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Space-time coding is a technique that promises greatly improved performance in
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PREFACE

The book in hand is the result of merging an original plan of writing a mono-
graph on orthogonal space-time block coding with the ambition of authoring a
more textbook-like treatment of modern MIMO communication theory, and it
may therefore have the attributes of both these categories of literature. A major
part of the book has resulted from the development of graduate courses at the
universities where the authors are active, whereas a smaller part is the outcome
of the authors’ own research.

Our text covers many aspects of MIMO communication theory, although not
all topics are treated in equal depth. The discussion starts with a review of MIMO
channel modeling along with error probability and information theoretical prop-
erties of such channels, from which we go on to analyze the concepts of receive
and transmit diversity. We discuss linear space-time block coding for flat and fre-
quency selective fading channels, along with its associated receiver structures, both
in general and in particular with emphasis on orthogonal space-time block cod-
ing. We also treat several special topics, including space-time coding for informed
transmitters and space-time coding in a multiuser environment. Furthermore we
include material about the existence and design of amicable orthogonal designs, a
topic which is relevant in the context of orthogonal space-time block coding.

The text focuses on principles rather than on specific practical applications,
although we have tried to illustrate some results in the context of contemporary
wireless standards. MIMO communication theory is a rather multifaceted topic,
and it has been a true challenge to present the material in an as simple and con-
cise form as possible, without compromising mathematical rigor by more than a
negligible extent. To maximize the readability of the book, we have made consis-
tent use of matrix-algebraic notation and placed lengthy proofs and calculations
in appendices.

The best way to read this book may be in a sequential manner, although it
can also be used as a pure reference text. We believe that the book is suitable as

xiii
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the main text for a graduate course on antenna diversity and space-time coding,
as well as for self-studies and as a reference for researchers and engineers. Each
chapter is concluded with a number of problems that can be appropriate exercises
or homework for students if the book is used as a teaching instrument. The level
of difficulty of these problems is quite diverse. We have tried to place the “easier”
exercises first, but such an ordering is always subjective. If the material is used in a
classroom setting, the instructor may wish to cover some topics in more detail than
others. For example, depending on the length of the course, the material placed in
the appendices and many of the proofs can be left for self-studies or as reference
material. We have included a general appendix (Appendix A) with a short review
of matrix algebra and probability theory, that can serve as a good starting point
for readers who need a refresher in these fields. Finally, we should note that
this text and the book Introduction to Space-Time Wireless Communications by
Paulraj, Nabar and Gore (Cambridge University Press, 2003) complement each
other very well in several ways. A topical graduate course can therefore be based
on a combined use of these two books. Researchers interested in the topic of
space-time wireless communications may also benefit most by using both books as
references.

Note to instructors: Our book has a web site (http://publishing.
cambridge.org/resources/0521824567) where we have posted additional ma-
terial for instructors, including an extensive set of overhead slides that summarize
the results in each chapter.

We thank the Swedish Foundation for Strategic Research for supporting most
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manuscript. We are grateful to Dr. Philip Meyler of Cambridge University Press
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Chapter 1

INTRODUCTION

The demand for capacity in cellular and wireless local area networks has grown
in a literally explosive manner during the last decade. In particular, the need
for wireless Internet access and multimedia applications require an increase in
information throughput with orders of magnitude compared to the data rates
made available by today’s technology. One major technological breakthrough that
will make this increase in data rate possible is the use of multiple antennas at
the transmitters and receivers in the system. A system with multiple transmit
and receive antennas is often called a multiple-input multiple-output (MIMO)
system. The feasibility of implementing MIMO systems and the associated signal
processing algorithms is enabled by the corresponding increase of computational
power of integrated circuits, which is generally believed to grow with time in an
exponential fashion.

1.1 Why Space-Time Diversity?

Depending on the surrounding environment, a transmitted radio signal usually
propagates through several different paths before it reaches the receiver antenna.
This phenomenon is often referred to as multipath propagation. The radio signal
received by the receiver antenna consists of the superposition of the various mul-
tipaths. If there is no line-of-sight between the transmitter and the receiver, the
attenuation coefficients corresponding to different paths are often assumed to be
independent and identically distributed, in which case the central limit theorem
[PApoULIS, 2002, CH. 7] applies and the resulting path gain can be modelled as a
complex Gaussian random variable (which has a uniformly distributed phase and
a Rayleigh distributed magnitude). In such a situation, the channel is said to be
Rayleigh fading.

Since the propagation environment usually varies with time, the fading is time-
variant and owing to the Rayleigh distribution of the received amplitude, the
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channel gain can sometimes be so small that the channel becomes useless. One way
to mitigate this problem is to employ diversity, which amounts to transmitting the
same information over multiple channels which fade independently of each other.
Some common diversity techniques include time diversity and frequency diversity,
where the same information is transmitted at different time instants or in different
frequency bands, as well as antenna diversity, where one exploits the fact that the
fading is (at least partly) independent between different points in space.

One way of exploiting antenna diversity is to equip a communication system
with multiple antennas at the receiver. Doing so usually leads to a considerable
performance gain, both in terms of a better link budget and in terms of toler-
ance to co-channel interference. The signals from the multiple receive antennas
are typically combined in digital hardware, and the so-obtained performance gain
is related to the diversity effect obtained from the independence of the fading of
the signal paths corresponding to the different antennas. Many established com-
munication systems today use receive diversity at the base station. For instance,
a base station in the Global System for Mobile communications (GSM) [MouLy
AND PAUTET, 1992] typically has two receive antennas. Clearly, a base station
that employs receive diversity can improve the quality of the wplink (from the
mobile to the base station) without adding any cost, size or power consumption
to the mobile. See, for example, [WINTERS ET AL., 1994] for a general discussion
on the use of receive diversity in cellular systems and its impacts on the system
capacity.

In recent years it has been realized that many of the benefits as well as a sub-
stantial amount of the performance gain of receive diversity can be reproduced
by using multiple antennas at the transmitter to achieve transmit diversity. The
development of transmit diversity techniques started in the early 1990’s and since
then the interest in the topic has grown in a rapid fashion. In fact, the potential in-
crease in data rates and performance of wireless links offered by transmit diversity
and MIMO technology has proven to be so promising that we can expect MIMO
technology to be a cornerstone of many future wireless communication systems.
The use of transmit diversity at the base stations in a cellular or wireless local
area network has attracted a special interest; this is so primarily because a perfor-
mance increase is possible without adding extra antennas, power consumption or
significant complexity to the mobile. Also, the cost of the extra transmit antenna
at the base station can be shared among all users.
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1.2 Space-Time Coding

Perhaps one of the first forms of transmit diversity was antenna hopping. In a sys-
tem using antenna hopping, two or more transmit antennas are used interchange-
ably to achieve a diversity effect. For instance, in a burst or packet-based system
with coding across the bursts, every other burst can be transmitted via the first
antenna and the remaining bursts through the second antenna. Antenna hopping
attracted some attention during the early 1990’s as a comparatively inexpensive
way of achieving a transmit diversity gain in systems such as GSM. More recently
there has been a strong interest in systematic transmission techniques that can use
multiple transmit antennas in an optimal manner. See [PAULRAJ AND KAILATH,
1993], [WITTNEBEN, 1991], [ALAMouUTI, 1998], [FOSCHINI, JR., 1996], [YANG
AND Roy, 1993], [TELATAR, 1999|, [RALEIGH AND CIOFFI, 1998], [TAROKH
ET AL., 1998], [GUEY ET AL., 1999] for some articles that are often cited as
pioneering work or that present fundamental contributions. The review papers
[OTTERSTEN, 1996], [PAULRAJ AND PAPADIAS, 1997], [NAGUIB ET AL., 2000],
[L1u ET AL., 2001B], [LiIEW AND HANZzO, 2002] also contain a large number of
relevant references to earlier work (both on space-time coding and antenna array
processing for wireless communications in general). However, despite the rather
large body of literature on space-time coding, the current knowledge on optimal
signal processing and coding for MIMO systems is probably still only the tip of
the iceberg.

Space-time coding finds its applications in cellular communications as well as
in wireless local area networks. Some of the work on space-time coding focuses on
explicitly improving the performance of existing systems (in terms of the proba-
bility of incorrectly detected data packets) by employing extra transmit antennas,
and other research capitalizes on the promises of information theory to use the
extra antennas for increasing the throughput. Speaking in very general terms, the
design of space-time codes amounts to finding a constellation of matrices that sat-
isfy certain optimality criteria. In particular, the construction of space-time coding
schemes is to a large extent a trade-off between the three conflicting goals of main-
taining a simple decoding (i.e., limit the complexity of the receiver), maximizing
the error performance, and maximizing the information rate.

1.3 An Introductory Example

The purpose of this book is to explain the concepts of antenna diversity and space-
time coding in a systematic way. However, before we introduce the necessary
formalism and notation for doing so, we will illustrate the fundamentals of receive
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and transmit diversity by studying a simple example.

1.3.1 One Transmit Antenna and Two Receive Antennas

Let us consider a communication system with one transmit antenna and two receive
antennas (see Figure 1.1), and suppose that a complex symbol s is transmitted. If
the fading is frequency flat, the two received samples can then be written:

=his+e
n=ema (1.3.1)
y2 = has + e

where hi and hy are the channel gains between the transmit antenna and the two
receive antennas, and ej, es are mutually uncorrelated noise terms. Suppose that
given y1 and yo, we attempt to recover s by the following linear combination:

§ = wiyr +way2 = (wihi + wsha)s + wier + wier (1.3.2)

where w; and ws are weights (to be chosen appropriately). The SNR in § is given
by:

lwihy + wiho|?

SNR =
(lw1]* + |waf?) - o

5 - E[|s]?] (1.3.3)

where o2 is the power of the noise. We can choose w; and ws that maximize this
SNR. A useful tool towards this end is the Cauchy-Schwarz inequality [HORN AND
JOHNSON, 1985, TH. 5.1.4], the application of which yields:

|wihy + wiho|*
(Jwi > + [w2|?) - o

|h1]? + |ho|?

SNR =
o2

S Els]’] < - E [|s]?] (1.3.4)

where equality holds whenever w; and wy are chosen proportional to h; and ho:

wi=a- i (1.3.5)
’U)Q:Oé-hQ e

for some (complex) scalar . The resulting SNR in (1.3.4) is proportional to
|h1|? 4 |ha|?. Therefore, loosely speaking, even if one of h; or hy is equal to
zero, s can still be detected from §. More precisely, if the fading is Rayleigh,
then |h1|? + |ha|? is x2-distributed, and we can show that the error probability
of detecting s decays as SNRJ2 when SNR, — oo (by SNR, here we mean the
average channel SNR). This must be contrasted to the error rate for transmission
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Figure 1.1. A system with one transmit antenna and two receive antennas.

and reception with a single antenna in Rayleigh fading, which typically behaves
as SNR, .

In loose words, the diversity order of a system is the slope of the BER curve if
plotted versus the average SNR on a log-log scale (a more formal definition is given
in Chapter 4). Hence, we can say that the above considered system, provided that
wy and wo are chosen optimally, achieves a diversity of order two.

1.3.2 Two Transmit Antennas and One Receive Antenna

Let us now study the “dual” case, namely a system with two transmit antennas
and one receive antenna (see Figure 1.2). At a given time instant, let us transmit
a symbol s, that is pre-weighted with two weights w1 and ws. The received sample
can be written:

y = hiwis + howos + e (1.3.6)

where e is a noise sample and hj, ho are the channel gains. The SNR in y is:

|h1w1 + h2w2|2
SNR="——35—"—"

E [|s|2] (1.3.7)

If wy and wy are fixed, this SNR has the same statistical distribution (to within
a scaling factor) as |hy|? (or |ha|?). Therefore, if the weights w; and wy are not
allowed to depend on hy and hs it is impossible to achieve a diversity of order two.
However, it turns out that if we assume that the transmitter knows the channel,
and w; and wo are chosen to be functions of h; and ho, it is possible to achieve
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Figure 1.2. A system with two transmit antennas and one receive antenna.

an error probability that behaves as SNR, 2. We defer a deeper discussion of this
aspect to Section 6.1.

We have seen that without channel knowledge at the transmitter, diversity
cannot be achieved. However, if we are allowed to use more than one time interval
for the transmission, we can achieve a diversity of order two rather easily. To
illustrate this, suppose that we use two time intervals to transmit a single symbol
s, where in the first interval only the first antenna is used and where during the
second time interval only the second antenna is used. We get the following two
received samples:

y1 =his +ep (13.8)
Y2 =has + e o

Equation (1.3.8) is of the same form as (1.3.1) and hence the error rate associated
with this method is equal to that for the case where we had one transmit and two
receive antennas. However, the data rate is halved.

This simple example shows that transmit diversity is easy to achieve, if a
sacrifice in information rate is acceptable. Space-time coding is concerned with
the harder and more interesting topic: how can we maximize the transmitted
information rate, at the same time as the error probability is minimized? This book
will present some of the major ideas and results from the last decade’s research on
this topic.
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1.4 Qutline of the Book

Our book is organized as follows. We begin in Chapter 2 by introducing a formal
model for the MIMO channel, along with appropriate notation. In Chapter 3, we
study the promises of the MIMO channels from an information theoretical point
of view. Chapter 4 is devoted to the analysis of error probabilities for transmission
over a fading MIMO channel. In Chapter 5, we study a “classical” receive diversity
system with an arbitrary number of receive antennas. This discussion sets, in some
sense, the goal for transmit diversity techniques. In Chapter 6, we go on to discuss
how transmit diversity can be achieved and also review some space-time coding
methods that achieve such diversity. Chapter 7 studies a large and interesting class
of space-time coding methods, namely linear space-time block coding (STBC) for
the case of frequency flat fading. The case of frequency selective fading is treated
in the subsequent Chapter 8. In Chapter 9 we discuss receiver structures for linear
STBC, both for the coherent and the noncoherent case. Finally, Chapters 10 and
11 treat two special topics: space-time coding for transmitters with partial channel
knowledge, and space-time coding in a multiuser environment.

1.5 Problems
1. Prove (1.3.3).

2. In (1.3.5), find the value of a such that
s=s+e (1.5.1)

where e is a zero-mean noise term. What is the variance of e? Can you
interpret the quantity §7

3. In Section 1.3.2, suppose that the transmitter knows the channel and that it
can use this knowledge to choose w; and ws in an “adaptive” fashion. What is
the SNR-optimal choice of w; and ws (as a function of Ay and hs)? Prove that
by a proper choice of w; and we, we can achieve an error rate that behaves
as SNR, 2.

4. In Section 1.3.2, can you suggest a method to transmit two symbols during
two time intervals such that transmit diversity is achieved, without knowledge
of hy and ho at the transmitter, and without sacrificing the transmission rate?



Chapter 2

THE TIME-INVARIANT LINEAR
MIMO CHANNEL

If we adopt the standard complex baseband representation of narrowband sig-
nals (see Appendix A), the input-output relation associated with a linear and
time-invariant MIMO communication channel can easily be expressed in a matrix-
algebraic framework. In this chapter, we will discuss both the frequency flat and
the frequency-selective case. Models for single-input single-output (SISO), single-
input multiple-output (SIMO) and multiple-input single-output (MISO) channels
follow as special cases.

2.1 The Frequency Flat MIMO Channel

We consider a system where the transmitter has n; antennas, and the receiver
has n, antennas (see Figure 2.1). In the current section we also assume that the
bandwidth of the transmitted signal is so small that no intersymbol interference
(ISI) occurs, or equivalently, that each signal path can be represented by a complex
gain factor. For practical purposes, it is common to model the channel as frequency
flat whenever the bandwidth of the system is smaller than the inverse of the delay
spread of the channel; hence a wideband system operating where the delay spread is
fairly small (for instance, indoors) may sometimes also be considered as frequency
flat. Models for frequency-selective multiantenna channels, i.e., MIMO channels
with non-negligible ISI, will be presented in Section 2.2.

Let hy,, be a complex number corresponding to the channel gain between
transmit antenna n and receive antenna m. If at a certain time instant the complex
signals {z1,...,x,, } are transmitted via the n; antennas, respectively, the received
signal at antenna m can be expressed as

nt
Ym = Z hm,nxn + em (2.1.1)

n=1
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Figure 2.1. A MIMO channel with n; transmit and n, receive antennas.

where e, is a noise term (to be discussed later). The relation (2.1.1) is easily
expressed in a matrix framework. Let & and y be n; and n,. vectors containing the
transmitted and received data, respectively. Define the following n, X n; channel
gain matrix:

hig - hig
H=| : : (2.1.2)
hnml e hnr,nt
Then we have
y=Hx+e (2.1.3)
where e = [e; --- e,,]" is a vector of noise samples. If several consecutive vectors
{x1,...,xN} are transmitted, the corresponding received data can be arranged in
a matrix
Y=[y - ynl (2.1.4)
and written as follows:
Y=-HX+EFE (2.1.5)
where
X =[x - xN] (2.1.6)
and

E=le - en] (2.1.7)
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Note that vectorization of (2.1.5) yields the following equivalent model:
y=(X"@I)h+e (2.1.8)

where y = vec(Y'), h = vec(H) and e = vec(E). This expression will be useful
for performance analysis purposes.

2.1.1 The Noise Term

In this text, the noise vectors {e,} will, unless otherwise stated, be assumed to be
spatially white circular Gaussian random variables with zero mean and variance

0'21

en ~ Nc(0,0%1) (2.1.9)

Such noise is called additive white Gaussian noise (AWGN).

The Gaussian assumption is customary, as there are at least two strong reasons
for making it. First, Gaussian distributions tend to yield mathematical expres-
sions that are relatively easy to deal with. Second, a Gaussian distribution of a
disturbance term can often be motivated via the central limit theorem.

Unless otherwise stated we will also assume throughout this book that the
noise is temporally white. Although such an assumption is customary, it is clearly
an approximation. In particular, the F term may contain interference consisting
of modulated signals that are not perfectly white.

To summarize, the set of complex Gaussian vectors {e,} has the following
statistical properties:

Ele,ei’] =0, n#k (2.1.10)
Ele,el] =0, forall n,k

2.1.2 Fading Assumptions

The elements of the matrix H correspond to the (complex) channel gains between
the transmit and receive antennas. For the purpose of assessing and predicting the
performance of a communication system, it is necessary to postulate a statistical
distribution of these elements. This is true to some degree also for receiver design,
in the sense that knowledge of the statistical behavior of H could potentially be
used to improve the performance of the receiver.
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Throughout this book we will assume that the elements of the channel matrix
H are complex Gaussian random variables with zero mean. This assumption is
made to model the fading effects induced by local scattering in the absence of a line-
of-sight component [STUBER, 2001, CH. 2], [RAPPAPORT, 2002, CH. 5], [MEYR
ET AL., 1998, CH. 11], [PROAKIS, 2001, CH. 14]. Consequently the magnitudes of
the channel gains {|h,, »|} have a Rayleigh distribution, or equivalently expressed,
{|hm.n|?} are exponentially distributed. The presence of a line-of-sight component
can be modelled by letting {h, ,} have a Gaussian distribution with a non-zero
mean (this is called Rice fading in the literature), but for notational simplicity
we will not do this in this text. In addition to using the Rayleigh and Rice
distributions, there are many other ways of modeling the statistical behavior of
a fading channel (see, e.g., [STUBER, 2001, CH. 2] and [SIMON AND ALOUINI,
2000, CH. 2]).

Another commonly made assumption on H is that its elements are statisti-
cally independent of one another. Although we will make this assumption in this
book unless otherwise explicitly stated, it is usually a rough approximation. That
{hmn} are not independent in practice can easily be understood intuitively: if two
electromagnetic waves, originating from two different antennas, are reflected by
the same object, the propagation coefficients associated with each of these waves
will be correlated. In general, the elements of H are correlated by an amount that
depends on the propagation environment as well as the polarization of the antenna
elements and the spacing between them [ERTEL ET AL., 1998|.

One possible model for H that takes the fading correlation into account splits
the fading correlation into two independent components called receive correla-
tion and transmit correlation, respectively (see, e.g., [KERMOAL ET AL., 2002],
[GESBERT ET AL., 2002]). This amounts to modeling H as follows:

H = RY?H,R}* (2.1.11)

where H,, is a matrix whose elements are Gaussian and independent with unity
variance and where (-)'/2 stands for the Hermitian square root of a matrix. The
matrix R, determines the correlation between the rows of H, and is used to model
the correlation between the receive antennas; note that this correlation is the same
regardless of which transmit antenna that is considered. The matrix R; is called
transmit correlation matrix and models the covariance of the columns of H in a
corresponding manner; according to the model (2.1.11), this correlation is equal
for all receive antennas under consideration. Let h,, = vec(H ). Then

h £ vec(H) = (R> @ RY?)h,, (2.1.12)
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and hence
h ~ Nc(0,R} ® R,) (2.1.13)

Of course, one could envision the use of a channel model with a more general
covariance structure than that in (2.1.11) but such a matrix would lose the inter-
pretation in terms of a separate transmit and receive correlation.

The correlation coefficients in R, and R; in (2.1.11) can be obtained ana-
lytically by making the assumption that the transmitter and receiver are sur-
rounded by a cluster of scatterers with a certain spatial distribution (see, e.g.,
[ZETTERBERG, 1996]). The corresponding correlation coefficients will in general
decrease as the size of the scatterer cluster (relative to the distance between the
transmitter and receiver) increases. If both the transmitter and the receiver are
located in the middle of one large and dense isotropic distribution of scatterers,
the correlation coefficients can become virtually zero.

The relations between the scattering environment and the properties of R; and
R, are illustrated in Figure 2.2. In Figure 2.2(a), both the transmitter and the
receiver are located within a homogenous field of scatterers and we can expect
both R, and R, to be proportional to identity matrices. In Figure 2.2(b), only
the transmitter is located within a field of scatterers, and from the receiver this
field is seen within a relatively small angle. The receiver is not surrounded by
any significant amount of scatterers. In this case, we can expect R, to have a
low effective rank (in other words, the ratio between the largest eigenvalue and
the smallest eigenvalues is fairly large), whereas R; should be proportional to an
identity matrix. Finally, Figure 2.2(c) illustrates the opposite case in which only
the receiver is located within a scatterer field that is visible within a small angle
from the transmitter (which is not surrounded by local scatterers). In this case,
R, should be proportional to an identity matrix whereas R; may be of low rank.
This last case can occur, for instance, in the downlink in a cellular communication
system when the base station antennas are located on the top of a radio mast and
the mobile user is in an urban area.

In practice, the amount of correlation between the elements of H can be as-
sessed by measurements. A recent experimental study [KYRITSI AND COX, 2001]
considers an indoor scenario with the transmitter and receiver situated in two dif-
ferent rooms, and reports correlation coefficients with magnitudes between 0.25
and 0.75, depending on the polarization and the distance between the transmit-
ter and receiver. Other related results have been reported in [SWINDLEHURST
ET AL., 2001], [STRIDH AND OTTERSTEN, 2000], [MOLISCH ET AL., 2002],
[YU ET AL., 2001]. Also note that the model in (2.1.11) is only one possible
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Figure 2.2. Illustration of local scattering.

way of modeling the correlation between the elements of H. See, for example,
[PAULRAJ ET AL., 2003], [DURGIN, 2002], [ERTEL ET AL., 1998], [GESBERT
ET AL., 2002], [ZETTERBERG, 1996], [YU AND OTTERSTEN, 2002]|, [CORREIA,
2001] for a more detailed discussion of propagation modeling for wireless MIMO
channels, and [BLisS ET AL., 2002] for an analysis of how the statistics of H
influence quantities such as channel capacity. The case of polarization diversity is
studied in, for example, [KYRITSI ET AL., 2002], [NABAR ET AL., 2002] and the
references therein.

As we will show later in the text, the transmit and receive correlation can affect
the achievable system performance heavily. The ideal case is when both R, and
R, are proportional to identity matrices, whereas in the case when both R, and
R; have rank one, the achievable radio link performance will effectively be reduced
to that of a conventional SISO system. This is easy to understand intuitively: if
the magnitudes of all propagation coefficients {|h, |} fade independently the risk
that all will be in a deep fade at the same time is significantly reduced compared
to the case where they fade in a correlated fashion. We illustrate these facts in
the following example.

Example 2.1: Correlated and Uncorrelated Fading.

Consider a system with one transmit antenna and two receive antennas. Let the
two corresponding channel gains be denoted by h; and hg, and assume that they
are complex Gaussian random variables as above. In Figure 2.3 we illustrate the
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received signal strength in the two antennas, viz., |h1|? and |hy|?, as well as the total
received signal strength |hq |2+ |h2|? as a function of time. Figures 2.3(a) and 2.3(b)
show the result in the case that h; and hy are independent. Clearly the probability
that the signal level drops below a certain threshold is lower for the sum of the
squared channel gains than for each of them independently. This illustrates the
concept of diversity — a signal transmitted over two independently fading channels
is more likely to be correctly detected than the same signal transmitted over a single
fading channel. Figures 2.3(c) and 2.3(d) show the corresponding results when h;
and ho are correlated with a correlation coefficient of 0.9. In this case, the risk
for a deep fade in |h1|? + |ho|? is also decreased compared with the corresponding
risk for |h1|? or |ha|?, but the diversity effect is not as pronounced as in the case of
independently fading channel gains. For comparison, the average signal strengths
are also shown in each figure as a horizontal line. |

2.2 The Frequency-Selective MIMO Channel

A frequency-selective multipath MIMO channel can be modeled as a causal
continuous-time linear system with an impulse response H . (t), 0 < t < oo,
consisting of a (virtually infinite) number of impulses with coefficient matrices
{A\} and relative timing {75} (see, e.g., [RAPPAPORT, 2002, CHAP. 5] for a gen-
eral discussion of modeling of multipath channels, and [PAULRAJ ET AL., 2003]
for a discussion of MIMO channel modeling):

H.(t) =) Apd(t — ) (2.2.1)
k

(As all quantities in this text will later be discrete-time, we emphasize the
continuous-time nature of H..,(t) by the subscript (-)con.) The transfer func-
tion of the channel is:

H o (w) = / H._..(t)e ™" dt (2.2.2)

To obtain a model suitable for analysis, it is convenient to use a sampled rep-
resentation; also, envisioning a digital implementation of receiver algorithms, a
discrete-time model is necessary. Let 7 be the sampling period, and suppose that
the transmitted signal is ideally bandlimited to the Nyquist frequency 1/7; hence
we can assume that the channel is bandlimited to 1/7 as well. Then assuming that
the sampling jitter is chosen such that a sample is taken at ¢ = 0, the sampled



Section 2.2.  The Frequency-Selective MIMO Channel 15

25 T T 2 T T T

20l /\ m A A/\ AUVA (\/\ﬂ (\f\/\!\ {\Vf\\ I} [\ [\ il /\,Av/\n

AR ENLASTRIT TP I T \;

. vy » V W & o J
T 10l ' ' 1 @l .
o e
£ £
o 51 - o 5 b
c [«

Q 9
D o ; E B o A
E : E
5 1 B4 A

-t - -10 .

15} - -15}- .

-20 L L 1 20 | | |

500 1000 1500 2000 500 1000 1500 2000
time time

(a) Plot of |h1]? (solid) and |ha|? (dotted).
Here hq1 and ho are uncorrelated.

(b) Plot of |h1|*> + |ha|?. Here hy and hs are
uncorrelated.

2000

2 T T T 2 ﬂ \ ]\ \ \/\
ok M /\ ﬂ sl /\vﬂ I ALy M Al
il LT R I | T | \J V
15 I W\] V 15
g 10| g 10 H
£ <
o 5 u o 5 1
5 3
B o | @ o i
g g
S 1 9.4 i
-10f- . -10F .
-15- - 15 -
20 I I I 90 I I !
0 500 1000 1500 2000 0 500 1000 1500
time time
(c) Plot of |h1|? (solid) and |h2|? (dashed). (d) Plot of |h1|> + |h2|?>. The correlation

The correlation between h; and ho is 0.9.

between hi and ho is 0.9.

Figure 2.3. Illustration of fading and diversity. In all figures, the horizontal line shows the time

average.



16 The Time-Invariant Linear MIMO Channel  Chapter 2

impulse response of the channel becomes:

H(nr) :/_OO H,..(;nr—1t)- 7Sin7£:/t7{ﬂ

_ / - ( Aké(nT—Tk—t)> stn(@/7) 4, (2.2.3)
k

dt

- wt/T

sin (w(n — 7% /7))
=) A
Zk: K

w(n— 1,/7)

where in the first inequality we used the assumption on the ideal bandlimitation
of the channel, the second equality follows by using (2.2.1) and the last equality
is straightforward. Note that for frequency flat fading (i.e., when no intersymbol
interference is present), we have H .. (t) ~ Ag - (t), where Ay - d(t) is the (only)
term in the sum (2.2.1). In this case, the transfer function H ., (w) in (2.2.2) is
approximately independent of w within the frequency band of interest.

In general the sampled impulse response H (n7) in (2.2.3) has an infinite length,
but we will truncate it to an “effective length,” i.e., a number of taps which contain
most of the power. We will also assume that all signals are sampled at the symbol
rate, i.e., that 7 is equal to the symbol period. Letting L + 1 be the number of
significant taps of the channel, we arrive at the following causal matrix-valued FIR
channel model:

L
H(z"")=> H;z" (2.2.4)
=0

where {H;} are the n, x n; MIMO channel matrices corresponding to the time-
delays [ = 0,...,L. Note that L can be interpreted as the “delay-spread” of the
channel (in units of symbol intervals); also, L = 0 corresponds to a frequency-flat
or an ISI-free channel. The transfer function associated with H(z71) is:

L
H(w)=> H;e ™ (2.2.5)
=0

2.2.1 Block Transmission

Since the channel has memory, sequentially transmitted symbols will interfere with
each other at the receiver, and therefore we need to consider a sequence, or block,
of symbols {s(0),s(1),...}, instead of a single symbol at a time as before. In
general, we will assume that the transmitted sequence is preceded by a preamble
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Figure 2.4. Illustration of block-transmission.

and followed by a postamble. The preamble and postamble play the important
role of preventing subsequent blocks from interfering with each other and, as we
will see later in the book, they can also be essential for providing diversity. If
several blocks follow each other, the postamble of one block may also function as
the preamble of the following block, and so on. This is the case for example in
some wireless local area network standards [VAN NEE ET AL., 1999]. However,
it is also possible that the blocks are separated with a guard interval; this is the
case for instance in the GSM cellular phone system [MOULY AND PAUTET, 1992].
These two possibilities are illustrated in Figure 2.4.

Let us consider the transmission of a given block (see Figure 2.5). Assume
that the preamble and postamble are of the length N,.. and N, respectively.
Note that unless there is an additional guard interval between the blocks (as in Fig-
ure 2.4(a)), we must have N,,. > L to prevent the data (or postamble) of a preced-
ing burst from interfering with the data part of the block under consideration. We
let the preamble of the block under consideration be transmitted during the time
intervals n = =N, ..., —1, we let the data be transmitted at n =0,..., Ny —1
and we assume that the postamble is transmitted at n = Ny, ..., No+N . —1. We
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Figure 2.5. Definition of the time index for the block transmission under consideration.

denote by {z(n)} for n = =N, ..., No + N,oe — 1 the sequence of transmitted
ng-vectors obtained by concatenating the preamble, the transmitted data corre-
sponding to {s(n)}, and the postamble. Different choices of the mapping between
{s(n)} and {x(n)} will be discussed later in the text, but in the special case of
one transmit antenna (n; = 1), &(n) becomes a scalar xz(n) and in that case no
transmit encoding is necessary so we can simply set z(n) = s(n).

The received signal is well-defined for n = L — N, ..., No + N, — 1, but it
depends on the transmitted data only for n =0,..., Ng + L — 1; in the discussion
we assume that N, < L. The samples n =0,...,Ng+ L — 1 that depend on the
data can be written as:

L
y(n) =Y _ Hz(n—1)+en) = H(z "x(n) + e(n) (2.2.6)
1=0
where e(n) is a noise vector. Note that parts of the signal received during the
preamble can in general depend on the data and the postamble in the previous
burst. Also note that the received samples during the preamble and postamble,
which do not depend on the unknown data, can be used for other tasks such as
channel estimation.

2.2.2 Matrix Formulations

We can rewrite the model (2.2.6) to express the received signal of the form (2.1.3)
as follows. Let

H, H;,, --- H; HO 0 0
0 HL HO :

G = (2.2.7)

0 0 H;, H;,, --- H, H,
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and
= [a"(-L) - @ (No+L-1)]
y=[y"0) - v Vot L] (228)
e=[e7(0) - € (No+ L~ 1)]T
Then we have that:
y=Gz+e (2.2.9)

Although (2.2.9) has the same form as the relation (2.1.3) that describes the input-
output relation associated with a flat MIMO channel, the matrix G in (2.2.9) has
a very special structure, as opposed to the matrix H in Section 2.1. However, we
can rearrange the model (2.2.9) to obtain an expression of the form (2.1.8), where
h is an unstructured vector, and hence flat and frequency-selective channels can
be analyzed in a common matrix-algebraic framework. First note that

[y(0) -+ y(No+L—1)]

=[Ho -+ H]X+e(0) - e(No+L-1) (2.2.10)

No+L—-1

where X is a block-Toeplitz matrix built from the transmitted data {a(n)} >/

according to:

z(0) e 2(Ng+L—1)
X — x(—1) . x(No+ L —2) (2.2.11)
:c(;L) z(0) - :U(N(;—l)
If we let
h=vec([Hy --- Hp)) (2.2.12)
then by vectorizing both sides of (2.2.10) we find that:
y=(X"®I,)h+e (2.2.13)

which has the form (2.1.8).

Although the FIRfiltering representation in (2.2.6) may be easier to interpret
intuitively than (2.2.13), the latter formulation will be more useful for performance
analysis.
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2.3 Summary and Discussion

In this chapter we have introduced a unified matrix-algebraic framework for the
MIMO propagation channel. Relying on the standard complex baseband represen-
tation of narrowband signals, we found in Section 2.1 that a frequency flat MIMO
channel can be described by a matrix equation of the form Y = HX + E (where
all quantities are defined in Section 2.1). For frequency-selective channels, we mod-
eled the channel via a symbol-spaced tapped-delay-line with coefficient matrices
{H}}., where L + 1 is the number of taps (see Section 2.2). Finally, we found
that the input-output relation associated with both frequency flat and frequency-
selective channels can be cast in the form y = (X @ I''h+e where vy is a vector of
received data, h is a vector of the channel, X is a (structured) matrix containing
transmitted data and e is noise. While the results of this chapter will be used
in the entire remaining text, the latter general model will be particularly useful
in Chapters 4, 5 and 8 when we analyze the error performance of transmission
schemes for both flat and frequency-selective channels.

