One of the most powerful techniques to mitigate
the effects of fading is diversity.

Diversity is defined as a general technique that utilizes two or more copies of
the signal with varying degrees of noise/interference effects to achieve, by selection
or a combination scheme, higher degree of message-recovery performance than

that achievable by any one of the individual copies separately.
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1.2.1 Classification of Diversity

The idea behind diversity is to send the same data over multiple independent

fading paths. For instance [3] [5],

e In frequency diversity, the same information (usually narrowband signal)
is transmitted on different carrier frequencies which are separated by the
coherence bandwidth of the channel; then at the receiver several replicas
of the transmitted signals are combined before a decision is made. This
diversity technique requires additional bandwidth and power to send signal

over multiple frequency bands.

e Time diversity is achieved by transmitting the same information at different
times, where the time difference is greater than the coherence time of the
channel. It does not require increased bandwidth and transmit power, but

does decrease the data rate.

e While some of spread spectrum techniques, e.g. Frequency Hopping sys-
tems, are frequency diversity, widely-used Code Division Multiplexing Ac-
cess (CDMA) spread spectrum system is the most important implementa-

tion of time diversity (also known as code diversity).

e As it has been reported that the horizontal and vertical polarization paths
between the transmitter and the receiver are uncorrelated [6], orthogonal

polarization can be exploited to obtain polarization diversity.

e Space diversity, also known as antenna diversity, is one of the most popular

forms of diversity used in wireless communication systems.
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1.2.2 Space Diversity

The utilization of both time and frequency diversity incurs an expense to intro-
duce redundancy - time in the case of time diversity and bandwidth in the case
of frequency diversity. However, spatial diversity is an attractive alternative that
does not cost additional time or bandwidth. This property of space diversity has
sparked the interest in the implementation of space diversity in the 3G or beyond

mobile communications system [5].

1.2.2.1 Receive Diversity

Traditionally, multiple antennas have been used at the receiver to combat chan-
nel fading. Fach pair of Tx and Rx antennas provides a signal path from the
transmitter to the receiver. By sending signals that carry the same information
through different paths, multiple independently faded replicas of the data symbol
can be obtained at the receiver end; hence, more reliable reception is achieved.
For example [2], in a slow Rayleigh-fading environment with one transmit and
N receive antennas, the transmitted signal is passed through N different paths. It
is well known that if the fading is independent across /N antenna pairs, a maximal
diversity gain of N can be achieved, i.e. an average error probability can be made
to decay like the signal-to-noise ratio at the input of Rx array has been increased

from SNR to SNRY.

1.2.2.2 Transmit Diversity

Since 1990s, there has been an increasing interest in transmit diversity techniques.
In transmit diversity there are multiple Tx antennas, among which the transmit
power is distributed.

When the channel state information (CSI) is known to the transmitter, the
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system is very similar to receive diversity. However, without CSI, transmit diver-
sity technique requires a combination of space and time diversity via, for example,
Alamouti scheme [7]. In Alamouti scheme, a space diversity order of 2 can be
obtained by transmitting two different symbols s; and sy from antennas 1 and 2
respectively during the first symbol period, followed by signals —s3 and s} form
antennas 1 and 2 respectively during the next symbol period. Extension of Alam-

outi scheme in systems with more than two Tx antennas results in space-time block

coding (STBC) [8] [9].

1.2.2.3 Array Diversity

Array techniques can be seen as the most sophisticated and advanced space di-
versity techniques. Antenna array (or smart antennas) system is formed by a
number of antenna elements with a given geometry with measurements taken
with respect to the array reference point. Throughout the thesis, without loss
of generality, all antennas considered are assumed to be isotropic and within the
local area! of the array’s reference point.

A typical structure of array system - (space-only) beamformer that exploits
the space diversity at the receiver is depicted in Figure 1.2. It is a narrowband
beamformer which assumes that the bandwidth of the signal is narrow enough
that the baseband signal waveform stays almost constant at each array element.
The beamformer operates by adjusting the phase and amplitude of the signals
induced on each element of the antenna array using the weights {w, ws, ..., wy}
and combining to form the beamformer output, thus a beam has been formed

towards the direction where maximum gain is obtained.

"Local area is the largest volume of free-space about a specific point r = [ry, r,, TZ]T in which
the wireless channel can be modelled as the summation of homogeneous plane waves.
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Figure 1.2: Structure of a space-only beamformer.

The array gain (diversity gain of array system) can be defined by [1]

SNR.,
* SNR. (1.1)

where SNR;, and SNR,,; refer respectively to the signal-to-noise ratio at the
input and output of the beamformer. As shown by Figure 1.3 (a) and (b), for
a 5-element uniform linear array (ULA) beamformer with half wavelength inter-
element spacing, if simply adding up received signals of all antennas, i.e. w; =
1 forall i =1,---,N, the SNR,,; of the signal impinging from direction 90°
and 270° will be increased 5 fold. By applying proper spatial array processing
techniques steering the beam towards another direction, say, 120°, the SNR,,,; of
the signal impinging from direction 120° and 240° will get the maximum array
gain, as shown in (c) and (d) of Figure 1.3.

Different weight-vectors create different beamformers. The simplest weight-
vector is formed using diversity combining rule. This is used to overcome the
problem of fading in radio channels and utilizes the fact that the signals arriving
at different locations fade differently. The combining techniques that are cur-

rently used in various space diversity systems are selection combining, threshold
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Figure 1.3: Array Patterns of a 5 element Uniform Linear Array.

combining (switch and stay combining), equal gain combining (EGC) and maxi-
mal ratio combining (MRC) [5].

Furthermore, as indicated in (c) of Figure 1.3, with beamformer, a number
of nulling directions are created, which enable the receiver diminishes the inter-
ference from these directions. The beam pattern of the array depends on the
geometry, the amplitude and phase excitation of the elements, and also the radi-
ation pattern of individual elements.

With the effort of the community of array processing on wireless communica-
tions, integration of array processing and communication techniques has moved
from the conventional direction nulling and phase-arrays to advanced superreso-
lution arrays, e.g. multiple signal classification (MUSIC) method [10], direction

finding and superresolution adaptive beamformers.



1. Introduction 24

1.3 Space-Time Arrayed Communications

1.3.1 Space-Time Array Processing

At the multiple-antenna receiver, space-time and not just information associated
with the time communication signals can be utilized to provide more sophisticated
and powerful wireless communication systems. A typical structure of space-time
beamformer that exploits both the space and the time diversity at the receiver is

depicted in Figure 1.4.

X(0)

N1
—

Figure 1.4: Structure of space-time beamformer using tapped delay lines.
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Space-time beamformer is often employed in frequency selective channel where
the transmitted signal bandwidth is much greater than the coherence bandwidth
of the channel, e.g. in CDMA spread spectrum system. A bank of N tapped
delay lines (TDL), each of length L, are concatenated to cope with the time
dispersion caused by frequency selective fading. Again, the beamformer operates
by adjusting the phase and amplitude of the signals induced on each tap of each
element of the antenna array using the weights {wy, i = 1,..., N; k = 1,...L}
and combining to form the space-time beamformer output, thus a beam has been
formed towards the TOA as well as the DOA where maximum gain is required
as shown in Figure 1.5. The space-time array processing techniques is capable of

achieving space and time diversity simultaneously.

w0
10
1204
100

80

Array Gain

60
404

204

Time Delay in Tc Azimuth Angle in degrees

Figure 1.5: Array Pattern of a space-time beamformer using a 5 element Uniform
Linear Array and tapped delay lines with 31 taps.
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1.3.2 Classification of Space-Time Wireless Channels

From the viewpoint of array processing, space-time wireless channels can be clas-
sified, based on the number of inputs and outputs, into four main categories using

the terms
e Scalar input/output to indicate a single input/output and
e Vector input/output to indicate a set of more than one input/output.

In a similar fashion the terms scalar-signal and vector-signal indicate a single
signal or a set of more than one signal respectively. Using the above terms
and with reference to Figure 1.6, the space-time communication channels can be

classified into four basic types as follows:

o Scalar-Input Scalar-Output (SISO) channel: in point-to-point transmission,

the single antenna element is employed at both ends of the transmission link.

o Scalar-Input Vector-Output (SIVO) channel: in point-to-point transmis-
sion, the system employs a single antenna transmitter and an antenna array
receiver; in the multiple access system, (i) SIVO MA-1 channel is formed
with the single antenna element is employed at both the transmitter and
the receivers of multiple users; (ii) SIVO MA-2 channel is formed with the
employment of antenna arrays at the receivers of multiple users and a single

antenna element at the transmitter.

o Vector-Input Scalar-Output (VISO) channel: in the case of point-to-point
transmission, VISO channel is formed when an antenna array is employed at
the transmitter and a single antenna is used at the receiver; in the multiple
access system, (i) VISO MA-1 channel is formed with the single antenna

element is employed at both the receiver and the transmitters of multiple
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Figure 1.6: Classification of space-time channels.

users; (ii) VISO MA-2 channel is formed with the employment of antenna
arrays at the transmitters of multiple users and a single antenna element at

the receiver.

o Vector-Input Vector-Output (VIVO) channel: Similar to the classification
of VISO channel, there are different types of VIVO channels depending on
how vector-signals are formed at the transmitter and receiver. In point-to-
point transmission, the VIVO channel is formed with the employment of
antenna arrays at both transmitter and receiver. In the case of a multiple

access system, there are (i) VIVO MA-1 where the system employs single
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Rx

antenna transmitters and an antenna array receiver; and (ii) VIVO MA-2

where antenna arrays are used at both the transmitters and the receiver in

the system.

Please note that what is defined here as VIVO channel is similar with the

definition of multiple-input multiple-output (MIMO) channel and, by using the

former, the correlation of the multiple channels is highlighted.

1.4 Motivation and Organization of the research

In later 1990’s, Telatar [11], Fochini and Gans [12] found that, by using Multiple

antennas at both transmitter and receiver (as depicted in Figure 1.7), MIMO

system can provide N*-fold capacity increase compared with Single-Input Single-

Output (SISO) systems, where N* = min (N, N ), with N and N denotes the

number of the antenna elements at the transmitter and the receiver?.

2Note that, throughout this thesis, a symbol with a ‘bar’ at the top will denote a transmitter’s

parameter.
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To illustrate the insight of conventional MIMO, consider a single-user (point-
to-point), single polarization, narrowband MIMO system depicted in Figure 1.7
with N antenna elements at the transmitter, and N antenna elements at the
receiver, referred to as (N, N)-MIMO. The N dimensional received signal vector

z (t) can then be modelled as
z(t) =Hm (t —7)+n(t) (1.2)

where m (t) is a N x 1 transmitted signal vector, and n () a N x 1 circularly
symmetric complex Additive White Gaussian Noise (AWGN) vector with zero

2 .

mean and variance o7, i.e.,

n(t) ~CN (QNanHN) . (1.3)

The N x N channel matrix

h1,17 hl,?a U hl,N
h’2,17 h‘2,27 ) h‘ N
H = 2N (1.4)
| v, e, oo hyw |

is called the MIMO channel matrix, where h; ; denotes the channel connecting
the j** transmitter antenna to " receiver antenna.

If the Channel State Information (CSI) is unknown to the transmitter and
Rym = & {m(t)m(t)H} = Iy (where € {-} is the expectation operator), the

capacity of the MIMO channel is [2]

P
C = Blog, det (]IN + _—]H[]I-]IH) bits/s (1.5)
No?

n

For fixed P/c2, if H is a random matrix with all elements to be independent, it

has been proven that [12]

C (N*) — constant - N* (1.6)
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Figure 1.8: Illustration of Jakes’ One-Ring Scattering Model

for high SNR scenarios and N* being large. This means, asymptotically, the
capacity increase is proportional to the increase of the number of the antenna
elements at transmitter and receiver [11] [12] [13].

Since H is time-variant, the MIMO capacity C' in Eqn. (1.5) is then a statistic

variable relying heavily on the correlation matrix,
Ry £ & {vec (H) vec” (H)} (1.7)

When the idea of MIMO systems was firstly brought out, i.i.d. condition

iid. Assumption: Ry =Iyx (1.8)

was its fundamental presumption(see [12]), i.e. all channel coefficients h; ; (t) in
the channel matrix H are identical independent distributed (i.i.d.).

The widely-accepted i.i.d. assumption (1.8) originates from Jakes’ one ring
propagation model. As depicted in Figure 1.8, consider a system with single
transmit antenna and the receiver employs two antennas with local scatterers
uniformly distributed on a ring in the vicinity. When the distance between the
transmitter and the receiver is much greater than the radii of the scattering ring

and the number of the scatterers is large, the spatial correlation coefficient of two
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Figure 1.9: Spatial correlation changes with inter-element spacing in Jake’s one-
ring propagation model.

spatial channels can be expressed as

2 d
~ 1.
p Jo( AC) (1.9)

where Jy () is the Bessel function of the first kind of zero order, d the inter-

element spacing and A, the carrier’s wavelength [14]. As shown in Figure 1.9, by

increasing element spacing, the spatial correlation can be arbitrarily small.
Practical propagation greatly differed from Jake’s one-ring model. Some prac-

tical limitations are:

e physical size of the user equipment (UE) limits the inter-element spacing;

e the scattering effect in the vicinity of the base station is very small, since

they are always elevated and unobstructed by local scatterers.

e recent research has unveiled that, even at the vicinity of UE, the one-ring
model is too idealized. The scattering environment around UE is more

likely to be characterized by a number of dominant clusters, each with a



1. Introduction 32

impinging direction and angular spread [15]. This will be elaborated in

Chapter 2.

Dramatic deviation of, for example, the calculation of the capacity and STBC
design will be caused if spatial correlation is taken into account in the investi-
gation of MIMO. As a result, in recent years, attention has been paid to corre-
lated MIMO system. However, existing researches on this topic are all statisti-
cal approaches. They model the overall stochastic channel as a random matrix
conformed to certain distributions without characterizing individually the radio
channel parameters. As stated by Ernst et. al.: "Radio propagation forms the
basis for any radio channel including MIMO systems ... popular mathematical
models and commonly applied statistical assumptions sometimes turn out to ne-
glect important properties of MIMO radio channels."

The whole work conducted in this thesis is motivated by investigating the cor-
relation properties of MIMO channels from the radio propagation point of view.
Thus, by exploiting antenna arrays in wireless channel, the research is based
on parametric physical models which are more accurate descriptions of the ac-
tual propagation environment whose parameters represent physically meaningful
quantities, such as path delay, direction and complex path gains. In this thesis,
parametric channel models will be developed using the array manifold concept,
which is a natural representation and thus a perfect abstraction of the channel
propagation characteristics.

The rest of the thesis is structured as follows:

e In Chapter 2, MIMO system is investigated as an array-to-array commu-
nication system from the array processing viewpoint. By exploiting the
propagation characteristics of multipaths for a single-user point-to-point

communication, a novel arrayed MIMO model is derived using the concept
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of the ‘array manifold’ associated with both Rx and Tx arrays. With the
proposed model, spatial correlation, capacity and degree of freedom of the

correlated MIMO system are extensively studied.

e In Chapter 3, the proposed correlated MIMO channel model of Chapter 2
has been used in a multi-user space-time CDMA environment. With the in-
troduction of MIMO Spatial Temporal ARray (STAR) manifold, the uplink
of the arrayed multi-user MIMO-CDMA system simultaneously transmit-
ting multiple signal streams is studied. Based on the subspace techniques,
the algorithms of channel parameters estimation as well as space-time re-

ceivers are proposed.

e In downlink of the arrayed multi-user MIMO-CDMA infrastructure, the
powerful computational ability of base station makes the transmit side pre-
processing possible. So, in Chapter 4, with the similar framework used
in the chapter 3, the Tx-Rx joint optimization problem is addressed. Un-
der different criterions, such as minimizing the mean-square-error (MSE)
or received signal-to-noise-plus-interference ratio (SNIR), optimization and
sub-optimization schemes with different computational cost are derived and

compared.

e The work described in this thesis is concluded in Chapter 5. Furthermore,
some future directions such as the robust arrayed MIMO, antenna selection,
Space-Time Block Coding (STBC) in correlated MIMO systems and game

theory based ad-hoc Tx-Rx optimization are presented in this chapter.
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Figure 1.10: Field regions of an antenna.

Appendix 1.A Field Regions of Antenna

As shown in Figure 1.10, the space surrounding an antenna is usually subdivided
into three regions: reactive near-field, radiating near-field (Fresnel) and far-field
(Fraunhofer) regions [1].

Reactive near-field region is defined as "that region of the field immediately
surrounding the antenna wherein the reactive field predominates."® For most

antennas, the outer boundary of this region, Ry, is taken at

D3
Ry =062/ (1.10)

where D is the largest dimension of the antenna and A is the wavelength.
Far-field (Fraunhofer) region is defined as "that region of the field of an an-

tenna where the angular field distribution is essentially independent of the dis-

3In this section, those in quotation marks is from the IEEE Standard Definitions of Terms
for Antennas (IEEE Std 145-1973)
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tance from the antenna." The inner boundary of this region, Rs, is taken at

2D?

and the outer one at infinity.

Radiating near-field (Fresnel) region is the region of the field between the
reactive near-field region and the far-field region wherein radiation fields predom-
inate and the angular field distribution is dependent upon the distance from the

antenna.
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Appendix 1.B Selectivity and Coherence of Wire-
less Channels

o Delay spread Tipreaa is caused by multipath arrival with different time de-
lays. It can be defined as the maximum excess delay between the first and
last arrived path components, during which the received signal power falls
below some threshold level. Typical values of delay spread are on the order
of nanoseconds in indoor radio channel [15] and on the order of microsec-
onds in the outdoor radio channels [16]. Additionally, the time dispersion of
the fading channels can also be characterized by coherence bandwidth By,
which is defined as the frequency range over which the signals have a strong
potential for amplitude correlation. Delay spread (Tipread) and coherence

bandwidth (B..,) are inversely proportional to one another, i.e.