While the model for flat MIMO channels does not involve any significant ap-
proximation, concerning frequency-selective channels we should stress that the
models used in Section 2.2 are idealized descriptions of reality. In particular, a
sampled channel impulse response has usually an infinite length even when the
continuous-time delay spread is finite. However, in practice some of the channel
taps may be very small; hence for analysis purposes it may make sense to let L
be the effective length of the channel, i.e., the number of significant taps in the
channel impulse response. This means that the effective rank of E[hh*] will be
(at most) equal to n,ni(L + 1). Also, note that in some receivers it is common
practice to use an oversampled version of the received signal. In this case, the
received signal can still be modelled as in (2.2.6), but using a FIR filter of length
L > L where L is the length of the channel (sampled at symbol rate). The same
may be true in the presence of symbol synchronization errors, in which case it
may be necessary to use a longer FIR filter (f) > L) to accurately represent the
propagation channel. However, in both these cases some elements of the vector
h will be highly correlated so that they have a rank deficient covariance matrix;
therefore the rank of E[hh™] is strictly less than n,n,(L+1). More details on the
transition from continuous to discrete time can be found in [MEYR ET AL., 1998];
a discussion on sufficiency of the statistics obtained by sampling a continuous-time
model, in the context of maximum-likelihood equalization, can also be found in
[CHUGG AND POLYDOROS, 1996].
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2.4 Problems

1.

Give some examples of practical communication systems where the propaga-
tion channel is

(
(

a) frequency flat

)
b) frequency-selective
(c) time-invariant

)

(d) time-variant

. Discuss some tradeoffs involved in the choice of the length Ny of the data

block, and the lengths N,,. and N, of the preambles and postambles (see
Figure 2.4).

. Discuss the validity of the assumptions in Section 2.1.1. Can you give an

example of a situation where F is not statistically white? Can you give an
example of a case when it is not Gaussian?

. Discuss the correlation between the matrices H; in (2.2.4). Are they inde-

pendent in general? If not, what factors influence the correlation between
them?

Study the scenarios in Figure 2.2.

(a) Consider two antennas, spaced several wavelengths apart, located in the
middle of an area with uniformly distributed scatterers (this is the situa-
tion for both the transmitter and receiver in Figure 2.2(a)). Use a central
limit theorem-type of reasoning to argue that the fading associated with
the two antennas is (practically) independent.

(b) Consider two antennas located in free space, and suppose that a signal
impinges from a direction in space with a very small angular spread (this
is the situation for the receiver in Figure 2.2(b) and for the transmitter
in Figure 2.2(c)). Explain why we can expect the fading associated with
these two antennas to be highly correlated.

6. Give an example of a covariance matrix R that does not have the Kronecker

structure in (2.1.13).



Chapter 3

MIMO INFORMATION THEORY

The primary goal of this chapter is to review a few basic concepts from information
theory and see how these can be applied to the analysis of a MIMO system. We
will obtain expressions for the capacity of a MIMO system, and study how this
capacity behaves in certain situations. Such capacity results are important because
they express bounds on the maximal achievable data rate, and they will also be
used for the analysis of different transmission schemes later in the text. While
many results in this chapter are classical, some of them are more recent. Our
intention is to offer a brief, but as consistent as possible, treatment of the topic.
Some of the material in the present chapter is rather mathematical; the reader
may skim through this chapter and return to its details when needed.

3.1 Entropy and Mutual Information

Let x be a random variable with a discrete probability mass function p,(z). Then
the quantity

H(z) = —E;[logy (p:(2))] = = > logy (pa(r))pa(as) (3.1.1)
k

is called the entropy of x. The entropy is essentially a measure of how many bits of
information are needed, on the average, to convey the information contained in z
provided that an optimal source coding algorithm is used [COVER AND THOMAS,
1991, CH. 5]. In a similar way, for a continuous random variable (in general, a
random vector), we can define:

H(z) = —Ey[log; (pa(x))] = —/dw Pa(x) 1085 (pa()) (3.1.2)

For continuous probability distributions, the quantity H(x) is often called the
differential entropy in the information theory literature.

22
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If x is a real-valued Gaussian random vector of length n:
x ~ N(u, P) (3.1.3)

then we leave as an exercise to the reader to verify that

H(x) = —/d:c &b ( — %mTpilm) logy <6Xp ( - %mTplm)>
(3.1.4)

(27T)”/2 . ‘P’l/Q (27T)”/2 . ‘P‘I/Q
1
= 3 - logy(2me) + 5 log, | P|

Note that the entropy H(x) in (3.1.4) does not depend on p. In the same way, if
@ is a circular Gaussian random vector (see Appendix A.3) of length n:

x ~ No(p, P) (3.1.5)
then
H(x) = nlogy(em) + log, | P| (3.1.6)

(independent of p).

Gaussian vectors have a very special property: among all random vectors
with zero mean and covariance matrix P, the entropy H(x) is maximized if x is
Gaussian. We state this classical result in the following theorem.

Theorem 3.1: Entropy-maximizing property of a Gaussian random variable.
Let © be a real-valued random vector with

(3.1.7)
Then H(x) is mazimized if x ~ N(0, P).

Proof: This result is well-known (see, e.g., [COVER AND THOMAS, 1991,
TH. 9.6.5] and [TELATAR, 1999]). For completeness, we present a short proof
in Section 3.8. |

The above result extends directly to complex random vectors, in which case the
entropy is maximized for a circular Gaussian vector.
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The entropy can be evaluated conditioned on another variable y, in which case
we write H(x|y). The so-obtained quantity, which is called conditional entropy,
is defined as:

H(z|y) = —E[log, (p(z|y))] (3.1.8)

For two random vectors @ and y, we can associate a quantity called mutual infor-
mation defined as follows:

M(y,z) = H(y) — H(y|z) (3.1.9)

The mutual information is essentially a measure of how much information about
the random vector y is contained in the vector x.
The concept of mutual information is particularly relevant in the context of

the following linear model:
y=Hz+e (3.1.10)

where y, * and e are random vectors of length n, m, and n, respectively. Let us
first assume that all quantities in (3.1.10) are real-valued, and that e is zero-mean
Gaussian:

e~ N(0,0%-1) (3.1.11)
Then by (3.1.4):

M,ea(y,z|H) = H(y|H) — H(y|z, H)

n 1 (3.1.12)
=H(y|H) - 5 -logy(2me) — 3 logy [0*1|

Clearly, if  has zero mean and covariance matrix P, then y has zero mean and
covariance matrix HPH?T 4+ ¢2I. By Theorem 3.1, it follows that among all zero-
mean vectors & with covariance matrix P, the mutual information in (3.1.12) is
maximized when y is Gaussian, which in turn holds if « is Gaussian. For such a
Gaussian choice of «, we have that (cf. (3.1.4)):

1
]ﬂMH):gd%ﬂ%@+§b@kﬁﬁﬁHPHﬂ (3.1.13)
and consequently

1 1
M, n(y, x| H) = 3 log, |021 + HPHT| ~ 3 log, |021|
(3.1.14)

1
=  logy

1
I+ —-—HPHT
2 +02




Section 3.2. Capacity of the MIMO Channel 25

If instead all quantities in (3.1.10) are complex-valued, and e is circular Gaus-
sian:

e~ Ng(0,0%-1) (3.1.15)
then we can show that

Mcomplex (y) .’L'|H) = 10g2

1
I+ —2HPHH‘ (3.1.16)
g

3.2 Capacity of the MIMO Channel

In the previous section we have outlined the steps that lead to the following central
result.

Theorem 3.2: Capacity of a constant MIMO channel with Gaussian noise.

For a given H, the Shannon capacity of a MIMO channel is given by the maximum
mutual information between the received vectors {y,,} and the transmitted vectors
{z,}. Among all zero-mean vectors {x} with covariance matriz P, the largest
mutual information is achieved when {x} is Gaussian. Then the total transmission
power is equal to P = Tr{P} and the resulting channel capacity is equal to:

1
C(H) =B -logy|I + HPH" (3.2.1)
(o

where B is the bandwidth (in Hz) of the channel.

Proof: From Shannon’s information theory [COVER AND THOMAS, 1991] it follows
that the capacity of a channel @ — y is equal to B - M(y,x). Since (3.1.10) is
essentially equivalent to the linear MIMO channel model model (2.1.3) the result
follows. More rigorous arguments can be found in [TELATAR, 1999]. [

The channel capacity C'(H) in Theorem 3.2 gives a bound on the maximum
achievable information rate (in bits/second) for a constant channel. This bound
is achievable only under certain (quite restrictive) conditions. For instance, a rate
of C(H) is not achievable unless the length of the data block under consideration
goes to infinity [COVER AND THOMAS, 1991].

Note that for a SISO system that transmits with power P, for which the channel
gain is constant and equal to h (in the SISO case, the matrix H reduces to a scalar
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h), and which is affected by AWGN noise such that the SNR is equal to P|h|?/a?,
the channel capacity in Theorem 3.2 simplifies to:

C(h) = B -log, (1 + ;w) (3.2.2)

which is the classical Shannon capacity.
The next two examples show that the expression (3.2.1) can be specialized to
many situations.

Example 3.1: Capacity of parallel and independent channels.
If H and P are diagonal matrices, then the system is equivalent to n; parallel and
independent SISO systems. The aggregate capacity of n; such systems is equal to:

1
C(H) = B - log, ‘I + —QHPHH‘
g

S Hpn[*[Plan,n
n=1

o2

) (3.2.3)

Example 3.2: Capacity of a frequency-selective channel.

If {H,} is the impulse response of a frequency-selective MIMO channel, its chan-
nel capacity is obtained by integrating (3.2.1) (omitting the factor B) over the
frequency band ) that is available for transmission:

C(H(z")) = /de log, ‘I+%H(W)P(M)HH(W) (3.2.4)

where H (w) is the transfer function of the channel defined in (2.2.5):
L .
H(w)=> Hje ™ (3.2.5)
1=0

and P(w) is the matrix spectral density function of the transmitted vectors. W

The channel capacity is a quantity that is not always easy to interpret, and
which does not express the entire truth about the achievable throughput. How-
ever, it is a quantity that is often relevant to study in order to gain insight into the
possibilities and the fundamental limitations of a system. In particular, since the
channel capacity of an AWGN SISO channel is achievable to within less than one
dB using state-of-the-art coding and signal processing [SKLAR, 1997], the corre-
sponding MIMO capacity figure will often provide an indication of the ultimately
achievable throughput.
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3.3 Channel Capacity for Informed Transmitters

If the channel H is known to the transmitter, the transmit correlation matrix
P can be chosen to maximize the channel capacity for a given realization of the
channel. The main tool for performing this maximization is the following result,
which is commonly referred to as “water-filling,” and the resulting maximal chan-
nel capacity Cir(H) is called the informed transmitter (IT) capacity. Since this
result is also used in other contexts than maximizing the mutual information, we
state it in a general form as follows.

Theorem 3.3: Water-filling.
Let Q and P be positive semi-definite matrices of dimension m X m and define the

following function:
f(P) =T+ PQ| (3.3.1)

Assume that Q has my < m nonzero eigenvalues and let

Q'?=Uuru = [U,; U [FJ 8] [goﬂ (3.3.2)

be the eigen-decomposition of the Hermitian square root of Q. Here U and I' are of
dimension m xm, Uy is of dimension m xm4, Ug is of dimension m X (m—my.)

and
vo0 -0
r.=|% ™ - (3.3.3)
. T 0
0 -« 0 Y,

is an my X my diagonal matrix such that vy > -+ > Y .
Consider the maximization of (3.3.1) with respect to P for a fized Q, and
subject to the constraint that Tr{P} < P. Then it holds that

T’F{I‘:Q} +P)mf (3.3.4)

m_

rPy <2 (
with equality if P is chosen as follows:

pP=vUaU" (3.3.5)
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where
7 0 0
ro—|% = (3.3.6)
. ‘. ‘. . 0
0 0 Ym_
and
® =diag{¢1,...,¢m_,0,...,0} (3.3.7)
Also,
Tr{r=*}+p S Tr{r?}+p S L
¢m = m— ’772n7 m— ’Y?%l (3.3.8)
0, otherwise
form = 1,....,m_. The number of nonzero ¢, is equal to m_ and is defined

implicitly via (3.3.8).

Proof: This result is well-known from information theory (see, e.g., [COVER AND
THOMAS, 1991, TH. 13.3.3] using a slightly different formulation). For complete-
ness, we outline a proof in Section 3.8. |

By applying the theorem with
1
Q=—H"H (3.3.9)
o

(recall the fact that |[I + AB| = |I + BA| for any matrices A and B of compatible
dimension) we can easily compute the transmit correlation matrix P that maxi-
mizes the mutual information between the transmitter and receiver for a given H.
According to Theorem 3.3, the available transmit power should be distributed on
the dominant eigenvectors of the MIMO channel. Only a subset of the eigenvec-
tors is used; depending on the SNR, between one and all of the eigen-modes of the
channel are exploited.

3.4 Ergodic Channel Capacity

For a fading channel, the matrix H is a random quantity and hence the associated
channel capacity C(H) is also a random variable. The average of (3.2.1) over the
distribution of H:

1
B- EH[log2 ‘I+ —ZHPHHH (3.4.1)
g
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is sometimes called average capacity, or ergodic capacity and it cannot be achieved
unless coding is employed across an infinite number of independently fading blocks.
We can choose P to maximize the average capacity (subject to a power constraint).
The following classical theorem, which we present without proof, shows that the
maximal ergodic capacity is achieved when P is proportional to an identity matrix.

Theorem 3.4: Maximizing the ergodic capacity.

Let H be a Gaussian random matriz with independent and identically distributed
elements. Then the average capacity

1
B-Egn [bg2 ‘I n —ZHPHHH (3.4.2)
g

1s maximized subject to the power constraint

Tr{P} <P (3.4.3)

when p
P=—1 (3.4.4)

g
Proof: See [TELATAR, 1999]. [

Theorem 3.4 shows that to maximize the average capacity, the antennas should
transmit uncorrelated streams with the same average power. This observation is
intuitively appealing. In a more stringent setting, it also led to the concept of
unitary space-time modulation [HOCHWALD AND MARZETTA, 2000], [HOCHWALD
ET AL., 2000].

With P chosen according to (3.4.4), the resulting capacity (for a fixed H) is
given by the formula:

P
Cur(H) = B -logy |I + — HH" (3.4.5)
nyo

The quantity Cyr(H) in (3.4.5) is relevant in the case when the transmitter does
not have channel knowledge (and hence chooses P according to (3.4.4)) and it
is called the uninformed-transmitter channel capacity in this text. We stress the
difference between the informed capacity Cip(H) and the uninformed capacity
Cyr(H). The former is the capacity (for a fixed H) obtained by using channel
knowledge at the transmitter to optimize P via Theorem 3.3, whereas the latter
is the capacity that results if P is chosen according to (3.4.4).
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Example 3.3: Average MIMO channel capacity.

Assume that H has independent and Gaussian elements with unit variance and
that the total (accumulated over all antennas) transmit power is equal to P = 1.
The noise is white and Gaussian and has a power of o2 per antenna. Figure 3.1
shows the average capacity (i.e., E[C(H)] using P = (1/n4)I) of the system,
obtained by numerical averaging over the distribution of the channel, for some
different values of n, and n;. From this figure, we can see that the gain in capacity
obtained by employing an extra receive antenna is around 3 dB relative to a SISO
system (n; = 1,n, = 1); this gain can be viewed as a consequence of the fact
that the extra receive antenna effectively doubles the received power. The gain
of a system with (n; = 2,n, = 1) relative to the SISO system is small; as far
as the average capacity is concerned there is practically no benefit in adding an
extra transmit antenna to the SISO system. Finally, the capacity of a system with
ny = 2, n, = 2 is around a factor two higher than that of the SISO system, which
is a promising observation. |

3.5 The Ratio Between IT and UT Channel Capacities

We can expect that the IT capacity given by Theorem 3.3 will be higher than the
UT capacity (3.4.5), because an informed transmitter can optimize the transmit
covariance matrix for a given channel. This is indeed the case, yet the IT capacity
converges to the UT capacity as the SNR grows without bound. The following
result (from [BLISS ET AL., 2002]) quantifies the relation between Cip(H) and

Cur(H).

Theorem 3.5: The Ratio between UT and IT capacities.

(i) The informed and uninformed capacities coincide for high SNR:

C(H)
Con) 1 (3.5.1)

as P/o? — co.
(ii) For low SNR, the ratio between the IT and UT capacities behaves as:

CIT(H) ~ )‘mam(HHH)

" T EET (3.5.2)

Cor(H) "
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Figure 3.1. Average capacity for a system with one and two receive and transmit antennas, as
a function of the SNR. The SNR here is equal to P/c?, where P is the total transmit power and
o? is the noise power per antenna.

Proof: To show part (i), let I';, and m_ be as defined in Theorem 3.3, when
applied with Q@ = H” H /o?. Note that

logy (\I‘H . (W)m)

Cir(H) .
Cyr(H P
vr(H) log, ‘I+ n—tr+‘ (3.5.3)
m_ - logy (m—li) + logy [T'4 |
— — 1

m_ - logy (,%) + logy [T'4 |

when P/o? — oc.
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To prove part (i) note that for low SNR, all transmission power will be dis-
tributed on the dominant eigenvector of H H. Therefore, the channel essentially
reduces to a SISO channel with gain A,...(HH H ). We get:

Cu(H) 1082 (14 55 Ao (HH)

—

Cur(H) logQ‘I—i— L HHH‘

nio?
- A (HH')
T e {HHTY

(3.5.4)

for small P/o?. In the last step, we have used the fact that for a Hermitian matrix
X with small eigenvalues,

log|I + X |~ Tr{X} (3.5.5)
|

Theorem 3.5 shows that channel state information at the transmitter is more
important for low SNR than for high SNR. Clearly, in the low-SNR regime, the
difference between the UT and IT capacities is determined by the eigenvalue spread
of HH'. For systems with a single receive antenna, this observation has an
appealing interpretation, as explained below.

Example 3.4: IT and UT capacities for MISO systems.
For a system with n; transmit antennas and n, = 1 receive antenna, H becomes
a row vector and hence HH is a scalar. Thus we have that

e (HHT)

EEET (3.5.6)

n

Therefore, for such a system, the asymptotic (for low SNR) ratio between the IT
and UT channel capacities is equal to n;. Since for low values of SNR

a-P

P
a-log, |I + —2HHH‘ ~ log, ‘I + Y gHH (3.5.7)
nyo

nt02
the capacity of an informed transmitter can be reached by an uninformed trans-
mitter only if the transmission power is increased by a factor n;. This factor of n;
is closely related to what we will call “array gain” in Chapter 6. |
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3.6 Outage Capacity

Since the channel capacity is a random variable, it is meaningful to consider its
statistical distribution. A particularly useful measure of its statistical behavior is
the so-called outage capacity. The a-outage capacity C, is the capacity in (3.2.1)
that can be surpassed with probability a:

P(C(H) > () = a (3.6.1)

The outage capacity is often a more relevant measure than the average ca-
pacity, especially for systems based on packet, or burst, transmission where the
performance is specified in terms of a maximal frame-error-rate (FER), and where
the channel is assumed to remain constant during the transmission of a packet.
Note that the outage capacity cannot be achieved unless the length of the blocks
(during which the channel remains constant) goes to infinity. By imposing delay
constraints it is possible to define measures such as delay-limited capacity [CAIRE
ET AL., 1999, DEF. 5], which is a quantity that is relevant yet somewhat outside
the scope of our discussion.

Example 3.5: 99%-Outage MIMO channel capacity.

Figure 3.2 shows the 99%-outage channel capacity (3.6.1), for the same systems as
in Example 3.3. This capacity measure is relevant for obtaining a bound on the
maximal throughput in a packet-based system that allows a packet error rate of
1%. Considering the outage capacity, a significant gain is obtained by employing
an extra receive or transmit antenna (compared to the SISO system). This gain
is much larger than the corresponding gain in average capacity (cf. Example 3.3).
The increase in outage capacity of the (n; = 2,n, = 2) system compared to the
SISO system is around four; hence the theory predicts that a fourfold increase in
data rate can be possible by employing two extra antennas. |

Example 3.6: Bound on the Frame-Error Rate.

The previous capacity results can be illustrated in a variety of ways, but a partic-
ularly interesting comparison is obtained when the outage probability is plotted
as a function of SNR for a given rate. For a system transmitting with a higher
rate than the channel capacity, error-free communication is impossible. Hence,
for a system with unity bandwidth transmitting packets with a bit rate R, the
probability of a frame, or burst error, can be lower bounded as follows:

P
P(frame error) > P(C(H) < R) = P(log, ‘I +—HH" ‘ < R) (3.6.2)
t
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Figure 3.2. 99%-outage capacity for a system with one or two receive and transmit antennas,
as a function of the SNR.

Figure 3.3 shows the lower bound on the frame-error-rate obtained via (3.6.2) for
some different numbers of transmit and receive antennas, and for a rate of R = 2
bits/s/Hz. [ |

3.7 Summary and Discussion

The goal of this chapter has been to quantify the promise of the MIMO channel
from an information theoretic point of view. Following the introductory discussion
in Section 3.1, we provided a heuristic motivation for the channel capacity formula
for a constant (i.e., time-invariant) and frequency-flat MIMO channel H with
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Figure 3.3. Lower bound on the frame-error-rate for some different numbers of antennas and
for a rate of R = 2 bits/s/Hz.

bandwidth B and subject to additive white Gaussian noise with variance o?:

1
C(H) = B -logy|I + HPH" (3.7.1)
(o

where P is the covariance matrix of the transmitted signals (see Section 3.2).
Next, in Section 3.3 we observed that for a fixed H, and with channel knowledge
at the transmitter, P can be chosen to maximize C(H) via a result referred to
as water-filling (see Theorem 3.3 on page 27); we called the resulting capacity
the informed transmitter capacity. On the other hand, for fading (i.e., randomly
time-varying) channels, C(H) is a random variable. For this case, we stated in
Section 3.4 without proof the result that in Rayleigh fading and in the absence of
channel knowledge at the transmitter, the matrix P that maximizes Fg[C(H)]
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is proportional to the identity matrix; hence, all antennas should transmit uncor-
related streams with equal power. We termed the resulting capacity (with the
indicated choice of P) the uninformed transmitter capacity. In Section 3.5 we
compared the informed and uninformed transmitter capacities, and found that
channel knowledge at the transmitter is more helpful for low SNR than for high
SNR. Finally, in Section 3.6 we defined the outage capacity, i.e., the value of C(H)
that is exceeded with a given probability (for a fixed P and assuming, for instance,
Rayleigh fading). The outage capacity is an important performance measure be-
cause it gives an upper bound on the error-free rate that can be achieved in a
packet-based transmission system.

Our discussion here has been somewhat pragmatic and primarily focused on
highlighting some basic concepts that are relevant to understanding the informa-
tion theoretic promises and limits of MIMO systems. The results of this chap-
ter will be used only occasionally in the following chapters, and therefore our
treatment has been intentionally brief. A somewhat more complete and rigorous
discussion can be found, for instance, in [TELATAR, 1999]; see also [MARZETTA
AND HOCHWALD, 1999], [HOCHWALD AND MARZETTA, 2000], [NARULA ET AL.,
1999], [RALEIGH AND CIOFFI, 1998]. The capacity of frequency-selective fad-
ing channels for MIMO systems using orthogonal frequency division multiplexing
(OFDM) is discussed in, for instance, [BOLCSKEI ET AL., 2002]. Many numerical
examples and illustrations of the capacity formulas can also be found in [FOSCHINI,
JR. AND GANS, 1998].

3.8 Proofs
Proof of Theorem 3.1

Let &g be a real-valued Gaussian random vector with zero mean and covariance
matrix P and let py () be its p.d.f. Also, let  be any other random vector with
zero mean and covariance matrix P and denote its p.d.f. by pg(x). We want to
show that

H(x) < H(zc) (3.8.1)

Since by assumption,  and g have the same first and second order moments,
we have that

[ pag(@ima = [ dz polwima (3.8.2)
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for any k,l. Next, note that

Hence log, (pa () is a quadratic function of . It follows from (3.8.2) that
/dﬂ3 Pag () 1085 (Pac (%)) = /dw Pa(®)10gs (P () (3.84)
Therefore,
H(@) ~ H(@e) = [ @ pag(@) 108, (@) - [ do pa(e) oz, (pa(@)

_ / 0 pe() 108 (P (@ / 4z po(x) logy (p(x))  (3.85)

st (2

By Jensen’s inequality [COVER AND THOMAS, 1991, TH. 2.6.2] and the concavity
of the logarithm it follows that

/dm () log, (pgj((;)) <log,y (/d:c Pz(x) - p;;;((;)))

3.8.6
=log,y (/d:c pmG(a:)) ( )

=logy(1) =0

which proves (3.8.1).

Proof of Theorem 3.3

First, let us define ® = U PU as a general (not necessarily diagonal) Hermitian
matrix; we will shortly show that the optimum matrix P is such that the above ®
is diagonal. With this notation and the definitions made in the theorem, it holds
(by the Hadamard inequality [HORN AND JOHNSON, 1985, TH. 7.8.1]) that

f(P)=|I+[T; ]UHPU[ ]

+
H 1 + ’)/k(I’k k (387)
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The equality in (3.8.7) is achieved if ® is diagonal as in (3.3.7), which we assume
in what follows. Consequently:

f(P) = H T - H (% + ‘I’k,k> (3.8.8)

k=1 k=1 N 'k

Next we note that, depending on the value of P, not all {<I>kk}?:1 can be strictly
positive, i.e., some @5, = 0. As ¥ >3 > -, it is evident from (3.8.7) and the
constraint

m

Tr{P} =) &, <P (3.8.9)
k=1

that if some @, ;, corresponding to the optimal solution are zero, then they must
be @y i s Py 4+1,my 41, ... and not @1 q,.... Let m_ be the number of &y, > 0;
the value of m_ is yet to be determined, see below. Then it follows from the
previous observation and (3.8.8) that for the ® in (3.3.7) we get:

m4 m_ 1 m4 1
f(P):H’YI%'H<2+(I)kk> I =
k=1 b1 Tk k=m_+1 'k
1 m_ 1 m_
<2l —3 (—2 + <1>,M> (3.8.10)
m—1=

The first inequality above follows from the relation between the arithmetic and
geometric means; the equalities in (3.8.10) hold if

1 Tr{r2\4+p
— + Op = # (3.8.11)
Vi m_

for k =1,...,m_ which proves the theorem. Note that (3.3.8) implicitly defines
m_.

3.9 Problems
1. Prove Equations (3.1.4), (3.1.6) and (3.1.16).
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Hint: If  is an n-dimensional complex Gaussian vector with zero mean and
covariance matrix @, then

/ i po(@)Q 'z —Tr {Ql - / da :c:chm(:c)}
1 {QQ) =n

(3.9.1)

2. Prove (3.5.5).

Hint: use an eigen-decomposition of X along with a Taylor series approxima-
tion.

3. Write a computer program that reproduces Figures 3.1 and 3.2. Also plot the
corresponding curves for larger values of n, and n;. How do the average and
outage capacities behave as functions of n, and n; for a fixed SNR?

4. Consider a scenario with two receive and two transmit antennas and where
the transmit and receive correlation matrices (see Section 2.1.2) are given by

_ 1 p
R = B 1] (3.9.2)
and i
_ |1 o
R, = or 1] (3.9.3)

Use Monte-Carlo simulation to compute and plot the corresponding
99%—outage capacity versus p; and p, for some different SNR. Discuss the
result.

5. Plot the IT capacity and the UT capacity for some different numbers of an-
tennas and for some different SNR. How do the IT and UT capacities behave
for low and high SNR, respectively? Discuss the result.



Chapter 4

ERROR PROBABILITY ANALYSIS

In the high-SNR region, the average probability of a detection error (assuming
maximum-likelihood detection or maximum-ratio combining) for communication
over a fading channel usually behaves as:

P(error) ~ G, - SNR™ %4

The constant G, is referred to as the coding advantage and G is called the diversity
order of the system. If the error rate is plotted versus the SNR on a log-log scale the
diversity order can be interpreted as the slope of the so-obtained curve, whereas the
coding advantage corresponds to the horizontal position of the curve. This chapter
presents some results on error performance analysis for SISO and MIMO systems,
that will be essential for the analysis of different transmission schemes later in
the book. Like for Chapter 3, some of the material in this chapter is of a fairly
mathematical nature, and therefore the time reader may wish to read the material
briefly before studying its details. While this chapter focuses on the analysis of the
detection error probability, Chapter 9 will discuss practical detection algorithms.

4.1 Error Probability Analysis for SISO Channels

We start by studying the average probability of a detection error for a SISO chan-
nel. Our treatment is quite brief; for a more in-depth discussion the reader is
referred to, for instance, [SIMON AND ALOUINI, 2000] which is an extensive source
of exact and approximate error probability expressions.

Assume that a symbol sg, taken from a finite constellation S, is transmitted,
and suppose that we observe:

y=hso+e (4.1.1)

where h is a complex number and e is zero-mean complex Gaussian noise with

variance o2. In general, (4.1.1) arises in the analysis of a SISO channel, but it

40
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is also relevant in the context of beamforming (see Chapter 6) and when several
received signals are combined coherently in a ML or maximum-SNR sense. Suppose
that we employ the ML detection rule to detect sq:

§ = argmin |y — hs| (4.1.2)
seS
Let pz be the transmitted energy per information bit. Hence if the constellation S
has M elements, the average transmitted energy per information-bearing symbol
is

ps = Bl|s0]*] = logy (M) - pj (4.1.3)

For many signalling schemes, the SER (Ps) or BER (FB;) can be bounded or ex-
actly expressed via an expression that contains the Gaussian Q-function [PROAKIS,
2001, CH. 5]:

o |1[?

where ¢ and g are constants and p?|h|?/o? is a measure of the SNR. Typically, the
value of g is related to the minimum distance in the constellation, and c is related
to the number of constellation points that achieve this minimum distance.

Binary Phase Shift Keying (BPSK): For BPSK, the SER is equal to the BER
and can be found exactly from (4.1.4) as: P, = P; = Py with ¢ =1 and g = 2.

Quadrature Phase Shift Keying (QPSK): For QPSK with Gray coding, the
exact BER can be found as P, = Py with ¢ = 1 and g = 2; an expression for the
associated SER is derived in [SIMON AND ALOUINI, 2000, SEC. 8.1.1.3]. As is
well-known, QPSK doubles the bit rate of BPSK at the same BER and transmitted
energy per bit.

M-ary Quadrature Amplitude Modulation (M-QAM): For M-QAM signalling
with an average transmitted power equal to one, a tight bound of the SER is
P, < Py with ¢ = 4 and ¢ = 3/(M — 1). An accurate (for high SNR) and
often useful approximation of the BER is obtained [SIMON AND ALOUINI, 2000,
SEC. 8.1.1.2] by setting

A vM -1
c=4———

VM -logy M (4.1.5)
logy M

9= -1
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in (4.1.4).

M-ary Phase Shift Keying (M-PSK): For M-PSK and high SNR, the BER can
be approximated by (4.1.4) with ¢ = 2/logy M and g = 2sin?(7/M)log, M; see
[SIMON AND ALOUINI, 2000, SEC. 8.1.1.3].

Better approximations than those listed above, as well as other related useful
expressions, can be found in the cited book [SIMON AND ALOUINI, 2000]. However,
for our purpose the stated expressions are sufficient.

For transmission over an AWGN channel, the received complex sample is a
realization of (4.1.1) where h is a constant channel gain. For a fading channel, h
is a random variable (for instance, for a Rayleigh fading channel, h is zero-mean
complex Gaussian), and it is useful to compute the BER or SER averaged over h.
We next present a theorem that is useful towards this end.

Theorem 4.1: Averaging the Gaussian Q-function.
Consider, for a fized h, the general error probability in (4.1.4):

PO:C-Q< glz) (4.1.6)

g

where ¢ and g are constants, and v = ]h\ng. Suppose that h is a random variable
such that ¥ can be written as:

7% = hf'h = ||n|? (4.1.7)

where
h ~ Nc(0,7) (4.1.8)

and X is a positive semi-definite matriz. Let m be the dimension of X and let
n = rank{Y}. Also, let {e1,...,e,} be the nonzero eigenvalues of X. Then the
following statements hold.

(i) The error probability, averaged over h, is bounded by

EplR] <c-

n
g -1 g\ " —1
k=1

(ii) Suppose that all nonzero eigenvalues of X are equal to a constant p?:

_ Tr{Y} a

€k 0 k=1,....n (4.1.10)
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Then the average of (4.1.6) can be computed exactly:

5 n
Eh[PO] =c-27". <1 — L)

20% + gp*
o L (4.1.11)
e (n—1+k gp*
|2 B R Vv armpe
— k 204 + gp
Proof: See Section 4.4. [ |

The reason behind the model for 42 in (4.1.7) will become clear in later chap-
ters when we study the performance of receive and transmit diversity systems.
However, already at this point we should note that the SNR for the system stud-
ied in the introductory example in Section 1.3 takes on the form (4.1.7); hence
Theorem 4.1 can be applied to study the BER performance of this system.

Note from part (i) of Theorem 4.1 that the slope of the average BER curve,
i.e., the diversity order, is equal to n, whereas the relative shift of this curve is
determined by the eigenvalues of Y. Also note that to obtain a more convenient
formula than (4.1.11) in part (ii) of Theorem 4.1, the equation referred to can be
approximated by

—n(2n—1 ,02 -n
En[Po] ~ ¢ (29)" Q—) 4112
i~ e eo (20 (5 (4.1.12)
In practice, for example when applied to QPSK, this approximation is quite accu-
rate; in particular, it indicates that the diversity order is equal to n and hence it
reinforces part (i) of the theorem.

4.2 Error Probability Analysis for MIMO Channels

We saw in Chapter 2 that both the flat and the frequency-selective MIMO channel
exhibit a matrix-algebraic representation of the following general form:

y=Xh+e (4.2.1)

where the transmitted data matrix X is of dimension r x m and belongs to a
finite constellation of (in general non-square) matrices X. The model (4.2.1) is
applicable both to the analysis of a frequency flat MIMO channel (in which case
r = Nn, and m = n,n; cf. (2.1.8)) and a frequency selective MIMO channel (in
which case r = n,(No + L) and m = n,n(L + 1); cf. (2.2.13)).
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4.2.1 Pairwise Error Probability and Union Bound

Most of the results to follow are concerned with the so-called pairwise error prob-
ability, i.e., the probability that a certain “true” transmitted code matrix X is
mistaken for a different matrix X # X at the receiver, P(Xy — X) (assuming
that these two matrices are the only two matrices in the code). Clearly, this error
measure depends on which particular matrices X and X one chooses to study.
In general, the system performance is dominated by the error events where X and
X are close (measured in some appropriate metric) and hence the pairwise error
probability is usually a meaningful quantity.