1

Bcoh x~ T
spread

(1.12)

In a wireless communication system, if the symbol period of transmitting
symbol T, is much greater than delay spread, the effects of time disper-
sion are negligible at the receiver and multipath fading is frequency flat.

Therefore, the channel is known as the flat fading channel if

Ts > Tspread (1 . 13)

As the signal bandwidth B, is inversely proportional to symbol period T,

condition (1.13) is equivalent to

B, < Ben (1.14)

Otherwise Inter-symbol-interference (ISI) arises and the multipath fading

is frequency selective, resulting in frequency selective channel.
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e The time variations of the channel which arise from the motion of transmit-
ter /receiver antennas cause a Doppler shift in the received signal. Doppler
Spread Bp,p is a measure of the spectral broadening caused by the time
rate of the change of the wireless channel and is defined as the range of
frequencies over which the received Doppler spectrum is essentially non-
zero. The space-time correlation function is the Fourier transform of the
Doppler power spectrum with T¢,, defined as the channel coherence time
over which the channel’s response to a transmitted signal has a correlation
greater than some threshold. Doppler spread and coherence time are para-
meters that describe the time varying nature of the channel. Analogous to
the delay spread and coherence bandwidth, the approximate relationship

between the two parameters is given as

1
BDop

Tcoh ~ (115)

If the baseband signal bandwidth B, is much greater than the Doppler
spread, the channel impulse response changes at a rate much slower than the
transmitted baseband signal and the effects of Doppler spread are negligible.
Thus the fading channel can be categorized as the slow fading (or time flat)

channel. Therefore, a signal undergoes slow fading if

B, > By (1.16)

or equivalently

TS << Tcoh (117)

Otherwise, in a fast fading (or time selective) channel, the channel impulse
response changes rapidly within the symbol period. In practice, fast fading

only occurs for relatively very low data rates.
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o Angle spread at the receiver (6gpread) refers to the spread in the Direction
Of Arrival (DOA) of the multipath components at the receive; Similarly,
angle spread (@spread) at the transmitter refers to the spread in the Direction
of Departure (DOD) of the multipath components which finally reach the
receiver. Coherence distance at the receiver (D..,) and at the transmitter
(Dcon) are the maximum spatial separations over which the channel response
can be assumed constant. The coherence distance is inversely proportional

to the angle spread - the larger the angle spread, the shorter the coherence

distance, i.e.

1
Dcoh (06 (1 . 18)
espread
and
— 1
Dcoh o = (1 . 19)
gspread

The channel is said to be space selective between two antennas if their
separation is larger than the coherence distance. Otherwise the channel is

space flat.



Chapter 2

Arrayed MIMO Modelling

2.1 Introduction

A primary assumption made about MIMO was that the signals propagating be-
tween different elements of Tx and Rx array endured independent identical dis-
tributed (i.i.d.) Rayleigh fading [12]. This assumption has been widely used in
capacity calculations and space-time coding. However, it has been reported re-
cently [17][18] that this assumption does not hold in the majority (if not all) of
practical scenarios.

As has been stated in [19], spatial correlation exists in practice and it is a
function of scattering environment, antenna response, array aperture and array
geometry. Under one-ring modelling of rich scattering propagation, the envelop of
the spatial correlation between two channels connecting a Tx/Rx element and two
Rx/Tx elements is a zero-order Bessel function of the receiver element spacing [14]
(see Eqn. 1.9). With the increase of element spacing, the spatial correlation con-
verges to zero rapidly. However, in commercial mobile communication systems,
the inter-element spacing in a User Equipment (UE) will be limited by its actual

size. Moreover, many field experimental measurements have found that the plane

39
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wave propagation in MIMO communications is more likely to be characterized by
a number of dominant clusters [15], instead of one-ring model. Researches (e.g.
in [20]) have unveiled that capacity results taking into account spatial correlated
fades will significantly deviate from results based on i.i.d. assumption. Therefore,
analyzing and modeling of correlated MIMO channels become a vital task before

realizing the promising bandwidth utility efficiency of MIMO systems.

2.1.1 Kronecker-based Model

One of the most popular models existing for spatial correlated MIMO systems is
the so-called Kronecker-based model [2] [21] [22]. With reference to Figure 2.1,

the essential assumptions made by this model are

e The spatial correlation' between the fading from two Tx antennas to one
Rx antenna, known as Tx correlation, does not depend on the choice of the

Rx antenna. That is

,O(hn, h12) =p (h21, h22) = Py (2-1)

e The spatial correlation between the fading from one Tx antenna to two Rx
antennas, known as Rx correlation, does not depend on the choice of Tx

antenna. That is

p (h11> h21) =p (h12, h22) = Pr (2-2)

e The spatial correlation of the fading channels between two pair of Tx and
Rx antennas is the product of the corresponding transmitter and receiver

correlation. That is

p (P12, ha1) = pip, (2.3)

'For two random variables a and b, their correlation coefficient p (a, b) £ —_ctlabl}
v E{lal® te{er*}
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Figure 2.1: A schematic example of (2,2)-MIMO.

Based on the above three assumptions, it can be proved (see Appendix of [21])

that the spatial correlation matrix
Ry 2 € {vec (H) vec (H)H} e CINXNN (2.4)

can be represented as a Kronecker product of the Tx and Rx spatial correlation

matrices R and R, i.e.

Ry=R ®R (2.5)

where R and R are defined by
R2 £ {HH} ec™F (2.6)
R £ %5 {HH"} ec™~ (2.7)

Equivalently, the correlated MIMO channel corresponding to Kronecker correla-

tion model (2.5) can be expressed [2] as
H = RV2H,R"* (2.8)

where H,, refers to the spatially ‘white’ (i.i.d.) MIMO channel.

For instance, with reference to Figure 2.1, if

_ 1 p
R= ' (2.9)

*

pp 1



2. Arrayed MIMO Modelling 42

R = (2.10)

then following the Kronecker-based model, the spatial correlation matrix is

*

L p pr pipy

ey 1 pipr o pt
Ry= ' ' (2.11)

e e Lo py

N2 S

Although the Kronecker-based correlated MIMO model provides a simple
mean to characterize the correlated fading in MIMO channel, its accuracy has
been questioned by a number of incompatible results reported recently (e.g. [17]
and [18]). For instance, Svantesson et al. [18], via statistical tests, indicated that
larger MIMO systems showed strong non-normality and could not be well mod-
elled by Kronecker product. Measurements of an (8, 8)-MIMO system carried out
by Bonek et al. [17] indicated that while the i.i.d. model largely overestimated
the MIMO capacity, the Kronecker-based model underestimated the capacity sys-
tematically.

A perceivable explanation to the discrepancy of Kronecker-based model is that
the assumption Eqn. (2.3) is derived from the rich scattering scenario, which is
exactly assumed by i.i.d. Rayleigh propagation. The fact that the practical

scattering scenario is not rich enough invalidates the independency of Tx/Rx

correlation.

2.1.2 Weichselberger’s Model

It is evident that properly dealing with the coupling of the transmitter and re-
ceiver spatial correlation is a key factor when modelling the correlated MIMO.

To achieve this, Weichselberger et al. [23] have proposed a statistical model as
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follows

H=U(GoH,)T (2.12)

where U and U are respective the eigenvectors of the Rx and the Tx correlation
matrices, i.e. R = UDU? € CV*N and R = U D T" € ¢™N. The so-called
‘coupling matrix’ G specifies how the mean amount of energy is coupled from the
Rx’s eigenvectors to the Tx’s eigenvectors, reflecting the spatial arrangement of
scattering objects. Some typical radio propagation environments and the corre-
sponding coupling matrices are shown in Figure 2.2.

Simulations in [23] have shown that a MIMO channel, synthesized using We-
ichselberger’s model, approximates a practical measured channel better than us-
ing the Kronecker-based model. Nevertheless, space information of MIMO sys-
tems, such as the geometry of the antenna arrays, is neglected by Weicheslberger’s

model.

2.1.3 Sayeed’s Model

Sayeed [24] represented the MIMO channel with a virtual spatial channel matrix
Hy € CN*N.

H = FH,F" (2.13)

where F € C¥*N and F € CV*N are channel independent Discrete Fourier Trans-
form (DFT) matrices. By DFT, the direction of departure (DOD) and the di-
rection of Arrival (DOA) were artificially divided into N and N discrete beams,
respectively. The propagation between the Tx and the Rx is partitioned into
these N x N virtual DOD-DOA bins, and the fading coefficients associated with
the virtual bins are assumed to be independent.

With mathematical tractability, Sayeed’s virtual representation is a good ap-

proach for modelling of correlated MIMO channel, although it suffers from some
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principle limitations:

1. The independency of the fading coefficients of the virtual bins assumed by
Sayeed is an asymptotic approximation, i.e. only stands when the number
of Tx/Rx array elements increases to infinity. In the case of limited number
of the array elements, it is plausible to imply the uncorrelated virtual fading

coefficients from the well-accepted uncorrelated scattering assumption.

2. When determining the virtual directions with the steering vector of Uni-
form Linear Array (ULA), the sidelobes introduced by the steering vector

is neglected by Sayeed.

3. As pointed out in [24], this model is restricted to uniform linear array and

is not valid for any arbitrary array geometry.

2.1.4 Miiller’s Models

Another modelling approach made by Miiller [25] expresses the MIMO channel

as ~ _
B, 0 - 0
0 B, . _
H = A" ? B ecVN (2.14)
. . . 0
0 -~ 0 PBg

where K denotes the number of scattering objects, (3, the attenuation of the
k™ path. The matrix A € CE*N describes the propagation from the Tx array
to the scattering objects, while B € CX*¥ describes the propagation from the
scattering objects to the Rx array. The entries of A and B are assumed to be
the i.i.d. random variables with zero mean and unit variance. Miiller’s model

challenged the principle of the array processing theories that the propagation
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between a scattering object and the different elements of an array are correlated
in most circumstance. Furthermore, it requires each signal travelling from the
transmitter to the receiver bounced off a scattering object exactly once.

Debbah and Miiller, in [26], extends Eqn. (2.14) to

1/2

1 . _
H=——AHP’XP’B e V¥ (2.15)

VKK

where K and K refer respectively to the number of scattering objects at the re-
ceiver side and the transmitter side, matrix X € C5*X describes the propagation
from transmitter-side scattering objects to the receiver-side scattering objects
with i.i.d. Gaussian random entries with zero-mean and unit variance. Matrix
A € CE*N represents the DOA from receiver-side scattering objects to the receiver
and matrix B € C5*" the DOD from the transmitter to the transmitter-side scat-
tering objects. Diagonal matrices P and P denote the power of the propagation
of the DOA and DOD, respectively.

To exploit antenna arrays in wireless communications, it is necessary to obtain
an accurate and tractable model of the channel via parametric physical modelling
approach, which is more explicit description of the actual propagation environ-
ment whose parameters represent physically meaningful quantities such as path
delays, directions, and complex path gains, etc.

Based on the concept of array manifold, a novel model is proposed in Section
2.2, connecting the N x N statistical MIMO channel to an arbitrary number of
multipaths. To represent the double direction nature of the propagation link, the
array manifold used in this work associates with both the Rx and the Tx arrays.
Without any presumptions about the coupling of the transmitter and receiver
correlation, an expression of the spatial correlation matrix of the MIMO channel
is then derived in Section 2.3. In the Section 2.4, the geometrical analysis about

MIMO capacity is conducted, and is evaluated using computer simulation study.
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Then, based on the new model, the spatial degree of freedom of correlated MIMO
channel is investigated in Section 2.5. Finally, the chapter is concluded in Section

2.6.

2.2 System Modelling

Consider a single-user point-to-point, single polarization MIMO system with an
array of N antennas at the transmitter?, and an array of N antennas at the
receiver, referred to as (N, N)-MIMO. The transmitter and receiver arrays have

geometries that can be described by a N x 3 matrix [T, T,,T,] and N x 3 matrix

7 Ty r.], respectively. For simplicity, all the antennas considered in this thesis
are assumed to be isotropic.

Suppose the communication bandwidth is much smaller than the channel’s
coherent bandwidth, and channel matrix H € CV*N can be treated as frequency-
flat. From results of a 1.5 GHz multipath propagation measurements conducted
by Saleh and Valenzuela [15], the maximum observed delay spread was 100 ~ 200
ns within rooms, which means that to hold the flat-fading assumption, the com-
munication bandwidth need be much less than 5 MHz. This condition is achiev-
able in wideband communication, as by using orthogonal multi-carrier technique,
a wideband communication channel can be partitioned into a number of nar-
rowband subchannels. Throughout this chapter, the communication channel is
assumed to be quasi-static, which means during a burst, the channel impulse re-
sponse is approximately constant, i.e. H € CV N is time-invariant during a burst

transmission.

The discrete-time version of the received signal of the MIMO system, corre-

2Note that a symbol with a bar on the top denotes a transmitter’s parameter.
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sponding to Eqn. (1.2), is
z[n] = Hm [n] + 1 [1] (2.16)

where m [n] € CV denotes the baseband signal-vector and n [n] ~ CN (0, 021y)

is the discrete noise vector with complex normal distribution.

2.2.1 Propagation with DOD and DOA

The various popular radio propagation models, such as single-bounce model (one-
ring model described in Section 1.4, elliptical model, etc.) used by Molisch [27]
and Da Shan et al. [20], two-bounce model used by Molisch [27] and Thushara
et al.[28] have been reviewed in [19]. However, the main assumption of rich scat-
tering in all these propagation models neglects important properties contributing
to the spatial correlation of MIMO channels. For instance, measurement results
have demonstrated that in practical radio propagation a considerable amount of
power is carried via multiply reflected components [29] [30], and the so-called
double-directional evaluation provides accurate separation of the channels multi-
path components.

Between the reference points of transmitter and receiver, a frequency-flat

double-directional channel can be modelled as [29]

hw@) =) B0 (u—u,)d@-1u,) (2.17)

where K is the number of resolvable paths, 3, is the complex amplitude of k™
path, u; and u, denote the unit-norm vectors pointing towards the direction of

arrival (DOA) and the direction of departure (DOD) of the k™ path, respectively:

T
Uy = [ cos 0y cos ¢, sinbj cos ¢y, sing, ] S (2.18)

T
Uy, = [ cos 0y cos ¢y, sinf, cos ¢, sin @, } eR’ (2.19)
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Travelling planewave at time't, Signal along k" path

Travelling planewave at time't,

Travelling planewave at the i element

Local Area Travelling planewave at the origin

Figure 2.3: "Local area" and array manifold.

where (0x,¢,) and (6k, @) are respectively the (azimuth, elevation) angles of
DOA and DOD of the £ multipath.

An array of antennas recalling its geometrical characteristics turns out to be
a promising candidate to deal with the directional property of a practical MIMO
channel.

In Figure 2.3, with "local area" assumption®, the Rx array manifold vector

3For definition of local area, see page 21 Chapter 1.
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S, of the k™ path can be formulated as

Sy £ exp (—j [Ty Ty 7] 1_<k) ecV (2.20)

- _y7 -2

where

2nF.  2mF,

k, = Uy, [cos O, cos ., sin Oy cos p,,, sin gpk]T (2.21)

Cc

is the wavenumber vector pointing towards the DOA of the k" path. Without
loss of generality, all signals are assumed to propagate on x-y plane, i.e. Vk,

@k - ka - 0, then
S) = exp (—j (Zx cos by, + r, sin (‘)k)) (2.22)

Note that, by using array manifold vector, the real spatial parameter u (0, ¢;,)

is mapped to an N-dimensional complex vector S (0, ¢;), denoted as
u(Or, dy,) € R® — S (O, ¢y) € CV (2.23)

This enables the new model avoiding the multi-mapping defect incurred in the
Sayeed’s Model. In the rest of this thesis, the mapping of Eqn. (2.23) will be
considered as ‘one-to-one’ mapping, ignoring the ambiguity problem [31].

The Tx array manifold vector, denoted as S, for the k"™ path can be defined
in a similar fashion to Eqn. (2.20) but with the parameters associated with the
Tx. That is

S, = exp (—j (fx cos O, + T, sin@k)) (2.24)

Using Tx and Rx array manifold vectors defined above, the received signal-
vector z [n] in Eqn. (2.16) can be decomposed to a sum of signals of multipaths
that emitted from the transmitter via different DOD and impinging at the receiver

via different direction (DOA), i.e.

zln] =) 5,5,,8 m [n] + n [n] (2.25)

=H
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However, Eqn. (2.25) is based on the point-like source assumption. Diffused

propagation of the wireless signals [32] requires extension of the above model.

2.2.2 Cluster Model

In [33] - [36], indoor and outdoor multipath propagation models have been pre-
sented based on measurements, showing that the received signal rays arrive at
Rx antennas in a number of clusters. Each cluster is composed of a large number
of rays, diffused over a range of directions, referred to as cluster angular spread.
Although during a long observation period, the mean angle of each cluster has
been found to be uniformly distributed over all directions, as its variation is much
slower than the change of path coefficient [36], the mean angles can be regarded
as constants over a given observation interval. The power azimuth spectrum of
each cluster is found to closely match a Laplacian distribution with respect to
the cluster mean. Thus, it is clear that two clusters can be effectively separated
by proper array processing techniques in a similar fashion to point sources.

In order to implement this double-directional (i.e. DOD & DOA) cluster prop-

agation to MIMO system modelling, the following two definitions are necessary:

Definition 2.1 Rz Scattering Point
Rx Scattering Point is defined as a diffused source of the signals impinging on the

Rz array.

Definition 2.2 Tz Scattering Point
Transmit Scattering Point is defined as a diffused sink of the signals emitted from

the Tx array.

There are several assumptions about the scattering point to be made in this

chapter:
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e Quasi-static assumption: the cluster mean angles and the Rx/Tx scattering

points are assumed to be quasi-stationary during the time of interest.

e Far field assumption: in comparison with the size of Tx/Rx arrays, the
locations of the Rx/Tx scattering points are sufficiently far from the Rx/Tx
(e.g. in the Fraunhofer region of the antenna). This enables the plane wave
propagation [1] and make it possible to use the definition of array manifold

introduced from Eqn. (2.37) to (2.23).

e One-to-one mapping scenario where one DOA corresponds to one and only
one DOD. As measured in [35], a Rx scattering point may correspond to
several Tx scattering point, and vice verse. In practice, the number of
Rx/Tx scattering points mapping (i.e., multipath) is determined by the

scattering environment and the receiver’s spatial resolution®.

Figure 2.4 illustrates a multi-cluster arrayed-MIMO channel based on both
DOD and DOA clustering concepts. As shown in this figure, there are K resolv-
able clusters. For the k'" (k = 1,--- K) cluster, there are L, unresolved rays,

each with fading coefficient 3, , DOA 60y, and DOD 01, where

- - - Ap A
O = 01 + Aekl, Al € [_7k7 7]6} (226)
0 = 05, + Aﬁkl, AbOy; € {—%, %1 (227)

where Ay and A, are respective Tx/Rx angular spread of the k" diffused cluster,
0, and ), are respectively DOD and DOA mean of the k' diffused cluster, and
Ay, and Ay, the angular perturbation of the [*" path about the DOD and DOA
mean of the k' cluster. Note that in this chapter, with narrow-band assumption,

the difference of the delay of multipaths within the same cluster is neglected.

*According to [35], in indoor MIMO propagation, the number of the multipaths is found
to be 24 or 25, among which 7 of them (so-called dominant paths) occupy the majority of the
power.
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The system diagram corresponding to Figure 2.4 is depicted in Figure 2.5,

and the received signal-vector at the output of receive array (2.25) is as follows:

K Ly

= Z Z BiS (Or + Abx) s (0 + Aby) m (t — 1) +1n(t) (2.28)

k=1 l=1

Assumed that Tx/Rx angular spread A; and A, are small (e.g. 5° ~ 10°), by

implementing the first-order Taylor approximation, Eqn. (2.28) can be approxi-

mated as
K Ly _ H
oS . — 08
ZZBM [ (Ok) + A0k — e [§ (6x) + Ay 8_5 o ] m (t — 7x)
k=1 I=1 6="0) 0=0;,
+n (t) (2.29)

where g—g is the first derivative of Rx array manifold vector S with respect to

DOA 6, and % is the first derivative of Tx array manifold vector S with respect

to DOD 0. As |Afy| < ﬁgw < 1 and ‘A@M < ﬁgw < 1, the higher-order

cross-over terms are very small,

_ H
oS - _ 05
Zﬂk [_ 9k +90k 89 [§ (ek) +£k %‘9:91 m(t_Tk:)

+n (t) (2.30)

if

By = Zﬁkl (2.31)

> B0
A =1
2= 2.32
ng ﬁk ( )
Ly
> Bl
P 3 (2.33)
k

Here (3, ¢, and @, are all random variables. As in [37] and [38], since (3, is the
aggregate fading coefficient of the large number of the paths within one cluster,

it can be well modelled by the complex normal distribution, i.e.,

By ~ CN (0,0%) (2.34)
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and [, of different clusters can be assumed uncorrelated, i.e.

E{BLB} =0, for any k # u (2.35)

K
For normalization reason, it is assumed Y o7 = 1.
k=1

For small angular spread Ay and Afy,; (see [38]) uniformly distributed between

—2&k and £, ¢, is very small and equal to %. However, in practice (see [34]),

Aby, follows a Laplacian distribution which means that ¢, is even smaller than

%, ie. ¢, < %. Thus, ¢, and @, in Eqn. (2.32) and Eqn. (2.33) are very

small and can be neglected. Therefore, Eqn. (2.30) can be rewritten as

K

2(t) = B8 (0) 8" () m(t — 74) +n(t) (2.36)

k=1
which is similar the point-source version Eqn. (2.25) except that in Eqn. (2.25),

B} is deterministic whereas in Eqn. (2.36), 3, is random variable with

0 o2 0 0
0 0 o2 .
B ~CN , (2.37)
: ()
0 0 0 o2
L -1 L g 1
£ 0x £ diag(g?)
where
5é [/617627 "'76K]T (238)

Based on the above, Figure 2.5 is simplified to Figure 2.6, where (3, is given

by Eqn. (2.34). Thus the received baseband signal-vector z (t) is as follows
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Figure 2.5: Modelling of diffused MIMO channel.
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Figure 2.6: Modelling of arrayed MIMO Channel.

By 0 - 0 | |35
. —H
0 By " : S
z(t) = | S, Sy -, Sk S m(®) +n)
. 0 .
K 0 Bi | | Sk |
— Sdiag(8)S m (1) +n(t) (2.39)
~————
H
i.e.
H = Sdiag (8)S" eV (2.40)

where matrices S and S have columns the transmitter and receiver array manifold

vectors corresponding to X' DOD/DOA means. That is
S=|35. 3§ < NxK
S—{ﬁl, Sy oo §K} e M (2.41)

Sy } c VK (2.42)

S:|:§1a §27 T
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2.3 Spatial Correlation Studies

Substituting the arrayed MIMO channel model of Eqn. (2.40) into the definition

of correlation matrix Eqn. (2.4) and using Eqn. (2.35), it can be derived that
Ry = €& {Vec (H) vec (]H[)H} (2.43)

= ¢ wm(éiﬁhiﬁg>\mc<§:ﬁASS ) (2.44)
_ 5{§:§:ﬁﬁ3V%(Sﬁ%)V%(S[?)H} (2.45)

) kKl u=1 )
= YD E B} vee (8,5, ) vee (8.5,) (2.46)
k=1 u=1
— gaz vec (ﬁkEkH> vec (ﬁkEkH>H (247

Applying the properties of Kronecker product® [65]

vec(ab’) =b®a (2.48)
BeA)T=BY @ AY (2.49)
B A" =B @ AT (2.50)
(b®a)(d®o)” = (bd")® (a ) (2.51)
Eqn. (2.47) can be further rewritten as
K _ _ H
k=1
= T
= Yot (SiS5h) @ (8.8 (2.53)
k=1
Note that,
— e — . * . T
s;sf::(sksf) ::(gmgﬁ) (2.54)

5The proof of some properties of Kronecker product can be found in Appendix 2.A.
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thus the spatial correlation matrix of the proposed model is

LS—
Ry =S 02K, @R, (2.55)
k=1

in which R, and R, are defined as the Tx/Rx correlation matrix regarding to &

cluster, i.e.

R, 25,5, ecV¥ (2.56)

and

R, 2 5,88 ecVN (2.57)

So, the full correlation matrix of the arrayed MIMO channel can be expressed
as a weighted sum of the Kronecker products of the Tx/Rx correlation matrices
with respect to all clusters.

Furthermore, substituting (2.40) into the definition of Rx correlation matrix

Eqn. (2.7), it can be derived that

R = %S{HHH} (2.58)

1 K . K . H

= (kaﬁk) (Zﬁ@&) (2.59)

k=1 u=1

1 K K

= ﬁg{;zgﬁkﬁ SkSkS SH} (2.60)
] K K ) I

= ﬁ;;é‘{ﬁkﬂu} 5.5, 8,8 (2.61)
1 &, —H— o

- ﬁ;akﬁkﬁk Sy Sk (2.62)

Sk Sk = N: vk (2.63)
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SO

R = > 078,58y (2.64)
=S
= k
K
= Y R (2.65)
k=1

Note that similar expression of the Rx correlation matrix to Eqn. (2.64) can
found in [19] where all o), are assumed identical.
Following the same procedure, the Tx correlation matrix can be written with

a similar fashion.

K
R = ) 015,58, (2.66)
k=1  ,Z
2 R,
K
k=1

The next two subsections compare the spatial correlation expression derived

above with two existing spatial correlation models.

2.3.1 Comparison with Kronecker-based model

As matrix norms can be used to represent the ‘distance’ between two matrices,
to quantify the discrepancy between the spatial correlation obtained using the
proposed model, Eqn. (2.55), and the Kronecker-based model, Eqn. (2.5), the
model discrepancy factor k based on Frobenius-norm will be employed in a similar

fashion as in [39]:
=T
o IRz~ &RIls
R[] 7

Consider a simple example of (N, N) MIMO system with N = N exploiting

K (2.68)

Uniform Linear Array (ULA) for both transmitter and receiver array®, and the

6This kind of MIMO system will be used frequently in the rest of the thesis, for convenience,
it will be called Symmetrical ULA MIMO.
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transmitter uniformly allocates the transmitting power among N Tx antennas.
For simplicity, suppose all the clusters have the same path attenuation (o7 in
Eqn. (2.34)), and the DOD and DOA of K clusters are evenly distributed in
[30°,75°] and [72°,108°], respectively. Using Monte Carlo method, with 10000
channel realizations, numerical comparison of the model discrepancy factor s
between proposed and Kronecker-based model has been depicted in Figure 2.7 as
a function of the number of array size N. Simulation is conducted with different

number of clusters K.

1
0.9 - - e - ”5——;9_‘
-
0.8F - - - - ,B”” -
: : : - . .0
B” et
~ 0.7F - ol o Ll o ,’.’o"o -
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1 2 3 4 5 6 7 8

Number of Antennas, N

Figure 2.7: Model descrepancy factor  as a function of the array size N for three
different multipath cases.

The simulation results unveil that the estimating error introduced by the
Kronecker-based model deteriorates with the increase of the array size (the num-
ber of antennas of the array), which is consistent with the conclusion of [39] and
[18].

Figure 2.7 emphasizes the effect of scattering environment on the error in-
troduced by Kronecker model. In richer scattering environment, the error gets

worse. In [40], similar results have been observed using real measurements.
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In a SIMO/MISO channel, the proposed model and the Kronecker-based

model becomes equivalent, i.e.
SIMO RKron == RH =R (269)
Similarly, for MISO channel

MISO: Rion = Ry =R (2.70)

2.3.2 Comparison with Weichselberger’s model

Consider the singular value decomposition (SVD) of Tx/Rx array manifold ma-

trices S € CV*K and S € CV*K je,

S=TUDV" (2.71)
S = UDvV# (2.72)
where U =[u;, ---, uy] € CN*N, T € ¢¥N and V, V € CK*K are unitary

matrices and D and D are matrices with non-zeros only on the diagonal. Thus
by Eqn. (2.64) and Eqn. (2.66), U and U are respectively unitary matrices of R

and R.

Lemma 2.1 LetH,, be an N x N random matriz whose entries are i.i.d. CN (0, 1),
then probability distribution functions pdf (UH,) = pdf (H,V) = pdf (H,) for
any unitary matrices U and V.

Proof. The proof of this Lemma can be found in [41]. =

Substitute Eqn. (2.71) and (2.72) into arrayed MIMO channel model Eqn.
(2.40),

H = UDV? diag(3) VD T (2.73)
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From Lemma 2.1, if substituting diag(/3) with H, € CKxEK,
H = UDH,D'T" (2.74)
- U ((A ZT) © Jﬁlw) " (2.75)
where A = (Aq,--- ,)\K)T are the diagonal elements of I (if K < N, Agyq, -+,
Ay = 0) and )\ = (Xl, e ,XK)T are the diagonal elements of D (if K < N,
AK41y ) AN = 0). Eqn. (2.75) is a channel format proposed by Weichselberger
model (2.12). By substituting diag(/) with H,,, it has been assumed that between
every DOD and DOA, there exists a cluster. That is to say that totally K? clusters
can be found in the channel.

From the above, it can be concluded that the Weichselberger’s model is a
special case of the proposed arrayed model. Furthermore, from Eqn. (2.75), the
coupling matrix is determined by not only the scattering environment (propaga-
tion coefficients, DOD, DOA), but also the transmitter and receiver array config-

uration, the information that can only be represented by the proposed model.

2.4 Capacity and Array Geometry

In this section, the capacity of MIMO systems is investigated using the proposed
array model, i.e. as a function of the array manifold vectors associated with both
transmitter and receiver. A number of physical factors that influence the capacity
of the system are examined and discussed.

Modelled by Eqn. (2.16), the capacity of the MIMO channel, normalized with

respect to bandwidth (i.e. £ in bits/s/Hz), is [12]

P
Cy = logydet Iy + TNHRmmHH bits/s/Hz (2.76)

n

where P denotes the total transmitted power and o2 the power of noise. Ma-

trix R, is the correlation matrix of the transmitted signal-vector m(n), with
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independent signal assumption, which can be idealized as R,,,, = I5.
Using proposed arrayed-MIMO model (2.40), Eqn. (2.76) can be connected
to array geometry. That is

Cu = log, det |1y + %S diag () SHgdiag (B*)s” bits/s/Hz  (2.77)
e e d

n

As the elements of H are random variables, Cl is also random and thus the

ergodic capacity Cergoaic can be defined as follows:
Oergodic = (C:H {CH} bitS/S/HZ (278)

where &y {-} means the expectation taken on all H realizations. Alternatively,
the cumulative distribution function (CDF) of the capacity Cy can be used to
describe the maximum date rate the system can support with a certain outage
probability.

To investigate the effect of the number of clusters (resolvable paths) on the
arrayed-MIMO capacity in a frequency flat channel, consider a (8, 8)-MIMO sys-
tem employing ULA with 0.5\, spacing at both the Tx and the Rx. For the
sake of simplicity, assume identical path loss for all paths, with DODs and DOAs
uniformly distributed on [0°,360°). In particular, in the simulations, the number
of the paths K takes values 1, 8, 16, 32, 64 and 80, and each case uses 10000
channel realizations with P/0? = 15 dB. The resulting CDF of the capacity Cy
(by Eqn. 2.77) is depicted in Figure 2.8. If K increases, then the outage capacity
curve is shifted to the right - up to K = 64. When K is bigger than 64, increase
of K hardly increases the capacity. When K = 1, the MIMO system degenerates
to a SISO system because of the full correlation between the pair-wise channels.

If the inter-antenna spacing increases from 0.5\, to 5\, then, as shown in
Figure 2.9, the curves for K = 8, 16 and 32 are shifted towards the ‘upper’

bound. This is intuitively understandable since the increased spacing diminishes



2. Arrayed MIMO Modelling 65

|
]

o
g
‘
1
1
1
1
LA
e |
A | /
L
[

o
®
T
I
I
I
I
I
-——r
I,
i
I
e

o
3

o
=

o
@
T
|
|
|
|
|
B e
|
|
|
_
|

Probability [Capacity > Abscissa]
o .
=

T
I
I
I
I
I
I
I
I
[
7

o
w

T

|

|

|

|

|

-

|

|

|

|
L

-

|

o
)

o
[

Y I e
I
I
I
I
|
-L

o

Capacity in bits per second per hertz

Figure 2.8: The complementary CDF ,pacity of a (8,8)-MIMO system employing
ULA with 0.5\, spacing at both the Tx and the Rx. The number of resolvable
multipaths K = 1, 8, 16, 32, 64 and 80, 6, and 6, randomly distributed on [0, 27],
and P/o? =15 dB.

the effect of spatial correlation. However, increasing array aperture, on the other
hand, introduces more ambiguity, which will decrease the number of resolvable

paths.

Probability [Capacity > Abscissa]

Capacity in bits per second per hertz

Figure 2.9: The same as Figure 2.8 except that the inter-element spacing of Tx
and Rx array is increased to 5.

Furthermore, consider a (8,8)-MIMO system employing Uniform Linear Ar-
rays (ULA) with 0.5\, inter-element spacing at both transmitter and receiver.

Arbitrarily assume there are 7 resolvable paths with identical path gain (i.e. oy



2. Arrayed MIMO Modelling 66

Path | k=1 | k= k=3|k=4|k= k=6 |k=
Ok 25° 80° 100° 55° 10° 25° 30°
Ok 41° 62° 88° 119° 24° 160° 67°

Table 2.1: DOA and DOD parameters for capacity studying example.

in Eqn. 2.37). The DOD and DOA of the multipaths are set in Table 2.1.
Simulation is carried out with 10000 channel realizations using respectively
ULA and Uniform Circular Array (UCA) at both Tx and Rx (see Figure 2.11).
Figure 2.10 compares the ergodic capacity of the MIMO channel using the i.i.d.
model, the Kronecker model and the proposed arrayed model. The MIMO system
It can be observed that, as expected, the capacity obtained by proposed model is
smaller than capacity of i.i.d. model which neglects spatial correlation. Further-
more, the capacity obtained by the proposed model is larger than that obtained
by Kronecker model. This fits the fact discovered by measurements conducted in
[17], where the i.i.d. model ignores the spatial correlation while the Kronecker

model overestimates the spatial correlation.

30

------- ULA-ULA : “ii.d. Model
- = =UCA-UCA| S

25 -

Proposed Model

10

T

Ergodic Capacity (bits/s/Hz)
=
(63}

Kronecker-based Modeg

i i i
0 5 10 15 20 25 30
SNR (dB)

Figure 2.10: Ergodic Capacities of a (8,8)-MIMO system employing 0.5\, inter-
antenna spacing ULA and UCA (shown in Figure 2.11) at both Tx and Rx,
simulated using i.i.d. model, Kronecker-based model and proposed model.
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67
Another significance brought by arrayed correlated MIMO model is that it en-

ables the study of the relationship between the MIMO capacity and the geometry

of the multiple antenna array.

051,

(@)

() ©

Figure 2.11: Array geometries investigated in the simulation: (a) Uniform Linear
Array; (b) Cross Array; (c) Uniform Circle Array, all with fixed spacing.
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Figure 2.12: CDFcapacity of (8,8)-MIMO system employing different array geome-
tries with fixed inter-antenna spacing 0.5\, and P/c? = 10 dB, 20 dB and 30
dB.