An upper bound on the total error probability of the system can be obtained
via the union bound [PROAKIS, 2001, SEC. 5.2]. Assuming that all code matrices
X are equally likely to be transmitted, the average error rate is upper bounded
by

1
Po < 130 > Y P(X,— Xy (4.2.2)
X, eX X eX k#n

where P(X,, — X) denotes the probability that a transmitted code matrix X,
is mistaken for a different code matrix Xy, and |X| is the number of elements in
the matrix constellation X.

4.2.2 Coherent Maximum-Likelihood Detection

We next study the error probability for coherent maximum-likelihood (ML) detec-
tion, i.e., assuming that h is known to the receiver. Under the assumption that h
is known and that the elements of e are independent zero-mean Gaussian random
variables with variance o2, y is a complex Gaussian random vector with mean
E[y] = X h and covariance matrix

E[(y— Xh)(y — Xh)"] = 0’1 (4.2.3)

It follows that the likelihood function of the received data y, conditioned on the
transmitted matrix X, can be written:

o 1
p(y|X;h,0%) =7 "0 exp ( ~ 3 ly — XhH2> (4.2.4)

where r is the dimension of y. Hence, detecting X in an ML sense given y, which
amounts to maximizing the conditional probability density function (or likelihood
function) in (4.2.4), is equivalent to minimizing the following ML metric:

X = argmin ||y — X h| (4.2.5)
XeXx
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The following theorem gives an upper bound on the probability that the coherent
ML detector in (4.2.5) takes an incorrect decision.

Theorem 4.2: Pairwise error probability of coherent detection for MIMO channel.
Let us study the linear model in (4.2.1), where X is of dimension r X m, and
consider event that the ML detector (4.2.5) decides for a matriz X # X in favor
of Xqo. Then the following results hold.

(i) For a given h, the probability of error is

P(Xo— X)=Q <\/H(X° ;Jf)h‘P) (4.2.6)

(ii) Suppose h is random as follows:
h ~ N¢(0,Y) (4.2.7)
where X is an m X m positive semi-definite matriz, and let
n = rank{(X, — X)X (X, - X)7} (4.2.8)

Then the probability of an incorrect decision (averaged over h) can be bounded
as follows:
-1

En[P(Xo — X)] [T+ - 5(X0 ~ X)X (X~ X)"

1 -n " -1
<(5z) M=
k=1

where {e1,...,e,} are the nonzero eigenvalues of (Xo — X)Y(Xo — X).

(4.2.9)

Proof: See Section 4.4. ]

It follows from Theorem 4.2 that the slope of the BER curve, which corresponds
to the diversity order, is at least

Gg=n (4.2.10)

and that the coding gain is essentially determined by the product of the nonzero
eigenvalues of (Xo — X)Y(Xg — X)¥. Note also that in the special case of
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Y = p%I, the average error probability is bounded by (provided that r > m, i.e.,
that X is a tall matrix):

En[P(Xo — X)] < |(Xo - X)" (X, - X)| " (402)7" (4.2.11)

and hence a diversity order equal to n can be achieved.

From Theorem 4.2 we can also see that to minimize the probability of an
error, given h, we should choose X and X that maximize the Euclidean distance
(X0 — X)h|>. This is an intuitively appealing result. On the other hand, to
minimize the average error probability when h is random we shall maximize the
determinant of the matrix (Xq— X)X (Xo—X). If ¥ = p?I, this determinant is
proportional to the product of the eigenvalues of the matrix (X — X)) (X — X);
such a product is sometimes referred to as product distance.

The following example illustrates some subtle aspects of diversity as a perfor-
mance measure. As we will see, even though the diversity gain is a well-defined
quantity, it has to be carefully interpreted.

Example 4.1: Diversity and Under-Determined Equation Systems.

Consider a system with n; = 2 transmit antennas and n, = 1 receive antenna,
and assume that we transmit a complex symbol s; via the first antenna and at
the same time another complex symbol sy via the second antenna. If hT = [h1 ho)
is a vector that contains the two channel gains between the transmit and receive
antennas, the receiver observes the following scalar signal:

Yy = h,Ts +e= STh, +e (4212)

where s = [s1 5|7 and e is noise.

Assume that h; and hy are independent zero-mean complex Gaussian random
variables with covariance matrix X = p?I. Clearly, the system is under-determined
in the sense that we have one scalar measurement (y) and two scalar unknowns (s;
and s9). However, if s1 and s belong to a certain finite constellation S, application
of Theorem 4.2 shows that minimizing the ML metric

ly — his1 — hasal” (4.2.13)
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with respect to {s1,s2} € S gives an average error rate that is bounded by:

2 0 -1

() b - [( 0]

2\ -1 -1
< (L) (I - +1s3 - 52P)

En[P((s,53) = (s1,82))] <

(4.2.14)

Hence the probability of making an error in detecting s goes to zero as o2 when
02 — 0 (i.e., when the SNR goes to infinity). This shows that even though the
system is under-determined we can detect both symbols consistently as SNR — oo.
However, since given one sample we must determine two symbols (compare with a
conventional system where one sample is typically used to determine one symbol
only), we can expect the BER performance for a finite SNR (or the coding gain)
to be poor. Of course the fact that the transmitted symbols belong to a finite
constellation is essential in arriving at the conclusion that the detection rule is
consistent as SNR — oo. |

The next example shows how diversity is related to the concept of observability.

Example 4.2: Diversity and “observability.”

We say that a code is observable (or identifiable) if, in the noise-free case, two
distinct transmitted codewords (of dimension r x m, where r > m) X; and X
give rise to two distinct received codewords as long as the channel vector h has
at least one nonzero element. Interestingly enough, a code is observable exactly
when it provides maximal diversity: X1h # Xoh for all h = 0 if and only if the
determinant of (X; — X2)¥ (X — X3) is nonzero. To see this, note first that if
(X1 — X2)# (X — X3) is nonsingular, then X1h # Xoh for all h # 0 and hence
the code is observable. Conversely, if (X1 — X2) (X1 — X3) is singular, then for
any vector h in the null space of this matrix we have X1h = Xsh and the code
is not observable. |

If we consider the model for flat MIMO channels in (2.1.5) instead of the
(more general) linear model (4.2.1), we can specialize the error bound for coherent
detection and obtain a very useful formula. This is illustrated in the next example.

Example 4.3: Error bounds for flat MIMO channels.
Study the model for a flat MIMO channel (2.1.5):

Y =HX+E (4.2.15)
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By rewriting (4.2.15) on the form (2.1.8):
y=vec(Y)=vec(HX + E)=(XT@I)h+e (4.2.16)

with obvious implicit definitions of h and e, we can use Theorem 4.2(a) to bound
the error rate. We get:

P(Xo  X) = \/HXT®I XToDn*) \/HHXo— >

(4.2.17)

Assuming that F [hhH ] = p?I and that N > n,, we get from Theorem 4.2(b):

E[P(Xo— X))

<I+p—2(X0T®I—XT®I)(X0T®I—XT®I)H

=|I + 4p (Xo—X)H(Xo—X)i T (4.2.18)
=Tt f (Xo— X)(Xo—X)|
2 —MNrnt
<[(Xo— X)(Xo - X)1| " Q%)
|

4.2.3 Detection with Imperfect Channel Knowledge
The following result is concerned with the error probability in the case in which

an estimate of h is used in lieu of the true h in the coherent detector in (4.2.5).

Theorem 4.3: Diversity with imperfect channel knowledge.
Assume that X o — X has full column rank for all X # Xy and that the following
detection rule is employed in lieu of (4.2.5):

X = argmin ||y — Xh/? (4.2.19)
XeXx

where X
h ~ Ng(h,o?X) (4.2.20)
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and X is a constant positive semi-definite matriz, and where the constant o in
(4.2.20) is the same as the noise power o2. Then the system provides a diversity
of order n; in other words, the diversity order remains unchanged if h is replaced
by a perturbed value of itself in the ML detection rule (yet, the reader should note
that h — h as 02 —0).

Proof: See Section 4.4. ]

Replacing the true channel h by an estimate h in the coherent detector is
common practice in training-based detectors (see, e.g., Section 9.4 in this text). In
this context, the result in Theorem 4.3 is encouraging as it indicates that although
channel estimation errors in general decrease the error performance, they do not
destroy the diversity properties of the system. Also, the code design criteria from
Theorem 4.2 remain valid also in the case when an estimated channel is used in
lieu of the true one. Similar conclusions were also drawn in [TAROKH ET AL.,
19998].

4.2.4 Joint ML Estimation/Detection

The following result quantifies the diversity and coding advantage of a system if a
joint detection/estimation approach is used at the receiver.

Theorem 4.4: Bound on the error rate of noncoherent detection.
Assume that h is unknown and that X is detected via a generalized likelihood-ratio
test (GLRT), i.e., by minimizing ||y — X h||? jointly with respect to h and X :

i — Xh|]? = mi i — Xh|? 4.2.21
h{gggxlly | ;(nelgl({mﬁnlly | } ( )

Suppose also that the code matrices have full column rank. Then, neglecting a
higher-order term, the average error probability is upper bounded by:

EplP(Xog— X)) < |T+

1 -1 1\ "
EH§XOTX§‘ <(gz) Ilst (222
k=1

where {€1,...,en} are the nonzero eigenvalues of HJ)-(XOTXOH.

Proof: See Section 4.4. [ |

The formulation in (4.2.21) above assumes that the receiver implements a gen-
eralized likelihood ratio test (GLRT) [KAY, 1998, SEC. 6.4.2]. Another possibility
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is to consider h random (for instance, with a Gaussian distribution), and maximize
(with respect to X)) the likelihood function averaged over the distribution of h. It
turns out that these two approaches give the same result under certain conditions
[LARSSON ET AL., 2002B| (see also Exercise 9.7 on page 209). See also [BREHLER
AND VARANASI, 2001] for a more detailed discussion of error probabilities for
noncoherent detection.

Theorem 4.4 is useful for the design of space-time codes for noncoherent sys-
tems, with differential encoding as an important special case (see Section 9.6). In
essence, the theorem shows that provided that the matrix H&X oYX 6{ has full
rank, maximal diversity is achievable even in total absence of channel knowledge
at the receiver. In a way, this is a stronger conclusion than that of Theorems 4.2
and 4.3, which showed that full diversity can be achieved when the code matrices
are detected coherently and via a training-based approach, respectively.

Example 4.4: Geometrical interpretation of the error bound.
Suppose that X = p?I. Since

I+42HXXbTX"—PA— XHHXXO (4.2.23)
it is clear from Theorem 4.4 that the asymptotic error rate is inversely propor-
tional to the product of the eigenvalues of the matrix X 6{ HJXX 0. Therefore, to
minimize the detection error probability, the eigenvalues of this matrix, which give
the “angles” between the range space of Xy and the range space of X, should be
maximized. |

Example 4.5: Comparison between coherent and noncoherent ML.

Let X = p?I. If we compare the error bound for noncoherent detection in Theo-
rem 4.4 with that for coherent detection in Theorem 4.2, we discover that for large
SNR=p?/c?:

o B p2 . (4.2.24)
Eh[P(XO - X)] noncoherent S ‘XO HXXO| (E)
The ratio between these error probabilities is:
[ XTI X (4.2.25)

(X0 — X)H (X — X))
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Since H&X = 0, we have that:
(X — Xo)H (X - Xo) - X% X,
= (X - X0)"(X = Xo) — (X - X)"Tx (X — Xo) (4.2.26)
= (X - X)"x(X — Xo)

The matrix in (4.2.26) is always positive semi-definite. Hence

‘X{fH;(XO‘ < [(X = Xo)(X - X,)] (4.2.27)

and therefore the ratio in (4.2.25) is always less than one.

Using the union bound, (4.2.2), we find that the detection performance loss
(i.e., the increase in SNR that is necessary for a noncoherent ML detector to
achieve the performance of the coherent ML detector) can be approximated by:

1/n

o o (zxnex S xeipn (X = Xi) " (X, Xm) (12.28)

SNR "~ 2.
ane){ ZX]CEX,]{,‘;&TL |XnHHJ)_(an|

Note that the above bounds for coherent and non-coherent detection may not be
tight, but we can expect them to be off by a similar amount; hence their relative
comparison should make sense.

4.3 Summary and Discussion

The purpose of this chapter has been to derive exact expressions for, and bounds
on, the detection error probability for transmission over a MIMO channel. The
expressions derived in this chapter are useful both for the analysis of given space-
time codes, as well as for the design of new coding schemes, and they will be used
in most of the following chapters.

We started in Section 4.1 by establishing a formula (see Theorem 4.1) for the
average of the Gaussian Q-function when its argument is a sum of exponentially
distributed random variables; this is usually the case for systems with diversity
combining. For the case when these exponentially distributed random variables
are i.i.d., we derived an exact expression, whereas in the general case we resorted
to a Chernoff bound.

Next in Section 4.2 we established formulas for the pairwise error probability in
a MIMO system assuming coherent detection (Theorem 4.2), detection with imper-
fect channel knowledge (Theorem 4.3) and noncoherent detection (Theorem 4.4).
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Considering a general data model of the form y = Xh + e, we showed that for
Rayleigh fading the probability (averaged over the channel distribution) that a
transmitted matrix X is mistaken for another matrix X essentially is inversely
proportional to the quantity [T 4+ p?/(402)(Xo — X)) (Xo — X)| (for coherent
detection), and on |I + p?/(40?) X {14 Xo| (for noncoherent detection), where
p?/o? is the SNR. Hence the error rate will decay as (p?/o?)~rank{Xo=X} and
(p? /02)_rank{H§X0}, for coherent and noncoherent detection, respectively, when
the SNR goes to infinity; these formulas can be used to determine the diversity
order of a given MIMO system.

Although the error bounds presented in this chapter may not be tight in
all cases (in particular for a large number of transmit or receive antennas, see
[BIGLIERI ET AL., 2002]), they provide a systematic way of tackling the prob-
lem of designing space-time constellations and therefore their use has become one
of the major design criteria for space-time codes. Note that under certain cir-
cumstances, a randomly chosen (finite) constellation of matrices will yield a code
that gives maximal diversity with probability one, provided that the receiver uses
maximum-likelihood decoding. However, it is in general difficult to find constella-
tions that (in addition to maximal diversity) also provide high coding gains and at
the same time a receiver structure with tractable complexity. This issue is further
complicated by the fact that the matrix X above may be forced to have a special
structure; cf. (2.1.8) and (2.2.13). We conclude that the problem of finding an
“optimal” constellation of space-time matrices by using the above criteria is in
general a difficult problem.

4.4 Proofs
Proof of Theorem 4.1

Consider the following eigen-decomposition:

Y=[U U [ﬁ g] [gng] (4.4.1)
where A={e1,....en} (4.4.2)

is a positive definite diagonal matrix of dimension n x n, U is an m X n matrix,
Uy is of dimension m x (m — n) and

U Uy [gg] =1 (4.4.3)
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Then

Ut A 0

[Ug,] YU Uy = [0 0] (4.4.4)
and consequently

Ut A0

O oo [4 9) 49
It follows that

|B* = AR =" enxi (4.4.6)
=1

where {x?}7, are independent and exponentially distributed random variables
with the same probability density function

py(z) =€ (4.4.7)
The average error probability is
o0 o0
En[Py] =c- ds?. ..dsi
0 0
4.4.8)
n 2 n 2 (
1 s 1S
: (H_exp(_ _l>> .Q<1/g. %>
€l €l o
=1
If 61 = ... = g, = p?, the integral in (4.4.8) can be evaluated exactly [SIMON

AND ALOUINI, 2000, SEC. 9.2.2]. The result is (4.1.11). In the general case, an
exact expression is hard to obtain (a closed-form expression involving an indefinite
integral can be found in [SIMON AND ALOUINI, 2000, SEC. 9.2.3]). However, we
can easily obtain a bound on the error probability as well as establish that the
diversity order is equal to rank{Y}. By the Chernoff bound [PrROAKIS, 2001,
SEC. 2.1.5]:

202

Q( g- Lﬁ) < exp (_g . M) (4.4.9)
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Hence we get

_ 4.4.10)
€l 1 (
=c-II (s 5,2 +1)
=1
g -
— |1 —A‘
¢ ‘ +202
g —1
I —‘I“
¢ ‘ +202

Obviously, we also have

n n
£l -1 g\ " 1
l]_[l (9- 57+ 1) < (—202) .;l_[lgl (4.4.11)

and the proof is completed.

Proof of Theorem 4.2

Let X = X — X. To show part (i), note first that an incorrect decision is taken
in favor of X # X if and only if

ly — Xh|* < |ly — Xoh|” (4.4.12)
or equivalently
2Re{e Xh} < —h X" Xh (4.4.13)
For a given X and a given h, it is easy to see that
Re{e Xh} ~ N(0,20°h" X" Xh) (4.4.14)
and hence
H ¥ HyxH 5
P(Xo — X) :P(zRe{e Xh)} < -hiX Xh)

3 4.4.1
|X A2 (4.4.15)

202

=Q

Part (ii) follows by applying Theorem 4.1 to (4.4.15).
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Proof of Theorem 4.3

Let X = X 0— X. A calculation similar to that in the proof of Theorem 4.2 shows
that the probability of error is

P(Xo — X) =P(|ly - Xh|]* < |ly — Xoh|?)

—P(2Re{e XR} — 2Re{8" X" Xn)

CH o . (4.4.16)
< —h" X" Xh - 2Re{e" X6}
SYLD &b CEN LD ¢ Xoé)
where & = h — h. From the Chernoff bound and the fact that
HvH H Y
X X¥X*X
" I h < A (XBXT) 20 (4.4.17)
R X" Xh

where « does not depend on h, it follows that (also see the argument following
(4.4.19)):

P(Xo — X) =P(2Re{e Xh} - 2Re{s" X" Xn} < —h" X" X1

. ( 1 (R X" Xn)? )
<exp|( ——=" T o - -
40 pHx"xp o X" XRXH XD (44.18)
< ( hHXHXh>
=P\ 41 ¥ a)0?
The remaining three terms in (4.4.16),
2Re{e’ X5} + 6" X" x6 - 6" X{ X0 (4.4.19)

are higher-order terms and can be neglected in an asymptotic analysis. In partic-
ular, they have a variance of order o* whereas the variance of the other terms in
(4.4.16) is of the order o2. A more rigorous analysis would involve verifying the
known fact that the tail of the probability density function for indefinite quadratic
forms of Gaussian random variables decays exponentially.

Applying the averaging technique used at the end of the proof of Theorem 4.1
to (4.4.18) we find that the error probability decays as o2 {Y} also in this case.
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Proof of Theorem 4.4

Minimization of ||y — Xh|| with respect to h yields (provided that X has full

column rank): )
h=(X"X)"'1XxHy (4.4.20)

Inserting this expression into the original cost function shows that the joint esti-
mation/detection problem is equivalent to maximizing

YT X (X7 X)Xy = Iy (4.4.21)
with respect to X € X. Let
A =Ilx, —lIx (4.4.22)

Note that the matrix A is Hermitian, but not necessarily positive definite. Also
note that
AnXo =% X (4.4.23)

The probability that the ML detector makes a mistake is:
P(Xo — X) = P(|[Ixy|* > [IMx,y|)
P( Xoh + &) An(Xoh +e) < 0)
=P(2Re{h X[/ Anie} + e Ane < —h7 X{ AnXoh) (4.4.24)
=P (2Re{n" X[/Tie} + ™ Ane < ~h7 X{TIx Xoh)
The term e Ape is of higher order and may be neglected in an asymptotic

analysis (cf. the remark in the previous proof). By the Chernoff bound we have
that:

P(2Re{n" X{Tlke} < —h" X[/Ti% Xoh)

2
) (hH xH H§X0h>
<exp| ——- (4.4.25)
- 402 RH XTI Xoh
R X5 X oh
=P ( B 402 )

Hence, by averaging in a way similar to the proof of Theorem 4.1, and observing
that
Ix g = % (4.4.26)
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we find that:

L L |7t
En[P(Xo — X)] g‘I + 5Tk X 0T X} HX‘

’ B (4.4.27)
:‘I n EHJXXOTX(?‘

and the result follows. The second inequality in (4.2.22) is trivial.

4.5 Problems

1. Consider the linear model in (4.2.1) and study a space-time code consisting
of three matrices as follows:

O R S Y S e

Suppose that the channel h is of dimension 2 x 1 and that h ~ Ng(0, p?I)
where o2 is the power (variance) of the noise. Hence p?/o? is effectively a
measure of the signal-to-noise ratio (SNR).

(a) Use Theorem 4.2 to derive a bound of the average error probabilities
P(X; — X3),P(X2 — X3) and P(X; — X3). Simplify the result as
much as possible.

(b) Which pair of two matrices do you think are the most likely to be “mis-
taken for each other” at the receiver? Discuss the result.

(¢) Does the code provide full diversity order? If not, suggest a modification
of it to give maximal diversity.

2. Let h ~ Ng(0,1).

(a) Compute (via numerical averaging or “Monte-Carlo simulation”) the fol-
lowing expectation (over h):

E [Q(W)] (4.5.2)

Plot the result as a function of « on a dB-log scale (i.e., vertical axis
logarithmic and horizontal axis in dB). (We can think of this as the
average BER for a system on a Rayleigh fading channel without diversity,
where « is the average SNR and h is a channel gain.) Discuss the result.

(b) Next, use the Theorem 4.1(b) to compute the average ezactly. Compare
with your numerical average.
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(c) Finally, use Theorem 4.1(a) to find a (Chernoff) bound on the average
error probability. Plot this bound in the same figure. How tight is the
bound?

. Prove (4.2.18). Also, derive a counterpart to (4.2.18) for that case when

E [hhH ] = Rl ® R, (see Section 2.1.2). Finally, show that for noncoherent
detection (see Section 4.2.4), the corresponding error bound becomes:

2 _
< |XOHJ'HX(I)—I|_W< d ) ””t (4.5.3)

En[P(Xo— X)) x 102

noncoherent

where n,. and n; are the number of receive and transmit antennas respectively.

Hint: for square matrices A and B of dimensions m xm and n X n, respectively,
it holds that |[A ® B| = |[A|" - |B|™.

. In Example 4.1, suppose that s; and sy are BPSK symbols. Implement the

ML detector (4.2.13) and plot its empirical error rate as a function of SNR.
Compare the result to the union bound obtained via (4.2.2) and (4.2.14), as
well as to the the exact error probability for BPSK over a Rayleigh fading
SISO channel.

State and prove the extensions of Theorems 4.1, 4.2, 4.3 and 4.4 to the case
of Rice fading:

h ~ No(up, Y) (4.5.4)

. Extend Theorems 4.2, 4.3 and 4.4 to the case of colored noise:

e ~ Nc(0,A) (4.5.5)

for some positive definite (known) matrix A.

Hint: Note that e can be written
e =A%, (4.5.6)
where

ew ~ Ne(0,1) (4.5.7)
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7. Formally prove that neglecting the higher-order terms in (4.4.16) has no effect
on the asymptotic slope of the error probability curve.

Hint: First show that for any two random variables x and y that satisfy

P(|lx| > t) < M - exp(—at”)

4.5.8
Pyl > ©) < M- exp(—at?) )
for some positive constants a and +, it holds that
Pllx+y|>1t) <2M -exp ( — a(t/2)”
(12 +3] > 1) p(—alt/2)) 159

P(lzy| > t) < 2M - exp (—atW/Q)



Chapter 5

RECEIVE DIVERSITY

In this chapter we study some basic properties of a system with a single transmit
antenna (n; = 1), but an arbitrary number n, > 1 of receive antennas (see Fig-
ure 5.1). Such systems play an important role in practice: receive diversity has
been used extensively during the 1990’s for improving the uplink performance in
cellular systems. The discussion in the chapter serves as important background
material, and it will also help in setting the framework and the goals for the rest
of the book.

5.1 Flat Channels

For a system with n; = 1 transmit antenna and n, > 1 receive antennas, the
transmitted matrix X in Section 2.1 reduces to a scalar x (hence N = 1). Since
no transmit encoding is necessary, we will simply set x = s; the sequence of
symbols s is typically obtained by encoding a bitstream. Also, in this case, the
MIMO channel matrix H in (2.1.2) reduces to a column vector h of length n, that
contains the n, channel gains between the transmit antenna and the n, receive
antennas.

Assume that at a certain time instant, a complex symbol s is transmitted.
Then the receiver observes

y=hs+e (5.1.1)

where e is an n,-vector of noise. We assume, as before, that e is spatially white
Gaussian noise:

e ~ N¢(0,0°1) (5.1.2)
If h is a Gaussian random variable satisfying
h ~ N¢(0, p*I) (5.1.3)

60
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%

TX
T o
RX

Figure 5.1. A receive diversity system (here n, =1, n, > 1).

then Theorem 4.2 (see page 45) is applicable and it shows that the system can
achieve a diversity of order n,, provided that we use ML decoding to detect the
transmitted symbol s. To see this, observe that (5.1.1) can be written as:

y=(sh+e (5.1.4)

which is of the form of (4.2.1).

We can study the ML receiver structure associated with the system (5.1.1) in
more detail as follows. For a given h, the ML detection of s given y amounts to
minimizing the following Euclidean metric (cf. the discussion in Section 4.2.2):

ly — hs|* (5.1.5)

with respect to s € §. Since

ly = hsll* = [yl* + [s*|R]* - 2Re{s"h Ty}

= ||h|*- ‘s — GL}Z"Z ‘2 + const. (5.1.6)
it follows that minimizing (5.1.5) is equivalent to minimizing
s — |2 (5.1.7)
where
54 hy (5.1.8)

IR[f?
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This is a simple scalar detection problem.
It also follows readily that

X o’
S~ NC (S, W) (519)

Hence multiplication of the received data y with h’/||h||? transforms the SIMO
channel into a scalar AWGN channel with SNR

Ih]*

o2

SNR = E[|s|] (5.1.10)
Clearly, the error probability of this system depends on h only via the SNR in
(5.1.10). Hence Theorem 4.1 (see page 42) can be applied to compute an expression
for the error rate. In particular, a direct application of that theorem shows (once
again) that the system achieves a diversity of order n,..

The above simple calculation shows that the ML detection of s given the vector
y is equivalent to linear processing of the received data (viz., multiplication of y
with h/||h||*) followed by the solution of a scalar ML detection problem. The
vector h!l/||h|?> can be interpreted as a spatial matched filter, or a beamform-
ing vector, although the latter interpretation might (depending on the antenna
configuration) lack the interpretation of standard beamforming in the context of
classical array signal processing [VAN TREES, 2002].

Example 5.1: Non-optimal linear processing of received data.
The linear processing in (5.1.8) is only one possible way of forming a decision
statistic for the detection of s. If we instead let

. _wly

where w is an arbitrary but fized vector, then
02) (5.1.12)

Clearly, 8, can be interpreted as the output of a scalar AWGN channel, and there-
fore it can be used as a decision statistic, in the same way as § in (5.1.8). The
SNR in $, is found to be

- E[|s)] (5.1.13)
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Under the assumption (5.1.3),
wih ~ Ng (0, |w]? - p?) (5.1.14)

Hence, provided that w is fixed and non-random (which implies in particular that
w = h is not possible here), Theorem 4.1 (see page 42) can be applied (with
72 = |wh|?) to show that diversity is not achieved for any w.

|

5.2 Frequency-Selective Channels

Next we study a receive diversity system operating on a frequency-selective fading
channel. For such a system, the sequence of transmitted vectors {(n)} reduces to
a sequence of scalars {z(n)}. As for the case of flat fading, no transmit encoding
is necessary and hence we set z(n) = s(n). Also, in the case under study, the
channel “impulse response” H(z~1) reduces to a vector-valued FIR filter h(z1)
with coefficients {hy,...,hp} of dimension n, x 1.

The received data samples y(n) for n =0,..., Ny + N,.« — 1 can be written:

L
y(n) = Z hiz(n —1) + e(n) = h(z Hx(n) + e(n) (5.2.1)
=0

where e(n) is noise. Let

S(N() =+ Npost — 2) S(N() =+ Npost — 3) S(N() =+ Npost — L — 2)

S(No+ Npowr = 1) 8(No+ Npour —=2) -+ 8(No + Npouy = L — 1)
(5.2.2)

be a Toeplitz matrix that contains the transmitted symbols. If we arrange the
received data in a vector as follows:

y=[y70) - yT(No+ Ny — )] (5.2.3)
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we can write

y=(S®I,)h+e (5.2.4)
where
h=vec([ho -+ hu]) (5.2.5)
and
e=[eT(0) --- €T(No+ Ny —1)]" (5.2.6)

is a vector of noise (see (2.2.13) in Section 2.2.2).

Let so(n) be the true transmitted sequence of data and let s(n) be any other
hypothetical data string. Also, let So — S be a Toeplitz matrix formed from the
error signal so(n)—s(n) in the same way as S in (5.2.2) is built from s(n). Then we
can infer from Theorem 4.2 (see page 45) that a diversity of order n,(L+1) can be
achieved if the matrix Sy — S has full column rank for all possible nonzero error
signals {sg(n) — s(n)}, and provided that E[hh!] is nonsingular. By studying
(5.2.2) we can expect that the rank properties of Sy — S will depend heavily on
the choice of preambles and postambles (and as we will see below this is indeed
the case). Note that all the above equations are valid also in the special case of
one receive antenna (n, = 1), in which case the achievable diversity order becomes
L+1.

5.2.1 Transmission with Known Preamble and Postamble

Assume that we use a fixed preamble and postamble of length N, and N,
respectively, where N,,. > L and N,., > L, and that at least one of these sequences
s known to the receiver. Data are transmitted for n = —N,.,..., No + Npoee — 1
and received for n = 0,..., Ng+ N, — 1. See Figure 5.2 for an illustration of the
transmission scheme that we consider. (Figure 5.2 is similar to Figure 2.5, but no

assumptions on the preambles and postambles were made in Chapter 2.)

Diversity

Note first that at least one element of so(n) — s(n) must be nonzero for n =
0,..., Nop—1 and hence at least one diagonal of Sg— S is nonzero. If the preamble
is known to the receiver, then the error signal so(n) — s(n) must be zero during
the preamble:

so(n) —s(n) =0, n=-—Nye,...,—1 (5.2.7)
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© known : - known -
: to receiver : > to receiver :
: : . : :
7 Transmit i
Pre Data . Post :
: : : : n
L 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 1 | ——
T T T T T T T T T T T T T T T T T T T T T T T T T T L
_Npre 0 NO§_1N0+EJVpost_1
Receive

S
-

Figure 5.2. Transmission with a known preamble and postamble.

Consequently the matrix Sy — S will have zeros above its main diagonal; therefore
its column rank will be equal to L + 1. Conversely, if the postamble is known at
the receiving end, the following error signal must be identical to zero:

so(n) —s(n) =0, mn=Ng,...,No+ Nyt — 1 (5.2.8)

and therefore Sy — .S will have only zeros below its Ngth diagonal; thus its column
rank will be equal to L 4+ 1 also in this case. Consequently, with ML decoding, a
diversity of order n,.(L+1) can be achieved if either the preamble or the postamble
is known to the receiver.

If both the preamble and postamble are known, we can expect an increase in the
BER performance compared to the case when only one of them is known (although
the slope of the BER curve, which determines the diversity order, will be the same
in both these cases). This is so since in this case there are fewer unknowns in the
detection problem. Transmission schemes where the preambles and postambles are
known to the receiver are very common in practice. For instance, such a scheme
is used in the GSM system [MoOULY AND PAUTET, 1992].

Equalization via Exact and Approximate MLSD

Let us consider the transmission of Ny symbols together with an associated pream-
ble and postamble of length N,,. and N, respectively. Without loss of generality,
we assume in this subsection, to simplify the notation, that L = N,,. = N, (the
channel can be appropriately padded with zeros). Assume that the preamble and
postamble are known to the receiver. Then ML detection of the transmitted sym-
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bols amounts to minimizing the following metric:

2

No+L—-1 L
S ) = ms(n -1 (5.2.9)
n=0 1=0

with respect to {s(n)}. We know from the discussion above that this MLSD
achieves a diversity of order n,(L 4 1). Clearly, the minimization of (5.2.9) can
be performed via the Viterbi algorithm (VA) [ProAKkIs, 2001, CHAP. 10|, [MEYR
ET AL., 1998, CHAP. 13].

Since the quantities involved in (5.2.9) are n,-vectors the computational com-
plexity associated with the application of VA is rather high. This computational
burden can be reduced as follows. Let us rewrite (5.2.9) as:

2

No+L—-1 L
Z y(n) — Zhls(n —1)
N(::Lo—l = No+L—1 Y
-y ||y<n>u2—2Re{ S (A=")s(n) y<n>} (5.2.10)

+ 3 (REsm) " (BGs(0)
n=0

We have that

No+L—1 = No+L—-1 L
o (hNsm) Tym) = >0 D (us(n—1)Ty(n)
nz;:+L71 L nJ_VZJrLZ:O (5:2.11)
~ Z Zs*(n)hﬁy(n—i—l) = Z s*(n)h (2)y(n)
n=0 [=0 n=0

where the approximation denoted by “~” is due to end-effects and hence the
approximation error is O(1) for Ny > 1 (while the whole expression in (5.2.11) is
O(Np)). Note that (5.2.11) depends on y(n) for values of n for which y(n) is not
available, and this problem can be overcome by setting these values to zero. The
approximation errors induced in that way are also O(1).

Next, let v(z~1) be the z-transform of the autocorrelation sequence associated
with the channel impulse response:

L
vzl = Z yiz=t = R (2)h(z71) (5.2.12)
I=—L
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and note that [h(z71)s(n)][h(z7!)s(n)] is real. Hence

No+L—1 .
> (h(zs(n) " (R(z7")s(n)
n73V0+L71 L "
:Re{ Z Z(h(z_l)s(n)) hls(n—l)}
Noi_[f)fl lzo
eSSt 1) o
n=0 =
N0+L—1l OL *
:Re{ Z (Zth(h(z 1)s(n—i—l))> s(n)}
Noi_[f)fl =
:Re{ > (hH(z)h(z—l)s(n))*s(n)}
NOT-L&-:LO—l L (5.2.13)
:Re{ Z Z v s (n — l)s(n)}
n=0 [|=-L
No+L-1 L
:Re{ Z Z s (n)s(n — l)}
n=0 [=—

L
+ ) ust(n)s(n —1) + 708*(”)5(”)> }

No+L—1 L
~Re { Z (703*(?1)8(?1) +2 Z’ns*(n)s(n - l)> }
=1

n=0

where in the last step we also used the fact that v*; = ;.

Equations (5.2.10), (5.2.11) and (5.2.13) show that maximizing the likelihood
function in (5.2.9) is equivalent (to within an O(1) approximation attributable to
end-effects) to maximizing the following metric:

No+L—-1 L 1
Re { Z s*(n) (z(n) — Zws(n -1 - 5705(n)> } (5.2.14)
=1

n=0
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where z(n) is the following matched filtered sequence:
z(n) = hf (2)y(n) (5.2.15)

The simplified metric in (5.2.14) can be maximized by a scalar Viterbi equalizer
with memory length L, as opposed to (5.2.9) which requires a vector-valued Viterbi
algorithm with memory length L. Note also that modulo the approximation made,
the matched filtered data z(n) is a sufficient statistic for ML detection.

Linear MMSE Equalization

Even with the approximation made above the computational complexity of Viterbi
equalization is typically rather high. An alternative to using the Viterbi algo-
rithm is to use a linear equalizer, i.e., to form estimates of s(n) that are linear in
the received data. Once such linear equalizer is the minimum-mean square error
(MMSE) method that we describe next.

Specifically, we seek a vector-valued linear FIR filter £(z7!) such that the
output of the filtered sequence

3(n) = €7(=")y(n) = €7 (= Hh(=")s(n) + €7 (= Ve(n) (5.2.16)

recovers s(n) in a minimum mean-square error (MMSE) sense (to obtain estimates
of the transmitted symbols, §(n) is projected onto the signal constellation S). Note
that the fully optimal MMSE filter £(z~!) may have an infinite length. We will
look for a filter £(271) of a given length 2M + 1, which is suboptimal in general.
If we increase M, the set of filters {£€(271)} increases and hence we approach the
optimal filter. On the other hand, if M is too large, the approximations due to
end-effects may not be negligible unless the block length N is correspondingly
large. Moreover, the computational burden increases with increasing M. Hence,
finding the optimal value of M in a practical application is a tradeoff between
performance and computational complexity.
The MMSE filter design problem amounts to minimizing:

E[[3(n) = s(n)]’] =E [|€" (=" N)y(n) — s(n)|’]
=E [|€7(z " )h(z)s(n) — s(n)|*] (5.2.17)
+E[[€7 (=" Ne(n)]
with respect to the coefficients of £(2!). Before we proceed we note that the
MMSE filter output may depend on values of y(n) for time indices n where y(n)

is not available. This “end-effect” problem has to be overcome by a suitable
approximation, such as setting the unavailable values to zero.
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To minimize (5.2.17), assume for simplicity that s(n) is white, and that

p> = E [|s(n)|?] (5.2.18)
is known. Note from (5.2.17) that (provided M > L):
M M 2 M
E[l3(n) —sm)’] =p*- Y ( S;‘fhz—k> =0 v Y &
I=—M | \k=—M k=—M

(5.2.19)

where, as before, o2 is the variance of the elements of e(n). In (5.2.19), the filter
coefficients are assumed by convention to be zero for indices where they are not
defined. Let

€=y - &u)' (5.2.20)
be the coefficient vector of the sought filter, and let x be a (2M +1) x n,(2M +1)
Toeplitz matrix defined according to:

—hg o ... 0
hi h§ :
X = |n! (5.2.21)
0
: 0
(0 -~ 0 h% hoT_

Finally, let f, be a (2M + 1)-vector whose (M + 1)th element is equal to one and
all other elements are equal to zero. Then we can write (5.2.19) in a matrix form
as:

E [|5(n) — s(n)|?] =p* - (x€& — fo) (x€ — fo) + 02 - |||
[Vinsi] - [mx J
0 NE |

(5.2.22)

Some standard matrix algebra shows that the coefficient vector £ that minimizes
(5.2.22) is given by:

iy T 2.2
13 (x x+p21) X" fo (5.2.23)

and the derivation is complete.
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Figure 5.3. Transmission with a cyclic preamble, but no postamble.

5.2.2 Orthogonal Frequency Division Multiplexing

An increasingly popular transmission technique for frequency-selective channels
is the so-called orthogonal frequency division multiplexing (OFDM). OFDM has
received a considerable amount of attention during the last decade. It is also a
transmission technique included in the IEEE 802.11a wireless local area network
standard [VAN NEE ET AL., 1999]. An OFDM system uses a preamble that is
equal to the last L symbols of the transmitted block (and hence unknown to the
receiver). It turns out that the complexity of the signal processing associated with
OFDM is low, but that the multipath diversity is lost, i.e., the diversity order of
the system is reduced from n,(L + 1) to n,, as explained in detail in the rest of
this section.

Cyclic Prefix

Suppose that there is no postamble (N,., = 0), but that we use a preamble of
length N,,.. Also assume that the symbols in the preamble are equal to the N,,.
last elements of the transmitted data string:

s(n) =s(n+ No), n=—Nye,...,—1 (5.2.24)
Hence, in the present case, data are transmitted for n = —N,.,...,Ng — 1 and
received during n = 0,..., Ny — 1. The transmission scheme under consideration

is illustrated in Figure 5.3. As we will see, the main appealing feature of the
cyclic prefix is that the linear convolution induced by the propagation channel
h(z71) is transformed into a circular convolution, which corresponds exactly to a
multiplication in the frequency domain.

With reference to the diversity analysis based on (5.2.2)—(5.2.4), for a system
that uses a cyclic prefix we can easily find an error signal so(n)—s(n) for which the
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column rank of Sy — S is equal to one. Take, for instance, an arbitrary s(n) # 0
for all n, and assuming a symmetric constellation, let so(n) = —s(n). This gives

so(n) — s(n) = —2s(n) (5.2.25)

for all n, and the discussion following (5.2.2)—(5.2.4) indicates that the diversity
order can be as low as n,. Indeed, let’s say that s(n) = const. forn =0,..., Ng—1
is a feasible choice: then the matrix So— S corresponding to (5.2.25) has rank one.
This should be compared to the case of known preamble or postamble (see Sec-
tion 5.2.1) where a diversity of order n,(L + 1) was achieved. Note that the above
discussion does not really prove that the diversity order cannot be more than n,
for the system under consideration; yet we will see shortly that ML detection gives
a BER that behaves as 0™ in the high SNR case, and hence that a transmission
scheme with cyclic preambles cannot exploit multipath diversity.

As a further remark, note that for this transmission scheme the signal received
forn =0,...,Ng — 1 is not a sufficient statistic for ML detection; in particular
the samples received during the preamble, as well as some of those for n > Ny, are
discarded even though they contain information about the transmitted data. It is
clear that this fact is connected to the loss of multipath diversity.

Transmitted and Received Data

In OFDM, we transmit the following inverse-Fourier-transform encoded data:

1 A o
z(n) = N 2 s(k)exp <iﬁonk>, n=20,...,Ng—1 (5.2.26)

augmented by a cyclic preamble as follows (cf. (5.2.24)):
z(n) =x(n+ No), n=—Npe,...,—1 (5.2.27)

The sinusoids {e?2™*/No} are often called subcarriers; hence one symbol s(k) is

transmitted on each subcarrier €27%/No For an observation time of Ny, these sub-

carriers are orthogonal and this fact provides a motivation for the name “OFDM.”
The received data vector (of length n,) can be written:
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for n = 0,...,Ng — 1. Note that the definition of the cyclic prefix in (5.2.27) is
used in (5.2.28) in order to make x(n) well-defined for n < 0, but that the data
received during the cyclic preamble are discarded. In (5.2.28), {e(n)} is a sequence
of noise vectors.

At the receiver we take the Fourier transform of the received data, to get:

1 _j2m
2(n) = = > y(he ™"
0 =0
No = =0 i=s No 1=
| No1No—1 L ot 25k L No .
= — Zs(m)hke PN TR T NG T e(l)e ™"
No =0 m=0 k=0 VNo 15
L | Mot .
= s(m)- > N e 3 e
k=0 0 =0
No—1

(5.2.29)

L
2 27
h(mn> = E_ h; exp (—’Lﬁln> (5.2.30)

To show the fourth equality in (5.2.29), note that the summation over [ yields zero
unless m = n. Hence in the summation over m, only the term for which m = n
remains.

Equation (5.2.29) shows that inverse Fourier transformation at the transmit-
ter together with Fourier transformation of the received data make the frequency
selective channel act as a flat fading channel with gain h(27n/Ny) for each data
symbol, or subcarrier. Moreover, it demonstrates that all signal processing associ-
ated with the equalization in an OFDM system can be carried out via fast Fourier
transforms. This fact is one of the major advantages of OFDM compared to direct
transmission as in Section 5.2.1.
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A Matrix-Algebraic Framework

It is instructive to study OFDM in a matrix-algebraic framework. Doing so will
also help us establish a compact and convenient expression for the ML metric
associated with the detection of s(n) given y(n), as well as analyze the performance
of OFDM with receive diversity.

If we let T' be an Ny x Ny Fourier matrix whose (k,)th element is equal to:

exp (—i%%ﬁk”) (5.2.31)

1
T —
MU N,

we can write the transmitted data in (5.2.26) in a vector form as:

x=T"s (5.2.32)

where
x=[z(0) --- z(Ng—1)]T (5.2.33)
s=[s(0) --- s(No—1)]¥ (5.2.34)

Let H. be the following n,.Ny x Ny matrix:

Thg 0O - 0 h; N TN
hi hy . . hp - he
hy,
H.= 0 (5.2.35)
hy,
0
. 0
L0 -~ 0 hyg hi ho
Owing to the structure of the cyclic preamble, the received signal
y=["0) - ¥y (o-1] (5.2.36)

can be written as:

—Hx+e=HT"s+e 5.2.37
Y
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The matrix H. is a block-circulant matrix and hence it can be diagonalized as
follows (see, e.g., [MOON AND STIRLING, 2000, CHAP. 8] or Appendix A.2):

H.=(T' eI, )AT (5.2.38)
where ) )
h(0) 0 0
0 h(z
A= (N°> (5.2.39)
‘ 0
0 0 h(fv—’;(No—l)>_

is an n,.Ng x Ny block-diagonal matrix.

ML Detection

The ML detector for OFDM with receive diversity is most easily derived in the
matrix-algebraic framework of the last section. From (5.2.37) we see that the ML
detection of s given y amounts to minimizing the following metric:

|y — H.T" 5| (5.2.40)
Since THT = I, the ML metric can be simplified as follows:

ly — H.T"s|” = ||y — (T" ® I,,)ATT 5|’
= (T ® I,,)y — As|”
= H(AHA)_1/2AH(T @I, )y — (AHA)I/QSH2 + const.

2

_N071 h (270 /No)

- Zo Th@mn/No) 2 ~ I /No)ls(n)| + const.
No—1 )

N mn/Nojll - |5\ — S\ + const.
> (Hh@ IN)IZ - |s(n) — 3¢ )‘>
n=0

(5.2.41)

where

RN ht (27 /No)z(n)
3(n) £ Hh(27m/]€fo)H2 (5.2.42)
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and {z(n)} are n,-vectors defined according to (5.2.29), or equivalently, using
matrix notation

z(0)
: £ (Tel,)y (5.2.43)
Z(N() — 1)
Equation (5.2.41) shows that the ML detection of s decouples into Ny easily solved
scalar detection problems for flat channels.

Clearly, §(n) is linear in y and hence it is a circular Gaussian random variable.
We have that

o2 (5.2.44)

It follows that
2

3(n) ~ Ne (s(n), m) (5.2.45)

Therefore, §(n) can be interpreted as the output of a flat fading scalar channel
with SNR:

Ih(2mn/No)||*
2

2

SNR = - E [|s(n)[?] (5.2.46)
By applying Theorem 4.1 (see page 42) with 72 = ||h(27n/Np)||?, it follows that
a diversity order equal to n, is achieved.

Note that all computations involved in the above algorithms for the equaliza-
tion of an OFDM system can easily be carried out via fast Fourier transforms. The
price paid for this simple receiver structure (as compared to that using a known
preamble and postamble and a Viterbi equalizer) is the loss of multipath diversity,
although multipath diversity can be recovered (to some extent) via coding across
the subcarriers (see Section 8.2.6).

5.3 Summary and Discussion

Receive diversity is implemented in many practical systems. In this chapter, we
have derived optimal (in a maximum-likelihood sense) detection rules for both fre-
quency flat and frequency-selective SIMO channels. For flat fading channels (see
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Section 5.1), we deduced the classical maximum-ratio combining formula and con-
cluded that a diversity order equal to the number of receive antennas (viz. n,) can
be achieved in Rayleigh fading. For frequency-selective channels (see Section 5.2),
we first provided a maximum-likelihood framework for detection using the symbol-
spaced discrete-time model of Chapter 2, and then established conditions under
which the maximum diversity order, viz. n,(L+ 1) can be achieved. In particular,
we found that a diversity order equal to n,(L + 1) can be achieved if all data are
transmitted in blocks (cf. Section 2.2) and the preambles or postambles are known
to the receiver.

We also studied orthogonal frequency division multiplexing (OFDM) for re-
ceive diversity systems in some detail. The principle of OFDM is fairly simple:
by means of a cyclic preamble and a Fourier-transformation of the transmitted
data, the frequency-selective channel is essentially converted into a set of parallel
flat-fading channels called subcarriers, which are affected by uncorrelated noise
(vet, the fading is not independent on the different subcarriers). Although OFDM
is suboptimal in that it sacrifices the multipath diversity (i.e., it achieves a diver-
sity order equal to n, only), it does have a number of distinct advantages. For
example, provided that the preamble is chosen properly (viz., taken equal to the
last samples of the Fourier-transformed symbol sequence), ML symbol detection
can be accomplished via a single fast Fourier transform; for this reason OFDM
is generally considered to be computationally attractive even for channels with
very long delay spread. A general discussion of OFDM and its advantages and
disadvantages can be found in [MAY AND ROHLING, 2001].

The results in this chapter are based on the model in Chapter 2 and the error
probability results of Chapter 4, and they can be viewed as background material
for the rest of the text, which will focus on transmit diversity. Note that the
general focus of this book is on all-digital implementations of antenna diversity
systems and therefore our treatment has omitted a discussion on suboptimal di-
versity combining strategies (such as selection or switched combining). Details
about these topics, along with a more general discussion of diversity combining
can be found in, for example, [STUBER, 2001, CHAP. 6] and [ENG ET AL., 1996].

5.4 Problems

1. Extend the calculations in Section 5.1 to the case where the receiver noise is
spatially colored, i.e.,
e~ Nc(0,A) (5.4.1)

2. Extend the analysis in Section 5.1 to the case in which the fading is correlated,
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that is,
h ~ N¢(0,7) (5.4.2)

instead of (5.1.3).
3. Prove that v*;, =7, in (5.2.12)

4. Explain why (5.2.29) does not hold if a fixed preamble is used (as opposed to
a cyclic one).

5. Derive the ML detector for OFDM, along with its error performance, starting
from (5.2.29) and without going via the matrix-algebraic framework.

Hint: Prove first that the noise term in (5.2.29) is white (i.e., independent for
different values of n) and that z(n) is a sufficient statistic for the detection of

s(n).

6. A receive-diversity system with one transmit antenna and two receive anten-
nas transmits BPSK symbols over a frequency-flat Rayleigh fading channel.
Suppose that the two channel gains are zero-mean complex Gaussian random
variables with covariance matrix as follows:

EHZ;] [} h;]] = [/)1 ﬂ (5.4.3)

where p is a complex number such that |p| < 1. Hence, the two channels are
“equally good,” but they are correlated with one another. Assume that the
system uses ML detection.

(a) Determine the Chernoff bound on the average (over the channel) error
probability, as a function of the noise variance o2 and p.

(b) Find the value of p that minimizes this error probability bound. Discuss
the result.

7. Study a system operating over a frequency flat channel with one transmit an-
tenna and n, receive antennas. Suppose that a single symbol s is transmitted
and let h be a vector of complex channel gains.

(a) Derive the probability of a detection error (conditioned on h), assuming
ML detection.

(b) Suppose that

h ~ N¢ (0, p*I) (5.4.4)
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Derive a bound on average error probability.

c) Let p* = 1. at happens to the average error probability when the
Let p*> = 1. What h to th bability when th
number of receive antennas grows without bound (n, — 00)?

(d) Suppose that n, grows without bound, but at the same time the transmit
power is scaled down according to p? = 1/n,. Study the average error
probability when n, — co. Compare to the Chernoff bound of the error
probability for an AWGN channel with unit channel gain.



Chapter 6

TRANSMIT DIVERSITY AND
SPACE-TIME CODING

This chapter will take the first step towards exposing the reader to the concept of
transmit diversity. We begin by studying a system where the channel is known to
the transmitter. Next we assume that the channel is unknown at the transmitter
site and show how transmit diversity can be achieved via repeated transmission of
a single symbol, and how such transmit diversity is related to the receive diversity
discussed in the previous chapter. Finally, we provide a more systematic discussion
of space-time coding and also set the framework for the rest of this book. In most
parts of this chapter, we assume a frequency flat channel (frequency selective
channels will be discussed in Chapter 8).

6.1 Optimal Beamforming with Channel Known at Transmitter

As a preparation we shall begin by studying a system with n,. > 1 receive and n; >
1 transmit antennas, where both the transmitter and receiver know the propagation
channel. This knowledge about the channel can be used to adapt the weights for
each transmit antenna in such a way that the SNR at the receiver is maximized.
Doing so is sometimes called “beamforming,” although it (like the beamforming in
Section 5.1) may not have the physical interpretation of forming a beam. All the
analysis presented in this section is straightforward; some of it can also be found
in [GANESAN AND STOICA, 2001B].

Consider the transmission of a certain information symbol s. Effectively, by
using beamforming, we transmit the following n:;-vector:

T =ws (6.1.1)

where w is a weight vector to be chosen by the transmitter. The received signal

79
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vector, of length n,., is equal to:
y=Hws+e (6.1.2)

where H is the n, x n; channel gain matrix, and e is a vector of noise. Assuming
again that the noise is white with variance 02, and proceeding in a manner similar
to that in Section 5.1, we find that the ML detection of s given y amounts to
minimizing the following metric:

ly — Hws|* = [ly|* - 2Re {y" Hws} + | Hw|]*|s|*
wl H .y
| Hwlf?

= |Hw|? - |s — 5> + const.

2
= |[Hw|? ‘3 ‘ + const. (6.1.3)

where the constant term does not depend on s and where the quantity

HyrH 2

. AW H Yy o
§= — ~ N¢ (s, 7> (6.1.4)

[Hwl? [Hwl|?
can be interpreted as the output of an AWGN channel with SNR:

| Hwl|? 2

SNR="—3—"F [|s| ] (6.1.5)
o

The BER performance of the ML detector depends only on the SNR in (6.1.5).
Hence, given that the transmitter knows the channel, it can optimize w so as to
maximize the SNR in § (or essentially equivalent, minimize the BER). For this
optimization to be meaningful we must constrain the transmit power, otherwise
the problem would yield an unbounded solution (an arbitrarily high SNR can be
achieved by choosing w large enough).

Let us maximize the SNR subject to the constraint that the norm of w is
bounded by a constant 72, i.e.:

lw|* <+ (6.1.6)

If E[|s|?] = 1, this assumption corresponds to requiring that the total transmit
power (for all antennas) is bounded by +2. In mathematical terms, the optimiza-
tion problem takes on the following form:

max || Hw|?
w (6.1.7)
st [l <2
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To solve this maximization problem note that

< Muax(HPH) (6.1.8)

with equality if w is proportional to the eigenvector of H' H that corresponds to
the largest eigenvalue (see, e.g., [HORN AND JOHNSON, 1985, TH. 4.2.2]). Hence,
the w,,, that solves (6.1.7) is the eigenvector of H HH that corresponds to the
largest eigenvalue and is normalized such that ||w,,|/> = 7. The resulting SNR
is

2
SNRyy. = L5 Ao (HTH) - B[] (6.1.9)

The special case of n, = 1 is treated in the Example 6.1 below. In the general case
of n, > 1, we can bound the SNR in (6.1.9) as follows:

2
2
ngo

2
SNRyp = oA (HPH) - E [[s?] >
g

I H|? - E[|s] (6.1.10)
Suppose that the matrix H has independent zero-mean Gaussian entries (i.e.,
that the channel is Rayleigh fading), and that the transmitter chooses a new
optimal transmit weight vector w for each channel realization. Then application
of Theorem 4.1 (see page 42) (with 2 = ||H|*) together with (6.1.10) shows
that the BER of the system decays as 0™" when 0 — 0. Hence, we can say
that a diversity of order n;n, is achieved (although the term “diversity order”
appears to be more rarely used in the presence of channel state information at the
transmitter).

Example 6.1: Beamforming for MISO-systems.

In the special case of n, = 1, the optimization of (6.1.7) simplifies somewhat since
in that case H becomes a row-vector h’. By the Cauchy-Schwarz inequality, it
holds that

[R"w]? < [[h|*w]* = *|R] (6.1.11)

with equality if and only if w is proportional to h*; applying the constraint on the
transmit power, we find that

h*

=y (6.1.12)
IRl

W ot
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Figure 6.1. A transmit diversity system with n; > 1, n, = 1.

The resulting SNR is

]hTwopt ‘2

H
SNR,,. = 12 (h"R)"

AEE HM!Z E [|s]
(6.1.13)

If the propagation coefficients are i.i.d. Gaussian random variables as in the pre-
vious discussion, and the transmitter adapts w for each realization of h, it follows
immediately from Theorem 4.1 and (6.1.13) that the BER decays as 0™ when o>
decreases. Moreover, if the total radiated power from all n; antennas is fixed to
unity, i.e., 72 = 1, the SNR in (6.1.13) becomes

h 2
s = I

E[|s’] (6.1.14)
which is equal to the corresponding SNR for receive diversity (5.1.10). Hence, if
the transmitter knows the channel, it is easy to reproduce the performance of a
receive diversity system by using transmit diversity. |

6.2 Achieving Transmit Diversity

Let us now study the case when the channel is unknown to the transmitter but
known to the receiver, and investigate whether it is possible to achieve transmit
diversity by using beamforming techniques. First suppose that the transmitter
simply chooses a constant beamforming vector w (independent of H), and trans-
mits w - s as in the preceding Section 6.1. To analyze the performance of the
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system we observe that for a fixed w, and provided that H has i.i.d. Gaussian
elements with variance p?, Hw in (6.1.2) will have a Gaussian distribution:

Hw ~ Nc(0, p*[|w|*T) (6.2.1)

Consequently, the SNR in (6.1.5) is distributed in the same way as if we had
a rank-one channel with complex gain vector equal to Hw; hence the diversity
order achieved is equal to n,, and consequently no transmit diversity is gained
(cf. Theorem 4.1).

In the absence of channel state information at the transmitter, it is possible
to achieve transmit diversity by transmitting the same symbol s during N time
epochs using different transmit weight vectors {wn}fl\fz_ol. Let

W = [wo L wN_l] (6.2.2)

Then the “code matrix” associated with this transmission technique is of dimension
ny X N and given by:
X=W-s (6.2.3)

The received signal is the following matrix of dimension n, x N:
Y=HX+E=HWs+FE (6.2.4)

where E is an n, x N matrix of noise. The model (6.2.4) is of the same form
as that studied in Chapter 4 and hence application of Theorem 4.2 shows that
transmit diversity is achieved as long as W has rank n;. Clearly,

rank {W} = rank{WHW} <ny (6.2.5)

and equality is only possible if N > n;. Therefore we expect that to achieve full
transmit diversity, we need to spread the energy from one information symbol
over at least as many time intervals as there are transmit antennas. Note that
Theorem 4.2 does not prove that rank {W'} = n; is a necessary condition to
achieve transmit diversity: owing to the inequality in (4.2.9), Theorem 4.2 only
establishes the sufficiency of the previous condition. However, we will see in the
next subsection that the exponent of the error rate behaves as n,. - rank{WH W}
and therefore that N > n; is a necessary condition to achieve diversity.

6.2.1 The ML Detector

Next we shall address the question of choosing the optimal matrix W (in an error
probability sense). However, before doing so, we derive the maximum-likelihood
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detector of s given Y and analyze some of its properties. The ML detection of s
given Y amounts to minimizing

Y — HWs|?> = |[Y || + [s]*|[HW |* — 2Re{Tr{ HWY "5} }

6.2.6
= |HW|* - |s — 3|* + const. ( )
where the constant term does not depend on s and where
gL W HTY} Nc (s 072) (6.2.7)
[ HW > [ HW >

Clearly, § has the same AWGN-interpretation as before, and the SNR in § is equal
to:

IHW*

SNR = == B [|s[’] (6.2.8)

Under the assumption of an i.i.d. Gaussian channel as before, we have that
vec(HW) = (W' & I)) vec(H) ~ Nc (0, p> (W W* @ I)) (6.2.9)

and hence by Theorem 4.1 (see page 42) it follows that a diversity of at least order
n, - rank{ WHW} is achieved (cf. the remark following (6.2.5)).
6.2.2 Minimizing the Conditional Error Probability

Suppose that sg is the true transmitted symbol. Then the probability that the
ML detector takes an incorrect decision in favor of a wrong symbol s # s is, for
a given H (see Theorem 4.2):

P(sg — s) = Q( IHWIP |s — so|2> (6.2.10)

202

The above error probability is a decreasing function of the SNR in (6.2.8). Hence,
choosing W' to minimize P(sy — s) is equivalent to choosing W to maximize the
SNR.

Let us consider the maximization of the SNR with respect to W, and subject
to the following elemental power constraint:

2
Ao (WWHY < L (6.2.11)

ny
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In words, the constraint in (6.2.11) states that the transmitted power, in any
particular direction, is bounded by v2. See, for instance, [STOICA AND GANESAN,
20024] for more interpretations and details on the eigenvalue constraint in (6.2.11);
similar constraints have also been used and are discussed in [SCAGLIONE ET AL.,
2002]. In this section, this constraint is chosen for mathematical convenience. It
implies, but is not equivalent to, the condition that the total transmitted power
accumulated over the N time intervals is less than 72, i.e., that

W = Te{WwH} <2 (6.2.12)
The resulting optimization problem can be formulated as:
max |[HW]|?
w

(6.2.13)

st A WWH <L
Uz

We have that
2

|HW|? = e{ HWWTH"} < ||H|* X\ WW) < [HI- = (62.14)
t

with equality in the first inequality if WW ! is proportional to an identity matrix.
It follows that the optimal W is given by any W that satisfies

2
wwi =11 (6.2.15)
i
In words, (6.2.15) states that we should distribute the transmitted power uniformly
in space.
The SNR in (6.2.8) corresponding to the choice of W in (6.2.15) is given by:

o HHH2
0'

SNR,,. = E [|s] (6.2.16)
When n, = 1, the SNR in (6.2.16) is exactly a factor n; less than the SNR in
(6.1.13) corresponding to the case when the transmitter knows the channel, pro-
vided that the total transmit power is the same in both cases. For the case n, > 1,
the difference in SNR between an informed and an uninformed transmitter can be
less than a factor n; (cf. (6.1.10)). The difference in the achieved SNR between
an informed and an uninformed transmitter is sometimes called array gain. The
array gain can be understood intuitively as follows: a transmitter that knows the
channel can “steer a beam” in the direction of the receiver, but this is not possible
if the channel is unknown. In the latter case, some energy will always be wasted
in the directions where the receiver is not present.
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6.2.3 Minimizing the Average Error Probability

We next minimize the average (over H) error probability under the constraint
(6.2.12), which is more commonly used than (6.2.11).
If we assume as before that

vec(H) ~ N¢(0, p*I) (6.2.17)

then the average error probability can be bounded by using Theorem 4.2:
2 — Iy
ExlP(so — 5)] < [WWH |7 |5 — so| " (”_) ”’“ (6.2.18)

Clearly, a diversity order equal to n,n; is achieved as long as W has rank n;.
Let us minimize the average error probability with respect to W under the power
constraint (6.2.12):

W = Te{WW} <2 (6.2.19)
We have that
2
WWH| < (iTr{WWH})"t <(3)" (6.2.20)
ng uz
with equality if and only if W is unitary and satisfies:
A2
wwi="_71 (6.2.21)
g
which is the same as the optimality result (6.2.15) derived by minimizing the
conditional error probability (under the elemental power constraint).
6.2.4 Discussion

Under an elemental power constraint, the conditional error probability is min-
imized by (6.2.15) and so is the average error probability under a total power
constraint. One possible choice of W' that satisfies (6.2.15) is

i
W=—I 6.2.22
= (6222)
With this choice of W, the transmission scheme becomes equivalent to spatial
cycling, i.e., the symbol s is transmitted during time interval n via antenna number
nforn =1,...,n; and the remaining antennas are quiet. This transmission scheme
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does achieve transmit diversity, yet in a crude way. Its main problem is that only
one complex symbol is transmitted during N = n; time intervals and hence the
effective data rate is R =1/N = 1/n;.

To conclude, we have found that the task of achieving transmit diversity, with-
out any requirements on transmission rate, is quite easy. The major question is
whether we can find a more sophisticated transmission scheme with a higher rate
than 1/n; that achieves transmit diversity and at the same time keeps the decod-
ing complexity low. This question has motivated the last decade’s research efforts
in MIMO communication theory, and a systematic approach to this problem leads
to the concept of space-time coding.

6.3 Space-Time Coding

From the discussion in Section 6.2 we know that if the transmitter does not know
the channel, it is necessary to code across both space and time to achieve transmit
diversity. We saw how diversity could be achieved by transmitting one symbol s
during a number of time intervals equal to that of transmit antennas; however,
the rate of the so-obtained scheme was equal to R = 1/n;. This observation leads
inevitably to the question: can we spread symbols over space and time in a spirit
similar to that in Section 6.2, but transmitting several symbols at the same time?

The question asked in the previous paragraph has led to the area that is now
referred to as space-time coding. Many researchers have made important contribu-
tions to this area. Although an exhaustive list of all of them would be quite long, in
the bibliography of this book (see page 264) we have tried to list a few often cited
contributions. In this section, we will give a general overview of space-time coding
methods. Of these methods, one particularly interesting technique (namely linear
space-time block coding) will become the major topic of all subsequent chapters
in this book.

6.3.1 Alamouti’s Space-Time Code

One of the first space-time codes is due to Alamouti [ALAmouTI, 1998], who
studied the case of two transmit antennas (n; = 2) and suggested to simultaneously
transmit ngy = 2 complex symbols s; and so during N = 2 time intervals by
transmitting the following matrix:

X = [81 52 ] (6.3.1)

*

The matrix X is transmitted via the two transmit antennas as described in Sec-
tion 2.1. For the moment, we ignore any scaling factor needed to normalize the
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transmit power. Note that the rate of the Alamouti code is equal to R =2/2 =1
(which is double the rate of the technique in Section 6.2).

To understand the benefits of Alamouti’s code, we assume for simplicity of the
discussion that we have one receive antenna, i.e., n,, = 1. In this case, the MIMO
channel matrix H in Section 2.1 becomes a row vector, which we denote by

h' = [h1 ho] (6.3.2)
Let

g = Bj (6.3.3)

be the received signal during the two time intervals (the reason for the notation (-)
is that we will later take the complex conjugate of gj2, and denote the so-obtained
signal vector by y). This received signal can be written (cf. Section 2.1):

gl =nTX + el (6.3.4)

where é is a vector of white noise with variance o2:

é~ Ng(0,0°1) (6.3.5)
Now let
y 2 F{i] (6.3.6)
Y2
be the received signal but with the second element complex-conjugated and let
s = [s1 s9]7 (6.3.7)
Also, define the following matrix:
a1 h
F = [_@ W (6.3.8)

Then from the above equations it follows that we can write
y=Fs+e (6.3.9)
where

el [61] & [‘fi] ~ N¢(0,021) (6.3.10)
€9 62
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is white noise. The ML detection of s; and sy amounts to minimizing:
ly — sl = llyl> + | Fs||* — 2Re{s" Py} (6.3.11)
It is easy to see that F' in (6.3.8) enjoys the following unitary property:
FHF —||n|? I (6.3.12)

Let us define:

3 1 1
542 [81] = Flly—s4 Flle (6.3.13)
2] ||kl IR]]?
Then the metric in (6.3.11) can be written:
ly — Fs||> = ||h||* - ||s — 5||* + const. (6.3.14)

where the constant term does not depend on s. Equation (6.3.14) shows that
the ML detection of s; and s9, given y, decouples into two independent scalar
detection problems. Moreover, since

E -
1P2[|* IR[J?

1 2
—FHeeHF] =7 1 (6.3.15)

the noise term in (6.3.13) is white and consequently

7 (6:3.10
5~ N (s, —I) 6.3.16
1h][?
Equation (6.3.16) shows not only that the space-time channel decouples into
two independent scalar channels, but also that for a given h, the linear processing

in (6.3.13) transforms the space-time channel into two parallel and independent
AWGN channels. The SNR in each sub-channel is equal to

LG

o2

SNR = E |sn]?] (6.3.17)
and hence it follows from Theorem 4.1 (see page 42) that a diversity of order two
is achieved in Rayleigh fading. Therefore, for the case of n; = 2 transmit antennas
and n, = 1 receive antenna, the Alamouti code obtains the same diversity benefit
as if we instead had a system with one transmit and two receive antennas.
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By comparing (6.3.17) to the SNR for a two-branch receive diversity system
(5.1.10) and to the SNR in (6.1.14) for transmit diversity with channel state in-
formation at the transmitter (and with n, = 1), we find that these three SNR
expressions are equal to one another. Hence, the performance of a receive diver-
sity system, that of transmit beamforming and that of the Alamouti scheme are
equal. However, using the Alamouti code as described in this section we transmit
with power E Usn\Q] via each antenna, and hence the total transmission power
is effectively doubled compared to the receive diversity system, and compared to
the beamforming system. We therefore conclude that relative to a receive diversity
system, as well as relative to a system that uses optimal transmit beamforming, the
Alamouti code (using the same total transmit power) provides the same diversity
order, but has a 8 dB loss in error performance.