In order to explore the effect of array geometry to the capacity, three MIMO
systems are considered, at both Tx and Rx, employing ULA, Cross Array and

Uniform Circular Array (UCA) of 8 antennas (as shown in Figure 2.11). Assume
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eight resolvable paths with DOA and DOD uniformly distributed at [18°, 78°] and
[75°,135°] respectively. Figure 2.12 depicts the estimated capacity CDF of the 3
systems while fixing the element-spacing at half wavelength. It shows that the
ULA tends to provide the largest capacity while the Cross Array the smallest,
and the capacity gap introduced by geometry enlarges with P/o2. This result
can be explained by the fact that with the identical inter-element spacing and
the same number of antennas, the aperture of the ULA is the largest among the

three geometries.

() (b) (©

Figure 2.13: Array geometries investigated in the simulations: (a) Uniform Linear
Array; (b) Cross Array; (c) Uniform Circle Array, all with fixed aperture.

Similarly, as shown in Figure 2.13, by fixing the aperture at 3.5 wavelength,
the CDF of Capacity for different geometries are simulated and plotted in Figure
2.14. Tt suggests that for the fixed aperture, the Cross array outperforms other
two. It is understandable that within the circle of a fix radius, Cross array
distributes its elements apart as far as possible, and thus to the maximum extent
weakens the spatial correlation. As expected, the ULA contributes the worst
capacity because of its poor antenna arrangement. Again the capacity difference
introduced by array geometry got greater in higher P/o? scenario.

Employing ULAs with 0.5\, spacing at both Tx and Rx, the ergodic capacity

of a (2,2)-MIMO system with 2 resolvable paths is simulated in Figure 2.15. The
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Figure 2.14: CDF apacity of (8_, 8)-MIMO employing different array geometries
with fixed aperture 3.5\, and P/c? = 10 dB, 20 dB, and 30 dB.

direction of one path has been fixed at (DOA,DOD) = (45°,132°), while the
DOA and DOD of another change among [0,180], with which the capacity varies
accordingly. As expected, the two 'nulling’ directions are located near the DOA

and DOD of fixed path, i.e. (45°, 132°), which indicates the area the two paths

are not longer resolvable.

69
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Figure 2.15: (a) Capacity of a (2,2)-MIMO system employing half wave spacing
ULA at both Tx and Rx. There are two resolvable multipaths, one fixed at
(DOD, DOA) = (45°,132°), another varies. (b) Contour figure of (a).
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2.5 Number of Multipaths and Spatial Degree

of Freedom

As shown in Appendix 2.B, in the high SNR regime, every G fold increase of
SNR will result an increase of log, G bits/s/Hz for the capacity of SISO channel.
However, for MIMO channel, every G fold increase of SNR will result in an
increase of N*log, G bits/s/Hz in the capacity, where N* is known as spatial
degree of freedom of the MIMO channel [12]. This is the significance of MIMO
system’s capacity multiplexing ability.

For i.i.d. MIMO channel, consider SVD of the channel matrix H = UDV#,
where U and V are unitary matrices, D is a diagonal matrix whose elements are
the singular values of H. The rank of I is the ideal spatial degree of freedom of the
MIMO. It is well-known that N* = min(N, N). For instance, as shown in Figure
2.16, when the total transmitted power is increased by 3 dB, the CDF ¢ypacity curve
of SISO right-shifts 1 bit/s/Hz accordingly, whereas for the (8, 8)-MIMO channel,
the curve right-shifts about 8 bits/s/Hz.

In [20], Shiu et al. pointed out that the spatial degree of freedom N* might
decrease because of the spatial correlation. In [42] and [43], Poon et al. derived
the limit to the spatial degree of freedom given the constraints of array aperture
and array geometry but with infinite number of antennas in the array.

Based on the proposed arrayed MIMO model, the spatial degree of freedom is
shown not only to be bounded by the number of antennas in Tx/Rx array, but

also by the number of multipaths in the propagation environment.

Theorem 2.1 Bound of Spatial Degree of Freedom

For a (N, N)-MIMO system operating in a scattering environment with K spa-
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Figure 2.16: Cumulative distribution functions of capacity for a SISO and a (8,8)
i.i.d. MIMO channels with P/¢? = 25, 28, 31 and 34 dB.

tially resolvable paths, its spatial degree of freedom N* is bounded as follows

N* < min (K,N,N) (2.79)

Proof. The proof is given in Appendix 2.B. =

The immediate corollary of this theorem is that in particular scattering en-
vironment, the spatial degree of freedom of MIMO system cannot be increased
infinitely by using more antennas at the transmitter and the receiver, since spatial
degree of freedom is also up-bounded by the number of resolvable paths. To in-
vestigate the effect of the number of multipaths on the spatial degree of freedom,
numerical simulations are conducted as follows.

Firstly, a symmetrical MIMO system with ULA at both transmitter and re-
ceiver is investigated based on 10000 channel realizations. As shown in Figure
2.17, given a certain number of resolvable paths, spatial degree of freedom does
not change linearly with the increased with the number of antennas. When the

array aperture is large, spatial degree of freedom is upper-bounded by the number
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Figure 2.17: Relation of Spatial Degree of Freedom and the number of antennas
in Tx/Rx arrays, with the array aperture fixed at 2.5\., 5\, and 10\., with
P/o% =20 dB.

of resolvable paths. When the aperture is small, the upper bound of the spatial
degree of freedom is found even less than the number of resolvable paths. This
is intuitive because spatial correlation will increase if more antenna elements are
used for a given aperture.

Furthermore, to investigate how spatial degree of freedom changes with the
scattering environment, simulations are conducted to compare the spatial degree
of freedom of ULA MIMO under different number of paths, in the scenario of
(4,4)-MIMO, (3,3)-MIMO, (2,2)-MIMO and SISO systems with inter-element
spacing fixed at 0.5)\.. As shown in Figure 2.18, to achieve the upper-bound of
the degree of freedom as specified in Theorem 2.1, the required number of paths
of a (N, N)-MIMO with N = N needs to be much more than N, even greater
than N2. The reason of this phenomena can be attributed to the dramatic effect

of the spatial correlation between pair-wise channels.
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Figure 2.18: Relationship between Spatial Degree of Freedom.and the number of
paths for SISO, (2,2)-MIMO, (3,3)-MIMO and (4,4)-MIMO.

2.6 Summary

In this chapter, from the viewpoint of array processing, a novel spatial discrete
channel model for spatial correlated MIMO system is proposed using the concept
of array manifold of both Tx and Rx arrays. By implementing the first-order
Taylor approximation, the diffused MIMO channel is approximated by modified
point-source channel and the MIMO channel matrix is expressed explicitly by
its multipath characteristics, such as DODs, DOAs and complex path gains, and
the geometry of both Tx and Rx arrays. The spatial correlation matrix is then
derived, which provides more realistic results than the widely-used Kronecker
model and recently-proposed Weichselberger’s model. With the proposed arrayed
model, the effect of Tx/Rx array geometry on the spatial correlation and then
capacity of correlated MIMO has been investigated, which suggests that for the
fixed aperture, for example, the cross array outperforms uniform linear array and
uniform circle array. The capacity of correlated MIMO increases with the array

aperture as well as the number of resolvable paths, until the theoretic capacity of
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i.i.d. MIMO is achieved. In the arrayed MIMO system, the array aperture and
the number of resolvable paths is found of great importance on bounding of the
spatial degree of freedom of MIMO system. When the array aperture is large,
spatial degree of freedom is upper-bounded by the number of resolvable paths.
When the aperture is small, the upper bound of the spatial degree of freedom is

found even less than the number of resolvable paths.
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Appendix 2.A Kronecker Product

Definition

The Kronecker product of matrices A € CP*? and B € C*** is defined as

Cll,l]B CLLQB
AOB=| gyB a,B - € vk (2.80)
Proof of Eqn. (2.48)
Proof. If a = [ay, ay, ---, am]T and b = [by, by, -, bn]T, then
Cllbl a1b2 to albn
asby  agby . :
vec(ab’) = vec T (2.81)
ambl ambn
= [a1b1, asby, ©, ambi, atby -+, ayb }T (2-82)
= b®a (2.83)
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Proof of Eqn. (2.48)

Proof. If a = [a1, as, -, am]T, b=1[by, ba, -+ -, bn]T, c=lcr, o oo, Cm]T and
d=ldi, dy, -+, di]",
(b®a)(d®c) (2.84)
= fawbi, <+ ambi, arby -+, ambn]” [erdy, <+, cmdy, crdy -+, Cpd,]2.85)
a1b101d1 a1b102d1 cee alblcmdn
azblCldl a2b102d1 .
= e cmmxmn (2.86)
ambnc1d; e coe ambnemdn
b1d1 bldg cee bldn aicp aicy - a1Cp,
bgdl bgdg . a2C1 A9C2 .
bndl ce . bndn AmCl - o AmCm
= (bd") @ (ach)
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Appendix 2.B Degree of Freedom

In this Appendix, Degree of Freedom (DOF), defined in Section 2.5, will be used.

For SISO Channel
Csiso (SNR =) = log, (1 4+ 7) bits/s/Hz
If v >> 1, then
Csiso (SNR = v) ~ log, (7) bits/s/Hz
and
Csiso (SNR =2v) = log, (27)

= CSISO (SNR = ’)/) bitS/S/HZ

T
DOF

i.e.

For Conventional MIMO

Recall the general channel model

2(t)=Hm (t) +n(t)

S0,

By definition of capacity [44],
det (Ryz)
mio = | —
Cynvio 082 (det (Rm)>
= log,det (]I ~ + HR,,,, H )

v .
= log, det (HN + ~ HHH) bits/s/Hz

=UDUH

(2.88)

(2.89)

(2.90)

(2.91)

(2.92)

(2.93)

(2.94)

(2.95)

(2.96)

(2.97)
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where UDU# is the eigendecomposition of positive-definite matrix HH” and
A0

D=1 0 X, °-. |- By property of determinants:

det (I + AB) = det (I + BA) (2.98)

The capacity of a MIMO channel can be rewritten as

CMIMO = 10g2 det <]IN + %]D)) (299)
N
= log, [] (1 + %/\) bits/s/Hz (2.100)

i=1

When L ); > 1 (which is only valid assumption for non-zero \;),

CMIMQ = Zlogz (%)\2) bitS/S/HZ (2101)
=1

where n* = min(N, N) is the number of non-zero eigenvalue of HH.

For i.i.d. MIMO model

Following [45] and [2], If N < N, for fixed N, by the law of large numbers [46],

the & diagonal element of +H,H is

N—oo

N
1 2 :
lim ~ jgl |hi;]” = 1, (variance of h;;) (2.102)

and the (k,u) non-diagonal elements of %HWHg is

N
1 . :
Nh_rgo ~ ; hy;h}, = 0, (independency of h;) (2.103)
that is
1
lim —=H, HZ =1y (2.104)
N—oo

Similarly, If N > N, for fixed N,

1
lim ﬁHV’jHW = Iy (2.105)

N—oo
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Substitute (2.104) and (2.105) into (2.100)

Nlog, (1 +7) if N<N

CMIMO — L (2106)
N log, (1 + %7) else
So if v is large,
Ciia (SNR = 2’)/) = n* + Ciia. (SNR = 7) (2107)
DOF
For Rx Beamforming System
Cryx (SNR = 7) = log, (1 + N7) bits/s/Hz (2.108)
If ~ is large,
Cry (SNR =2v) = log, (N27) (2.109)
= Cpx(SNR=7)+_1 bits/s/Hz  (2.110)
DOF
For Tx-Rx beamforming system
Crx/rx (SNR =) =log, (1 4+ NNv) bits/s/Hz (2.111)
Ifv>1,
Crx/rx (SNR =27) = log, (NN2v) (2.112)
= OTX/RX Beamforming (SNR = 7) + R 1 , bltS/S/HZ
DOF
(2.113)
For Proposed Arrayed MIMO
Proof of Theorem 2.1
Proof. The received signal-vector:
2 (1) = Sdiag (8) S m (t) + n(¢) (2.114)
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Thus
R,, = Sdiag (8) " R,,,S diag (8°) S” + Ry, (2.115)
and
Chrop (SNR = 7) (2.116)
det (R,.)
= 1 — 2.11
082 (det (Rm)> (2.117)
= log, det (]IN + %S diag (é) gHgdiag (6_*) SH) (2.118)

If min (K, N,N) =N
Chrop (SNR =) (2.119)

= log,det | Iy + %S diag () gHSdiag (B*)s" (2.120)

NxN non-singular

if v is large,
Corop (SNR = 7) (2.121)
~ log, [det (%S diag (3) s”s diag (5*) SH)] (2.122)
and by property det (a B ) = a" det (B),
Corop (SNR = 7) (2.123)
N
= log, [(%) det (S diag (ﬁ) §H§diag (B_*) SH>] (2.124)
_ Y : SGISPT * H
= Nlog, <ﬁ) + log, det (S diag (@) S Sdiag (ﬁ_) S ) (2.125)
Then.

Cprop (SNR = 27)

= Nlog, (%) + log, det (S diag () §H§diag (87 SH> (2.126)

= AV + Cirop (SNR = 7) (2.127)
DOF
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If min (K, N, N) = N and v is large,
Chrop (SNR = 7) (2.128)

— log, det | Ty + %gdiag (8°) S"S diag (8) §" (2.129)

-~

NxN non-singular

= log, {det (%g diag (") SH”S diag ) gHﬂ (2.130)
As S € CVN*E S € CN*K and diag (8) € CX*X and N < K and N < N, the
rank of Sdiag (5*) S”S diag () §" s W,
Corop (SNR = 7) (2.131)
N
= log, [(%) det (S diag (8°) S"S diag (9) gH)] (2.132)
= Nlog, <%> + log, det (g diag (é*) SHS diag (é) §H> (2.133)
then
Chrop (SNR = 27)

= Nlog, (%) + log, det (gdiag (8*) s"s diag () §H> (2.134)

= N _+ Cyop (SNR =) (2.135)
DOF

If min (K, N, N) = K and 7 is large

Chrop (SNR =) (2.136)

= log,det (]IN + % diag (3) s"s diag (3) SHS) (2.137)
K

= log, [(%) det (diag (8) S"Sdiag (3) SHS)] (2.138)

= Klog, (%) + log, det (diag (8) gHgdiag (8%) SHS) (2.139)
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then

Corop (SNR = 27) (2.140)
= Klog, (%) + log, det (diag (ﬁ) §H§diag (ﬂ_*) SHS> (2.141)

= K+ Chop (SNR = ) (2.142)
DOF



Chapter 3

Space-time Design in Arrayed

MIMO-CDMA Uplink Systems

3.1 Introduction

CDMA technique will play a crucial role in the next generation mobile systems
and, thus, the integration of MIMO with the infrastructure of the CDMA multi-
user systems is a necessary condition for MIMO to be ultimately commercialized.

In order to accomplish this integration, the single-user narrow-band arrayed
model developed in Chapter 2 needs to be extended to a multiuser form for

frequency selective channels, in which

e time dispersion of multipath channel causes the received symbol overlapping

with adjacent symbols, introducing inter-symbol interference (ISI);

e the multiple users transmit asynchronously, overlapping in both time and

frequency resulting in multiple access interference (MAI);

e if all User Equipments (UE) transmit at similar power level, at the Base

Station (BS), the power of the signals received from the nearby UEs will
84
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be much stronger than those far away, introducing the so-called near-far

problem.

To cope with all these issues, in this and next chapter, the MIMO-CDMA
communication systems are investigated using spatial-temporal array processing
concepts. By exploiting the array geometry and spatial-temporal information of
the channel, e.g. direction and delay of multipath, an arrayed MIMO-CDMA
system operating in a multiple-access environment provides a powerful solution
using Tx beamforming based on subspace channel estimation and interference
cancellation techniques.

This chapter, which is concerned with the uplink of the MIMO-CDMA system
is organized as follows. In Section 3.2, the uplink of an asynchronous DS-CDMA
channel, with multiple antennas deployed at both receiver and transmitter, is
modelled. By using the MIMO-STAR manifold matrix, a composite spatial-
temporal array (STAR) MIMO-CDMA channel matrix is expressed as a function
of the antenna-array manifold vectors of both transmitter and receiver. In Sec-
tion 3.3, the spatio-temporal (ST) types of single-user (SU) and multi-user (MU)
linear receivers are proposed based on the MIMO-STAR manifold matrix concept.
In Section 3.4, the subspace-based joint DOA/TOA estimation is developed and
a DOD estimation scheme based on Tx beam rotation is proposed. The chapter
is summarized in Section 3.5.

Please note that some material of this chapter has been published in [47].

3.2 Arrayed CDMA-MIMO System Modeling

Consider the uplink of an M-user asynchronous MIMO-CDMA wireless commu-

nication system operating in a multipath propagation environment. The BS’s
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receiver has an array of N antennas whereas each UE’s transmitter is equipped
with an array of N antennas.

At the transmitter of a CDMA-MIMO systems as depicted in Figure 3.1,
the i user’s BPSK (or QPSK) symbols are first demultiplexed into N multi-
ple streams b, [n] by a serial-to-parallel (S/P) convertor, then spread with the

spreading signal
Ne—1

cpna(t) = > ai[k]p(t — kT.) (3.1)

k=0
where T, denotes the chip period, {«; [k] = &1,k =0,...,N, — 1} is the i*" user’s

unique PN sequence of period N, = T,s/T., where T, is the data symbol period,
p(t) is the chip waveform. After beamforming (weight vector @, € CV*1), the 7t

user’s baseband transmitted signal-vector (point E in Figure 3.1) is given by

o0

m; (t) = Z

n=—oo

nTos <t < (n+1)Tg

=l

; ©b; [n] epn,i (8 —nles) (3.2)

In this chapter, unless otherwise specified, the Tx beamforming weight vector
w; = 13, which is the default beamformer (i.e. no weighs). Thus Eqn. (3.2) can
be simplified as follows

m;(t) = Y bilnlepw (t —nT) (3.3)

nles <t < (n+1)T.