If we normalize the transmit power so that the total transmitted energy per
information symbol is equal to v?, the SNR per sub-channel becomes:

L

NR = —
SNR = o

E [|sn]?] (6.3.18)

This formula is valid for a general number of receive antennas n, (we leave the
proof to the reader), and it is directly comparable to (5.1.10) (for receive diversity),
(6.1.9) and (6.1.14) (for beamforming with perfect channel state information at the
transmitter), and (6.2.16) (for transmit diversity without channel state information
at the transmitter).

Extending the receiver structure of the Alamouti code to more than one re-
ceive antenna is straightforward: this extension will follow as a special case of
the discussion in Chapter 7. A more interesting question than this extension is
whether it is possible to generalize the Alamouti code to more than two transmit
antennas. The answer to this question is orthogonal STBC, which was introduced
by [TAROKH ET AL., 19994]. In this text, OSTBC will be discussed in Section 7.4.

6.3.2 Space-Time Block Coding (STBC)

We have already defined the concept of space-time block coding (STBC) implicity
in Chapter 2. In its most general form, STBC can seen as a way of mapping a set
of ns complex symbols {s1,...,s,, } onto a matrix X of dimension n; x N that is
transmitted as described in Chapter 2. The mapping

{s1,.- -, sn,} — X (6.3.19)

may in principle take on any form.
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6.3.3 Linear STBC

Linear space-time block codes choose the mapping (6.3.19) to be linear in the
symbols {s,}. Specifically, if {A,,B,} is a set of fixed matrices, X is formed
according to:

Ns
X =) (nAy +i5,By) (6.3.20)
n=1
All transmission techniques discussed so far in this chapter can be interpreted
as linear STBCs. Linear STBC is an important subclass of space-time coding
techniques, which will form the focus of the rest of this book.

6.3.4 Nonlinear STBC

Although we will see that linear STBCs have quite appealing properties from both
a performance and implementation point of view, they constitute only a small
subclass of the possible mappings {s1,...,s,.} — X. The current knowledge
on nonlinear STBCs appears to be rather limited but there are already a few
contributions available. For instance, [SANDHU ET AL., 2002] suggests to first
obtain a set of P complex numbers {¢,} via a nonlinear function

{81,...,8n5}—>{¢1,...,¢p} (6321)

and then form X in a fashion similar to (6.3.20):

P
X = Z(&nAn + idnBy) (6.3.22)

n=1

As the topic of non-linear STBC appears to be little understood, it will not be
treated further in this text.

6.3.5 Space-Time Trellis Coding

Space-time trellis coding (STTC) constitutes one of the first proposed and studied
classes of space-time codes. In a space-time trellis coding scheme, a stream of data
s(n) is encoded via n; convolutional encoders (or via one convolutional encoder
with n; outputs) to obtain n; streams x1(n), ..., z,,(n). These n; streams are then
transmitted via the n; transmit antennas. This is illustrated in Figure 6.2.
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cC TX 1

z1(n)

l

cC TX ng

T, ()

Figure 6.2. Space-time trellis coding. Here CC stands for convolutional coding.

Design Criteria for Space-Time Trellis Codes

Neglecting the preambles and postambles (cf. Section 2.2), the transmitted data
matrix in a STTC scheme can be written as:

zi(n) xin+1) - z(n+1)
S R (6323
Ty (TL) Ty (TL + 1) T Ty (TL + l)

According to the results in Chapter 4, the performance of a space-time trellis code
is related to the eigenvalues and the rank properties of the difference between pairs
of different code matrices formed as in (6.3.23). The design of trellis codes is a
relatively hard problem; some codes were first handcrafted in [TAROKH ET AL.,
1998], and more systematic studies can be found in [BLum, 2002], [GAMAL AND
HAMMONS, JR., 2002]. In principle, the detection of a space-time trellis code
requires a ML sequence detection algorithm, which is commonly implemented via
the Viterbi algorithm. The complexity of such an algorithm grows exponentially
with the memory length of the trellis code, and some authors have argued that
space-time trellis are computationally rather burdensome.

It is outside the scope of this book to provide a detailed treatment of space-
time trellis codes and their design. However, in a certain sense, it can be argued
that the matrix X associated with STTC can be seen as a wide STBC matrix
and that STTC and STBC therefore are embodiments of the same ideas. This
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TX

s(n) Y

Delay —\(

Figure 6.3. Delay diversity.

is certainly true at least to the extent that all analysis techniques (in particular
including those in Chapter 4) are applicable to STBC as well as to STTC.

Delay Diversity (DD)

A special case of trellis coding is delay diversity (DD). We describe DD only for
ny = 2 transmit antennas, although the idea is in principle applicable to any
number of transmit antennas. For DD, the first convolutional encoder is absent,
and the second is simply replaced by a time delay. This means that the first
antenna transmits the bitstream (or symbol stream) {s(n),s(n + 1),...} whereas
the second antenna transmits the same stream delayed by D symbol intervals:
{s(n = D),s(n— D +1),...}. Therefore the transmitted data are given by:

(6.3.24)

where the delay D is a constant (see Figure 6.3).

Delay diversity as a means of achieving multipath and transmit diversity simul-
taneously was proposed by [WITTNEBEN, 1991]. Delay diversity is the simplest
(and perhaps the first proposed) member of the class of space-time trellis codes,
and it is relatively easy to understand intuitively and analyze. It can be used
directly on a frequency-selective channel; therefore we assume such a channel in
the rest of this section. If hy(z7!) and ha(z~!) denote the two n,-vector valued
FIR filters corresponding to the channel impulse response between the two trans-
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mit antennas and the n, receive antennas, respectively, the receiver will see an
effective channel of length L + D + 1:

he(z7Y) = hi(z71) + 2 Phy(z7h) (6.3.25)

Therefore equalization for the DD scheme requires an MLSD with memory length
L+ D + 1, which can be computationally burdensome.

The coefficient vector associated with h.(z~!) has a length of n,.(L + D + 1)
and possesses the following structure:

h; 0n,.Dx1
h, = r 6.3.26
[Onerl] * [ hy ] ( )

Provided that the covariance matrix corresponding to h. in (6.3.26) has full rank,
the system is equivalent to a SIMO system with one transmit antenna and n,
receive antennas operating on a channel with L + D 4 1 not fully correlated taps.
Hence, assuming that the receiver knows the preamble or postamble, the analysis
in Section 5.2.1 shows that a diversity of order n,(L + D + 1) can be achieved. A
necessary condition for the covariance matrix of h. to have full rank is that D < L+
1 (indeed, if D > L+ 1 then the vector h, would contain zero elements); therefore,
the maximum achievable diversity order with DD is 2n,.(L+1). Provided that this
necessary condition holds, a sufficient condition is that hq and hs are independent
and that the two covariance matrices associated with hi and hs both have full
rank. The diversity order of DD can also be established in the block-transmission
framework of Section 2.2, but we defer doing so to Chapter 8 (see Example 8.1 on
page 131) where we discuss transmit diversity for frequency selective channels in
a more systematic manner.

6.4 Summary and Discussion

While receive diversity (see Chapter 5) is a fairly mature technique, transmit di-
versity is an emerging topic. This chapter has introduced the concept of transmit
diversity (for flat fading channels) from first principles. In Section 6.1 we studied
optimal strategies for a transmitter that knows the channel perfectly; we found
that the best scheme is to weigh the signal associated with each transmit antennas
in a fashion similar to matched filtering, or maximum-ratio combining (cf. Sec-
tion 5.1). Next, in Section 6.2 we went on to analyze the best transmission scheme
for a transmitter with no knowledge of the propagation channel, given that there
are no constraints on the information rate. We found that the error probability
is minimized when the transmitted matrix X is proportional to a semi-unitary
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matrix. This is intuitively appealing since such a transmission scheme effectively
sends uncorrelated streams with the same power via all antennas, which roughly
speaking does not favor any given direction in space.

The problem of simultaneously achieving optimum error performance (as con-
sidered in Section 6.2) and maximal information rate leads to the concept of space-
time coding, which was introduced in Section 6.3. In that section, we explained
the general concept of space-time block codes and space-time trellis codes. Two
special schemes that have received some attention due to their simplicity, namely
delay diversity and Alamouti’s code, were explained in some detail. A large and
general class of space-time codes briefly introduced here, namely linear space-time
block codes, will be the main topic of Chapter 7.

Most results in this chapter are based on the model in Section 2.1 and the
error probability formulas in Chapter 4, and they are of a fundamental nature.
These results, which will be implicitly used in the rest of the text, also relate to
the discussion in Chapter 5 in that, to a large extent, the performance of receive
diversity can be reproduced by using transmit diversity.

6.5 Problems

1. In Section 6.3.5, suppose that h; and hsy are independent and that the two
covariance matrices associated with hy; and hs both have full rank. Also
assume that D < L + 1. Show that E[h.hZ] (with h. defined as in (6.3.26))
has full rank.

2. Prove Equations (6.1.10) and (6.2.14).

3. Consider a system with n, receive antennas and two transmit antennas, that
transmits BPSK symbols with rate one. Assume that the channel matrix H
has i.i.d. Gaussian elements. Use Monte-Carlo simulation to plot the BER. for
n, =1,2,3 using

(a) optimal beamforming with channel knowledge at the transmitter (as in
Section 6.1), and

(b) the Alamouti code.
Discuss the result.

4. Assume that the Alamouti code is implemented in a system, but that during
the implementation, the complex conjugates are “forgotten” and the code
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matrix

X = [31 52 ] (6.5.1)

S2. —$81

is transmitted instead. Suppose that s; and s9 are complex symbols in general.

(a) Give the ML rule for detection. Does the symbol detection decouple?

(b) Can the code be used to achieve transmit diversity?

Consider an OFDM system with one transmit and one receive antenna. As-
sume that the propagation channel has at least two independently fading taps.
Suppose that a reduction of the transmission rate with 50% would be accept-
able, provided that we could find a simple modification of the transmission
scheme that achieves a multipath diversity of order two. Suggest a method
to accomplish this goal.

Consider the minimization of the error probability for a fixed H in Sec-
tion 6.2.2. Explain why it is unfeasible to carry out the minimization subject
to the power constraint (6.2.12) instead of the eigenvalue constraint (6.2.11)
that we used in the text.

Consider a system where neither the transmitter nor the receiver knows the
channel H, and suppose that we want to transmit one complex symbol s.

(a) Suppose that a fixed matrix W' is chosen, and that the matrix X = s- W
is transmitted (as in Section 6.2). Is it possible to choose W such that
the error probability goes to zero as SNR— oo? If yes, find such a matrix
W. If no, explain why it is impossible.

(b) Suppose that instead we let the transmitted matrix have the following
structure:

X=[ s-W| (6.5.2)

Find a condition on the matrix W for which the error rate (corresponding
to ML detection) goes to zero as SNR— co. Can you formulate a criterion
on W that attempts to minimize the error probability?

Hint: The discussion in Section 4.2.3 may be useful.



Chapter 7

LINEAR STBC FOR FLAT FADING
CHANNELS

The class of linear space-time block codes is the major category of space-time codes
that we will study in this book. Linear STBC have a relatively simple structure:
the transmitted code matrix is linear in the real and imaginary parts of the data
symbols, or equivalently, in the symbols and their complex conjugates. The present
chapter offers a general treatment of linear STBC for frequency flat channels.

7.1 A General Framework for Linear STBC

An STBC code matrix takes on the following form:

Ns
X = (nAn +i5,By) (7.1.1)
n=1
where {s1,...,s,,} is a set of symbols to be transmitted, and {A,,, B,,} are fixed

(in general complex-valued) code matrices of dimension n; x N. Using an encoding
as in (7.1.1), we transmit ns; complex symbols over N time intervals, and hence
the transmission rate is equal to:

N
R=3 (7.1.2)

Note that X is linear in {8,,5,}, but in general it cannot be written as a
linear function of only the complex symbols {s,}. Also, note that the set {X} of
matrices that have the structure (7.1.1) is identical to the set of matrices that are
formed according to

X =) (snA, +s5,B) (7.1.3)

n=1

97
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for code matrices {A,,, B, } that satisfy:

< A, + B,
4, =t

2 (7.1.4)
Bn :An 5 B,

To see this, note that for any complex number s,, we have that

5,A, +i5,B, =n T S Shp
2 2 (7.1.5)
An + Bn * An - Bn
= (T) tsn (T)

In this book, we will use the definition in (7.1.1) instead of that in (7.1.3), although
both formulations have been used in the literature.

Because of its simple appearance the structure in (7.1.1) is intuitively appeal-
ing, and the class of such linear codes is quite large. It includes as a special
instance the Alamouti code in Section 6.3.1. Of course, the main problem con-
nected to linear STBC is the design of matrices {A,, B, } that possess certain
desired properties.

Let
s 2[5 5n,] "
5= [fl 5] (7.1.6)
and
Fo2[vec(HA;) -+ vec(HA,,)]
Fy £[ivec(HB;) --- ivec(HBy,)] (7.1.7)
F =[F, F

Then the received space-time signal corresponding to X for a flat fading channel
can be written as:

y=vec(Y)=vec(HX +E)=F, s+ F,s+e=Fs +e (7.1.8)
where e = vec(FE). Expressed differently,

y =F's +¢€ (7.1.9)
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where
Y
= |¢ 7.1.10
v=|Y (7.1.10)
and
, [F] [F, Fy
F' = [F =P, F, (7.1.11)
Also,

e = [e] (7.1.12)

is a vector of real-valued white Gaussian noise whose elements have variance o2 /2.
Therefore the problem of detecting the transmitted data s given y amounts to
minimizing the metric

IY - HX|*= |y - Fs'||" = ||y - F's'||” (7.1.13)

This is an important minimization problem to which we will return several times
in this text.

Example 7.1: Transmission of a single symbol.
The simplest example of a linear STBC is perhaps the transmission technique
considered in Section 6.2. In this case, we simply have

X=W-s (7.1.14)

for some constant matrix W of size n; x N. Hence ng = 1 and

A =W

(7.1.15)
B =W

in (7.1.1). |

7.2 Spatial Multiplexing

A more practical simple instance of linear STBC is what we will refer to as spatial
multiplering. In a strict sense, spatial multiplexing is not a space-time coding tech-
nique. Even so, this transmission technique can be interpreted in the framework
of linear STBC.
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Different spatial multiplexing schemes have been developed by, for example,
[FoscHINI, JR., 1996]. Here we describe only a simple variant that can be inter-
preted as a special case of the linear STBC in (7.1.1) by setting N = 1, ny = n;
and choosing {A,, B, } equal to the nth column of the n; x n; identity matrix.
Thereby, n; symbols are transmitted simultaneously via the n; transmit antennas.
The transmitted matrix at a given time instant reduces to the following column
vector:

51

X=|: (7.2.1)

Sn

Since no coding over time is performed, spatial multiplexing does not achieve
transmit diversity (cf. the discussion in Section 6.2). Clearly, spatial multiplexing
achieves a data rate of R = ngy = ng; however, like for general linear STBC, the
associated symbol detection is rather complex (see Section 9.1.3).

7.3 Linear Dispersion Codes

Space-time codes with the general linear structure (7.1.1) have been studied by
many authors and they have been given other names than “linear STBC.” In
[HAssiBI AND HOCHWALD, 2002B], linear STBC was studied in the context of
maximizing (with respect to the matrices {A,,, B,}) the mutual information be-
tween the transmitter and receiver and the resulting codes were given the name
“linear dispersion” codes.

From (7.1.9) along with the discussion in Section 3.1 it follows that the average
(over the channel H) mutual information between s and the received data y
(assuming that the receiver knows the channel H perfectly) is equal to

1 2 o g
} :—EH[logQ ‘I + S (FTF + FTF)H
. A (7.3.1)
:EEH[logZ ‘I + —Re {FHF}H
g

1 2
—EH[log2 ‘I + S FTF
2 o

assuming that the elements of s’ are i.i.d. zero-mean Gaussian with variance one,
and that the elements of €’ are i.i.d. Gaussian with variance 0 /2. In [HASSIBI AND
HocHwALD, 2002B] it was suggested to optimize (7.3.1) over the set of {A,, B, }
subject to a power constraint; this optimization problem was solved numerically in
the cited article. The so-obtained code matrices satisfy an information theoretic
optimality criterion that should make these codes useful for high-rate systems.
However, the design criterion (7.3.1) does not provide any explicit guarantee that
the code has full diversity.
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Instead of optimizing {A,,, B, } via an information-theoretic criterion (like in
[HAassiBI AND HOCHWALD, 2002B]), it is possible to optimize {A,, B,} using
an approach that attempts to minimize the error probability. Results along these
lines can be found in, for instance, [HEATH AND PAULRAJ, 2002], [HEATH ET AL.,
2001A].

7.4 Orthogonal STBC

Orthogonal STBC is an important subclass of linear STBC, that will be the
main topic for most of the remaining part of this book. As we will see in this
section, OSTBC guarantees that the (coherent) ML detection of different sym-
bols {s,} is decoupled, and at the same time achieves a diversity order equal to
nyng. For two transmit antennas, OSTBC along with its various extensions to
IST channels (see Chapter 8) is currently being considered as a means for improv-
ing the performance of wireless local area networks [L1Uu ET AL., 2001B], GSM
[LINDSKOG AND PAULRAJ, 2000], and enhanced data rates for GSM evolution
(EDGE) [COUPECHOUX AND BRAUN, 2000]. Also, the simplest form of OSTBC,
namely the Alamouti code, has been adopted in the third generation cellular stan-
dard W-CDMA [DERRYBERRY ET AL., 2002].

OSTBC is a linear space-time block code that has the following unitary prop-

erty:
Ns
XXM =3 fsul* T (7.4.1)
n=1
This property of OSTBC is the main reason for the name it bears. Note that the
identity matrix on the right hand side of (7.4.1) could be scaled by an arbitrary
constant factor.

The design criterion (7.4.1) can be motivated and derived in a number of differ-
ent ways. The original derivation of OSTBC is due to [TAROKH ET AL., 19994],
who studied the error performance associated with unitary matrices X. More
recently, [GANESAN AND STOICA, 2001A], [WANG AND XI1A, 2002] streamlined
the derivations of many of the results associated with OSTBC and established an
important link to the theory of orthogonal and amicable orthogonal designs. In
this text we will first prove that (7.4.1) guarantees that the symbol detection is de-
coupled. Next, we will establish a necessary and sufficient condition on {A,,, B, }
for (7.4.1) to hold. In Section 7.4.1 we will provide a link to the general frame-
work for ML detection of STBC discussed above in Section 7.1. Section 7.4.2 gives
an error performance analysis of OSTBC, and the following subsections discuss
various optimality properties of OSTBC.
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To understand why the code matrices {X} that are proportional to unitary
matrices guarantee that the detection of {s,} is decoupled, let us study the ML
metric for symbol detection. If X satisfies (7.4.1), then:

Iy - HX|

=|Y|? - 2ReTr{Y"HX} + |HX|?
s Ns
=Y -2> ReT{Y"HA,}5,+2> ImTe{Y"HB,}3,+|H||s|’

n=1 n=1

Ns
= ( —2ReTr{Y"HA,}5, +2ImTe{Y"HB, 5, + |sn|2\|H\|2)

n=1
+ const.
2
s ReTr{YPHA,) —iimTr{Y"HB
=|H|” ) |sn - { n}HHHQ { n} + const.
n=1

(7.4.2)

Equation (7.4.2) demonstrates that the ML metric decouples into a sum of ns
terms, where each term depends on exactly one complex symbol. Consequently,
the detection of s, is decoupled from the detection of s, for n # p.

The following result establishes conditions on {A,,, B, } for X to be propor-
tional to a unitary matrix.

Theorem 7.1: Relation between OSTBC and amicable orthogonal designs.
Let X be a matriz with the structure (7.1.1). Then

XXT =) "sn T (7.4.3)
n=1
holds for all complex {s,} if and only if {A,, By} is an amicable orthogonal design,

1.e.:

A AT — 1 B, BT =1
A”AII){ = _APA7IL{7 BnBII){ = _Bprv n#p (7.4.4)
A"BII){ = BpA{z{

form=1,...,ng,p=1,...,n.
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Proof: We have that

Ns  MNs

=3 (SuAn +i5,Bn)(SpAp + 5, Bp) "

n=1 p=1

Ns
=> (52A,Af +5.B,B])

n=1

(7.4.5)
+Z Z (snsp (A, A + A,All) +5,5,(B,.B;] +BpB£I))

n=1p=1,p>n

ns MNs

+iY > En5(BnAl — A,B])

n=1 p=1

which shows that (7.4.3) is satisfied whenever (7.4.4) holds. The converse is shown
in [GERAMITA AND GERAMITA, 1978] (using a more abstract notation), but for
completeness we give a proof in Section 7.7. |

A set of matrices {A,, B, } for which (7.4.4) holds is called an amicable or-
thogonal design. Therefore, Theorem 7.1 establishes an important link between
the theory of amicable orthogonal designs and OSTBC. While the condition (7.4.3)
(or (7.4.4)) that guarantees decoupled ML detection was easy to derive, the prob-
lem of constructing a set of matrices {A,, B,} that satisfy (7.4.4) is difficult.
In this text we will defer a systematic treatment of this construction problem to
Appendix B, but it is worth mentioning that although in general {A,,, B, } are
complex-valued throughout this book, for OSTBC these matrices can be chosen
to be real-valued (see Appendix B).

In the next four examples we show the best known orthogonal STBC matrices
for n; = 2, 3, 4 and 8. Note that taking n; arbitrary rows out of an OSTBC matrix
for n; transmit antennas yields a (non-square) OSTBC matrix for 7; antennas;
hence OSTBC matrices for ny = 5,6 and 7 can easily be constructed by using the
results of the following examples.

Example 7.2: The Alamouti Code is an OSTBC.
Consider the Alamouti code in Section 6.3.1:

*
X = [zl _’32] (7.4.6)
2 S1



104 Linear STBC for Flat Fading Channels  Chapter 7

Identification of A,, and B, in (7.1.1) shows that

10 0 1
welp A e

10 0 —1

G T ]

Here N = ng = 2 and hence the code rate is equal to R = 1. It is easy to verify
both that X in (7.4.6) satisfies (7.4.3) and that (7.4.7) satisfies (7.4.4). Hence the
Alamouti code is an orthogonal space-time block code for n; = 2. A consequence

of this observation is that the code achieves full diversity as well as decoupled ML
decoding. We have already seen this in the direct analysis in Section 6.3.1. |

(7.4.7)

Example 7.3: OSTBC for n; = 3.
For n; = 3, N =4, ng = 3 the following code is an orthogonal STBC:

S1 0 S92 —S83
X=|10 s s3 s (7.4.8)
—s5 —s3 s7 0

This code has a rate of R = 3/4. An alternative OSTBC for n; = 3, that has rate
R =3/4 as well, is:

51 —sy 8% 0
X=|s2 s7 0 —s3 (7.4.9)
s3 0 —s] s
[
Example 7.4: OSTBC for n; = 4.
For ny =4, N =4, ng = 3 the following code is an orthogonal STBC:
S1 0 S92 —S83
10 51 85 S5
X = —s5 —s3 s 0 (7.4.10)
s3 —so 0 s
This code has also a rate of R = 3/4. |

Example 7.5: OSTBC for n; = 8.
For ny = 8, N = 8, ng = 4 the following code is an orthogonal STBC (with rate
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R=1/2):
S1 0 0 0 S4 0 592 —83-
0 s1 0 0 0 sS4 83 85
0 0 51 0 —s5 —s3 s; O
|10 0 0 s1 s5 —s2 0 s
X = —s3 0 s —s3 s 0 0 O (74.11)
0 —s3 s3 s 0 s 0 O
—s5 —s3 —s4 0 0 0 s 0
L s5 —s2 0 —s4 O 0 0 s7 ]
|

The next example shows that X can be unitary for all {s,} that belong to
a certain constellation, without (7.4.4) being satisfied. Hence the assumption in
Theorem 7.1 that X is unitary for all complex {s,} is necessary.

Example 7.6: A Diagonal Code.
Consider the following diagonal code:

X = [301 502] (7.4.12)

where we assume that s; and so belong to a unitary (scalar) constellation such
that |s,| = 1. The corresponding matrices A,, and B,, are easily identified:

sl sl
B, — [(1) 8] By [8 (1)] (7.4.13)

Clearly, XX = I for all s, in the constellation, yet (7.4.13) does not satisfy
(7.4.4). Hence, even though the code matrix X satisfies (7.4.1) for the values of
sp in the constellation, it is not an OSTBC; it can also be shown that the code
does not provide transmit diversity (see Exercise 7.4 on page 128). |

7.4.1 ML Detection of OSTBC in a General Framework

The already derived Equation (7.4.2) gives an explicit expression for the ML metric
for detection of the symbols {s,}. It is useful to establish a link between this
result and the more general framework for linear STBC in Section 7.1. We have
the following theorem.
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Theorem 7.2: Channel decoupling property of OSTBC.
The code defined by {A,, By} is an orthogonal STBC if and only if the matriz F
in (7.1.7) satisfies:

Re{F"F}=|H|? I (7.4.14)

for all H.

Proof: Since vec(H X) = F's' by construction (see Section 7.1), we have that
|Fs|* = s"Re{ FTF}s' = |HX|)? (7.4.15)
for all s and H. If X is an OSTBC, then by (7.4.3):
IHX|* = || H| - ||s"]] (7.4.16)
for all H and s’. Therefore, by (7.4.15) and (7.4.16):
|H|?||s'||> = s"Re{F'F}s’ (7.4.17)

for all s’. Hence all eigenvalues of Re{FH F} must be equal to |H |* and conse-
quently (7.4.14) must hold for all H.

Conversely, suppose that (7.4.14) holds for all H. Then (7.4.16) holds for all
H and s’ (cf. (7.4.15)) and hence

T {H(X X"~ ||§|*- DHT} =0 (7.4.18)

for all H. Suppose that X X — ||s||* - I is nonzero and let h be an eigenvector
of XX —||s||” - I corresponding to a nonzero eigenvalue. Taking H to be the
matrix with h? as its first row and with all other elements equal to zero, we find
that (7.4.18) is contradicted. Therefore X X = ||s||? - I for all s, so X must be
an OSTBC. [ |

For ML detection, we do not need the above-shown fact that X is an orthog-
onal STBC only if (7.4.14) holds (the “if” part would be enough). However, this
stronger result makes the picture of OSTBC more complete and it will also be
used later in Section 7.4.4.

From Theorem 7.2 it follows that for OSTBC the ML metric in (7.1.13) can
be written

ly — Fs'||> = ||ly||* — 2Re{y" Fs'} + Re{s" FF"s'}
= lyll* — 2Re{y" Fs'} + [|H|?- ||s'||? (7.4.19)
= ||H|? s’ — &|* + const.
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where

. ARe{FHy

Equation (7.4.19) reinforces the result (7.4.2) that the ML detection of {s,} is
equivalent to solving ng scalar detection problems, one for each s,,. It also shows
that since the likelihood function for symbol detection is a function of 8’ only, &’
is a sufficient statistic for detection and any subsequent decoding. Note that the
matrix F' in (7.4.20) can be interpreted as a space-time matched filter.

7.4.2 Error Performance of OSTBC
Let 8 be defined via

] =g (7.4.21)

Since the real and imaginary parts of § are linear in the received data (see (7.4.20)),
$ has a Gaussian distribution. We can show that § is a circularly symmetric
Gaussian vector with independent elements and a variance that is proportional to
o?/|H||?>. This important result, which quantifies the performance of orthogonal
STBC, is formally stated in the following theorem.

Theorem 7.3: Error performance of OSTBC.
Assume that X is a normalized version of (7.1.1):

2 s
X = Z—t-;(snAnﬂgan) (7.4.22)

where p? is a constant used to control the transmit power, and that (7.4.4) holds:

A AT =1 B,BT =1
A, Al = -A,All BBl = -B,B! n+#p (7.4.23)
A,B]l = B,All

Let

R n; Re{FIy} +iRe{Fiy}
— . 7.4.24
5=/ JH[? (7.4.24)

where Fo and Fy, are defined by (7.1.7). Then
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(i) The average transmitted energy during the N time intervals is equal to

E[Tr{XX"}]| =p* E]|s|? (7.4.25)

(ii) The vector § is a sufficient statistic for symbol detection, and it has the
following distribution:

2

5 Nc(s,%uzwj) (7.4.26)
or equivalently,
§ = F] ~ N(s’,n—;J—QI) (7.4.27)
5 p? 2| H|]?

(i1i) The SNR for each element in § is equal to:
2 HI?
svp = IHI 2” - E[|sp]?] (7.4.28)
Ty o

Proof: Part (i) is immediate and part (iii) follows directly from part (ii). It remains
to derive the first and second-order moments of 8. We have that:

1

E[§] = WE [Re{F"y}]
B WE [Re{F"(Fs'+e)}] (7.4.29)
and
E[(8 -5 —s)]
T4 1 i 0 T
= e [Re{F"e}(Re{F"e})"]
g1 (7.4.30)

_?WE [Re{F"ee" F + F"ee" F*}|

Tt 02

P2 =
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where we used the fact that
1
Re{X} -Re{Y} = ERe{XY—i—XY*} (7.4.31)

for any two matrices X and Y. The stated result (7.4.27) follows.
|

In essence, Theorem 7.3 shows that (for a fixed H), the arrangement of the
received data in y = vec(Y) and pre-multiplication of y with the matrix F¥ in
(7.1.7) decouples the space-time channel corresponding to an OSTBC into 2ng
independent and real scalar AWGN channels, or equivalently, ns complex AWGN
channels (see Figure 7.1). This decoupling into AWGN channels is indeed one of
the main virtues of OSTBC and has two important consequences in the context of
concatenation of OSTBC with outer codes. First, any outer coding techniques (in-
cluding relatively recent developments such as trellis-coded modulation [BIGLIERI
ET AL., 1991], [PROAKIS, 2001, SEC. 8.3] and turbo coding [SKLAR, 1997]) de-
signed for scalar channels can be used on each sub-channel. Second, since the
likelihood function for the coherent OSTBC detection problem depends on the
received data only via the output of these AWGN channels, the output of these
AWGN channels is a sufficient statistic not only for symbol detection, but for all
subsequent decoding as well. This means that soft information to a channel de-
coder can be transferred in the same way as for any other AWGN channel. Finally,
we note already here that a similar decoupling result holds for the extension of
OSTBC to frequency selective channels (see Chapter 8).

Diversity Order

From Theorem 7.3 we know that the SNR on the nth complex sub-channel is equal
to

2 H 2
SNR = 2. I 2” :
¢ g

E{|sn|*] (7.4.32)
Suppose that the propagation channel obeys the model in Section 2.1.2:
h £ vec(H) ~ Nc(0,R] ® R,) (7.4.33)

where R; and R, are matrices that determine the transmit and receive correlation,
respectively. A straightforward application of Theorem 4.1 (see page 42) implies
that the diversity order is equal to the rank of the covariance matrix of h:

Gy =rank{R! ® R,} = rank{R;} - rank{R,} (7.4.34)
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(a) nt X n, space-time channel (b) ns independent AWGN channels

Figure 7.1. Decoupling of the space-time channel into ns parallel and independent complex
AWGN channels.

If the fading is uncorrelated, then both R; and R, have full rank and consequently
OSTBC achieves full diversity (i.e., G4 = nyn,). On the other hand, in the case
of completely correlated fading, R; and R, are rank deficient and in this case the
diversity order will be G4 < n,n;. See also [BOLCSKEI AND PAULRAJ, 20004] for
a discussion on the performance of OSTBC in correlated Rayleigh fading.

We can also compute the diversity order of OSTBC, without using the ex-
pression for the SNR, as follows. Consider the received data in (7.1.8) and let
y=vec(Y), h =vec(H), e = vec(E). It follows that (compare (2.1.8)):

y=vec HX + E)=(XT®@I)h +e (7.4.35)

Suppose that the symbols {s)}"s | are transmitted, and let {s,} be any hypo-
thetical symbols that are different from {s0}. Also, let X be the OSTBC matrix
associated with {s,,} and let X be the matrix corresponding to {s}. Clearly,

X - Xo= nz ((gn — YA, + (5, — 52)Bn) (7.4.36)

n=1
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is also an OSTBC matrix. From Theorem 7.1 (see page 102) we conclude that:
Ns
(X = Xo)(X = Xo)" =) |sn—sO*- T (7.4.37)
n=1

Since the matrix in (7.4.37) has always full rank (equal to n;), application of
Theorem 4.2 (see page 45) shows once again that the system achieves a diversity
order equal to the rank of the covariance matrix of h.

BER Performance Examples

Since OSTBC decouples the space-time channel into parallel scalar channels each
with
2 H 2
o 2 H]

ng 02

- B|sn ] (7.4.38)

we can use Theorem 4.1 (see page 42) to compute the error probability. If an
OSTBC with rate R = ng/N < 1 is used, an increase in the constellation size
is needed to preserve the same data rate (in terms of bits/second) as we would
achieve with a conventional system using one transmit antenna and no OSTBC.
The next example illustrates that provided that the knowledge of the propagation
channel is sufficiently accurate, the loss in performance due to the increase in the
constellation size is often compensated for by the higher diversity order of OSTBC,
as long as the SNR is large enough.

Example 7.7: BER performance of OSTBC.

Assume that the elements of H are independent and Gaussian with unit variance.
In Figures 7.2 and 7.3 we plot the average BER versus the SNR for OSTBC using
one, two, three and four transmit antennas, and one receive antenna. Monte-Carlo
simulation on a standard personal computer was used to obtain the plots. For the
case of one transmit antenna, no OSTBC is used. In the case of two antennas we
use the Alamouti code (see Section 6.3.1), and for three and four antennas we use
the rate-3/4 codes (7.4.8) and (7.4.10). In Figure 7.2, the transmit power is equal
to one for each antenna, whereas in Figure 7.3 we have normalized the transmit
power so that the total radiated power (accumulated over all antennas) is equal
to one. For the case of one and two antennas, we use 8-PSK modulation. To keep
the bit rate constant, we use a uniform and rectangular 16-QAM constellation for
the case of three and four transmit antennas. Gray coding is used to map the
information bits onto the complex constellation. The shift of the curves between
Figures 7.2 and 7.3 is a consequence of the difference in the normalization of the
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Figure 7.2. Comparison of BER for one, two, three and four transmit antennas using OSTBC.
The transmit power is equal to one for each antenna (hence p®> = n;). The transmission rate (in
bits/second) is the same for all curves.

transmit power. Note that the diversity orders corresponding to the different
schemes can easily be seen from the slope of the BER curves. |

For receive diversity with n; = 1 transmit and n, > 1 receive antennas, the
received SNR after optimal combining is (see (5.1.10)):

2
SNR = ”Uh—! (7.4.39)

provided that the symbols satisfy El[|s,|?] = 1. On the other hand, the SNR
for OSTBC, assuming a total transmitted energy equal to one during each time
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Figure 7.3. Comparison of BER for one, two, three and four transmit antennas using OS-
TBC. The sum of the transmitted power over all antennas is equal to one (hence p®> = 1). The
transmission rate (in bits/second) is the same for all curves.

interval, is given by Theorem 7.3 (see page 107):

N 1|H|?

SNR = .

(7.4.40)

ng Ny O
Hence, the use of transmit diversity via OSTBC incurs a loss in SNR compared
to receive diversity (unless N > ngns, which is typically not the case). This loss
was illustrated already in Section 6.2, and is related to the fact that an OSTBC
transmitter does not steer energy in any particular direction. On the other hand,
a transmitter that knows the channel can apply transmit weights as in Section 6.1
and steer a beam in the direction of the receiver. The following example provides
an illustration of these facts.
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Figure 7.4. Comparison of transmit diversity via OSTBC and receive diversity.

Example 7.8: Comparison between receive and transmit diversities.

We consider a system with n, receive and n; transmit antennas using 8-PSK.
Figure 7.4 shows the BER performance using ML detection, obtained via Monte-
Carlo simulation and assuming that the channel matrix H had i.i.d. zero-mean
Gaussian entries. For the case of n; = 1, no space-time coding is used, whereas
for n; = 2 the Alamouti code is used to achieve transmit diversity. The total
transmitted power (accumulated over all antennas) is the same in both cases.
Clearly, the case of ny = 1, n,, = 2 is 3 dB superior to the case of n; = 2, n, = 1,
as predicted by the theory. A similar conclusion holds for the comparison between
the cases ny = 2,n,, =2 and ny =4,n, = 1. [ |
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7.4.3 Mutual Information Properties of OSTBC

Assuming that the signals transmitted by different antennas are uncorrelated, and
that the average transmitted energy per antenna and time interval is 1/ny, the
capacity of the MIMO channel is, for a given H and unity bandwidth; see (3.2.1):

Chinvo (H) = logy [T + - 5 (7.4.41)
t

1 HHHY
g

If OSTBC is used, and under the same power normalization, we know from The-
orem 7.3 (see page 107) that the MIMO channel transforms into ns independent
scalar complex AWGN channels with SNR
N |H|?
o N IH

ng MNp02

(7.4.42)

The mutual information offered by ns such channels is ng times the corresponding
mutual information for a SISO system (cf. (3.2.2)), divided by the number of time
instants used for the transmission:

N ||H|?

1+ — 3
Ng NtT

(7.4.43)

Ns
Cosrrc (H) = N logs

(This equation can also be derived from (7.3.1) and Theorem 7.2.)

We can expect that the effective channel structure enforced by employing OS-
TBC will limit the mutual information, and this is indeed the case. The following
result, introduced in [SANDHU AND PAULRAJ, 2000], quantifies this limitation.

Theorem 7.4: Mutual information of OSTBC.
Let the average transmitted energy (accumulated over all ny transmit antennas)
per time interval be equal to one. Then it holds that

CMIMO(H) Z COSTBC(H) (7444)

with equality if and only if H has rank one and ng = N.
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Proof: Let {\;}}%, be the eigenvalues of H H/(n;0?). Then, since ny < N,

o fig N ne
CMIMO(H) - COSTBC(H) = log, H(l + /\k) - N log, <1 + n_s ]; /\k>

k=1
ne ne¢ n N ne
= logy <1+ZA;€+--~+H)\;€> — ﬁslogQ <1+n—2)\k>
k=1 k=1 5 k=1
o n N &
> log, (1—1—2)%) — Nslog2 <1+ n_z/\k>
k=1 5 k=1
n nt N/TLS N nt
:NS logy (14 A — log, 1+n—Z)\k
k=1 5 k=1
>0
(7.4.45)

If the rank of H is one, all but one of the {\;} are equal to zero. If also
ns = N, it follows immediately from (7.4.45) that Cosrpc(H) = Cymo(H). On
the other hand, equality in (7.4.45) can hold only when exactly one \j is nonzero
and ng = N. [ |

Despite the pleasing property that OSTBC decouples the space-time channel
into parallel and independent AWGN channels, Theorem 7.4 shows that the struc-
ture imposed by OSTBC generally limits the maximal error-free throughput that
can be achieved, regardless of the amount of outer channel coding that is employed.
We show in Appendix B that ng = N is only possible for n; = 2 (of course, the
degenerate case n; = 1 does not require any OSTBC). Hence, Theorem 7.4 states
that OSTBC can only achieve the channel capacity in the case of n; = 2 and a rank
one channel matrix H. This includes the special case of n; = 2, n,, = 1, which may
be practically quite important. In fact, we can expect OSTBC to be particularly
suitable for improving the performance (in terms of BER or outage capacity) of
existing SISO systems by employing an extra transmit antenna. However, as we
illustrate in the following example, the usefulness of OSTBC may not be limited
to that case only.

Example 7.9: Average and 99%-outage capacity of a system using OSTBC.

Figure 7.5 shows a plot of the average and 99%-outage capacity of a MIMO system
(see (7.4.41)) with ny = 2 transmit and n, = 2 receive antennas. The figure
also shows the corresponding average and outage OSTBC capacity (see (7.4.43)),
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Figure 7.5. Average and 99%-outage capacity for a system with n, = 2 receive and n; = 2
transmit antennas, compared to the channel capacity of the two scalar channels provided by
OSTBC and to the corresponding quantities for a SISO system.

compared to the quantities for a SISO system (with n, = n, = 1). Clearly,
Cumo(H) > Cogrec(H) as predicted by Theorem 7.4, but the loss associated
with OSTBC is not as large for the outage capacity as for the average capacity.
Considering the average capacity, the increase in capacity offered by going from
ng =n, = 1 to n, = ny = 2 is relatively modest, and moreover, only a small part
of this increase can be exploited by OSTBC. On the other hand, considering the
perhaps more important quantity of outage capacity, we observe that the increase
in the channel capacity from n; = n, = 1 to ny = n,, = 2 is significant, and that
OSTBC can exploit a large fraction of this increase. In other words, the capacity
limitation of OSTBC indicated in Theorem 7.4 is not severe in this case. |
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7.4.4 Minimum MSE Optimality of OSTBC

Suppose that we ignore the constraint that {s,} belong to a finite constellation, and
treat them as continuous (complex) quantities. Then the linear STBC detection
problem becomes a standard ML estimation problem that can be solved via a
direct minimization of the ML metric:

IY — HX|? = ||y - Fs|? (7.4.46)

The metric in (7.4.46) is a quadratic function of {s,} for n = 1,...,ns. The
minimum of (7.4.46) with respect to the real-valued vector s’ occurs when

5 = (Re{F"F}) ' Re{Fly} (7.4.47)

The next theorem (see also [LARSSON AND STOICA, 2003]) shows that the
mean-square error (MSE) of the “ML estimates” in (7.4.47) is minimized exactly
when the linear STBC is an OSTBC. This result can be interpreted as a stronger
version of a result in [GANESAN AND STOICA, 2001A].

Theorem 7.5: Minimum MSE property of OSTBC.
Subject to the following elemental transmit power constraint:

)\maz(AnAnH) <1, n=1,...,n

7.4.48
)\mm(BanH)gl, n=1,...,n ( )

the MSE of 8 is minimized exactly when X is an OSTBC.

Proof: Using the circular Gaussian distribution of E along with the fact that
Re{X}Re{Y} = %(Re{XY} + Re{XY")) (7.4.49)
for any two matrices X and Y, we find that the MSE of & is
E[|§ - 82 = E||(Re{F"F}) "Re{F"y} - &'’
—E[[|(Re{F"F})"'Re{F/le} ||

:%E T { (Re{F"F}) "Re {F'ee F + Fllee F*} }] (7:4.50)

:U;Tr{(Re{FHF})l}
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Under (7.4.48) we have that

T {FIF) = i (Te{AlH"HA,}
= (7.4.51)

+Tr {BfHHHBn}> < on, - | HJ|?

By the matrix version of the Cauchy-Schwarz inequality [HORN AND JOHNSON,
1985, TH. 5.1.4]:

\/Tr {Re{FTF}} - Tx { (Re{F7F})"'}
> { (Re{ F7F}) "% - (Re{FF}) "/}
=Tr{Iy,,} = 2n,

(7.4.52)

where Iy, is the identity matrix of dimension 2ng x 2ng, and (-)1/ 2 denotes the
Hermitian square root of a positive definite matrix. Note that equality in (7.4.52)
holds if Re{FH F } is proportional to an identity matrix.

From (7.4.51) and (7.4.52) we have that (note that Tr {FHF} is always real):

o -1 4n? 4n? _ 2ng
Te { (Re{F7F}) "'} S TR T TEE 4

The above lower bound is achieved when

Re{FIF} =1 |H|? (7.4.54)
Hence
1~ 2] 2, 2
E|||8"—s >ng - 5 (7.4.55)
I H ||
with equality if X is an OSTBC (cf. Theorem 7.2 on page 106). |
Note that (7.4.48) and (7.4.51) imply that
Tr{X X"} = STF" Fs' < 2nony|s||” (7.4.56)

where F stands for the matrix F in (7.1.7) with H = I. Therefore, an STBC that
satisfies the elemental power constraint (7.4.48) also satisfies a total power con-
straint. A more detailed discussion on the relationship and interplay between ele-
mental and total power constraints was given in [STOICA AND GANESAN, 2002A]
(see also Chapter 6 and [SCAGLIONE ET AL., 2002]).
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7.4.5 Geometric Properties of OSTBC

Let us consider a transmitted matrix X (that may not be an OSTBC matrix).
From Theorem 4.2 (see page 45), we find that the probability that the ML detector
decides for a wrong codeword X # X is given by

P(Xo— X|H) = Q <\/ Sl H (X - X)\P) (7.4.57)

where H is the propagation channel, and ¢? is the noise variance. This error
probability depends in a monotonically decreasing way on the following Euclidean
distance between the noise-free received codewords HX and H X:

& =||H(X, - X)|? (7.4.58)
In a SISO system, the distance between the received (noise-free) codewords
d? = |h|?|zo — z|? (7.4.59)

is proportional to the distance between the transmitted codewords |z — z|?. This
is not the case in general for a MIMO system, unless H is unitary. However, if X
is an OSTBC matrix, we have that (see Theorem 7.3 on page 107):

Ns
(X — X0)(X - Xo) = Z |80 — s, |°T (7.4.60)
n=1
and hence
Ns
& =||H(Xo - X)|> = | HI*- D |sf) — sl (7.4.61)
n=1

Consequently, for OSTBC matrices, the distance between the received (noise-free)
codewords d? = | H(X o — X)||? is proportional to the distance between the trans-
mitted codewords:

Ns
IX — Xoll> =ne Y |sh — sl (7.4.62)
n=1
For the set of transmitted codewords we can define a distance profile. The
distance profile D for a given code matrix X is defined as the set of the squared
distances between that code matrix Xy and all other code matrices X # Xg. In
mathematical terms:

D(Xo) = {IIXk — Xo|*: X1 # Xo} (7.4.63)
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A set of code matrices is said to constitute a uniform constellation if its members
have the same distance profile [FORNEY, 1991]|. This means, in particular, that
the minimum Fuclidean distance

2 . 2
i = i [ X = Xo (7.4.64)
as well as the number of code matrices achieving this minimum distance is the
same for all codewords; hence the average error probability is approximately the
same for all codewords.

An example of a uniform constellation in the context of OSTBC is the set of
OSTBC matrices where the scalar symbols {s;} are taken from an MPSK con-
stellation. This is so because in the case of MPSK, all the constellation points
are uniformly distributed over the unit circle and therefore the constellation looks
the same from each point. (An example of a constellation that does not have this
property is QAM; therefore OSTBC using QAM symbols does not form a uniform
constellation.)

7.4.6 Union Bound Optimality of OSTBC

We prove in this section that OSTBC matrices are optimal in the sense that
they minimize the union bound on the probability of error, subject to a power
constraint. The proof of this fact was first given in [SANDHU, 2002]. Our proof
is inspired by that in the cited reference, even though it is slightly different and
somewhat more general.

Let U = {s} be the set of all possible signal vectors (of length ng). Assume that
the signal {s{,... ,328} is transmitted, and let sg denote the corresponding signal
vector of length ns. Let X be the transmitted code matrix, andlet Y = HXy+FE
be the received data matrix in the usual manner. Then the probability that a
certain wrong signal vector s # sg is decided in favor of sg is equal to (see
Theorem 4.2 on page 45):

P(so— s|H) =P(|Y — HX|* < ||Y — HX,|J?)
7.4.65
:Q<\/ (X - Xo)H2> A

where X, is the OSTBC matrix corresponding to sg.
Let K = |U| be the number of elements in U, i.e., the number of possible signal
vectors of length ng. Furthermore, let

U={s=s—5:sclU, el s+5} (7.4.66)
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be the set of all possible error signals, and let K = |/| be the number of elements
in Y. Note that typically, K > K. If all transmitted signal vectors are equally
likely, the probability that the transmitted signal vector is incorrectly detected can
be upper bounded by the union bound (see Section 4.2.1):

1 K 1 2
Punion = - —HHX H 7467

where X i is the STBC matrix associated with the error signal sy.
We have the following result.

Theorem 7.6: Union bound optimality of OSTBC.
Let H be fized. Consider the class of {Ay,, By} that satisfy the same elemental
power constraint as in Section 7.4.4:

)\maz{AnAnH} <1, n=1,...,n4

7.4.68
)\mm{BanH} <1, n=1,...,n4 ( )

Among the codes that satisfy (7.4.68), it holds that

K K 2
w2l glE]) = & ey e (7.4.69)
K pt 202 k - K pet 202 o

Equality holds if { Ay, B} satisfy (7.4.23).

Proof: See Section 7.7. ]

Note that if {A,,, B, } are constrained to be proportional to unitary matrices,
the optimality result in Theorem 7.6 is true also under a power constraint such as
(6.2.12). See [STOICA AND GANESAN, 20024A] (and Chapter 6) for a discussion on
these constraints and the relation between them.

7.5 STBC Based on Linear Constellation Precoding

The technique of constellation precoding was introduced in the context of SISO
systems [BOUTROS AND VITERBO, 1998], [BOUTROS ET AL., 1996], and later
used for space-time diversity, for example, in [XIN ET AL., 2001]. Related ideas
also appear in [GAMAL AND DAMEN, 2002]. In principle, the constellation pre-
coding techniques encode a set of symbols s, by forming a vector of ng; symbols,
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s=[s1 -+ 8n,]7, and pre-multiplying this vector by an n; x ns precoding matrix
P as follows:
xz=®s (7.5.1)

Next, the transmitted n; x n; code matrix is computed as:

T 0 0
0 xI9

X=U (7.5.2)
0 0 zp,

where U is a unitary matrix, and transmitted in the usual way (cf. Section 2.1).
The received data can be written as:

r; 0 .- 0
0 T2 :

Y =HX +E=HU +E (7.5.3)
: . .0
0 -+ 0 mp

Clearly, the unitary matrix U can be “absorbed” into the channel: HU; if H
has independent and Gaussian elements then so will HU and hence the presence
of the matrix U does not affect the error probability (but it can be chosen, for
example, to reduce the dynamic range of the transmitted signal). For simplicity,
we shall simply set U = I.

The probability that a transmitted vector sg is incorrectly detected as a dif-
ferent vector s is (see Theorem 4.2 on page 45):

P(so— s|H) = Q W Sl (X - Xo>u2> (7.5.4)

where X and X are the matrices in (7.5.2) associated with s and so. If H has
independent and zero-mean Gaussian elements with power p?, then the average
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error probability is bounded by (see Theorem 4.2):
r1 — 29 0 e 0 o

Eg[P(so — s)] <

~(TT o) " ()™
B (7.5.5)

where ¢ is the nth row of ®.

Like OSTBC, codes based on constellation precoding are constructed starting
from an error performance criterion, and in general they incur (like OSTBC) a loss
in the mutual information between the transmitter and the receiver. The detection
of codes based on constellation precoding amounts to minimizing a metric similar
to (7.1.13), which is a computationally complex problem. A deeper treatment of
constellation precoding codes falls outside the scope of this text.

7.6 Summary and Discussion

A linear space-time block code is a matrix X that is formed as a linear combination
of the real and imaginary parts of a set of symbols {s1,...,s,,} according to
X =3 ,(5,A, + i5,B,), where {A,, B,,} are fixed matrices. Clearly, linear
codes constitute only a special case of all possible space-time codes; nevertheless
the class of linear STBC is quite rich.

Linear STBC can be constructed either by maximizing the throughput via
information-theoretic criteria, or by adopting a more performance-oriented point
of view (for example, by attempting to minimize the error probability). In this
chapter, we have provided a summary of linear STBC along with their associated
maximum-likelihood criteria for coherent detection (see Section 7.1). The intention
of the chapter has not been to present an exhaustive review of all available results
on linear STBC; instead we have tried to focus on general principles illustrated by
a few examples. The linear STBC discussed in the chapter include spatial multi-
plexing and linear dispersion codes (see Sections 7.2 and 7.3), orthogonal STBC
(see Section 7.4), and codes based on constellation precoding (see Section 7.5).

A substantial part of this chapter (viz., Section 7.4) was dedicated to orthog-
onal STBC, which is an important subclass of linear STBC for which X is pro-
portional to a unitary matrix for all symbols. There are at least three reasons
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behind the interest that OSTBC has generated. First, although the theory behind
their existence (which is presented in Appendix B) is fairly complicated, they are
conceptually quite simple. Second, in addition to providing diversity of maximal
order (i.e., m,n;), they possess a number of optimality properties; for example,
they minimize the union bound on the error probability for a given channel. Last
but not least, OSTBC leads to decoupled ML detection of the symbols used to
form X.

The developments in this chapter are based on the channel models of Chapter 2,
as well as results from Chapters 3-4. Most remaining parts of the book will
deal with linear STBC and therefore build on results from the present chapter.
For instance, in Chapter 8 we will discuss linear STBC for frequency-selective
channels, and in Chapter 9 we will present detection algorithms for linear STBC.

The material in Chapters 10 and 11 will also be primarily concerned with linear
STBC.

7.7 Proofs
Proof of Theorem 7.1

For all s, we have that
Ns
HSH2I = Z(g,%AnA,Ij + giBnB{z{)
n=1

Sy (5450 (An Al + 4,AY) 4 5,5,(B,BY + B,B)) (7.7.1)

n=1p=1,p>n

Let k be an arbitrary integer and set s, = 1 for n = k and s,, = 0 for n # k.
Then insertion in (7.7.1) shows that we must have A, A =T.

In a similar way, let k& be arbitrary and set s, = ¢ for n = k and s, = 0 for
n # k. Insertion in (7.7.1) shows that BB =T.

Let k, p be two arbitrary integers such that k # p. Set s, = 1 for n = k and
n =p, and s, = 0 for n # k, n # p. Insertion in (7.7.1) shows that we must
have AkAIfI + ApAkH =

In a similar manner, let k, p be two arbitrary integers such that k # p. Set
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sp =1 forn=Fkand n=p, and s, = 0 for n # k, n # p. Insertion in (7.7.1)
shows that Bka + BkaH =0.

e Let k be an arbitrary integer and choose s,, =1+ for n = k and s, = 0 for
n # k. It follows that BkAkH = AkBkH.

e Finally, let k and p, k # p, be arbitrary and set s, = 1 forn =k, s, = ¢
for n = p, and s, = 0 for n # k, n # p. Insertion in (7.7.1) shows that
A;B]l = B, Al

Proof of Theorem 7.6
Clearly, if X is an OSTBC, we have that:

v 2 v o112 2
(X = Isul21E] (1.7.2)

Hence, it follows immediately that equality holds in (7.4.69) if {A,, B, } satisfy
(7.4.23). The difficult part is to show the inequality.
For notational convenience, let
Onp=2ReTr{H"HA,All}
Unp = 2ReTr{ H'HB,B}'} (7.7.3)
¢np=2ImTr{H"HA,B}
forany n =1,...,ns and p=1,...,ns. Also, for any integer » =0, ..., ng, let us
denote by P, the set of {Ay, By} for which
Onn < 2| H|?>, n=1,...,n,
Ypp < |H|?, n=1,...,n,
bnp=0, n#Epn=r+1,...,ngap=r+1,...,n (7.7.4)
Ynp=0, n#pn=r+1,... ngp=r+1,...,n
np=0, n=r+1,...,ngp=r+1,...,ng
Note that P,,, is equal to the set of all permissible matrices {A,,, B, } (see (7.4.68));
in this case none of ¢y, p, ¥np Or @y, are forced to be zero by (7.7.4).

We will prove the inequality in (7.4.69) by induction over r. Clearly, for r = 0,
we have that

1 o2 1 & /. y
[ HX| = 15D (502600 + 50%0,.)
. (7.7.5)
KA
< b E P
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Consequently, because the Q-function is monotonically decreasing, (7.4.69) holds
for all {A,, B,} € Po.

To perform the induction step, assume now that (7.4.69) holds for all
{A,,B,} € Py, where 0 < ry < ng. Then for all {A,,B,} € Pyy+1, we can
write

wro(Vaehel) s se(famlan i) 020

k=1 k=1
where
1 & 2(k)
Zk,ro 252 ( ¢nn+3 wnn)
n=1
o ro
300 (5000, + 50506, (7.7.7)
n=1p=1,p>n
ro To .
D) ST
n=1p=1
and

+

<

0 o+1

¥ v(k
Z/jﬂ“o = Z (sglk) T0+1¢" ro+1 + s(k) r0+1¢n T0+1) + S%k)5£011@n,r0+1 (778)
1

n=1 n

Due to symmetry reasons (see [SANDHU, 2002] for a more detailed discussion) we
must have

K
| %\m\f}

(7.7.9)

AV
x| =
M=

O

/N ~—/

DO

—_

[\

N

3?'

=
~__—
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where the first inequality is due to the easily verified fact that

Q(ve+y)+Q(va—y) =20(v7) (7.7.10)

for any x and y, and in the second inequality we used the induction assumption.

7.8 Problems

1. Give an example of a linear STBC (according to the definition in (7.1.1)) that
is mot a linear function of only the complex symbol vector s.

2. Prove (7.4.47).

3. Study the following code matrix (in the framework of Section 7.1):

X = [81 o1 ] (7.8.1)
SS9 —89

Suppose that s; and s are complex symbols in general.

(a) Find the matrices {A,, By} and F.
(b) Give the ML rule for detection. Is the symbol detection decoupled?

(c) Can the code be used to achieve transmit diversity?

4. Consider the code in Example 7.6 (see page 105) and verify that it does not
give transmit diversity.

5. Consider again the diagonal code in Example 7.6. The reason for the loss of
diversity of this code is easy to understand intuitively: energy from a certain
information bit is transmitted via only one antenna and hence the resulting
SNR will be a function of the path gains corresponding to that particular
antenna only. In an attempt to correct this situation, consider the following
“ad-hoc” code matrix:

81+ 82 S1— S92
X = 7.8.2
2 [81 — 82 S1+ 82] ( )
Assume that the symbol constellation S is unitary; hence |s;| = |s2| = 1.

(a) Show that X X# =TI for all {s,} in the constellation, and demonstrate
that the ML detection of s; and s9 is decoupled.
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(b) Verify that the matrices {A,,, B, } associated with (7.8.2) do not satisfy
(7.4.4).

(¢) Does the code achieve transmit diversity?
6. Derive (7.4.43) by using (7.3.1) along with Theorem 7.2 (see page 106).

7. Obtain a bound on the error rate for spatial multiplexing using Theorem 4.2
(see page 45).

8. Show that the matrices { A,,, B,,} associated with constellation precoding are
diagonal (provided that U = I), and derive explicit expressions for them.

9. Prove the last inequality in (7.4.45).

10. Suppose that (7.4.4) holds. Prove that Re{F”F} = ||[H|?? - I via a direct
algebraic approach.

Hint: The trace of a Hermitian matrix is real-valued, and the trace of an
anti-Hermitian matrix is imaginary.



Chapter 8

LINEAR STBC FOR
FREQUENCY-SELECTIVE CHANNELS

In this chapter we proceed to analyze transmit diversity for frequency-selective
channels and, in particular, extensions of linear space-time block coding to such
channels. Surprisingly, for a channel with L+1 Rayleigh fading taps, it is relatively
easy to construct a transmission scheme that achieves a diversity order equal to
nyny(L+1); however, it is harder to construct a scheme that achieves this diversity
order and at the same time has a tractable receiver complexity.

8.1 Achieving Diversity for a Frequency-Selective Channel

Recall from Section 2.2 that if a scalar sequence {s(—N,..), ..., S(No+ Nposr — 1)},
is transmitted via the block-transmission technique in Section 2.2, the received
data can be expressed as:

y=(X"®I,)h+e (8.1.1)
where
h=vec([Hy --- Hyp))
Y= [yT(O) -y (No+ L — 1)]T (8.1.2)

e — [eT(Q) eT(NOJrL—l)}T

and X is a Toeplitz matrix built from the transmitted data according to:

(0) e (Ng+L—1)
X = w(fl) _ =(No JfL_ 2) (8.1.3)
m(;L) z(0) - m(NO.—l)

130
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As long as N, > L, and the preamble is known to the receiver, the data
received during n = 0,..., Ng + L — 1 are sufficient statistics for detection of the
transmitted signal. Hence, provided that the receiver noise e(n) is spatially and
temporally white and that the propagation channel H(z~!) is known, the ML

detection of {s(0),...,s(Ny — 1)} amounts to minimizing the metric
No+L—-1 L 9
> v =Y Ham -0 =y - (X7 @ 1,)n)? (8.1.4)
n=0 =0

Equation (8.1.4) is central to both the design of transmission schemes and receiver
structures, and will be elaborated on later in this chapter.

An important question is under what conditions the ML decoding of {s(n)} can
give diversity, or more precisely, what diversity order is achievable. To answer this
question, we will capitalize on the formulation (8.1.1) of the received signal. Let X
denote the Toeplitz matrix corresponding to the true transmitted data sequence
so(n), and let X denote the Toeplitz matrix corresponding to any hypothetical
signal s(n) different from the true transmitted one. Also, let Xy — X be the
Toeplitz matrix associated with the error signal so(n) — s(n). Assume that the
nyny(L+1) elements of h are complex Gaussian with a positive definite covariance
matrix E[hh] > 0. Then, provided that the matrix X — X has full rank for all
possible error sequences {so(n) — s(n)}, we know from Theorem 4.2 (see page 45)
that ML detection of s(n) achieves a diversity of order n,n;(L+1). The factor n, in
the diversity order will be called receive diversity order, the factor n; corresponds
to the order of transmit diversity, and the last factor L + 1 is associated with the
diversity gained from the multipath propagation. We will see below, as expected,
that not all possible transmission schemes (i.e., mappings between s(n) and x(n))
can achieve both transmit and multipath diversity simultaneously. In particular,
not all choices of preambles and postambles in the block transmission guarantee
that the matrix Xy — X has full rank.

Example 8.1: Delay diversity, revisited.

The “delay diversity” transmission scheme of Section 6.3.5 can easily be analyzed
in the present framework. Consider the code matrix (6.3.23) associated with delay
diversity (for n, = 2):

sn)  stn+1) st

s(n—D) s(n+1—-D) --- s(n+1—D) (8.1.5)
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The matrix X in (8.1.3) has 2(L + 1) rows and takes on the form:

s(n) s(n+1) s(n+1)
s(n — D) s(n+1—-D) s(n+1— D)
X = : : : :
s(n—L) s(n+1-1) s(n+1—1L)
i s(n—L—-D) s(in+1—L—-D) --- s(n+l—L—D)

(8.1.6)

If we assume that the symbol stream under consideration is preceded and followed
by a known preamble and postamble, similarly to Section 5.2.1, then it is not hard
to see that the matrix difference X — X formed according to (8.1.6) associated
with DD has rank L + D + 1 for any nonzero error signal {so(n) — s(n)}. Hence,
provided that the covariance matrix of [h? h1]T has full rank, it follows from
Theorem 4.2 (see page 45) that a diversity of order n,(L+ D+ 1) is achieved. (See
also [GORE ET AL., 2001] for a direct proof of this fact.) Since X has 2(L+1) rows,
its rank cannot be more than 2(L + 1). It follows that the maximum achievable
diversity order is equal to 2n,(L + 1), which is achieved for D = L + 1. This
reinforces the conclusion in Section 6.3.5. |

8.2 Space-Time OFDM (ST-OFDM)

For systems with one transmit antenna, we have seen in Chapter 5 that a
frequency-selective channel can be converted into parallel and independent flat
channels by using orthogonal-frequency division multiplexing (OFDM). In this
section we will show how the OFDM concept can be extended to n; > 1 transmit
antennas. The so-obtained scheme will be called space-time OFDM (ST-OFDM),
but it has also been referred to as space-frequency coding.

8.2.1 Transmit Encoding for ST-OFDM

The principal idea behind ST-OFDM is analogous to that of conventional OFDM,
but instead of operating on a single symbol stream of length Ny we assume that
now we are given ng streams (of length Ny) in parallel. In words, the procedure
associated with ST-OFDM encoding can be described as follows. First, the symbol
streams are encoded via a space-time block code. Next, the set of code matrices is
inverse Fourier transformed. This way Ny space-time block matrices are obtained.
These are transmitted, after the addition of a cyclic prefix, as shown in Figure 8.1.
Note that like for conventional OFDM, the transmitted bursts do not have any
postambles.
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Transmit (first burst) . . : . Transmit (burst no. N)
Pre (equal) Pre (equal)
Ant. ok
no. LNF 0 Datax(L,) No—N,— INg—1=N, 0 Datax(I,N) Ny— N, —INg~1 7
S Pre - (equal) B B B B equal B B
Ant,2 B q
no. Data x(2,1) ; S ; Data x(2,N) Q S
CPre (equal) CPre equal
Ant.
. nt
flo-nt - Data x(nt,1) : : : : Data x(nt,N) : T n
Receive (first burst) : : : : Receive (burst no. N)

Figure 8.1. The ST-OFDM transmission scheme.

Consider a symbol sequence s(n) of length nsNy, and partition it into ng se-
quences of length Ny as follows:

si(n) =s(n), n=0,...,Ng—1

so(n) =s(n+ Np), n=0,...,Ng—1 (8.2.1)
Spn.(n) =s(n+ (ns—1)Ng), n=0,...,Ng—1

These symbol streams are “space-frequency” encoded by mapping them onto a
sequence of n; x N-matrices {®(n)}:

{s1(n),...,sn,(n)} — {®(n)} (8.2.2)

where

®(n) = [¢1(n) -+ on(n)] (8.2.3)

forn=20,..., Ng— 1. For each n, the mapping in (8.2.2) is equivalent to the map-
ping implicit to space-time block coding for frequency-flat channels in Chapter 7.
The set of matrices {®(n)} is now inverse Fourier-transformed according to:

Mol s
X(n)=— kZ:O ®(k)exp <zﬁonk) (8.2.4)

and the matrices {X(n)}, n = 0,..., Ny — 1, are transmitted according to Fig-
ure 8.1.
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8.2.2 ML Detection

Like for conventional OFDM (see Section 5.2.2), we discard the received samples
during the preambles, even though they do contain information about the trans-
mitted data. Let us arrange the received data in matrices as follows:

yia(n) - yn(n)
Y(n)= : : (8.2.5)
ynml(n) T ynr,N(n)

where yy ;(n) is the sample received via the kth receive antenna during the Ith
burst and the nth time interval. Then

L
Y(n)=> H/X(n—1)+ E(n) (8.2.6)
=0
forn=0,...,Ng — 1, where E(n) is a noise matrix defined analogously to Y (n).

Note that the presence of the cyclic prefix implies that
X(n) =X (n+Ng), n=-Nyey..,~1 (8.2.7)

The ML metric for detection of the data is equal to:

No—1 L 2
> - H X(n-1) (8.2.8)
n=0 =0

Similarly to conventional OFDM, this ML metric is equal to a sum of metrics, one
for each subcarrier. We state this result next.

Theorem 8.1: ML metric for ST-OFDM.
The ML metric for ST-OFDM is given by:

No—1 L 2 No—1 o 9
n:) ;HIX( ) nz;) Z(n) H(NO )@( ) (8.2.9)
where
_ 27 i
n \/—_0 Z exp(—z—on )
= (8.2.10)

L

Z 1exp (—iwl)
=0
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Proof: Follows by a calculation similar to that in Section 5.2.2. |

To proceed, we need to specify the STBC matrix ®(n) that is used in the transmit
encoding.

8.2.3 ST-OFDM with Linear STBC

If a linear space-time block code is used, then (8.2.2) takes on the following form:

Ns

®(n) = > (8k(n) Ay + i3x(n)By) (8.2.11)
k=1

where {Ay, By} is a set of matrices as discussed in Chapter 7. The ML detec-
tion problem for a system using ST-OFDM with linear STBC decouples into Ny
independent ML detection problems equivalent to minimization of Ny metrics for
frequency flat channels (see Section 7.1). A consequence of this important result,
which we state below, is that with ST-OFDM a diversity of order no more than
ngn, can be achieved.

Theorem 8.2: ML metric for ST-OFDM with linear STBC.
The ML metric for ST-OFDM with linear STBC is given by:

No—1

3 z(n) = F(n)s'(m)||” (8.2.12)
n=0
where H (w) is defined in (8.2.10),

el

F(n) £[Fq(n) Fy(n)]

F,(n) = -Vec <H<27TN£0)A1> ... vec (H(%TNlO)A"S)] (8.2.13)
Fy(n) £ -ivec (H(QwNi())Bl) R . <H(27TNEO)BTLS>]

and

z(n) = vec(Z(n)) (8.2.14)

Proof: Follows by using Theorem 8.1 and paralleling the calculations in Sec-
tion 7.1. |
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8.2.4 ST-OFDM with OSTBC

A particularly interesting special case of ST-OFDM occurs when orthogonal STBC
is used as an underlying space-time code. In this case (cf. Theorem 7.2 (see
page 106)):

Re {F!(n)F(n)} = HH(—n) I (8.2.15)

and the minimization of the ML metric for ST-OFDM reduces to that of minimiz-
ing

No—1

ST 1E ) - s'(n)]|? (8.2.16)
n=0
where
€ H n
dn) =2 {F"(n)z(n)} (8.2.17)

|1# (Fn) [

which is equivalent to solving Ny independent OSTBC detection problems (cf. Sec-
tion 7.4). From Theorem 7.3 (see page 107) we conclude that

2
§(n) ~N (s’( ) — ) (8.2.18)
2| H (3n) |

and that the SNR on each complex subcarrier is proportional to

SNR = M (8.2.19)

Equation (8.2.19) reconfirms the fact that a diversity of order n,n; is achieved in
Rayleigh fading; i.e., that the multipath diversity is lost.
8.2.5 ST-OFDM with the Alamouti Code
For ST-OFDM based on the Alamouti code, the encoding in (8.2.11) becomes:
_ [s1(n)  s3(n)
®(n) = [82(,”) i) (8.2.20)

During the second burst, we should take the complex conjugate of the data be-
fore inverse Fourier-transforming it. Since complex conjugation in the frequency
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Transmit (regular burst) . Transmit (time—reversed burst)
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Receive (regular burst) : : Receive (time—reversed burst)

Figure 8.2. The ST-OFDM transmission scheme with the Alamouti code (OSTBC with n; = 2).

domain corresponds to complex conjugation and time-reversal (to within a cyclic
shift of one sample period) in the time domain, the data transmitted during the
second burst is a time-reversed version of the Fourier transform of s;(n).