Let us assume plane-wave propagation with transmitted signals of the i'" user
arriving at the receiver via K; multipaths. Furthermore, consider that the j** path
of the i" user’s direction of departure (DOD) (azimuth, elevation) = (@U,@j)
and direction of arrival (DOA) (6,5, ¢;;). The array manifold vector of the receiver

S;; of the j"™ path of the i'" user can be formulated as

Si; = exp(—j [, 1y 1] ki) (3.4)

g Ty
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where [r,,r,,7.] = [r,75,- -+ ,ry]" € RY*® with r;, denoting the Cartesian co-

ordinates of the k' antenna. The vector k;;, defined as

2nF,
k. = 7T—[cosﬁij Cos @,
¢

YR

sin 0;; cos ¢, sin ¢,,]" (3.5)

is the wavenumber vector pointing towards the DOA of the j™ path of the i'!
user. The Tx array manifold vector Sij of the j* path of the i*" user can be
defined in a similar fashion to Eqn. (3.4) but with the parameters associated
with the transmitters. Without loss of generality, all the signals are assumed to
propagate on x-y plane, i.e., Eij = ¢;; = 0.

With reference to the channel model shown in Figure 3.2, the received complex

baseband signal-vector at the input of the Rx antenna array (point I) can be

expressed as

'L

Z > BiySiSymy (t —7) +n.(t) (3.6)

=1 j=1

where f3;; and 7;; represent the fading coefficient and the delay of the 5 path of
the i'® user, and n (t) denotes the complex white Gaussian noise vector with zero
mean and covariance matrix o2y.

As it is shown in Figure 3.3, the baseband received signal-vector z () is ini-
tially sampled with a period Ts = T,. The lack of synchronization is modelled as

(15 mod T,), which can be written as follows:
Tij mod Tcs = (ll] + pzy) TC (37)

where p;; € [0,1) is the fractional part and /;; is the integer part,

1) d Tcs
= [T T 39

with 0 < [;; < N,. Note that the fractional delay provides the phase shift

exp (— j 27rFCp,L-jTC) which can be absorbed by the complex fading coefficient f3,;.
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Figure 3.2: Uplink arrayed MIMO frequency selective channel of the i*" user.
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At point L in Figure 3.3, the contents of a bank of N tapped delay lines

(TDL), each of length 2N,, are concatenated to obtain

z[n] = € 2NV Next (3.9)

| Zn [n] i
where z, [n] € C?N*1 represents the contents of the TDL at k'™ receiver antenna
associated with the n'" data-symbol period.

Note that because of the lack of symbol synchronization, x, [n] contains con-

tributions from not only the current (n®) data-symbol, but also the (n — 1)™

(previous) and (n + 1) (next) data-symbol as shown in Figure 3.4.

Tapped Delay Lines of length 2N

1= pah /] X[ned] x[n] xnsll 0/ // /)

o path?” 7// x[n-1] x[n] x[n+1] ///

Kt Path ////A// x[n-1] x[n] x[n+1] f

v

Figure 3.4: Inter-Symbol Interference (ISI) resulted from previous and next sym-
bols.

In [48] the STAR manifold vector was defined for a CDMA system where
only the receiver was equipped with an antenna array. Here, to model the above

effects, the STAR manifold vector of the j* path of i'" user is extended to a
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MIMO-STAR manifold matrix as follows

(S..?H ) ® (Je) € CANNN (3.10)

=gy

which involves the PN-code of the user as well as the manifold vectors of both Tx
and Rx. Note that to model the lack of synchronization, the 2N, x 2NN, matrix

J, known as time down-shift operator matrix, is used and defined! as follows

0 0 00
10 00
03y, 0
J=|0o 1 = : :|=|""" (3.11)
]I2Nc—1 QQN671
1 00
0 -~ 0 10

Furthermore, ¢, is the i'" user’s PN code o; padded with N, zeros, i.e.
T

¢ = | [0],051], -+, 0y [N, — 1,0}, g C*Next (3.12)
ith user’:PN code

Using the MIMO-STAR manifold matrix defined by Eqn. (3.10), the sampled

baseband signal-vector z [n] € C*"Ne (see Eqn. 3.9) can be rewritten as

M K;

zln] =33 8, (8,85 © (19¢) | by o] + 1T [n] + n [ (3.13)

i=1 j=1

or equivalently as

H; pext (ﬁ @ Hﬁ) b; [n +1]

A
= Gi‘next

INote that J7 is a time up-shift operator matrix.



3. Space-time Design in Arrayed MIMO-CDMA Uplink Systems 93

where n [n] € C*¥Ne denotes the sampled noise vector during the n'" interval and

—H L —H 1:
21 e i i K.
B (ﬁnﬁu) ® (J"g), ) <§1Ki§zK,;> ® (Jhrig;) NN XK,
Hi - N ~~ d N ~~ 4 S C
MIMO-STAR MIMO-STAR
ith user 15t path ith user K3' path

(3.15)
Note that the vector éﬁ in Eqn. (3.14) is composed of the propagation coefficients
of these K; paths which model the effect of path loss, random phase shift due to

reflection and Doppler phase shift due to the possible motion of scatterers, i.e.

T
B, = [ Bits Biay =y Bik, ] et (3.16)

Furthermore, the matrices H; ey and H; ,ex¢ are used to incorporate the ISI

effects. These matrices are defined as a function of H, as
Hi,prcv = <]IN X (JT)NC> Hz S C2NNCXNK7L (317)

Hi,next - (]IN 0%y QHNC) Hz S CQNNCXNKi (318)

Using matrices G;, G;prey and Gy ey € C2V NexN defined in Eqn. (3.14), Eqn.

(3.14) may be rewritten as

B b1 |
zfn] = D [Giper,GiGine] | b[n] | +nln) (3.19)
h b [n+1] |
bifn -1

= szz [’I’L] + [Gi,preva Gi,next]

——

Desired component

b; [n +1]

~
IST components

125 [n—1]
M
+ Z [Gg,prew Gfa Gﬁ,next] l_){ [n] +n [n] (320)
i Noise
I be [n +1] |

TV
MAI components
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Hence, the discretized received signal-vector z[n] € C*V¥e contains four com-
ponents. That is the desired signal, ISI, MAI and noise as laid out in that order

in Eqn. (3.20). The second order statistics R,, € C*VNX2NNe of the received

signal z[n| thus can be expressed as

Ry, = E{z[n]z[n]"} (3.21)
- GZG7,H + [Gi,preW Gi,next] [Gi,prew Gi,next]H
S~ N —~ ’
IRdesired IQISI

M
+Z [Gg,prew G£> Gé,next] [Gg,prew G§7 Gé,next]H + UIZI]IZNNC
&7 , R,

Vv
SYPNS

(3.22)

where the multiple streams of the transmitted data signals are assumed to be

independent, i.e.

E{bi[n] b[n)"} =Ty (3.23)
and strictly stationary, i.e.
E{b;[n] b;[n +n)"} = Oy, V0 £ 0 (3.24)

and the transmitted data signal of different users are also assumed to be inde-

pendent, i.e.

E{biln] by[n)"} = Oy, for i # J, (3.25)

3.3 MIMO-CDMA STAR Receivers

It is assumed the 1°' user is the desired one?. At point M in Figure 3.3, the decision

variable vector during the n'® symbol period (after the receiver beamforming W)

2Throughout this thesis, unless otherwise stated, the 15' user is always assumed to be the
desired user.
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can be decoupled into four terms representing the desired, ISI, MAI and noise

terms:

C—ll [n] = Wl Glbl [n] + Wl [Gl,prcvu Gl,ncxt]
Desired component, d; qegireq 7] [—)1 [’I’L + 1]

-

~
ISI components, dy ; ;]

M
+ Wi [Geprevs Ges Genent] b [n] + Wi'n [n] (3.26)
£#1 Noise

MATI components, dy ,,; 7]
Then at point N, the n'" data-symbol vector is detected by (for BPSK modula-
tion)

by [n] = sign (Re {d, [n]}). (3.27)

With the knowledge of the channel, space-time receivers can be devised to
recover the transmitted information symbols. Linear receivers are considerably
less complex to implement than many non-linear designs while producing satisfac-
tory BER/SNIR performance. In the thesis both single-user (SU) and multi-user

(MU) linear receivers are considered, where

e Single-user receivers require only the knowledge of the desired user’s spread-

ing sequence and its associated channel parameters, and

e Multi-user receivers require the spreading sequences and channel parameters

of all the users (desired and unwanted).

In particular, the following receivers will be examined, by extending them
to spatio-temporal (ST) type of receivers based on the MIMO-STAR manifold

matrix concept.

1. ST-RAKE SU Receiver

The space-time RAKE receiver is an optimum single user receiver under the
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condition that all MAI as well as IST are treated as additive white Gaussian
noise. It is easy to prove that this receiver can be represented by matrix

Wrake for the above-proposed arrayed-MIMO channel as follows [48]

Wrake = argmin  Tr (W{'G,G{'W,) (3.28)
’I‘r(W1Wf1>:constant
= G, €CWNxN (3.29)

Note that the derivation is based on Eqn. (3.14).

2. ST-MMSE SU Receiver
In MMSE reception, the weight matrix is constructed to minimize the mean
squared error between the desired user’s transmitted signal vector and the

output of the beamformers, i.e.

Whinse = arg min & {”bl - W{JEH} (3.30)

Tr(W1W{"I ) —constant

This provides the following solution [48]
Wanmse = R;;Gl € C2NNe xN (331)
where R, is defined in Eqn. (3.22).

3. ST MU Receiver
If all parameters for every user are known (or have been estimated), then

Eqn. (3.19) can be rewritten as follows

. _@m—u—

zln] = Z Giprevs Gi, Ginet) | b,[n] | +nln] (332
a I b; [n+1] ]

= Gb[n]+nn] e (3.33)

where

G - [Gl,preV7 Gh GLnext) e 7GM7preV7 GM> GM,next] S CQNNCXSMN (334)
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by [n —1]

bln] = : e C3MNX1 (3.35)
by [n — 1]

by [n]

by [0+ 1]

In this case, the ST weight matrix can be expressed as
W, = coly o { [G(GTG) 1]} € CPNNexN (3.36)

The formulation of the decorrelating receiver is to eliminate the MAI and
IST interferences, thus providing significant performance (e.g. SNIR and

BER) improvement compared with SU receivers.

4. Subspace-based STAR Receivers

As discussed previously, the desired signal component, ISI and MAI com-
ponents all lie in the same signal subspace. However, in order to suppress
interferences from the received signals, the interference subspace spanned
by ISI and MAI components should be identified and isolated from the over-
all signal subspace.

By applying anwanmd, the projection operator of the noise subspace, to
z[n], the received vector-signal is projected on to the orthogonal comple-
ment subspace of unwanted signals. Thus based on Eqn. (3.20), it is clear
that both MAI and ISI from the received signals can be successfully sup-

pressed leaving only the transformed terms of desired signals and noise:

Plfnwantedi[n] ~ IP)lfnwaurltedIHIl (gl ® Hﬁ) bl [n] + P#nwantedg[n] (337)
N - , S

. . transformed noise
transformed desired signal
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Then, by pre-multiplying both sides of Eqn. (3.37) with
(ﬁi{ ® Hﬁ) (HHP#nw’mtcdHl)_lH{{ (338)
Eqn. (3.37) is further transformed to

(87 @Iy ) (B P yaied 1) ™ P gl (3.39)

- (éf@ﬂ—) (HHPﬁnwamedHl) HHPjnwamedHll (glmﬁ) b, [n]

,]IKl

+ <éi{ ® Hﬁ) (HHPi_nwantedHl) HH]P)unw anted [TL] (340)

2
H@l H 1_91 [TL] + <éi{ ® Hﬁ) (HHPinw‘mtedHl) HHPunwantedn [n]

(3.41)
Based on the above, the weight matrix W can be formed as follows?
WPI'OP - Hl]plfnwantcdHl (HH]P)lfnwantcd ) (6 ® Iy ) (342)

where k; is the normalization factor.
Eqn. (3.42) assumes that P . can be formed/estimated. Here two ap-

proaches are presented for the estimation of P = .

(a) If the receiver is capable of obtaining the channel parameters (including
the spreading codes) of all the users, the multi-user (MU) complement

projection operator P . can be constructed by

IP)L

U
wmwanted = L2nn, — Hiy <H{{H1> H{ (3.43)

where

Hl - [Hl,preva HLnext, HQ,prer H?; HQ,HQX(}) ) HM,prev, HM> HM,next]

(3.44)

3This is a zero-forcing (ZF) type Receiver.
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(b) If only the desired user’s channel is known or has been estimated,
then Ry, wantea can be constructed by removing desired user’s multipath

component from R, as

IRunwanted - IRISI + RMAI + Rn (345)

R.. ~ W (6, 0ly) (8 oly) B (3.46)

By performing the eigendecomposition of R, wanted, the matrix Eynwanted
is formed, which has (3M — 1) N signal eigenvectors as its columns,
and is a basis for the unwanted signal subspace L[Eunwantea)- Having
found the unwanted signal subspace, the single-user (SU) complement

projection operator can be derived by

L _ H -1 “loH
IP)unwanted - ]I2NNC - IE’unwanted (EunwantedEunwanted) Eunwanted
(3.47)
H
= ]I2NNC _EunwantedEunwanted (348)

In the following context of this thesis, the proposed space-time weight matrix
(3.42) in connection with the MU complement projection operator Eqn. (3.43)
will be called ST-1 receiver. The receiver based on (3.42) with the SU complement
projection operator Eqn. (3.48) will be called ST-2 receiver. With these two
proposed approaches, the weight matrix W; is made orthogonal to the estimated
unwanted-signal subspace containing the contributions of ISI and MAI. The power
of the residual interference is determined by the angle between the estimated
unwanted-signal subspace and the actual MAI+ISI subspaces.

If all required channel parameters have been successfully estimated (see Sec-
tion 3.4 for detail), the MMSE, ST-1 and ST-2 weight matrices can be constructed
with Eqn. (3.31) - (3.42). An example of the decision variables for one realization

at the output of MMSE, ST-1 and ST-2 receivers is shown in Figure 3.5. Note



3. Space-time Design in Arrayed MIMO-CDMA Uplink Systems 100

that to take into account the near-far problem of CDMA system, the Interference-
to-Noise Ration (ISR) is assumed 20 dB, i.e.

K; 9
> 1Bl
k=1

ISR; = 101log,, =20 dB, for Vi # 1 (3.49)

kZ::l | B

With the same setting but QPSK modulation, the decision variables at the
output of MMSE, ST-1 and ST-2 receivers can be found in the Appendix 3.A.

In Figure 3.6 and 3.7, the Bit-Error-Rate (BER) performance of various re-
ceivers is evaluated for N = 2 transmitter antennas and N = 2 and 4 receiver
antennas. There are 10 users, each with 3 paths. The simulation is executed for
10000 bursts of 200 symbols each. The results demonstrate that the two proposed
ST receivers outperform RAKE and MMSE receivers. The BER performance of
all ST receivers improves as the number of receive antennas increases from 2 to
4. Tt is important to point out that because of near-far effect, the scenario con-
sidered here is MAI-dominant, which explains why the performance of MMSE or
RAKE receivers do not improve by increasing the SNR.

The performance of the receivers is expected to decrease with the increase
of the number of users in the CDMA system and simulation results presented in
Figure 3.8 show such effect. For a (2,3) CDMA-MIMO channel with 2 multipaths
per user. The performance improvement of the proposed ST receivers is clearly

shown in Figure 3.8.
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Figure 3.5: Diagram of decision variables at the output of different receivers of
the MIMO-CDMA systems with BPSK modulation. for a single run of 200 data

symbols. The subspace-based ST receivers show significant near-far resistant
ability.
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BER
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10'4 I I I
0 5 10 15 20

SNR (dB)

Figure 3.6: BER performance of different receivers in a MIMO-CDMA system
with 10 users, each with 3 multipaths. N = 2 and N = 2, with half-wavelength
spacing.

BER

10'4 I I I
0 5 10 15 20

SNR (dB)

Figure 3.7: BER performance of different receivers in a MIMO-CDMA system
with 10 users, each with 3 multipaths. N = 2 and N = 4. All arrays are ULA
with half-wavelength spacing.
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eeeX-+ 15 users
—)— 10 users

: :
0 5 10 15 20
SNR (dB)

Figure 3.8: BER performance of MIMO-CDMA system of 10 and 15 users, using
2-element ULA (half-wavelength spacing) at transmitters, 3-element ULA (half-
wavelength spacing) at receivers, and assuming perfect channel estimation.
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3.4 Channel Estimation

So far, it is assumed that all required channel parameters have been successfully
estimated. Recalling Eqn. (3.14), these parameters are DOA, TOA, DOD and
path coefficients. In this section, the joint DOA-TOA estimation and the DOD
estimation approaches are addressed. Once DOAs and TOAs of the channel have
been identified, the path coefficient vector Ql = [611,612, e ,BlKl]T can be

estimated using, for instance, the extension of [51] or [52].

3.4.1 Blind STAR Estimation of DOA and TOA

By observing the covariance matrix R,, of the signals received by base station
given in Eqn. (3.21), the observation complex space of dimensionality 2NN,

(dimensionality of R,,) can be partitioned into two complementary subspaces:

1. The “overall signal subspace” spanned by the invariant MIMO-STAR man-
ifold matrices of the receive array associated with all the paths of all the

users, which includes the effects of

(a) the desired (1%") user’s signal (MIMO-STAR matrices of Hj),
(b) ISI (MIMO-STAR matrices of H ey and Hj yext) and

(c) MAI (MIMO-STAR matrices of He prey, He and He pexi, V€ # 1).
2. The "noise" subspace, which is orthogonal to the overall signal subspace.

This implies that for the estimation be validated, the dimensionality of this sub-

space (i.e. the total number of paths from all users)

M
K=> K (3.50)
=1

need to be less than 2N. N, the total dimensionality of R,, , i.e. K < 2N.N.
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However, the paths of the desired user, in addition to belonging to the overall
signal subspace, also belong to another nonlinear subspace (manifold of all MIMO-

STAR matrices) defined as follows

M = { (g(@)EH(é)) ® (Jle,) € CNN g € O, V0 € Oy, | € Q,} (3.51)
where
Q= [0,180) (3.52)
Qg = [0,180) (3.53)
and
O = [0,N. — 1] (3.54)

are the parameter spaces of DOA 6 and TOA [. Therefore, by searching this
manifold for MIMO-STAR matrices that are orthogonal to the noise subspace,

only the desired signal components are obtained.