The ST-OFDM transmission scheme using the Alamouti code is depicted in
Figure 8.2. We call the first block of data the “regular burst” and the second block
of data the “time-reversed burst.” Both these bursts are transmitted with their
associated cyclic preambles.

8.2.6 ST-OFDM with Linear Precoding

It is clear from the above discussion (see Theorem 8.2) that the relation between
the transmitted symbols and the received data for an ST-OFDM system using
linear STBC can be written:

z(n) = F(n)s'(n) + e(n) (8.2.21)

where e(n) is white noise (that is also independent for different n). Since the
system is represented by Ny independent equations of the form (8.2.21) (one for
each n), which can be written concisely as

; F(O) 0 - 0 0 ;

z() o FO) . : | s() N 6(:)

- L i N
z(No — 1) 0 0 PN 1) (No—1) (No—1)

(8.2.22)

it is clear that the error performance associated with the nth symbol s'(n) is de-
termined only by F'(n), and a manifestation of this fact is that multipath diversity
is lost.
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A technique that can recover the multipath diversity for an ST-OFDM (a spe-
cial case of which applies to the classical OFDM system as well) is linear precoding.
The main idea behind linear precoding for OFDM (which has been studied by sev-
eral authors; see, e.g., [X1A, 2001], [L1U ET AL., 2001B]) is to spread energy from
a particular symbol not only on one subcarrier but onto several independently fad-
ing subcarriers at a time. In its most general form, the aggregate vector of symbols
s’ is simply pre-multiplied by a matrix ¥ chosen such that the ML decoding yields
full diversity.

In general, although it can yield a significant increase in error performance,
linear precoding destroys the decoupling that is one of the most important bene-
fits of OFDM. This means in particular that the detection problem becomes an
integer-constrained least-squares problem (see Section 9.1.3), which is in general
computationally much more demanding to solve than carrying out the fast Fourier
transforms required by OFDM. Hence a linearly precoded OFDM system “com-
petes” on different grounds and must be compared to other block-transmission
methods that (unlike ST-OFDM) are not designed with low receiver complexity
as a major goal. A more detailed discussion of linearly precoded ST-OFDM, and
how it compares to other transmission techniques, is outside the scope of this text.

8.2.7 Discussion

Using the ST-OFDM scheme, and assuming that there are no extra guard intervals
between the bursts, we transmit nsNy symbols during N No+NN,,.
The rate of ST-OFDM is therefore:

nsNO nsNO

Ren - < 8.2.23
STOFPM T NNy + NN,.. —~ NNy + NL ( )

time intervals.

In the same way as for conventional OFDM (see Section 5.2.2), all signal pro-
cessing associated with ST-OFDM can be carried out with Ny-point FFTs. The
price paid for this simple receiver structure is the loss of multipath diversity. In
analogy to the case of transmission with a single antenna (see Section 5.2), the
reason for this diversity loss is the cyclic preamble.

A transmission scheme that is somewhat related to ST-OFDM with OSTBC,
but which uses a fixed (and known to the receiver) preamble, and that can be
used to achieve multipath diversity as well, is the TR-OSTBC scheme that is
discussed in Section 8.3. Although the burst structure of TR-OSTBC is similar to
that of ST-OFDM with the Alamouti code, the receiver structure associated with
TR-OSTBC is very different from that of ST-OFDM.
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8.3 Time-Reversal OSTBC (TR-OSTBC)

The space-time OFDM technique discussed in Section 8.2 is an easy way to achieve
transmit diversity, but the simplicity of the receiver comes at the cost of a lost
multipath diversity. An alternative to ST-OFDM that has shown some promise
both in terms of performance and computational complexity is the so-called time-
reversal OSTBC (TR-OSTBC) scheme. TR-OSTBC was originally proposed in
[LINDSKOG AND PAULRAJ, 2000] and later extended and analyzed in [FLORE AND
LINDSKOG, 2000], [STOICA AND LINDSKOG, 2002], [LARSSON ET AL., 2002C].
This section is devoted to this transmission technique. We shall mostly treat the
case of ny = 2 (the extension to n; > 2 is discussed in Section 8.3.7).

For n; = 2, TR-OSTBC is similar to ST-OFDM based on the Alamouti code
in what concerns the transmission scheme, but TR-OSTBC and ST-OFDM use
different preambles and postambles and the corresponding receiver structures are
quite different. Both methods partition the signal block into separate bursts which
are related to each other in a similar manner to the elements of an Alamouti matrix
(see Section 8.2.5). However, while ST-OFDM relies on encoding via the Fourier
transform together with a cyclic prefix, TR-OSTBC uses a known preamble and
postamble. We will show that TR-OSTBC approximately decouples the frequency
selective MIMO channel into parallel and independent frequency selective SISO
channels, to which standard SISO equalization methods can be applied. Finally,
while ST-OFDM achieves a diversity of order n,n;, we will show that TR-OSTBC
can achieve a diversity of order n,n;(L + 1).

8.3.1 Transmission Scheme

Similarly to ST-OFDM, consider the transmission of 2Ny symbols
{s(0),...,s(2Ng — 1)} and partition the data into two sub-streams:

si(n) =s(n), n=0,...,No—1
so(n) =s(n+ Ny), n=0,...,Ng—1

(8.3.1)

Also, let
s(n) = [51(”)] (8.3.2)

s2(n)
The TR-OSTBC transmission scheme is illustrated in Figure 8.3. We transmit
a regular burst and a time-reversed burst in the same way as for ST-OFDM with
the Alamouti code in Section 8.2.5. However, in the present case, these bursts
will in general have preambles and postambles which are fixed and known to the
receiver. When forming the time-reversed burst, the regular burst including its
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Transmit (regular burst) . . . . Transmit (time—reversed burst) -
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=N, @ Data s2 No—N,—1 No—1 =N, 0 Data -s1* Ny — N, —1 Ng— 1
: Receive (regular burst) Receive (time—reversed burst) i
Figure 8.3. The TR-OSTBC transmission scheme.
Transmit (regular burst) : y Transmit (time-reversed burst)
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Figure 8.4. The TR-OSTBC transmission scheme without midamble. In the upper part of the
figure, the time indices associated with the regular burst are shown, and the lower part of the
figure shows the time indices for the time-reversed burst.

preamble and postamble is time-reversed; hence the preamble of the time-reversed
burst contains samples from the postamble of the regular burst, and vice versa.
For notational simplicity, we will assume that N,,. = N, £ N, in the rest of this
section.

Between the postamble of the regular burst and the preamble of the time-
reversed burst, we can optionally transmit a midamble of length N, that can be
used for synchronization or channel estimation purposes; the structure of the so-
obtained transmission scheme is reminiscent of the burst structure in GSM [MouLy
AND PAUTET, 1992]. In both cases, the postamble corresponding to the regular
burst and the preamble corresponding to the time-reversed burst can be considered
as a part of an N, + 2N,, symbols long midamble whose head and tail symbols
exhibit a special conjugate symmetry property. Also, in the special case that no
midamble is desired and all postambles and preambles contain zeros, or whenever
the postamble of the regular burst and the preamble of the time-reversed burst
possess certain conjugate symmetry properties, these postambles and preambles
can be merged into one sequence of length N, (see Figure 8.4).
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If we assume that si(n) is defined also for n = —N,, ..., —1 (corresponding to
the preamble) and for n = Ny, ..., Ny + N, — 1 (corresponding to the postamble),
the transmitted vectors can be written as follows.

Regular burst: During the time intervals n = —N,,,..., No+ N, — 1, we transmit
the first stream sj(n) through the first antenna and the second stream s9(n) via
the second antenna. In the framework of Section 2.2 the transmitted signal is:

_ |s1(n) _ B
x(n) = L’g(n)] , n=—-Np,...,No+Np—1 (8.3.3)
Time-reversed burst: Following the midamble, we transmit the time-reversed
data (including its preamble and the postamble) s5(/Ng—1—n) via the first antenna
and —s}(Ng — 1 —n) via the second antenna for n = —N,, ..., No+ N, — 1. Using
the notation of Section 2.2:

_ [ 85(No—1—n) _ _
w(n)_[—s”{(]\fo—l—n)’ n=-N,,...,Nog+ N, —1 (8.3.4)

8.3.2 ML Detection

For TR-OSTBC it turns out to be simpler to work with an FIR filter representation
instead of the matrix algebraic formulation used so far in this chapter.

Let yy(n), n = 0,...,Ng + N, — 1, be a sequence of n,-vectors that contain
the data received during the regular burst. This data can be expressed as:

— -1 “1y7 [s1(n)

i) = ) hale)] 20 st (535
forn=0,...,Ng+ N, — 1. Note that y,(n) depends on the data symbols as well
as the preamble and postamble. Similarly, let y,(n), n =0,...,No + N, — 1, be
the data received during the time-reversed burst (the reason for the notation (-)
will soon become clear):

Po(n) = [h1(z71) ha(z7Y)] [fi%é\]feo—_ll—_ng)] + &(n) (8.3.6)

for n = 0,...,Ng + N, — 1. These data depend on the data symbols as well as
the preamble and postamble (but not the midamble). Since y,(n) and g,(n) are
collected during disjunct time intervals, to simplify the notation we use the same
time index n for y,(n) and for ¢,(n) even though they correspond to different
absolute time instants.
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In (8.3.5) and (8.3.6), the terms e;(n) and é2(n) contain noise that we assume,
as before, to be spatially and temporally white complex Gaussian with variance
o2. In particular, this means that

E

[28] ell(s) el (s)]] = 026, (8.3.7)

Next we arrange the received data in a 2n,-vector as follows (somewhat anal-
ogous to what was done for the Alamouti code, the data received during the
time-reversed burst is time-reversed and complex conjugated):

& fmin] () = H(z")s(n) +e(n
v = [y;(n)] - [Q;(NOJF}V],— 1 _n)] =H(z")s(n)+e(n)  (838)

forn = 0,...,No + N, — 1 where we have implicitly defined the 2n, x 2 causal
matrix filter

Sy [ o ha(zh ho(27)
H(z )_[—Z_Nph;(z) Z—Nphj(z)] (8.3.9)

and the 2n,-vector of noise

e1(n) ] (8.3.10)

e(n) = [é;(No + N, —1-n)

The noise e(n) in (8.3.10) is still both spatially and temporally white. (Note the
similarity between (8.3.9) and the matrix in (6.3.8) for the Alamouti code.)
To verify (8.3.8), observe from (8.3.6) that

L
5 (No+ N, — 1 —n) :Z(— R s1(Nog—1— [No+ N, —1—n—1])
=0

R sy (Ng—1— [No+ Ny —1—n— l]))
L
:Z( N hg)*sl(n +1-Np) + h(1l)*32(n +1 = Np))
=0

= — 27N h3(2)s1(n) + 27V hi(2)s0(n)
(8.3.11)

forn=20,...,No+ N, — 1.
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Let y(n) be the received data as defined in (8.3.8). Then the ML metric for
symbol detection is given by:

No+L—-1

Y ly(n) —HE s (8.3.12)

n=0

Apparently, the detection of s1(n) and sa(n) is coupled. While in principle a se-
quence detector such as the Viterbi algorithm could be applied directly to (8.3.12),
the computational complexity of such an approach would be high. In particular,
due to the coupling between s;(n) and sa2(n) in (8.3.12), the number of states in the
trellis diagram would increase from |S|* to |S|?. In Section 8.3.4 below we show
how the ML metric in (8.3.12) can be approximately decoupled into a sum of two
ML metrics associated with SISO channels. An important consequence of this de-
coupling is that a standard scalar Viterbi decoder (with memory length L) can be
employed for equalization. However, before discussing this decoupling, we analyze
the order of diversity that is achievable by TR-OSTBC using ML detection.

8.3.3 Achievable Diversity Order

We will next show that the ML detection of TR-OSTBC by minimizing the metric
in (8.3.12) yields a diversity of order 2n,(L + 1). While this result follows easily
in the framework of this chapter, the first published proof was due to [ZHOU AND
GIANNAKIS, 2001].

Let us study the matrix X in (8.1.3) associated with TR-OSTBC. After ap-
propriate permutation, this matrix can be written as:

a | X111 Xi2
xT 4 [ Xy XQQ] (8.3.13)
where
[ 51(0) s1(—1) s1(=L) ]
81(1) 81(0) 81(1 — L)
Xn = : s1(0) (8.3.14)
81(N0—|.-L—2) s1(No + L —3) Sl(N(.)—Q)
_Sl(No—l-L—l) 81(N0+L—2) Sl(N()—l)_
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[s5(Ng —1)  s5(Ng) - s3(No+ L —1)]
s5(No—2) s3(No — 1) s5(No+ L —2)
X2 = : s5(No — 1) (8.3.15)
s3(L—L)  s3(2—-1L) s5(1)
| s3(=L)  s3(1-1L) s3(0) |
[ 59(0) 59(—1) so(—L) ]|
82(1) 82(0) 82(1 — L)
Xo1 = : $2(0) (8.3.16)
82(N0—|.-L—2) so(No + L — 3) SQ(N(‘)_Q)
_82(N0+L—1) 82(N0+L—2) SQ(N()—l)_
[s¥(No—1)  s3(Ng) - si(No+L—1)]
si(No—2) s7(No—1) si(No+ L —2)
Xog = — : st (No — 1) (8.3.17)
S(-1) si(2-L) si()
| si(-L) si(1-L) o si0)

For a matrix X defined as in (8.3.13) but corresponding to a hypothetical error
signal 3(n) = so(n) — s(n), we have that

v H ¢ v H o v H v v H v
X1 X1 +X X1 X1 X104+ X5 X9

v ox v T
XX =|_5g. CH o CH o O H o
X190 X111+ X3 X91 X9 X124+ X5 X9

(8.3.18)
Under the assumption of known preambles and postambles, 5(n) is identical to
zero forn = —N,,,..., =1 and n = Ny, ..., Ng+ N, — 1. By using this observation
it can be shown that both diagonal blocks of XX " are positive definite and that
the two off-diagonal blocks of XX " are equal to zero. To show the latter, it is

useful to observe that the elements of the off-diagonal blocks can be expressed as
convolution sums. Hence the matrix X has full rank for any §(n) # 0. Application
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of Theorem 4.2 (see page 45) then shows that TR-OSTBC can achieve a diversity
order equal to 2n,(L+1), provided that ML decoding is used to detect the symbols.

8.3.4 Decoupling, Matched Filtering and Approximate ML Equalization

The key property of TR-OSTBC that enables a decoupled detector structure is
that H(z~!) in (8.3.9) is “unitary”:
. hi(z) —2NenD(z71) hi(z71) ha(z71)
H n_ [ 2 1 2
H@HC = [ ) [ty M

= (hf'(2)h1(z"") + By (2)ha(z7 1)) I (8:3.19)
L
=y(z"HI= Y w1
I=—L

where the constants yv_; = 7, are the coefficients of the following scalar filter:
(=) 2R (2R (27 + by (2)Ra(27) (8.3.20)

This property of H(z~!) can be seen as a direct extension of the orthogonality
property of the Alamouti code (cf. the discussion in Section 6.3.1).
Let us now make use of (8.3.19) to study the ML metric in (8.3.12):

No+L—-1
> ly(n) — H(z"Y)s(n)|

N(::Lofl No+L—1 "

- > Hy(n)!!2—2Re{ > (H(z")s(n)) y(n)} (8.3.21)
n:%h+L—1 "

> (HEsm) (H=)sm)
n=0

The second term of (8.3.21) can be approximated in a way similar to (5.2.11):

No+L—-1 " No+L—-1
Re{ > (H(z")s(n)) y(n)}%Re{ > sH(n)-HH(z)y(n)} (8.3.22)

n=0 n=0

where, like in Section 5.2.2, all approximations denoted by “x” are attributable
to end-effects. The third term in (8.3.21) can be approximated using (8.3.19) in a



146 Linear STBC for Frequency-Selective Channels  Chapter 8

manner similar to (5.2.13):
No+L—1 .
Y. (H(sn) (H(=""s(n)
Nt . (8.3.23)
~Re { Z (’yosH(n)s(n) +2 Z’nsH(n)s(n — l)) }
n=0 =1

Equations (8.3.22) and (8.3.23) show that minimizing the ML metric in (8.3.12)
is equivalent (to within approximations attributable to end-effects) to maximizing
the following metric:

No+L—-1 L 1
Re{ S i) (aan) = S wsitn—1) - 57081(”))}

o =t (8.3.24)
o+L—1 L 1
+Re { Z s5(n) <22(n) — Z’nsQ(n —1)— 57082(70) }
n=0 =1
where
2(n) 2 [Z%] — HY (2)y(n) (8.3.25)

From (8.3.24) we can see that the approximate ML detection of s;(n) is decou-
pled from the detection of sy(n) and that sj(n) and sa(n) can be detecting using
a Viterbi algorithm with memory length L. Furthermore, the metric in (8.3.24)
is a function of the received data y(n) only via z(n) and hence z(n) is an (ap-
proximate) sufficient statistic for detection. The decoupling of the detection of
s1(n) and sa(n) follows from the filtering in (8.3.25) and the unitary property of
H(z ™).

The filtering of the received data y(n) in (8.3.25) with H (2) can be inter-
preted as a matched filtering, and the output of the matched filter can be spelled
out as follows:

= HY(2)H(z"Y)s(n) + H(2)e(n) (8.3.26)
— 1(=Y)s(n) + HY ()e(n)
Equation (8.3.26) can be rewritten in the equivalent form
21(n) = (2 7)s1(n) + hi' (2)er(n) — 2"h3 (=™ )ez(n)

8.3.27
22(n) = 7(27")s2(n) + hyl (2)er(n) + 2"hi (=" )ez(n) ( )
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Note that the noise term in (8.3.26) is spatially white since its power spectral

density is equal to
o2 HY()H(z™1) = o%y(z I (8.3.28)

Hence the noise terms of z1(n) and z2(n) in (8.3.27) are uncorrelated with one
another, but they are not temporally white.

8.3.5 Linear Equalization

For large L and large symbol constellations, applying a Viterbi algorithm to max-
imize (8.3.24) may be computationally burdensome. An alternative to such a pro-
cedure is to use a linear MMSE equalizer that operates directly on the matched
filtered sequence z(n) in (8.3.26). Such an MMSE equalizer can be derived follow-
ing the steps in Section 5.2.1.

Without loss of generality, let us consider the detection of s1(n). Then the
sequence

21(n) = y(z7YHs1(n) + b (2)e1(n) — 2N L (27 Hes(n) (8.3.29)

is approximately a sufficient statistic for detection. We seek a (scalar) linear filter
£(z71) of length 2M + 1 (where 2M > L) such that the output of the filtered
sequence

51(n) = £(z"Hz1(n) (8.3.30)

recovers s1(n) in a MMSE sense. Assume that s;(n) is statistically white with
known variance 2. Paralleling the derivation in Section 5.2.1 (with some differ-
ences; for instance, the noise in the present case is colored), we find that the vector
of optimal filter coefficients

" (8.3.31)

= 0 Eu

is given by:

2

—1
€= (rHr + 2 ) e, (8.3.32)
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where I' is a (2M + 1) x (2M + 1) Toeplitz matrix defined according to:
[0 71 vr 0 0]
71 70
. . 0
T = L oy (8.3.33)
0
0 0 1z Y0 |

Also, eg is a (2M + 1)-vector whose (M + 1)th element is equal to one and all
other elements are equal to zero.

The computation of the MMSE filter coefficients in (8.3.32) requires the so-
lution of a linear system of equations with 2M + 1 unknowns. This is far less
burdensome than solving the original ML problem (8.3.12) via the Viterbi al-
gorithm or treating it as an integer-constrained LS problem (see Section 9.1.3).
However, note that no approximations are involved in the latter techniques.

8.3.6 Numerical Performance Study

In this section we present a few numerical examples (see also [LARSSON ET AL.,
2002c]) that compare the performance of TR-OSTBC with that of delay diversity
(see Section 6.3.5). Whilst DD is not optimal in any known sense, we chose it for
comparison because of its simplicity; DD is the simplest space-time trellis code
in terms of decoding complexity. As discussed in Section 6.3.5, in a two transmit
antenna system using DD a given symbol stream is transmitted through the first
antenna, and the same stream delayed by D symbol intervals is transmitted via
the second antenna. In this way an artificial extra delay spread of D is induced in
the channel.

Note that in contrast to TR-OSTBC, the DD scheme requires a MLSD at the
receiver, even if the propagation channel is not frequency-selective (i.e., L = 0).
In general, the DD scheme requires an MLSD with memory length L + D while
TR-OSTBC only requires an MLSD with memory length L. As a consequence,
the equalization complexity of TR-OSTBC is lower than that of the DD scheme.
Also, note that TR-OSTBC achieves a diversity of order 2(L + 1) (for n, = 1),
whereas DD achieves a diversity of order L + D + 1. Hence, for DD to achieve the
same diversity order as that of TR-OSTBC, we require that L+ D+ 1 =2(L+1)
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DD (delay=1) | DD (delay=L + 1) | TR-OSTBC
Complexity order |S|FHT NEas |S|F
Diversity order L+2 2(L+1) 2(L+1)

Table 8.1. Relative equalization complexity and diversity orders (for n, = 1) of TR-OSTBC
and DD as a function of the physical channel length L + 1, when using an MLSD implemented
by the Viterbi algorithm.

which holds if D = L 41 (note that the diversity order of DD cannot be increased
by further increasing D). These observations are summarized in Table 8.1.

In the examples below we transmit bursts containing Ny = 120 BPSK mod-
ulated data bits. The system under consideration has one receive antenna, and
we consider both conventional transmission with one transmit antenna, and TR-
OSTBC with two transmit antennas as well as DD with two transmit antennas
and a delay of D = 1. For TR-OSTBC, the symbol stream is split into two sub-
streams of length Ny/2 = 60 bits each, and transmitted through the two antennas
as in Figure 8.3. A midamble of length N,, = 26 is used for channel estimation
in those simulations where the channel is assumed unknown. The preambles and
postambles are of length N,, = 5 and consist of zeros only. In the case of transmit
diversity, the amplitudes of the signals fed to the two antennas are normalized
such that the total transmission power remains the same as if we had one transmit
antenna.

Example 8.2: TR-OSTBC vs. Delay diversity.

We compare the performance of TR-OSTBC with that of DD (with D = 1). In
Figure 8.5 the estimated bit-error-rate (BER) is plotted versus the SNR. A stan-
dard Viterbi equalizer is employed both to maximize the metrics in (8.3.24), and
to decode the transmitted message in the case of DD. We consider two channels
in this simulation. The first channel (“flat”) consists of a single Rayleigh fading
tap and is therefore not frequency-selective (here L = 0). The second channel
(“delay-spread”) is of length L + 1 = 2 and consists of two independent Rayleigh
fading taps with the same average power. The channels are normalized such that

L
Z||hl||2] =1 (8.3.34)
=0

and they are assumed to be known to the receiver. We can make a number of
observations from Figure 8.5.

E

1. For the flat channel, TR-OSTBC gives a performance gain of around 5 dB
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at 1% BER compared to a conventional single-antenna transmission. This
difference is entirely due to the antenna diversity gain offered by the two
transmit antennas (TR-OSTBC is equivalent to OSTBC in this case and
hence it achieves a diversity of order 2). The performance of the DD scheme
is of the same order as that of TR-OSTBC. The performance gain of DD
compared to single-antenna transmission is due to the artificial multipath
induced by the DD scheme; DD also achieves a diversity of order 2 in this
case.

2. For the case when the channel has a delay-spread, a multipath diversity
gain is obtained from the propagation channel. The BER for single-antenna
transmission and that for DD with 2 transmit antennas and a flat channel are
almost the same. This is not surprising: we can expect the natural multipath
and the artificial multipath induced by DD to influence the performance in
a similar way.

3. The TR-OSTBC scheme outperforms DD when the physical channel has a
delay spread. This is expected in view of the above discussion about diversity
order.

Example 8.3: Linear equalization vs. Viterbi algorithm.

We compare the performance of the MMSE equalizer derived above to that of the
Viterbi equalizer studied in Example 8.2. The “delay-spread” channel from Exam-
ple 8.2 is used. Figure 8.6 shows the results (we show only the results for single-
antenna transmission and for TR-OSTBC). It is clear that the Viterbi equalizer
outperforms the MMSE receiver, as expected [PROAKIS, 2001, CHAP. 10]. The
difference in this case is moderate, which can be explained by the fact that the
delay spread is relatively small (and hence the transfer function of the channel is
unlikely to have many points with a small value). |

Example 8.4: TR-OSTBC for GSM Channels.

In this example we use simulation parameters that (to some degree) resemble
the Global System for Mobile communications (GSM) standard [STUBER, 2001],
[MouLy AND PAUTET, 1992]. The number of symbols per block and the midamble
are as before. We use binary modulation with an ideal pulse-shape (this is a
deviation from the GSM standard) and the GSM channel model “typical urban”
[ETSI, 2002], which has a delay spread of around 1us (corresponding to ~0.25
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Figure 8.5. Results for Example 8.2. Comparison between TR-OSTBC and delay diversity (DD)
for a flat Rayleigh fading channel and a fading multipath channel with two taps, respectively. A
Viterbi equalizer was used, and the channel was assumed to be known to the receiver.

symbol intervals). This channel model is defined in continuous time and hence the
delay spread of the corresponding discrete-time channel is larger than 0.25 symbol
intervals. For this reason, and also to guarantee robustness to higher delay spread
and synchronization errors, we use the Viterbi equalizer along with a channel with
L+1 = 3 taps. Figure 8.7 shows the results. The performance gain we get from the
extra transmit antenna is evident. If the channel is known, TR-OSTBC performs
better than DD (as expected). When the channel is unknown, we use the semiblind
approach to estimate it (see Section 9.5) and in this case the performances of DD
and TR-OSTBC are almost the same. We attribute this behavior to the fact that
for TR-OSTBC, 2(L + 1) = 6 parameters have to be estimated while for DD the
channel is parameterized by only L +2 = 4 unknowns. In fact, the main advantage
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Figure 8.6. Results for Example 8.3. Comparison between MMSE and Viterbi equalizations for
single-antenna transmission and for the TR-OSTBC scheme. A delay spread channel with two
taps (L + 1 = 2) was used. The channel was assumed to be known by the receiver.

of TR-OSTBC over DD in this case may be the lower decoding complexity. This
is particularly important for systems evolving from GSM such as “enhanced data
for global evolution” (EDGE) (see, e.g., [RAPPAPORT, 2002]) which uses 8-PSK
modulation; for such systems using large symbol constellations the number of
states in the Viterbi decoder must be kept as small as possible. |

8.3.7 TR-OSTBC for n; > 2

Time-reversal OSTBC can be extended to more than two transmit antennas. Here
we present a brief review of the results in [STOICA AND LINDSKOG, 2002] which
proposed a rate-3/4 TR-OSTBC scheme for three transmit antennas, and a rate-
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Figure 8.7. Results for Example 8.4. Comparison for a GSM-like system using the channel
model “typical urban.”

1/2 construct for four or more transmit antennas. We show the main results in
a schematic form only, omitting the discussion about preambles and postambles,
and referring the reader to the cited paper for proofs of the required properties for
TR-OSTBC. In the following equations, s, is a general symbol sequence of length
Ny and <(_) denotes time-reversal.

Three transmit antennas. Here a 3Ny-symbol data sequence is split into three
sub-streams of length Ny, {s,} for n =1,...,3, and we transmit (cf. (7.4.9))

S1 —?; ?; 0
% %
Sy 8] 0 —83 }lspace

— time
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during 4Ny time intervals. The data rate is 3/4 (neglecting the loss incurred by
the transmission of postambles and preambles).

Four transmit antennas. A rate-1/2 TR-OSTBC scheme can be obtained by
using the OSTBC construct of [GANESAN AND STOICA, 2001c]| (also see Ap-
pendix B). We transmit:

—x % —x —x

S1 S92 83 —84 S1 S S 3 Sy
—x —x —x —x

o L i o s <= | ¢ |space
83 —S4 S1 —S82 83 S4 81 82 (8.3.36)
—x —x —x —x
sS4 —83 Sy 81 sy —s83 85 8]
— time

during 8Ny time intervals.

It appears that the rate-3/4 OSTBC for n; = 4 given in Example 7.4 (see
page 104) cannot be extended to obtain a TR-OSTBC for four transmit antennas.
Indeed, to obtain such an extension, we need an OSTBC matrix whose rows all
contains “all-star elements” (i.e., elements that are all complex conjugated), or
“no-star elements.” Such a matrix does not exist. To see this, we can argue by
contradiction. Assume that an OSTBC matrix X with these properties exists,
and consider a fictitious ISI-free system (as in Chapter 7) with n; = 4 transmit
and n, = 1 receive antennas. Let s be the corresponding 3 x 1 signal vector. Then
after appropriate complex conjugation and arrangement (see Section 8.3.2), the
received signal can be written as:

y=Hs+e (8.3.37)

for some 4 x 3 matrix H that contains the channel gains and their complex conju-
gates, and for which H” H = I (assuming ||h||*> = 1). But this would imply that
H is a rate-1 OSTBC matrix for three transmit antennas, and from Appendix B
we know that such a matrix does not exist.

The TR-OSTBC schemes for more than two transmit antennas may in fact
be of a more theoretical than practical interest (with the possible exception of
three transmit antennas). First, these coding schemes do not provide full rate and
hence an increase in the constellation size is necessary to achieve a high data rate
(in terms of bits/sec/Hz). This may be undesirable in practice (in particular, it
increases the receiver complexity). Second, if we have three transmit antennas, the
TR-OSTBC scheme requires the channel to be constant during 4Ny time intervals,
and for the case of four transmit antennas the channel must remain constant over
8Ny time intervals. This may be hard to achieve in practice if Ny is large. Finally,
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it is known that the maximum capacity that can be achieved by OSTBC is less
than the channel capacity except for in the case of two transmit antennas and
one receive antenna (cf. Section 7.4.3). Hence, while OSTBC should be a good
choice for improving the performance of a single-antenna communication system
by employing an extra transmitting antenna, it can be argued on information
theoretical grounds that OSTBC may be a less attractive choice for high-rate
systems or systems with many antennas. Similar conclusions may hold for TR-
OSTBC.

8.3.8 Discussion

In the TR-OSTBC scheme (for n; = 2) assuming that there is no extra guard
interval between the bursts, we transmit 2Ny symbols during 2Ny + 4N, + N,
time intervals. Since the last postamble of the transmission may coincide with
the first preamble of the next block, the effective rate is 2Ny /(2Ng + 3N, + Np,).
Moreover, if no midamble is present, the postamble of the regular burst and the
preamble of the time-reversed burst can be merged into an N, long midamble (see
Figure 8.4) and consequently in this case the rate is the same as that of ST-OFDM:

Ny Ny
Ron = <
TROSTEC ™ Ny + N, = No+ L

(8.3.38)

8.4 Summary and Discussion

This chapter has provided a discussion on linear STBC for frequency-selective
channels. We started in Section 8.1 by analyzing the conditions under which a
maximal diversity order, i.e., n,ni(L + 1) can be achieved. It turned out that one
such condition is that the difference between any two block-Toeplitz data matrices
(see (8.1.3)), corresponding to two distinct transmitted sequences, must have full
rank. Given that result, we also revisited the delay diversity scheme introduced in
Section 6.3.5 and re-established its diversity properties.

Next in Section 8.2 we studied space-time OFDM in some detail. ST-OFDM
is a way of compromising the performance for a gain in computational efficiency;
specifically, while all receiver processing can be simply done via FFT, the multipath
diversity is lost and therefore ST-OFDM only achieves a diversity order equal to
nyng. ST-OFDM is reminiscent of conventional OFDM (see Section 5.2.2): by
using a cyclic preamble and taking the inverse Fourier transform of the data,
the frequency-selective channel is effectively transformed into parallel flat fading
space-time channels. Further discussion on and developments of ST-OFDM, and
combinations with other coding schemes, can be found in, for example, [AGRAWAL
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ET AL., 1998], [BLUM ET AL., 2001], [BOLCSKEI AND PAULRAJ, 2000B].

We also studied (in Section 8.3) a transmission scheme called time-reversal OS-
TBC (TR-OSTBC) that is related to ST-OFDM, but which does not convert the
space-time channel into parallel flat fading channels. Instead, TR-OSTBC decou-
ples (to within a certain approximation) the space-time channel into ng parallel
and independent frequency-selective SISO channels. The main appealing feature
of TR-OSTBC is that standard coding and equalization procedures (such as the
Viterbi equalizer) can be used on each equivalent SISO channel.

The present chapter is based on elements from Chapter 5 and Chapter 7 along
with the discrete-time models in Section 2.2. Coding for frequency-selective chan-
nels will not be further discussed in this text, except in Section 9.4.1 where we treat
optimal training for frequency-selective channels (both in the context of OFDM
and conventional transmission).

8.5 Problems

1. Prove that the diagonal blocks of the matrix in (8.3.18) are positive definite,
and that the off-diagonal blocks of this matrix are equal to zero.

2. Prove Equation (8.3.32).

3. Discuss the capacity of a ST-OFDM system (with a cyclic prefix) for
frequency-selective channels, and compare it with the channel capacity. Is
there any information-theoretical penalty imposed by the OFDM structure?

Hint: The capacity of OFDM and the channel capacity can be expressed by
(3.2.1) using a matrix H that is diagonal, respectively Toeplitz.