H

The distance between a MIMO-STAR matrix <§ (0)S (5)) ® (J'c,) and the

noise subspace L[E,] can be expressed as

§0.0.0) = Tr { (505" 0) © ()] Pa. (805" @) = (th)]} (3.55)

where Py, is the projection operator of the noise subspace L[E,] and can be

obtained by the eigendecomposition of covariance matrix R,, and
Pg, = B, (EYE,) 'EY = E,E”. (3.56)

Theoretically, the dimension of the noise subspace E, is specified by the size of
covariance matrix minus the number of DOA, which can be decided by counting
the number of bigger eigenvalues of R,,. However, for a finite observation interval,
direct counting may not be accurate and the number of DOA is estimated using
Akaike Information Criterion (AIC), Minimum Description Length (MDL) (see

[49] for detail).
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Note that by property of trace Tr (AB) = Tr (BA), Eqn. (3.55) can be rewrit-

ten as follows

£(0,0,1)
= o {a! (505" ®) © (') (505" @) © ()] B pasn)

Furthermore, using the property of Kronecker product
(AB)® (CD)=(A®C) (B D) (3.58)
Eqn. (3.57) can further simplified as follows

£(0,6,1) (3.59)

—H — —= —

= B || s6) 3@)50) 570) | @ ((1%e) (@9¢)") | B, 13.60)

=N by Eqn. (2.24)

— constant [S(0) ® (J'c,)]" Pg, [S(0) ® (I'e,)] (3.61)

-

2 E",(@J)
where means £(6,0,1) is invariant for different 6. So, at the receiver, the inter-
section of the MIMO-STAR manifold M with the “overall signal subspace” will
only provide the desired user’s receiver-side parameters, DOA and TOA. This

intersection can be found from the following MUSIC-type optimization problem
(0.1,) = arg Helilnf/(@, ) (3.62)

Consider a 3-user MIMO-CDMA system with the transmitters and receiver
employing respectively 5 and 3 element uniform linear array (ULA) of half-
wavelength inter-element spacing. Each user is assigned an unique Gold sequence
of length N, = 31 with rectangular chip pulse-shaping. The receivers operate
in the presence of multipath effects from other users (MAI), as well as the ISI

introduced in a frequency-selective fading channel.
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Assume 10 multipaths for 1°¢ (desired) user, 8 multipaths for 2°¢ user and 6
multipaths for 3'¢ user and that the desired user has an input signal-to-noise-
ratio (SNR) of 20 dB. To take into account the near-far problem, the rest of the
interferers are constituted with the Interference-to-Noise Ratio (ISR) of 20 dB.
The multipath parameters of the 3 users are listed in Table 3.1.

By partitioning the 5-element Rx array into 2 overlapping 4-element subar-
rays for spatial smoothing, it is seen from Figure 3.9 that all the 10 multipaths,
associated with the two transmitting elements of the desired user, can be iden-
tified /estimated successfully using the proposed algorithm. Notice that the al-
gorithm can still operate even when the desired user’s paths are arriving from
the same direction (co-directional) or arriving at the same time (co-delay). The
former case cannot be resolved for a general array geometry but for a uniform
linear array where spatial smoothing can be overlaid on top of R, to form the

smoothed covariance matrix Rypootn (see [50] for detail).
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Optimization Objective

150

TOA (Tc) 0 0 DOA (degree)
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Figure 3.9: Joint angle (DOA) and delay (TOA) estimation of all the multipath
components of the desired user based on Eqn. (3.62) as shown in (a) 3D surface
plot and (b) 2D contour plot of (a).
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3.4.2 Cooperative Beamforming: Estimation of DODs

In this subsection, assuming the existence of a feedback channel, the DODs are
estimated by a cooperative beamforming approach which is illustrated by a rep-
resentative example of 3-user system whose channel parameters are specified in
Table 3.2. Each UE’s Tx employs an antenna array of 3 elements and the Rx of
the base station is equipped with an antenna array of 5 elements, as shown in
Figure 3.10 (a).

Algorithm 3.1: Cooperative Beamforming

1. With default Tx beamforming vector w, = 1y, DOA/TOA of the various

paths are estimated using an approach similar to sub-section 3.4.1.

2. The Rx steers one main lobe per estimated DOA. This is shown in Figure

3.10 (b).

3. The Tx, by using the transmit array manifold vector as the weight vector,
ie.

w, (5) =5, (grotatc) (3.63)

steers the main lobe towards direction 6,4, which changes with a prede-
fined manner known to the Rx from 0° to 360° (as shown in Figure 3.10
(b)). The Rx using its knowledge of the rotation pattern of the Tx, esti-
mates the DOD (as shown in Figure 3.11) for all paths. At the output of
the receive beamformers, the gain patterns can be expressed as a function
of the rotated direction of the transmit beam, 0,o¢atc, denoted as G(0,otate)-
When 6,0a1e equals the DOD of, for instance, the j** path, the j* element
in G (grotate) will get a maximum value. For the example specifies by Table

3.2, Figure 3.11 shows clearly that peaks can be found in rotating direction

Orotate Where paths do exist (i.e. #;; = 60° and 0,5 = 105°).
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Tx Beamforming Rx Beamformi

Transmit Array (d) Receive Array

Figure 3.10: An example of cooperative beamforming approach: (a) DOA/TOA
estimation; (b) rotated Tx beamforming while steering mainlobes towards DOA

at Rx; (c) DOD information feedback; (d) Tx-Rx beamforming,.
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Table 3.2: Channel parameters for DOD estimation example.

User | Path | DOD | DOA | TOA (T.) | Path Coefficient
15t 1 60° T7° 8 0.5798 — 0.064517

2 105° | 135° | 12 0.3883 — 0.71341
2nd 11 55° 30° 10 0.7100 + 0.2550¢

2 97° 87° 25 —0.12216 + 0.6449¢
3rd 1 68° 34° 15 0.6002 — 0.1237%

2 143° | 73° 4 0.5746 + 0.5425¢

4. The Rx sends the maximum points (estimates of DOD) to the Tx using a

feedback channel.

5. Tx-Rx beamforming can be used to improve, for instance, the SNR of the

received signal, as shown in Figure 3.10 (d).

Note that this algorithm is triggered when, for example, the received SNR is
below a predefined threshold.

52

50
48
46
44
4z

40

Gain Pattern (dB)

38

36

0 30 60 90 120 150 180

Tx Rotated Beam Steering Angle (Degree)

Figure 3.11: The gain pattern at the output of the receiver array beamformers
as a function of the direction of the transmit rotating beam.
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3.5 Summary

In this chapter, from the viewpoint of array processing, the uplink of a multiuser
asynchronous MIMO-CDMA wireless communication system operating in fre-
quency selective fading channel has been studied. The concept of STAR manifold
vector associated with only the receiver of BS has been extended to MIMO-STAR
manifold matrix associated with both the transmitter of UEs and the receiver of
BS. Given the complete estimation of the multipath parameters, spatio-temporal
type of conventional single-user and multi-user linear receivers have been devel-
oped. Furthermore, two linear subspace-based space-time receivers have been
proposed, both single user ST-2 and multi-user ST-1, by transforming the re-
ceived signal-vector using the complement projection operator of the noise sub-
space. Simulation results show that, the proposed subspace-based ST receivers
have shown great advantage compared with MMSE or RAKE receivers, e.g., on
handing near-far effect. In general, ST-2 receiver performs better than ST-1 re-
ceiver since the MU receiver is supported to know the spreading sequences and
channel parameters of all the users while the SU receiver requires only that of
the desired user. A blind subspace-based joint DOA-TOA estimation algorithm
is proposed by searching the MIMO-STAR manifold matrices that are orthogonal
to the noise subspace. Furthermore, with the cooperation of Tx and Rx, the Tx
beam rotation based DOD estimation scheme have been developed. A transmit
beamforming can then be implemented to increase the receiver-side signal-to-noise

ratio.
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Appendix 3.A Decision variables of different space-
time receivers for MIMO-CDMA with QPSK mod-

ulation

Consider a 3-user MIMO-CDMA systems with the transmitters and receiver
employing respectively 5 and 3 element uniform linear array (ULA) of half-
wavelength inter-element spacing. Fach user is assigned an unique Gold sequence
of length N, = 31 with rectangular chip pulse-shaping. The receivers operate
in the presence of multipath effects from other users (MAI), as well as the ISI
introduced in a frequency-selective fading channel. The multipath parameters of
the 3 users are listed in Table 3.1. Assuming QPSK modulation. The decision
variables at the output of MMSE, ST-1 and ST-2 receivers are plotted in Figure

3.12.
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Figure 3.12: Diagram of decision variables at the output of different receivers
of the MIMO-CDMA systems with QPSK modulation. for a single run of 200

data symbols. The subspace-based ST receivers show significant near-far resistant
ability.



Chapter 4

Precoder and Decoder
Optimization in Arrayed
MIMO-CDMA Downlink

Systems

4.1 Introduction

The explosive demand for wireless internet and multimedia services requires more
efficient techniques to be employed to enable high data rate downlink transmission
in the next generation wireless communication systems. MIMO systems using
antenna arrays at both receiver and transmitter have shown great potential to
provide high bandwidth efficiency [12] [11] [2].

In a single-stream multiple-access environment, numerous receiver and/or
transmitter beamforming schemes have been developed to efficiently enhance the
signals of the desired user while minimizing the effects of multi-access-interference

(MAI) from other users and inter-symbol-interference (ISI) caused by frequency-
116
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selective channel [53]-[56].

Recently, the receiver and transmitter optimization in the multiple-stream
multiple-access environment has received widespread interest. A generalized
framework has been introduced in [57] embracing the most reasonable optimiza-
tion criteria for multicarrier MIMO design. One of the most popular optimization
methods is zero-forcing approach [54][58], which normally requires the number of
the transmit antennas to be larger than the sum of the number of receive anten-
nas. Another category of MIMO system design is interference balancing [56]-[59],
which normally uses generalized eigendecomposition to obtain suboptimal solu-
tions. The optimal transmit power allocation is carried out separately using, e.g.
water-filling method [58].

Most of the above mentioned research assumes frequency-flat channels, and
little spatial temporal information of the channel is used to improve the system
performance. To fill the gap, investigation of the precoder/decoder optimization
schemes in the MIMO-CDMA systems in multipath channels is needed.

In this chapter, the problem under consideration is joint precoding-decoding
optimization, with different power allocation schemes, in the downlink MIMO-
CDMA systems over multipath fading channels. The study will be based on
MIMO-STAR manifold concept, which has been developed in Chapter 3 to con-
duct blind superresolution channel estimation and multiple-access interference
cancellation. The downlink multiuser arrayed MIMO-CDMA system is firstly
modelled in Section 4.2. In Section 4.3, different optimization objectives are
specified and a criterion on optimal multiplexing order is derived. In Section 4.4,
iterative algorithms are proposed for joint precoder/decoder optimization based
on the overall MSE criterion with different transmit power allocation schemes.

Two close-form algorithms are derived in Section 4.5 to maximize the signal-



4. Precoder and Decoder Optimization in Arrayed MIMO-CDMA Downlink Systems 118

to-noise-plus-interference ratio (SNIR) and minimize the transmit power while
satisfying predefined symbol error rate (SER) requirements. In Section 4.6, nu-
merical simulations are presented and the paper is concluded in Section 4.7.

Some material in this chapter has been published in [61].

4.2 Channel Modelling

Consider the downlink of an M-user MIMO-CDMA wireless communication sys-
tem operating in the multipath propagation environment. The receiver of each
mobile station employs an array of N antennas whereas the transmitter of base
station is equipped with an array of N antennas. Remember that a symbol with
a ‘bar’ at the top will denote a transmitter’s parameter. It is assumed that
the channel is frequency-selective with a delay spread less than one data symbol
period T,.

With reference to Figure 4.1, using a serial-to-parrallel (S/P) processor, the
data sequence of the i*" user is transformed to a sequence of data vectors of
NZ-(S) elements, denoted by b, [n]| € CNi”¥1. The data vectors b, [n] of the i™ user
are then spread with a unique spreading code [o; [k] = 1,k =1,--- | N, — 1] of
period N, and precoded using a precoding matrix W, before transmission. The
overall baseband transmitted signal-vector associated with all M users is given

by

nT., <t <nT. (4.1)

where T,, and T, are respectively the data symbol period and the chip period,

and cpy; (t — nTis) has been defined in Eqn. (3.1).
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Let us assume plane-wave propagation with the transmitted signal arriving at
the i*" receiver via K; paths (multipath). Furthermore, consider that the j** path
of the i*" user’s direction of departure (DOD) and direction of arrival (DOA) are

denoted as follows:
e DOD: (azimuth, elevation) = (gij,aij)
e DOA: (azimuth, elevation) = (Hij,gbij)

In a similar fashion to Figure 3.2, the channel model for the downlink MIMO-
CDMA multipath channel is shown in Figure 4.2, where the received complex
baseband signal-vector at the antenna array of the receiver (point I) can be ex-

pressed explicitly as

Z/BZ]SZ_]S’ij Tij) +gz (t) (42)

where j3,; and 7;; represent the fading coefficient and the delay of the ;' b path of
the i'" user, and n, () denotes the complex white Gaussian noise vector with zero
mean and covariance matrix o2Iy. The vectors S ;; and Sij represent the array
manifold vectors of the receiver and transmitter respectively associated with the
5 path of the " user.

Similar with the procedure described in Chapter 3, at the output of the re-
ceiver antenna array, the baseband received signal-vector z; (¢) is initially sampled
with a period Ty = T, and then passed through a bank of N tapped-delay lines
(TDL) (see [60] for more details). The contents of the bank of N TDLs, each of

length 2N,, are concatenated to obtain the vector

L1 [n]

x; [n] = : g 2N Next (4.3)

L N [n]
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Figure 4.2: Downlink arrayed MIMO frequency selective channel of the i*" user.
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where z;, [n] € C**! k = 1,--- N, represents the contents of the TDL at 4'"
receiver’s k™ antenna associated with the n'" data-symbol period. Again, to
model the j'™ path arriving at the i" receiver with respect to the transmitted
signal of the &™ user, the MIMO-STAR manifold matrix introduced in previous

chapter is extended to

(8,57) @ (@) ey (4.4)

=i =i

where ¢, € C2Nex1 s the ¢™ user’s spreading code sequence padded with zeros of
length N, defined in Eqn. (3.12), and the matrix J (or J7) is a 2N, x 2N, time
down-shift (or up-shift) operator defined in Eqn. (3.11). The sampled baseband

signal-vector z; [n] in Eqn. (4.3) can be rewritten as

be [n—1]
z; [TL] _ Z |:(G§2reV)7 Gi,&, G’E,ngXt)] (Hg@Wg) [_)5 [n] +n, [n] (45)
=1
I be [n +1] |

where n, [n] € C?MNe*1 denotes the sampled noise vector during the n' interval

and
GE})ErcV) _ <HN ® (JT)Nc) Hi,g <§Z ® Hﬁ) € C2NNC><N (47)
ngext) _ (]IN ® JNC) Hz’,g (éz ® Hﬁ) e C2NNC><W (48)
Here,
H;e = { <§115i> ® (Jli1E£) . <§1K15£<2> ® (leKZEE) :| c C2NNexNE;
(4.9)

and the vector gi is composed of the propagation coefficients of these K; paths

which model the effect of path loss, random phase shift due to reflection and
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Doppler phase shift due to the possible motion of scatterers, i.e.

T

_ K;
ﬁi = | Bas Bz s BiKi eC <4'10)
The complete receiver structure is depicted in Figure 4.3. By applying the
unit-normalized decoding matrix W, € C*¥ NCXNi(S), t=1,---, M, to the sampled

baseband signal-vector z; [n], the corresponding decision variable b, [n] at point

K of Figure 4.3 is obtained,

d; [n] = W;'z; [n] (4.11)

=)

Consider the covariance matrix of z;, [n], the baseband signal-vectors received

by the i** UE. That is

Reoi = E{z;[n]z] [n]} (4.12)
_ i[@, ) G, 6] [ty (WAL )] [642, G, )
+02loyy, - (4.13)

Based on Eqn. (4.13), the SNIR at the j' output of the i'" user’s receiver,
i=1,2,-- M, j=1,2--- N is given by

wiG; 7w, |
SNIR;, = 15 il | (4.14)
! wiiMijw;;

i column of decoding matrix W; and precoding matrix

where w,; and w,; are the j
W;, respectively, and the matrix M;; takes into account the effect of MAI, ISI,

noise, and the interference introduced by desired user’s other substreams. This

matrix is defined as follows:

N

A — —H H

sz = Giﬂ' E wmwm G
n#jn=1

0 » iy » i

i |:G(preV) G(gext] (H2 W, W ) [ngrev) G(H-EXt)]H

— —I i
+ Z |: prcv7 " ngcxt):| |:]13® (wag >:| [GEZICV), Gi,g, G;ngcxt)
§Fi,6=1
‘l—U?]IQNNC. (415)
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The MSE matrix of the i™ user is defined as [2]

B 2 &{(dn] - b In]) (d[n] — b [n])" | (4.16)
M
= Wfl {Z@i’g [Hg@ (WﬁW?)] @f& + U?HNi(s) } W, + HN@'(S)
£=1
~WHG,, W, - W, GEW,, (4.17)

which, with MMSE reception, can be rewritten as (proof is in Appendix 4.C)

__ _\—1
Bi = (Lyo + W, GHM; G, W, ) (4.18)

4.3 Optimization Objectives

In Chapter 3, it is assumed that the number of transmitted substreams equals
the number of transmit antennas. Given that all channel parameters have been
successfully estimated, beamformer matrices can then be constructed, separately
at the transmitter and the receiver, to improve the system performance (e.g.

SNIR or MSE). In this chapter, a more complex problem is addressed:

e For each user, the number of substreams, Nl(s), e ,N](\j), 1 =1,--- M,

can be dynamically chosen according to the requirement of the underlying
service as well as the instantaneous channel state information (CSI). Thus,

the dimensionality of the precoder and decoder matrices can be changed.

e The precoder and the decoder of one user are mutually dependent. Fur-
thermore, by MAI, the performance of one user is affected by the pre-
coder/decoder of other users. When the numbers of substream are defined,

the overall system performance will be determined by the selection of pre-

coders W; and decoders W;, i =1,--- , M.
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4.3.1 Optimal Multiplexing Order

In future mobile MIMO-CDMA systems, multiplexing order' need to be reconfig-
urable to allocated different kind of services, e.g., voice, email, file downloading,
etc. The multiplexing order of all users (Nl(s), N ](\;)> plays a vital role in
ensuring different data-rate services coexist. Therefore, a criterion is need to
identify the optimum multiplexing order for a particular user.

It is intuitive that there is a so-called inter-user multiplexing trade-off, i.e.
multiplexing order of one user can always be increased (if it is less than N)
by sacrificing other users’ multiplexing orders. However, in this section, when

deriving the optimal criterion on multiplexing order of one user, we assume

e other user’s multiplexing orders as well as precoding/decoding matrices

remain fixed.

e SNIR threshold ~, is identical for signal detection for every subchannel of

every user.
To give the criterion on optimal Ni(s), it is necessary to introduce two lemmas:

Lemma 4.1 SNIR upper-bound: The SNIR at the output the ™ substream of

the i receiver is upper-bounded by W} G\ M 1Gi7i@ij, i.e.

SNIR;; < wHGEM; G, w,; (4.19)

where w;; is the j th column of the i user’s precoding matriz W;, and

NZ(S)
M;£M; —Gi; | Y w,z, | Git. (4.20)
n#jm=1

IThe number of substreams.
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Proof. The proof of this lemma can be found in Appendix 4.A. m
Note that by comparing Eqn. (4.19) and (4.18), SNIR and MSE are connected
by
SNIR;; < [E;1 _ ]IN;S)]” (4.21)

where [A],; stands for the 4" diagonal element in the square matrix A.

Lemma 4.2 Ky Fan’s maximum principle: Let A € C™*" be a Hermitian matrix

with eigenvalues \y > X > --- >\, then for allk =1,2,--- .n
k k
dDoA= Z o Az, |? (4.22)
j=1 =1
where the maximum is taken over all orthonormal k-tuples of vectors {zy, -+ ,zx}
in C".

Proof. See [62]. m

Therefore, a criterion can be derived to determine if a multiplexing order is

optimal or not.

Theorem 4.1 Criterion on Optimal Multiplexing Order: The optimum number

of simultaneously transmitted signal streams N;r satisfies

] NI 1 Nf4+1
— D\ >q> X 4.23
N;; J—'V_N;r_i_lj; Vi ( )

S
\

where 5\1-71 > Nig >+ > N are the (real) eigenvalues of matrix ]D)l/ GHM 1([?3”111)1/2

and D; is a diagonal matrix with elements eigenvalues of the Hermitian matriz
A
Proof. The proof of this theorem can be found in Appendix 4.B. m
Theorem 4.1 provides a measure on judging how ‘far’ is a practical (or re-
quired) multiplexing order from the optimal. If Ni(s) > N;, some of the sub-
streams will not be received properly. If Ni(s) < NZT, some spare multiplexing

order is available to offer higher-rate services.
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4.3.2 Optimal Precoder and Decoder

When NI(S), 0N ](\j) have already been chosen, the overall system performance
will be determined by the selection of precoders W, and decoders W;, i =

1 M.

e
It should be noted that, the effect of transmit power allocation is absorbed

by the optimization of W;. In this chapter, three transmit power constraints (or

Power allocation Schemes, PAS) are considered:

e PAS-I: Total transmit power constraint, under which, the power will be

dynamically distributed to all users and then to all substreams. That is
al H
YT (Wi Wi) <P (4.24)
i=1

e PAS-II: User’s transmit power constraint, under which, the transmit power
of each user has been fixed and will be distributed to its substreams. That
18

Tv (Wf{W) <P, i=1,-,M (4.25)

e PAS-III: Substream’s transmit power constraint, under which, the trans-

mit power of each substream of each user has been fixed. That is

P;
i85 < 5
N

w. ;Z':l?"'aM?j:la""Nz’(S) (426)

where W, denotes the j™ column vector of the precoder matrix W;.

The algorithms of optimization rely on different objectives (cost functions)
and constraints. The optimization problems considered in this chapter include:
A. Total Transmit Power Minimization with SNIR requirement

Given the expression of SNIR at the ;™ output of the i'" receiver in Eqn.

(4.14), the optimization objective is to minimize the total transmit power
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subjected to (s.t.) a minimum receiver SNIR requirement 7, and can be

expressed as

M g
J=_ min > Tr (Wl WZ>
Wi, ,\ W i=1
Wy, War

st. SNIRy >, Vi € [1,M],¥) € [1,N]

(4.27)

B. Total Tx Power Minimization with Symbol Error Rate Requirement

Similarly, the optimization objective here is to minimize the total transmit

power while supporting a target symbol error rate €, and can be expressed

as
M o
J= min Y Tr (Wi Wi)
Wi, ,Was i=1
Wi, Wy

st. P <e Viell, M

(4.28)

C. Total SNIR Maximization

In this case, the optimization aiming at maximizing the total received SNIR

at the output of the receive decoders can be expressed as

M
J = max Y SNIR,;
Wy, Wy i=1
Wi, Wy

s.t. Power Allocation Scheme-I/11/1I11

(4.29)

D. Total MSE Minimization

The optimization based on minimization of the total MSE can be written
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as

M
J=_min Y Tr(E)
Wi, W i=1
Wi, War

s.t. Power Allocation Scheme-I/11/I11

(4.30)

M
Note that, alternatively, the determination of MSE matrix, ) det (E;), can
i=1

also be used as a MSE performance measure, as in [57] and [63].

4.4 Iterative Optimization

4.4.1 Iterative Joint Precoder-Decoder Optimization With
Power Allocation Scheme-1I

It is assumed that both the transmitter and receiver have perfect knowledge of
the channel. Consider the total MSE minimization problem Eqn. (4.30) with
PAS-1. Assuming all W;, i € [1, M] are fixed, the augmented cost function using

the Lagrange multiplier (LM) p can be expressed as follows

Jang = Z Tr (E;) + ,u(z Tr <Wf{W,> — P) (4.31)

In this case, Vi € [1, M], by defining the first derivative of J,,, w.r.t. W; evaluated

at WI as the matrix Fs, 1.¢%.

a7
A
Yo = 5w,

e cxN (4.32)

W,=W!
the necessary condition for Wj being the solution of the optimization problem

W, = argmin (o) (4.33)

2

. . I Nx N . . o
2As J is a scalar function of matrix W; € CN*Ni"' | the dimension of .J’s first derivative
w.r.t. W, is N x Ni(s).
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is Kuhn-Tucker conditions
v Fiu=0, Yu#0. (4.34)

This finally results in a matrix with Wiener filter form:
M prev next) H -
Lo (68, G, GIY| W

L+ply p GIW,  (4.35)
1 W£ [G prev Gg 0 G next)]

where
L2 1,9oly eRNVN (4.36)

Eqn. (4.34) can also lead to the expression of the Lagrange multiplier jf

( 3

W, GHW,
+ 1 i % (prev) (nc t) H H
po= =S (G5, G, 600 Wewl |
P WL | & LW,
|:G prev) G G next)i|
\ S /
(4.37)

Similarly, if the precoding matrices are fixed, the optimal decoding matrices that

minimize the total MSE can be derived

M -1

rev) (next) o ool (prev) (next) H
> G, Gie, 61| [le® (WeW¢ )| |G, G, G

(A
2
+oilarn

(4.38)

From the above analysis, it can be seen that the transmitter precoders and the

receiver decoders as well as the Lagrange multiplier are functions of each other,

which suggests a iterative algorithm to obtain the global solution. The joint
transmitter-receiver optimization can be accomplished via the following steps:

Algorithm 4.1 Iterative Precoder-Decoder Optimization With PAS-I

1. Initialization: the iterative index ¢ = 0 and for each user i = 1,--- , M, W;,

is constructed by single user transmit scheme, i.e.,

P
—U. (v
MN(S) i,N;

2

W; [0] = (4.39)
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) . . .
where the columns of U, ) € CV*Ni" are the eigenvectors of matrix pair

Z,Nf
Gﬁ@i,i corresponding to the Ni(s) largest eigenvalues. The scalar factor
P/ (M Ni(s)) indicates that the transmitting energy is evenly distributed to

every user and then to every substream.

2. For each user i = 1,---, M, the MMSE weight vector Wj [q] is calculated

using Eqn. (4.38).

3. For the current precoders and decoders, the Lagrange multiplier u'[q] is

calculated using Eqn. (4.37).

4. Using receive decoder matrices WI lq], i = 1,--+, M and pu'[q] obtained
in Step 2 and 3 respectively, the transmit precoder matrices Wj lq + 1],

i=1,---, M can be updated via Eqn. (4.35).

5. ¢ «— q + 1, repeat Steps 2-4 until a predefined convergence criterion is

reached.

Please note that a similar iterative method to optimize the precoder and
decoder but for flat-fading downlink channel of the multiuser MIMO systems has
been reported recently in [64] where a brute search is needed to find the optimum
Lagrange multiplier in each iteration procedure. The Lagrange multiplier in our
proposed iterative scheme is directly calculated with the channel information and
the precoders and decoders obtained in the last iteration, which significantly

reduces the algorithm’s complexity.
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4.4.2 TIterative Precoder-Decoder Optimization With Power

Allocation Scheme-I1

With power allocation scheme-II, the augmented cost function of optimization

problem (4.30) can be rewritten as
M M B
i=1 =1

where P; is the pre-defined transmitting power for the i*" user.
The solutions can be obtained by applying the necessary condition of local

minimization on (4.40),

M t H t B
o L7 Z [Gé{)irev)’ Gg,i, Gér’lzex )] Wéwg [(Gg)irev)7 Gg,i, GS;X )] L
W —

£=1 Gf{le
il
(4.41)
and
¢ 3\
W, GI'w,
1 1 M (prev) (next) H H
p==m{ > [G“ ,Ge,s, G ] WWE | b (442)
P; _VVz LA =1 ILWZ
(prev) (next)
\ [Gg,z »Gf,iaGg,z‘ }

7
and expression of W/ is the same as in Eqn. (4.38). A recursive algorithm can

then be developed in the similar fashion to the one introduced in last section.

4.5 Sub-optimal Close-form Optimization

The algorithms proposed so far is based on a primary assumption that the feed-
back channel is error-free and speedy enough to ensure that the convergence can
be achieved before the channel changes. In some cases, this is relatively impracti-

cal. Moreover, in a system with very large number of users, the computation load
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of the proposed iterative algorithms, even for the base station, may be unaccept-
able. To cope with these, in this section, two sub-optimization precoder/decoder
construction algorithms that do not require feedback information or iteration are

developed.

4.5.1 Close-form SNIR Optimization

As in Section 4.4.2, the inter-user transmitted power distribution is assumed to
be pre-determined. Furthermore, for each user, the transmitted power is evenly
distributed to all sub-channels. Otherwise, the maximal SNIR objective can al-
ways be achieved by assigning all the power to the sole subchannel with maximum
channel gain, leaving all other subchannels unused, which is practically unrea-
sonable.

With Lemma 4.1, instead of directly maximizing SNIR, the objective of this
algorithm is to find the maximum of the upper-bound of total SNIR for all re-

ceivers. That is

M
(Wi, - Wiy ; Wy, -, Wy) = arg__max ZTr (Wf@ﬁM{lGi,iWO
Wiy War T
Wi, Wiy

s.t. Power Allocation Scheme IIT (4.43)

The augmented cost function (using Lagrange multipliers) can be expressed
as follows:
M T ~HN -1 OO LR H P
Tung = ; Tr (Wi GHM; Gi,iwi) + ; > (Aijwzj% - W) (4.44)
In this case, Vi € [1, M], the necessary condition for W; to be the local optimal

solution is

= =0,Vj=1,.. N (4.45)
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This leads to

GiM; 'Gyw;; = Nijw;, (4.46)

]
which suggests that the Lagrange multipliers \;; are the eigenvalues of the semi-

positive matrix GH M, 1G,. i, and the optimal solutions w;

;; are the corresponding

eigenvectors scaled by 1/ P;/ Ni(s). Apparently, as the aim is to find the maximum
of the bound, the Ni(s) largest eigenvalues and their corresponding eigenvectors
will be chosen.

Based on the above analysis, the eigendecomposition based close-form algo-
rithm can then be developed as follows:
Algorithm 4.2 Eigendecomposition-based Close-form Precoder-Decoder

Optimization

1. For first selected user, W is constructed by

— | P -
Wl — f(lS)AN(S) {GﬁlMlGl,l} (447)

where A; {X} is a matrix of k£ columns which are the eigenvectors corre-
sponding to the k largest general eigenvalues of semi-positive matrix X,
and

[G(prev Gnext)i| [G(prev Glnlext)i|H ' (4.48)

2. For user : = 2,--- , M, the precoder is obtained by

— P;
N&

)

{GZ‘M;lGi,i} (4.49)

N

where

[ G Prev) G(noxti| (]I2 W, W, ) [Gﬁrov),G@CXt)}H

i—1 [G(preV) Gie G(next)i| []I?, 2 (Wgwfﬂ [ngrev)7G7§’G(next ]H
- (4.50)
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3. While W;, i = 1,--- , M, are determined, the precoder matrices W;, i =

1,--+, M, can be obtained analytically by Eqn. (4.38).

The eigendecomposition-based algorithm is suboptimal but, because of the

"close-form", is practically more efficient than the optimal iterative algorithms.

4.5.2 Close-form Tx Power Minimization

Consider the covariance matrix (4.13) of the i®® UE’s received baseband signal-
vector z; [n], the upper bound of the symbol error rate at the i*" receive can be
obtained

P(i)

— -1
s, bound = |:det (Hﬁ + ng,lszf{GflM;l)} (451)
where « and ¢ are constellation-specific positive constants [59]. Recalling the

property of the determine of matrix: for matrices A € C™*" and B € C"*"™.
det (I, + AB) = det (I, + BA) (4.52)

Eqn. (4.51) can be rewritten as

. _ _ -1
P, = @ | det (Iy) + oW, GEIM; Gy, W, )| (4.53)

7

Observing the similarity of Eqn. (4.18) and Eqn. (4.51), by absorbing ¢ into the
transmit W;, the optimize problem to minimize the total symbol error rate bound
is equivalent to minimize the determine of overall MSE matrix Eqn. (4.30).

Based on the Rayleigh-Ritz Theorem (see 4.2.2 in [65]),

, _ -1
Pna = avdet (Tye + gW; GEM; G, W) (4.54)
N
> « H (1+ gpij)\ij)fl . (4.55)
j=1
where \jy > -+ > )\i N are the decreasing-ordered eigenvalues of semi-positive

definite matrix GfiM; 'Gi, p;; 1s the power allocated to the 7™ subchannel of the
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it" user. In the last inequation, the equation is obtained when E; is a diagonal

matrix, or

H
Wi = [putin s ppycrLino | (4.56)

with v,; denoting the eigenvector associated with eigenvalue \;;.

Furthermore, the power allocation scheme { Pits " 5 P N1_(s)} can be derived by
N |
{Pm e ,pings)} = argmin Z Pij (4.57)
o
st « j];[l (L4 gpyrg)  <e (459
pij = 0, Vi, j

Taking the logarithm of both side of (4.58), the augmented Lagrangian cost func-

tion can be expressed as

N N
I=Y p,+n 1n§ =3 " In (1 + gpyihy) (4.59)
j=1 j=1

The Karush-Kuhn-Tucker (KKT) condition of the optimization problem Eqn.

(4.57) leads to:

9/\ij
1—p—"——=0 4.60
1 +gpij/\ij ( )
and
N
—1 «

IT (t+9050i) = - (4.61)

j=1

Finally, the optimal power allocation coefficients are obtained (proof can be found

in Appendix 4.D)
(5

e\ N Ty 1 1
pi: = max | 0, (—) [ - (4.62)
J o ket gAin  GNij

4.6 Numerical Studies

In this section, the performance of the joint optimization algorithms proposed

in this chapter is investigated through a number of numerical simulations. The
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transmit array and the various receiver arrays are 2-element ULA with half-
wavelength inter-element spacing. Each user employs a unique Gold sequence of
length N, = 15, and transmit NZ-(S) = 2 substreams. Signals are transmitted to
the receiver via K; = 3 paths. The DOD and DOA of each path are randomly
selected from [0, 180°) and the TOA are randomly selected from [0, 157,). The
array is assumed to collect a block of 200 data symbols for processing at each
time, during which the channel is assumed to be stationary with the channel state
information available to both BS transmitter and mobile receivers.

Firstly the convergence curves of the proposed Lagrange multiplier based it-
eration algorithms are studied for various transmit SNR levels in a 6-user MIMO-
CDMA scenario. Note that as ﬁ]\]i = 12 > N, the condition of conventional
zero-forcing approach [54] is no longer satisfied. The numerical results represent-
ing the average MSE over all substreams for all users are shown in Figure 4.4
as the function of the iteration loops by which the precoders and decoders are
iteratively obtained, with different power allocation schemes. From Figure 4.4 it
is clear that the convergence property of the proposed algorithms improves with
SNR. The convergence MSE level of the optimized system with power allocation
scheme-I is better than that with power allocation scheme-II.

To investigate the effect of the number of the transmit antennas on the conver-
gence property of the proposed iterative schemes, similar simulations are carried
out with N = 6 and 3, and the convergence curves are depicted in Figure 4.5.
As shown in the figure, iterative algorithm in the system with larger number of
transmit antennas achieves smaller total MSE than those with less transmitter
antennas.

In Figure 4.6, the BER performance of the two iterative algorithms proposed in

Section 4.3 (page 129-131) is compared with the eigendecomposition-based close-
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Figure 4.4: Convergence study for the proposed iterative LM-based optimization
algorithm with and without power distribution in a 6-user MIMO-CDMA system,
with input F,/Ny = 0, 5, and 10 dB.
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Figure 4.5: Convergence study for the proposed iterative LM-based optimization
algorithms with different number of transmit antennas, in a 6-user MIMO-CDMA
system, with input Ej,/Ny = 10 dB.
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Figure 4.6: BER performance of different optimization schemes for a 6-user
MIMO-CDMA system with 6 element Tx ULA and 2 element Rx ULA, N, = 15,

form approach of Section 4.5, as well as the precoding scheme proposed in [56]
maximizing the signal-to-leakage ratio (MSLR). It is obvious that the proposed
iterative algorithms outperform all other schemes at the cost of computer com-
plexity. Among all close-form approaches, the eigendecomposition-based schemes
show considerable advantage against MSLR approaches. Furthermore, at the re-
ceiver side, MMSE receivers always achieve better BER performance than RAKE
receivers.

In Figure 4.7 and Figure 4.8, with different number of users in the system, the
BER performance of the proposed iterative algorithms with power distribution
scheme-I and scheme-III is compared with the generalized eigendecomposition
(ED) based precoding scheme proposed in [57] and RAKE/MMSE decoder (see
Section 3.4.1). The transmit power is distributed using water-filling algorithm.

From these two figures, it is clear that BER of all schemes degrade with the
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BER vs Total Transmit SNR
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Figure 4.7: BER performance of the proposed iterative algorithms (by 30 itera-
tions) with power allocation scheme I/II, and the eigendecomposition-based trans-
mit precoding with RAKE/MMSE decoding. There are 6 users in the MIMO-
CDMA system.

expanding user number. However, the proposed iterative algorithm with power
distribution achieves the best performance in all scenarios. Furthermore, even
the proposed algorithm without inter-user power distribution outperforms the
conventional scheme when the number of users is large enough.

When the geometry of the transmit and receive arrays are uncertain, a down-
grade of the system performance can be expected. To investigate the robustness
of the proposed algorithms against the array geometry uncertainty, numeric sim-
ulation is carried out, assuming 10% random geometry error existing at both the
transmitter and the receivers. The BER performance of such uncertain systems
is compared in Figure 4.9 with that assuming complete accurate array geometry
knowledge. It can be found that the proposed iterative algorithms are relatively

robust.
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Figure 4.8: The same as Fig. 4.7 except there are 10 users in the MIMO-CDMA
system.
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Figure 4.9: BER performance of the proposed iterative schemes (by 30 iterations)
with and without array geometry uncertainty, for a 5-user MIMO-CDMA system
with 6 element Tx ULA and 2 element Rx ULA, N, = 15, K; = 2.
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4.7 Summary

In this chapter, the problem of joint precoding and decoding optimization in
the downlink of MIMO-CDMA systems over frequency-selective multipath fad-
ing channels has been studied. It has been shown that by utilizing the MIMO-
STAR manifold concept, the channel can be properly exploited in both space and
time domain. Criterion of optimal multiplexing order has been derived based
on predefined SNIR threshold. An upper-bound of SNIR has been given. Two
Iterative optimal iterative algorithms have been proposed based on minimizing
the overall MSE under the different power allocation schemes. Furthermore, the
close-form sub-optimization algorithm has been derived by maximizing the SNIR
with user Tx power constraint. Furthermore, by using the upper-bound of symbol
error rate, another close-form sub-optimization algorithm has been proposed to
minimize the total Tx power while satisfying symbol error rate requirement. The
performance of the proposed schemes is supported by simulation results. The pro-
posed iterative algorithms are found robust against array geometry uncertainty

compared with conventional approaches.
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Appendix 4.A Proof of Lemma 4.1

Proof. From the Cauchy-Schwarz Inequality (0.6.3 in [65]),

THGEM M ..
SNIR,, = —2-C Y 40 -0 (4.63)
wg‘Mij/ Wy
—_ -1 —
< (ngﬁMij Gi,i%a‘) (ngU%j) (4.64)
- wiM;w. . )
—1) 1] =)
= wlGIM'G;w,; (4.65)

By substituting M;; with Eqn. (4.15) and (4.20), inequation (4.65) can be rewrit-

ten as
N(S) -1
SNIR,; < WGl |M; + Gy, Z w, W G w;, (4.66)
n#j,n=1
By the inversion lemma:
Aty AT
Atur™) T =AT - —— — 4.67
(A -+ uv") /T (4.67)
- - -1
N
SNIR,, = wiG |M;+ Z G, whGF + G w,wh Gl | Gy,
n#jn=2 B
21\%1:(.2].)
(4.68)
M) G, w, w GEMY)
_ _HGHI\\/JI lGi,i@w —_gGZIi i,] — Hzl (2) i - G”wz]
L+ w; GEMG Gy,
semi- dchnlte positive
(4.69)
—H ~Hm(2) —
< w”G ZM” G, ¥ (4.70)
< (4.71)
— HeH N

S 7,] Gi,iM’L,] Gl 'Lwl] (4.72)
_ oG <M + Ci Ty T B! )GZ T, (4.73)
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Appendix 4.B Proof of Theorem 4.1

Proof. Consider the eigenvalue decomposition of Hermitian matrix
W, W, =U;D;U; (4.75)

where U; is unitary matrix composed of orthonormal row vectors w;, -, ux

and D); is a diagonal matrix. It is obviously that the diagonal elements, denoted

by ?Zj, can be regarded as power distribution factor within the i*" transmitter,

5

ol

i = Pi.

By rewriting W; = U; HDZ1 / ?_ the total SNIR of the " receiver

N
Lemma 4.1 1/2 — 1/2
=N WD P GIM Gy D P (4.76)

Jj=1

N
Lemma 4.2

SUS (4.77)
j=1

N®

Combine the above inequality with ) SNIR;; > NZ-(S)% (4.23) can be easily
j=1

obtained. m
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Appendix 4.C Proof of Eqn. (4.18)

Proof. From Eqn. (4.16), the MSE matrix of i users can be derived as

B = WHR,, W, +1 o — WIG, W, - W, GEW, (4.78)
= (R:LGiuWy) " RuniR:L G W, + Lo (4.79)
- (R;},G:;W,)" G, W, - W,'GIR;} G, W, (4.80)

M -1
&=1

(4.81)

= Iyw —W; G <GVLWW1 Gi,i+Mi) G, W; (4.82)
—H i 1 N1

<]IN1.(S) + W, G;;M; G”W,) (4.83)

where (4.81) is obtained by (4.13), (4.82) is by Eqn. (4.20), and (4.83) is obtained
by the inversion lemma:

(A+BCD)'=A"'—A'B(DA'B+C!)"'DA! (4.84)
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Appendix 4.D Proof of Eqn. (4.62)

Proof. From Eqn. (4.60), it can be derived

B 1
Pig = 9)\1']‘
and
1+ A !
9p;iNig = —
7 :ug/\ij

Substituting (4.86) into Eqn. (4.61) obtains

which lead to

(4.85)

(4.86)

(4.87)

(4.88)

Substituting (4.88) into (4.85), and considering the non-zero condition of power

(4.58), the optimal power allocation coefficient can be obtained

(s)
ey N 4 .
py=max | 0. (=) T (9A)™" = (92)
n=1

(4.89)



Chapter 5

Conclusions and Further Work

5.1 Thesis Summary

The work described in this thesis starts from answering why there is correlation
between MIMO channels and how to model it. From the viewpoint of array
processing, a novel spatial discrete channel model for spatial correlated MIMO
system is proposed using the concept of array manifold of both Tx and Rx arrays.
By implementing the first-order Taylor approximation, the diffused MIMO chan-
nel is approximated by modified point-source channel and the MIMO channel
matrix is expressed explicitly by multipath characteristics, such as DODs, DOAs
and complex path gains, and the geometry of both Tx and Rx arrays. The spa-
tial correlation matrix is then derived, which is inconsistent with the conventional
Kronecker-based correlation model. Further numeric studies prove that the pro-
posed arrayed MIMO model gives more accurate capacity estimation of spatial
correlated MIMO channel compared with Kronecker-based model. In the arrayed
MIMO system, the number of resolvable multipaths is found of great important
on bounding of the effective degree of freedom and MIMO capacity. However, the

most important factor influencing the spatial correlation is the array geometry,

148
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which can only be well taken into account by the proposed arrayed-MIMO model.

In the uplink of a multiuser asynchronous MIMO-CDMA wireless communi-
cation system operating in frequency selective fading channel, the (space-only)
arrayed-MIMO model proposed in Chapter 2 has extended to STAR MIMO model
using the concept of MIMO-STAR manifold matrix. A blind subspace-based joint
DOA-TOA estimation algorithm and Tx beam rotation based DOD estimation
scheme have been developed. Furthermore, given the complete estimation of
the multipath parameters, two linear subspace-based (single user and multi-user)
space-time receivers have been proposed by transforming the received signal-
vector using the complement projection operator of the unwanted signal (e.g.
MAT and ISI) subspace. Simulation results show that, by exploiting the array
geometry and spatial-temporal information of the multipath fading channel, the
proposed subspace-based receivers outperform RAKE and MMSE receivers, e.g.,
on interference cancellation.

In the downlink of MIMO-CDMA systems over multipath fading channels, the
problem of precoding and decoding optimization have been studied. It has been
shown that by utilizing the STAR manifold concept, the channel can be properly
exploited in both space and time domain. A novel criterion is proposed to deter-
mine the optimal multiplexing order for each user. Optimal iterative algorithms
have been proposed based on minimizing the overall MSE under the different
power allocation schemes. Furthermore, close-form sub-optimization algorithms
have been derived by maximizing the SNIR without power allocation and mini-
mizing the transmit power while satisfying symbol error rate requirement. The

performances of the proposed schemes are supported by simulation results.
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5.2 List of Contributions

The list below states the main novel contributions in this thesis and some of them

are supported by the publications:

e Proposal of a novel arrayed MIMO model based on the idea of array man-
ifold vectors associated with both transmitter and receiver. It enables the
geometrical investigation of spatial correlated MIMO system using classical

array processing techniques.

e Proposal of a new spatial correlation model of MIMO channels represented
by array manifold vectors. Compared with the widely-used Kronecker
model, it provides a better estimation of the spatial correlation as well

as the capacity.

e Derivation of a theory on the upper-bound of spatial degree of freedom

based on the arrayed MIMO model.
e Extension of STAR manifold vector to MIMO-STAR manifold matrix.

e Development of a multiuser uplink asynchronous arrayed MIMO-CDMA
model based on the idea of MIMO-STAR manifold operating in frequency

selective fading channel.

e Estimation algorithms of channel parameters, DOA/TOA and DOD, in the

uplink arrayed MIMO-CDMA systems.

e Proposal of the subspace-based space-time receivers for uplink arrayed MIMO-
CDMA systems. The single-user ST-1 receiver, although with only the
spreading sequence and the channel information of the desired user, pro-

vides considerable performance improvement compared with the space-time

RAKE and MMSE receivers.
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e Development of the system framework for joint precoder/decoder optimiza-
tion in downlink arrayed MIMO-CDMA systems. Iterative algorithms have
been proposed under the criterion of minimizing the total MSE of the entire

network.

e Proposal of a theory on the optimal multiplexing order which helps to decide

the dimensionality of the precoder/decoder matrices.

e Derivation of two close-form solutions for joint precoder/decoder optimiza-
tion: one by maximizing the SNIR without inter-user power allocation; an-
other by minimizing the transmit power while satisfying pre-defined symbol
error rate requirement. These suboptimal solutions, because of the "close-

form", are practically more efficient than the optimal iterative algorithms.

5.3 Suggestions for Further Works

A number of different problems associated with correlated MIMO systems have
been investigated in this thesis. Based on the achievements made so far, many

topics are opened for additional research effort.

5.3.1 Robust Space Time Processing In Arrayed MIMO

The proposed arrayed MIMO model introduced in this thesis will need many

improvements before it can be implemented into commercial system.

e Noise in feedback channel: In conventional (N, N ) -MIMO, the number of
channels needs to be estimated simultaneously is NN. With the negative
effect of channel noise and various interferences, the cost of estimation re-

sults feedback increases exponentially with N or N. The transmit space
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time processing should be robust to the feedback information which may

be corrupted by the noise.

e Partial feedback: In the majority of scenarios, the covariance matrix of
the channels changes more slowly than the channels; and the knowledge
of the covariance matrix is enough for the receiver to improve the system
performance to a sufficient high level and feedback some partial but useful
channel information to the transmitter. An algorithm to facilitate this
approach in correlated MIMO using the proposed arrayed model will be an

interesting topic.

e Diffused channel: Another problems about the robustness of the proposed
MIMO model is about the diffused channel model described in Chapter 2. If
the temporal diffusion is large enough, the first-order Taylor approximations
made in Chapter 2 may incur large error and higher order terms need to
be taken into account. The effect of these higher order terms within the

proposed model needs fully investigation.

e Channel parameters estimation error: For some reason, the estimation of
the channel parameters may introduce certain errors. For example, pointing
error occurs if the estimated DOA is mismatched with the actual DOA
of the signal. Such error can cause significant degradation of, e.g. MAI
suppression, performance and prevents the implementation of the space
time processing proposed in this thesis in commercial mobile system. Thus,
it is critical to develop the robust design to minimize the sensitivity of the

space time processing algorithms to such errors.

e Geometric uncertainty: Furthermore, as have been shown in Chapter 4,

uncertainty of array geometry will degrade the performance of the arrayed
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Figure 5.1: MIMO channel with antenna selection

MIMO system. Advance algorithms should be designed to improve the
robustness of the precoders/decoders to the geometry errors of the Tx/Rx

arrays.

5.3.2 Antenna Selection

In commercial mobile system, as price of antenna is relatively cheaper than that
of RF components, e.g., upconversion/downconversion, amplifier, ADC, etc. As
shown in Figure 5.1, it would be commercially beneficial to switch a limited
number of RF chains to a subset of a large number of available antennas, so-
called antenna selection [66].

The core of the antenna selection system is the Antenna Selection Schemes,
which select a submatrix of H to form new H,; and improve the overall perfor-
mance significantly. Based on Instantaneous channel state information (CSI), the

conventional criterion of selecting H,; out of H are

e capacity maximization [67] [68] [69]

e average error probability minimization [70] [71] [72]

e maximize the minimum singular value of Hj.

Drawbacks of these conventional schemes are
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e Optimization procedure is computational complex. For example, to select

receive antennas, when N is big, we need search ( Nt) possibilities

e When CSI varies quickly, precise estimation of CSI is difficult and need

too-much additional bandwidth

In correlated MIMO scenario, based on long-term channel statistics, Dai et.
al. [73] proposed a selection scheme to minimized the determinate of the trans-
mit/receive channel covariance matrices, det (R) and det (R). Drawback of this
approach is that it needs probing the complete channel matrix H (e.g., via addi-
tional training procedure), which has been prove to be a very costly task when
the number of the multiple antennas are large.

Based on covariance matrix of received signal-vector, R,=& { z, gf{ }the spatial
properties, e.g., DOA, of arrival and energy distribution of different multipaths
B can be estimated using the proposed algorithms in Chapter 3, with which the
optimal antenna set can be calculated to minimize the spatial correlation, or, the

condition number of the covariance matrix R; ,

>\max (Rt)
/\min (Rt)

condition number =

(5.1)

where Apax (Ry) and Apin (R;) are maximal and minimal eigenvalues of R; respec-
tively. It will be a blind algorithm without additional training/probing procedure.
And, as DOA and optimal antenna set mapping can be set up in advance, the

selection procedure does not add computation burden.

5.3.3 STBC in Arrayed Correlated MIMO System

Spatial diversity techniques have been proposed and adopted in 3G standards
which are essentially based on the Space-Time Block Coding (STBC) transmis-

sion strategy suggested by Alamouti [7]. Space-Time Transmit Diversity (STTD)
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scheme first proposed by Texas Instruments has been accepted by 3GPP as the
open loop transmit diversity proposal to WCDMA. Two open loop transmit di-
versity techniques submitted and adopted by CDMA 2000 are the Space-Time
Spreading (STS) scheme proposed by Lucent Technologies and the orthogonal
transmit diversity (OTD) by Motorola.

Transmit antenna diversity as a means of further enhancing the system capac-
ity and performance can be incorporated into the arrayed MIMO communication
system. By using these transmit schemes, additional diversity can be gained
without having to exhaust the number of spreading codes available. Many, if not
all, reported research works on STBC, including the conventional STTD, STS
and OTD schemes, are based on the i.i.d. channel assumption which ignores the
spatial correlation of the MIMO channel. Although a few scholars have realized
the necessity of taking into account the effect of spatial correlation in STBC, most
of their work is based on Kronecker model. The implementation of the arrayed
model proposed in this thesis in this area will be an interesting and promising

direction.

5.3.4 Ad-hoc distributed precoding/decoding optimization

In Chapter 4, the joint precoder/decoder optimization in the arrayed MIMO-
CDMA downlink systems is conducted in so-called centralized fashion, e.g., each
user has the information of the spreading code, channel and precoder/decoder of
all other users. This requires a significant user cooperation cost.

To cope with this, a suboptimal but distributed precoder/decoder optimiza-

tion is needed, in which

e receiver of each UE only has the information, such as spreading code and

channel, of its own and has to construct the decoding weight matrix based
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on this limited information.

e at BS, Tx optimizes the precoding matrices with the information of spread-

ing code and channel of all users, but not the decoding matrices.

One feasible solution to this ad-hoc distributed optimization problem is game
theory, in which each user could be considered as a player in a game with multiple

players.
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