4. Prove Theorems 8.1 and 8.2.



Chapter 9

COHERENT AND NON-COHERENT
RECEIVERS

This chapter discusses receiver structures for systems that use transmit diversity.
We begin by studying the problem of detecting linear STBC coherently, and follow-
ing this we discuss noncoherent detection. We also discuss related topics including
optimal training, differential detection and detection in the presence of frequency
offsets. For convenience, most of our discussion focuses on flat channels, although
many of the presented results extend in a straightforward manner to frequency-
selective channels as well (provided that the discrete-time models in Section 2.2
are valid, and that accurate timing synchronization is possible). While Chap-
ter 4 focused on error probabilities and code design criteria, the present chapter
is primarily devoted to practical detection methods.

9.1 Coherent Detection of Linear STBC

In this chapter we assume that N, STBC matrices (each of length N) are transmit-
ted consecutively. Moreover, these N, blocks are preceded by an optional known
training block X of dimension n; x N;. Consequently, the block of transmit-
ted pilots and data is of dimension n; x (Ny + NpN) and can be written as (see
Figure 9.1):

X=[X, X; -+ Xu, (9.1.1)

The received data block is of dimension n, x (N; + NpN) and can be expressed as
follows (cf. (2.1.5)):

Y=[Y, Y, --- Yy]|]=HX+E (9.1.2)
where
E=[E, E| --- Ey,] (9.1.3)

157
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Training Data 1 Data 2

Figure 9.1. Transmission of known training data (pilots) and STBC blocks.

is an n, X (Ny + Ny N) noise and interference matrix. The presence of the training
block X is optional; if it is absent we simply let Ny = 0. Clearly, we can expect
that there is a tradeoff between the amount of training used (and hence bandwidth
efficiency) and the BER performance.

We have already discussed the coherent detection of STBC in Chapter 7. In
the present section we extend the results therein to the block transmission model
(9.1.1), and also to the case of colored noise.

9.1.1 White Noise

Assume that X is composed of matrices X, that are formed via linear STBC using
the same set of code matrices {A,,, B, }. Under the assumption that the columns
{e,} of E are independent and complex Gaussian with covariance matrix oI
the negative part of the log-likelihood function for detection is equal to (dropping
irrelevant constants, and treating H as a deterministic variable):

1
n, (N + NpN) log 0% + Y - HX|? (9.1.4)

If H is known, the detection of X amounts to minimizing the following Euclidean
distance:

Y — HX|? (9.1.5)

By using the following straightforward extensions of the quantities defined in Sec-
tion 7.1:

Fo=1IyN,® [vec(HA;) -+ vec(HA,,)]| (0.16)
F,=1yn,® [ivee(HB1) -+ ivec(HB,,)] o
_ |vec(HX;) 0 O
F = 0 F, F, (9.1.7)
e
Sp = , n=1,..., N, (9.1.8)

(n)

Sng
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and
_ _ - - 1T
S/ _ [S,{ ... 3,1]\}1) S,{ e s%b] (919)

we can write (9.1.5) as:

Y - HX|? = Hy—F[Sl,] (9.1.10)

where y = vec(Y).

In general (9.1.10) must be minimized under the constraint that the elements
of s’ belong to a finite set S. This is a fairly difficult problem, unless F' has a very
special structure (like for OSTBC; cf. Theorem 7.2 (see page 106)).

9.1.2 Spatially Colored Noise

A more general assumption on the noise term FE is that the noise is temporally
white but spatially colored, i.e., that the columns of E in (9.1.3) are independent
and Gaussian with the following distribution:

en ~ No(0,A) (9.1.11)

where A is a positive definite matrix. This model may be useful in the presence
of strong spatially colored interference (see Chapter 11). It can be extended to
temporal correlation as well.

In the present case, the ML metric takes on the following form (treating H as
a deterministic quantity):

(N + NyN) log |[A| + Tr {A" (Y - HX)(Y - HX)"} (9.1.12)

If H and A are known, a coherent detection scheme similar to that in Section 9.1.1
is straightforward to obtain. The basic idea is that if the received n.,-vectors are
pre-multiplied with AV 2 they will satisfy a pre-whitened data model to which
the coherent detector for white noise can be applied. In effect, for known A,
minimization of (9.1.12) reduces to minimization of:

A2y - HX)|? = |A~?Y - A" V2HX| (9.1.13)
with respect to X € X. By defining
G, =1y, ® [vec(A"Y2HA;) - vec(A"V2HA,))]
Gy=1In,®[i vec(A"V2HB,) --- ivec(Afl/QHan)]

(9.1.14)
vec(ATV?PHX,) 0 0

G= 0 G, G,
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we find that )

(9.1.15)

A2y - HX)|? = Hy -G Ll,]

where
y = vec(ATV?Y) (9.1.16)
Minimizing (9.1.15) is a problem of the same form as the minimization of (9.1.10).

Example 9.1: Coherent detection of a single OSTBC matrix in colored noise.
Suppose that N, = 1 and that there is no training block. Then if {A,,, B, } satisfy
(7.4.4), we can prove that

Re{G"G} = TH{H"A'H}I (9.1.17)
and that the ML metric (9.1.15) can be written as

g Gs||* =Te{H"A'H} - ||s - 3|* + const. (9.1.18)

where (cf. Theorem 7.3 on page 107)

oA [ Re{ny} + iRe{Gf’g} ng
s [0t ~ N I) (9119
STV To{HTA'H)} ofs PTe{HTATH} ) (@119

and where, as before, p? is such that the average transmitted energy during N
time intervals is equal to p?E[||s||?]. These equations show that & is a sufficient
statistic for detection, which can be interpreted as the output of ng parallel and
independent complex AWGN channels. The SNR on each channel is:

2
SNR = 2T {H¥ A" "H} E [[s,?] (9.1.20)
s
Obviously, if A = ¢2I, all the results of this example reduce to those in Theo-
rem 7.3. |
9.1.3 The Integer-Constrained Least-Squares Problem

We have seen in the previous sections that the received data associated with a
linear space-time block code can be expressed in terms of the following observation
equation (after appropriate subtraction of known training data)

y=Fs +e (9.1.21)
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where F' is a known complex matrix of dimension m X n, y is a complex-valued
observation vector of length m and

j (9.1.22)

is a real-valued vector of length n whose elements belong to a finite alphabet S’.
Note that (9.1.21) is a generic model that includes both the model in Section 7.1
(in which case m = Nn, and n = 2n,), and that in Sections 9.1.1 and 9.1.2 (in
which case m = Ny Nn,. and n = 2ng, after elimination of the training block).

If e is white and complex Gaussian noise, ML detection amounts to minimizing
the following Euclidean distance:

ly — Fs'||? (9.1.23)

with respect to s’. Note that (9.1.21) can be written:
y =F's' +¢€ (9.1.24)
where
y' = B] F' = [?] (9.1.25)
Using this notation, minimizing (9.1.23) is equivalent to minimizing:
ly — F's'||” (9.1.26)

The representation in (9.1.26) in general is easier to work with since all involved
quantities are real-valued. Throughout this section, we shall assume that the
constellation S is “separable” into two constellations S’ for the real and imaginary
parts of the symbols respectively, i.e., that these real and imaginary parts can be
detected independently of each other.

The problem of minimizing (9.1.26) is sometimes called an integer-constrained
least-squares problem and is usually quite difficult to solve, except for the case
when Re{FH F} is proportional to an identity matrix (which is the case essentially
only if the underlying code is an orthogonal STBC; cf. Theorem 7.2 (see page 106)).
In a naive setting, finding the solution would require a brute-force search through
the |S'|>s possible choices of s’, which may well be unfeasible. For instance, if
ns = 4 and the (real) constellation is 8-PAM, a brute-force ML detector would
have to try 8% ~ 1.7 - 107 combinations. The main goal of this section is to review
a few methods for finding exact and approximate solutions to (9.1.26).
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Zero-Forcing Detection

Perhaps the simplest approach to the minimization of (9.1.26) is to relax the
constraint that s, € &’ and simply minimize the criterion with respect to an
unconstrained real-valued vector s’. Doing so, under the weak assumption that F’
has full column rank, we get:

8= (FTF)'FTy = (FTF+F F) " (F'g+ F§) (9.1.27)
or expressed in the original complex-valued quantities F' and y:
8, = (Re{FF}) ' Re{Fy} (9.1.28)

The zero-forcing approximation of the solution to (9.1.26) is then obtained by
picking the points in the constellation S’ that are closest to [37,.]x. We will denote
the constellation point §, € S’ closest to §) by

5. =P(3},) (9.1.29)

where P(-) stands for projection onto the constellation.

In general, the zero-forcing approximation does not coincide with the ML so-
lution and hence it is not optimal, except for the case when Re{FH F } is propor-
tional to an identity matrix. Nevertheless, the zero-forcing approach is simple to
implement and can perform acceptably if the matrix F’ is well-conditioned.

Minimum Mean-Square Error Detection

Consider again the observation model (9.1.24):
y =F's' +¢€ (9.1.30)

If we assume that s’ is random with the following distribution:

s~ N(o, ”—221) (9.1.31)

(we assume a variance of p?/2 because s’ is real-valued) then we can compute an
estimate of s’ that is linear in y as follows:

§=G"Yy (9.1.32)
and obtain the matrix G’ that minimizes the following mean-square error:

E[|8 - &|] (9.1.33)
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This estimate, which is called the MMSE estimate of s’, is then projected onto the
constellation S’ as in (9.1.29) to obtain the MMSE approximation of the solution
to (9.1.26).

The vector 8’ that minimizes the MSE in (9.1.33) can be obtained as follows.
Assuming that s’ and e’ are independent, the MSE of & in (9.1.33) can be written:

§ o] =2 [ley - o]

=F |:HG/F/S/ +G'e - s’HQ}

gl

2 2 (9.1.34)
=Sl E -1+ 5 e

21 -G [F JeEL

It follows that the matrix G’ that minimizes the MSE in (9.1.34) is equal to:

2 -1
G =F7 <F’F’T + 0—21> (9.1.35)
0

Therefore, the resulting MMSE estimate of s’ is:
o2 \ !
8 en = F'T (F’F’T + ﬁ1> v (9.1.36)

The MMSE technique can provide somewhat better estimates of s’ than the
zero-forcing algorithm, at a similar computational cost. However, the evaluation
of the MMSE solution requires knowledge of the ratio o2 /p?.

The Iterative Nulling and Cancelling Algorithm

Iterative nulling and cancelling is a suboptimal algorithm that detects the elements
of s’ in a sequential fashion that is somewhat reminiscent of iterative interference
cancellation schemes for multiuser detection [VERDU, 1998]. It has been an algo-
rithm used in Bell-Labs experimental high-rate system “BLAST” [FOSCHINI, JR.,
1996]. It has been shown that nulling and cancelling is closely related to a form of
decision-feedback equalization [GINIS AND CIOFFI, 2001]. Many variants of this
algorithm exist in the literature. We shall describe one of the simplest variants in
what follows.

The main idea behind the algorithm is quite easy to understand. Consider (see
(9.1.36)):

2 —1
8= FT (F’F’T + %I) y' (9.1.37)



164 Coherent and Non-Coherent Receivers  Chapter 9

which is the MMSE solution of the problem (9.1.26). The covariance matrix asso-
ciated with 8], is:

Q=E [(g;IMSE —F [§;VIMSE]) (éi\/IMSE —-FE [éi\/[MSE] )T]

—2
2 P>
(Alternatively, we could use the MSE matrix:
E [(éi\dMSE - 3/) (§;VIMSE - Sl)T} (9'1'39)

the computation of which we leave as an exercise to the reader.) If {Q r} denote
the diagonal elements of @, we would expect that the element &) of 8, for
which Qg j is minimal is the most accurate one. Let

p= argznin{Qk,k} (9.1.40)
and let us compute
s ="P(s) (9.1.41)

If we assume that §;, is correct, we can subtract its contribution from 4" and obtain
a problem of reduced order:

. 2
min||(y/ — 4,6,) - Fs) (9.1.42)
D
where f;, is the pth column of F”, s;, denotes the vector s’ with the pth element
removed and F; is the matrix F’ with the pth column eliminated. The procedure
continues iteratively by solving the reduced problem (9.1.42) until all elements of
s’ have been found.

The Sphere Decoding Algorithm

The task of finding the vector s’ that minimizes (9.1.26) is related to that of finding
the shortest vector in a finite lattice, which is a well-studied problem in number
theory and computational mathematics. The work of [FINCKE AND POHST, 1985]
made a significant progress towards reducing the complexity of finding the solu-
tion to this minimization problem. The method proposed in the cited paper is
usually referred to as “sphere decoding” and was applied in the context of digital
and wireless communications in, for instance, [VITERBO AND BOUTROS, 1999],
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[DAMEN ET AL., 2000]. A complexity analysis of it, in the context of wireless
communications, can be found in [HASSIBI AND VIKALO, 2002]. Analyzing and
reducing the computational complexity of the sphere decoding algorithm and re-
lated methods is currently an active research topic (see the cited papers and also,
e.g., [AGRELL ET AL., 2002]); we shall only describe the technique in its simplest
version. Like in the previous subsections, we assume that the real and imaginary
parts of the symbols can be detected independently of each other.

We say that a vector s’ (whose elements belong to S’) lies in a sphere with
radius r if it approximates the solution to (9.1.26) with a residual norm less than
r:

ly — F's'||* < 2 (9.1.43)
Let
8= (FTF)'FTy (9.1.44)
be the zero-forcing solution (see (9.1.28)). Since
é/Z’II;F/TF/S/ — y/TF/ (F/TF/)—IF/TF/S/ — y/TF/S/ (9145)
it follows that
IF'(s' = 8,)||* = || F's'||” + | F'&)||” — 2- 3LFTF's'
= |F's|)* + |F'&|* —2 yTF's (9.1.46)
=l = F's'|” = /I + | P& ||
and consequently
ly' = F's||* = | F'(s' = )| + 191 = | F'& | 9.1.47
= | R(s — 820) " + 1911 — || B3|

where R is the upper triangular matrix with positive diagonal elements that sat-
isfies

R'TR=F"TF (9.1.48)

In practice, R is obtained via the Cholesky factorization of the positive definite
matrix F'TF' (see, e.g., [GOLUB AND VAN LOAN, 1989]). It follows that a vector
s’ lies in a sphere with radius r if and only if

IR = 8i)|[* <o = /1P + || R | (9149)
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The main idea behind the sphere decoding algorithm is perhaps most easily
described in the following way. Let

P22 ”y/H2 i HRS/ZFH2 (9.1.50)

n

where n is the length of s’. Since R is an upper-triangular matrix:

|R(s' = 8)|”

=zwm@f%+z—ﬂ@%®

) .1.51
k=1 I=k+1 Ry (9.1.51)
Rn—l,n

2
2 o \2 2 A .
R R I () R
n—1,n—1
(here s, is the kth element of s”). From (9.1.51) it follows that a necessary condition
for s’ to lie in a sphere with radius r is that
R. (s, —8,)2 <y (9.1.52)

n~ °n) =
or equivalently that
/ /

Al Tn -| / LA/ Tn J
S, — <s < |5 +
" " Rn,n -t " Rn,n

(9.1.53)

where [z] and |x] denote the integers obtained by rounding x towards +oo and
—00, respectively. Note that (9.1.53) is a necessary but not a sufficient condition.
For a given s/, € 8’ that satisfies (9.1.53), let us define

SN
. . R, 1, . (9.1.54)
5%—1|n =8, — (s, — 5,)

Rn—l,n—l

Then a further necessary condition for s’ to lie in the sphere is (cf. (9.1.51)):

/ /
~l Tn—1 —‘ ! \;/ n—1 J
§ 4, —=—— <8, <8 4 +—=—"—"— 9.1.55
’V n-1ln Rnfl,nfl nl n-1ln Rnfl,nfl ( )
For given s, € &' and s),_; € &' in the intervals specified by (9.1.55) we can
continue to obtain a bound on s/, _, that must be satisfied for s’ to lie in the sphere
of radius r:

N T'n—2 . Th_2
’78;72|n71 - ﬁ—‘ < 3;—2 < {Silfgmfl + ﬁJ (9.1.56)
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where
22 2 / A 2
Tn—2 =Tn—1— Rn—l,n—l(sn—l - sn—1|n)
N Al Rn—?,n—l / ~f (9157)
Sn—2ln-1 = Sn—2 " p— (Sh—1— Sn71|n)
n—2,n—2
The sphere decoder continues recursively to establish bounds on s/,_5,.... When-

ever a valid value of §] is reached, the necessary and sufficient conditions on s’ to
lie in the sphere are satisfied and hence we found a vector in the sphere; otherwise,
we are on a “wrong track,” and we should try another combination. Each time a
vector s, that lies in the sphere is found, the search can be restarted by restrict-
ing it to a sphere with radius ||y’ — F’s.||>. The initial /2 can be obtained, for
example, by “truncating” 3}, as in (9.1.29).

Note that although the procedure is recursive in nature, an iterative imple-
mentation may be advantageous from a computer implementation point of view.

9.2 Concatenation of Linear STBC with Outer Codes

In a practical system, the linear space-time block codes will be concatenated with
outer error-correcting codes. In this case, in addition to solving a problem such as
(9.1.26), the detector must also provide reliability information about the decisions.
Note that for orthogonal STBC, the computation of optimal soft information is
trivial, owing to the inherent orthogonality of OSTBC that effectively decouples
the MIMO channel into a number of scalar channels (see Section 7.4). However,
for general STBC, it is often necessary to resort to suboptimal techniques.

9.2.1 Optimal Information Transfer

In the general case, the optimal soft information (in a maximum-likelihood sense)
is contained in the set of log-likelihood function values

1
{—nr(Nt + NyN) log o — —2HY—HX||2} (9.2.1)
o
for all possible X, or equivalently, in the following set:
1
{ = ne(Ni+ NyN) log o? — Sy - Fs'|*} (9.2.2)

for all possible s’. This is so since given these likelihood function values, the total
likelihood function can be computed for any given hypothetical message [LARSSON
ET AL., 2002B]. Of course, computing all these metrics explicitly and passing their
values to a channel decoder would violate any reasonable complexity bounds.
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If the channel H and noise variance o2 are unknown, it was shown in [LARSSON

ET AL., 2002B] that the optimal (from an ML point of view) soft information is
the set of likelihood functions concentrated with respect to H,o?:

1
. 2 2
{ min { — (N + NyN) log 0? = = |[Y — HX| }} (9.2.3)

for all possible X. The cited paper discussed various problems related to the
computation of optimal information according to (9.2.3). For instance, since the
channel H is unknown it can be assumed to be either a deterministic unknown
or a stochastic variable (in the latter case, the likelihood function takes on a
form different from (9.2.1); see the cited article). In fact, since H is sometimes
well modeled as a random matrix with independent Gaussian elements having the
same variance (see Chapter 2), one could expect that incorporation of such a priori
information on the statistical distribution of H would increase the performance.
In the cited reference, however, it was found that a deterministic viewpoint may
have some advantages, despite the fact that the modeling of H as a deterministic
quantity (as we do throughout this book) might discard some a priori information
on the distribution of H.

9.2.2 Bit Metric Computations

In general, it is not computationally feasible to use the optimal soft information
transfer discussed in the previous Section 9.2.1 and one must resort to various
approximations. In practice, it is often desirable to compute a likelihood value
for each information bit instead of a likelihood value for each code matrix. Such
bit metrics are particularly important if the code is used in concatenation with
bit-interleaved coded modulation [CAIRE ET AL., 1998|.

Let ¢ be a particular information bit under study. Provided that sufficient in-
terleaving is used, the optimal information to be forwarded to the channel decoder
for each bit ¢ is the likelihood ratio P(c = 1)/P(c = 0) [LIN AND COSTELLO,
1983]. Let {s’ : ¢ = 0}, {8’ : ¢ = 1} denote the set of vectors s’ for which ¢ = 0
respectively ¢ = 1. If the information bits are equally likely and independent a
priori, the likelihood ratio P(c = 1)/P(c = 0) can be approximated by:

1 _ 1112
Ple=1) Lo o (= hlly - FsP) 000

Ple=0 5, gexp (- &ly - Fs|?)

In practice, (9.2.4) can be evaluated by recursively using the fact that

log (¢ + €¥) = max(z,y) + log (1 + e*|x*y|) (9.2.5)
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The function log(1 + e~*) can be stored in a lookup-table, hence eliminating the
need for computing exponential or logarithmic functions. If desired, the numerical
calculations involved can be further simplified by using the approximation

log (e” + e¥) ~ max(z,y) (9.2.6)

Direct evaluation of (9.2.4) is impractical since computing the entire summation
over all possible s’ would take as long a time as solving the ML decoding problem
(9.1.26) in a brute-force manner. This problem can be overcome, for instance, by
summing only over the vectors s’ that lie inside a sphere of a certain radius. The
sphere decoder (see Section 9.1.3) can be used to determine those vectors s’. It
is also possible to solve the integer-constrained LS problem and decode the outer
error-correcting code jointly in a way reminiscent of turbo coding [HOCHWALD
AND TEN BRINK, 2001].

9.3 Joint ML Detection and Estimation

If the channel H is known to the receiver, the coherent detectors in Section 9.1
can be applied directly. In this section, we treat ML detection for the case that
the channel is unknown to the receiver. Referring to the discussion in Section 9.2,
we will assume that H and o2 are deterministic unknowns. Then the columns
of Y are Gaussian random variables with a mean and covariance that depend on
the transmitted data and hence it is, in principle, straightforward to formulate the
joint likelihood function for the data X, the channel H and the noise variance
o2. The resulting joint detection (of X) and estimation (of H) can be seen as an
application of the generalized likelihood ratio test (GRLT) principle [KAY, 1998,
SEC. 6.4.2]. Another possibility is to treat H as a random variable (cf. the remark
after Theorem 4.4 on page 49).

9.3.1 White Noise

Consider the logarithm of the likelihood function associated with a certain block
X:
1
4MM+NMM%2—;ﬂY—HXW (9.3.1)

Maximizing (9.3.1) with respect to H is a quadratic optimization problem. It is
easy to see that the solution is given by (see, e.g., [STOICA AND MOSES, 1997,
SEC. A.8.2] or [SODERSTROM AND STOICA, 1989, SEC. A.2])

H=vyXxX"(xx")! (9.3.2)
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(assuming that the above inverse exists). Insertion of (9.3.2) in (9.3.1) and drop-
ping constant terms show that maximization of (9.3.1) is equivalent to the maxi-
mization of the following function:

Tr{YIlynY"} (9.3.3)

with respect to the symbols in X. The corresponding ML estimate of o2 can easily
be found to be )

The exact ML detection amounts to maximizing (9.3.3) jointly with respect
to all symbols contained in X. Apparently, doing so requires a search over all
possible X, which is clearly unfeasible if ns; and IV, are large; in particular, this
would involve the evaluation of (9.3.3) for all |S|™"s possible combinations of
symbols.

For the reason discussed in the previous paragraph, a suboptimal detection
technique may be desirable. In the following sections, we will describe a few
such suboptimal techniques. Section 9.4 describes a training-based scheme that
makes use of a transmitted block of pilots. In Section 9.5 we go on to develop
a technique that maximizes the likelihood function in an iterative fashion; this
iterative procedure can be initialized in a blind manner, without using any training
data, or by using a channel estimate obtained via training. However, before doing
so we will discuss the joint ML detection and estimation problem in more detail.

Example 9.2: Joint detection/estimation for OSTBC with unitary symbols.

If X is formed using orthogonal STBC with a unitary symbol constellation S,
and if the training block X is semi-unitary, the problem of maximizing (9.3.3)
can be cast in the form (9.1.26), and consequently the techniques in Section 9.1.3
can be used to find the ML solution. Note, however, that the main virtue of
orthogonal STBC is the decoupled detection of the information symbols in the case
of a known propagation channel. If the receiver can afford to use the techniques
of Section 9.1.3, OSTBC may not be the preferred space-time code. Hence the
following derivation may be somewhat less important from a practical point of
view, although it is quite instructive.

Supposing that

X XH = p1 (9.3.5)

and under the assumptions made above we have that (see Theorem 7.1 on
page 102):
XX" = (p+ Nyns) - I (9.3.6)
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and consequently
1
Oyn = XX 9.3.7
X" p2 + ans ( )

Hence the maximization of (9.3.3) is equivalent to the maximization of

T {Y XZXYH) = ||vec (Y X7)||? (9.3.8)
The maximizer of (9.3.8) is the same as the maximizer of
1 s\ FIF Ll,] (9.3.9)
with respect to {s),}, s), € S, where F is defined according to:
P —foexaty B E o 6]
Féa) =[vec(Y A) -+ vec(Y AD)], k=1,....N, (9.3.10)
F —[—ivec(YB) -+ —ivee(Y BH)], k=1,...,N,
This maximization problem is exactly the one studied in Section 9.1.3. |

9.3.2 Colored Noise

Assume that the noise is temporally white but spatially colored, i.e., that the
columns of E in (9.1.3) are independent and Gaussian according to

en ~ No(0,A) (9.3.11)

where A is an unknown positive definite matrix. In this case, the ML metric takes
on the following form (treating H as a deterministic quantity):

(N + NyN) log |[A| + T {A" (Y - HX)(Y - HX)"} (9.3.12)

It is possible to concentrate the ML metric (9.3.12) analytically with respect
to H and A for a given X. It is instructive to see how this can be done. Let

A =TATH (9.3.13)
be the eigenvalue-decomposition of A, where

TT? =1 (9.3.14)
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and

(9.3.15)

o
o -
(9
S

Then we have that

(N; + NyN) log |A| + Tr {A (Y - HX)(Y - HX)"}

=(N; + N,N) Zloga +Z (T"(y - HX)(Y - HX)"T)

n=1

n,n

>(N; + N,N) Z log (T (Y — HX)(Y — HX)"T)  + const. (9.3.16)

n=1

Uz
=(N; + NyN) log [ [ (T"(Y = HX)(Y - HX)"T),, , + const.
n=1

>(N; + NyN)log |TH(Y — HX)(Y — HX)2T| + const.
The first inequality, which is easily verified, becomes an equality if

_ 1 H o . H
6"_Nt+NbN(T (Y - HX)(Y - HX)"'T), (9.3.17)

The second inequality follows from the Hadamard inequality [HORN AND JOHN-
SON, 1985, TH. 7.8.1] and it becomes an equality if the matrix

TH(Y - HX)(Y - HX)"T (9.3.18)

is diagonal, which, in view of (9.3.17), gives
TH(Y - HX)(Y - HX)!T = (N, + N,N)A (9.3.19)
Hence, the ML estimate of the noise covariance matrix is given by (conditioned on

H):
1

N, + NN
Inserting (9.3.20) in (9.3.12), we are left with minimizing:

A =TATH = (Y -HX)(Y -HX)Y (9.3.20)

log|(Y - HX)(Y — HX)| (9.3.21)
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Observe that

(Y -HX)(Y -HX)Y

—YY? —HXY? _YX"H" +t HX X" HY

= (H-YyXxI(xxH)"hxx"(H-yXxXT(xx")1HH (9.3.22)
+yYyY? _yvxH(xx)txy!

>yYYH? -y X (xx")'Xxy" = yn, , v¥

where the inequality becomes an equality if and only if
H=vXxT(xx")1 (9.3.23)

Hence H in (9.3.23) minimizes all eigenvalues of (Y — HX)(Y — HX)" and
therefore also the determinant in (9.3.21). Consequently H is the ML estimate
of the channel also in this case of colored noise (see the channel estimate in the
case of white noise in (9.3.2)). Note that the ML estimate of A can be found by
inserting (9.3.23) into (9.3.20) which gives

1

I&ZREIREVYH§HYH (9.3.24)
This formula may be of interest per se.

Insertion of (9.3.23) in (9.3.21) gives the following concentrated ML metric:
‘YH§HYH‘ (9.3.25)

Like for the case of white noise (see (9.3.3)), minimization of (9.3.25) with respect
to X requires a search through the |S|Vo"s possible combinations of symbols, which
is often unfeasible. In the next sections, we derive suboptimal receiver structures
for noncoherent detection (both for white and colored noise).

9.4 Training-Based Detection

Perhaps the most intuitive and easiest way to detect the data symbols in the
case of an unknown channel is to use the received training block Y; to estimate
H and then use this channel estimate in the coherent detector (see Section 9.1).
This procedure is a standard approximation to the exact ML detector and the
so-obtained (suboptimal) detector will be referred to as training-based.
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The ML estimate of the channel gain matrix H based on the received training
block Y7 is, regardless of whether the receiver assumes that A = ¢2I, or that A
is an unknown positive definite matrix:

H=v XIx,xH)! (9.4.1)
For colored noise, the noise covariance estimate is given by:

1
A= EYﬁHiHYfI (9.4.2)

For white noise, the noise variance estimate is:

-
Niny

T { Y I YT} (9.4.3)

Hence, to summarize the training-based ML algorithm:

Step 1. Obtain estimates of H and of the noise parameters based on the training
block Y using (9.4.1)—(9.4.3).

Step 2. Use the so-obtained estimates in the coherent detector (see Section 9.1)
to detect the data symbols.

9.4.1 Optimal Training for White Noise

In this subsection we address the question of choosing the training block X so as
to optimize the system performance. Finding the X; that minimizes the BER of
the system is a hard problem, but we can easily address the question of finding the
X ; that minimizes the variance of the training-based channel estimate, and which
should also minimize the performance difference between coherent and training-
based detection.
The ML estimate of the channel H based on the received training block Y is
given by (see (9.4.1)):
H=v XIx,xH)! (9.4.4)

Since
Y, =HX,;+ E; (9.4.5)

we have that
EH =HX X/ X, XI)"'=H (9.4.6)
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so the channel estimate in (9.4.4) is unbiased. To derive its covariance matrix, let

h = vec(H)
h = vec(H) (9.4.7)
e; = vec(Ey)
Since
Eleel] = oI (9.4.8)

it follows that
2 2 E[(h — h)(h — h)"]
— (X (x, X" o I)" Eleel) (X (X, X)) 0 1)

*

=2 (X X)X X (X X)) 2 1) e
= o2 ((XtX{f)—T ® I)
and hence that
Tr {2} = n, Tr{ (X, X;") " }o” (9.4.10)

’2‘ — ‘(Xth{)fl‘nrojnrnt

The covariance matrix ¥ coincides with the Cramér-Rao bound [SODERSTROM
AND STOICA, 1989, SEC. B.4] [KAY, 1993, CHAP. 3], so the channel estimate in
(9.4.4) is statistically efficient.

We can design the training block X; by minimizing Tr {3}, or the correspond-
ing determinant |X|, in (9.4.10) under a power constraint

Te{X: X} <y (9.4.11)

Minimizing the trace of the error covariance has a natural physical interpretation
as the trace corresponds to the sum of the variances of the error components; on
the other hand, the determinant can be interpreted as the volume of a hyper-
ellipsoid within which the error vector lies with a certain probability. To carry out
the minimization of the error metrics, we need the following theorem.
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Theorem 9.1: A result on optimal training.
Assume that X has ny linearly independent rows and that

Tr{XX"} <ny (9.4.12)
Then
(i) Tr{(XXH)*l} > ng with equality if and only if XX =1
(ii) ‘(XXH)_1| > 1 with equality if and only if X X" =1

Proof: To show part (i), note that by the Cauchy-Schwarz inequality:
T{xx"} . T (xx")""}
> (Tr{ (xxH)?. (XXH)*”Q})2 (9.4.13)
—(Te{T,,})* = n?

It follows that
2 2

E Tr{XXH} nt

with equality if and only if X X¥ = 1.
To prove part (i), let Ai,...,\,, be the ecigenvalues of X X. By the
arithmetic-geometric mean inequality,

|(XXH)1‘_<Tf[1)\m) _(niti: )

Tr{ (X X))~ =y (9.4.14)

(9.4.15)
1
= (ome{xx}) " 21
g
with equality if and only if Ay = --- = A, = 1. Consequently, the semi-unitary
choice of X also minimizes the determinant of (X X#)~1, [

Application of Theorem 9.1 shows that the optimal X; must be semi-unitary:
X XP 1 (9.4.16)

A related optimality result was derived in [HASSIBI AND HocHWALD, 2000], by
considering an information theoretic criterion instead of the covariance of the chan-
nel estimate. The result (9.4.16) has the consequence that an arbitrary OSTBC
matrix X, or a concatenation of several such matrices, can be used for optimal
training. The optimal training does not depend on either the true channel H or
the noise variance o2, and this is a pleasing property.
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9.4.2 Optimal Training for Colored Noise

In the case of colored noise, we should consider the accuracy of H as well as that
of A when designing the optimal training block X. Fortunately, the estimation
accuracy of A does not depend on X ;. This result is known in the linear regression
literature [ANDERSON, 1971], but was also established in the present context in
[LARSSON ET AL., 2003]. Our derivation follows that in the latter reference.

Consider the projection matrix HJ)‘( - Since HJ)‘( g has rank N; —n;, there is an
t t

Ny x (N¢ — ny) matrix U such that

H§(tH =uutf (9.4.17)
and
viu=r1 (9.4.18)
Let
zZ2U"ER (9.4.19)
Then
vee(Z) = (I @ UM vec(El) (9.4.20)

and consequently
Elvec(Z)] =0
E[vec(Z) ( vec(Z))H] 1@ UM)Evec(EM) (vee(E))")(I © U)

(
ITQUMADI®U)
=(A®I)

(9.4.21)

Hence vec(Z) is a zero-mean complex Gaussian vector with a covariance matrix
that depends only on A (but not on X;). It follows that the statistical distribution
of

1
Ny

1 1
¥ E.UURE! = —Z"Z7 (9.4.22)
t

1
A= —YtH§§Yf = N
t

1 H
N, Bl B =

depends only on A (but not on X; nor on H).
The LS channel estimate is given by (9.4.1):

H=v XIx,xH)! (9.4.23)
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Its expectation and covariance are easily derived (cf. Section 9.4.1)

EH]=HX X (X, X/ )" =H
E[(h — h)(h — h)"]

= (XX, X)) '@ )T Eleel (X (X X{) T @ I)* (9.4.24)
= (X xH Tx xH'(x, XIH M) e A
= (X, X TeA

It follows that
Tr{Z} = Tr{(X: X)) '} Tr {A}

K (9.4.25)
2| = (X X)) A
In the same way as in Section 9.4.1, we can use Theorem 9.1 (see page 176) to

minimize Tr {3} or |X| in (9.4.25) under the power constraint
Tr{X, X"} <mny (9.4.26)

The result is the same as for white noise (A = ¢?I): the optimal training block
X should satisfy
X XH o1 (9.4.27)

This is an appealing result: a semi-unitary training block is optimal regardless
of the channel and the noise covariance, and regardless of whether the receiver
assumes white or colored noise.

9.4.3 Training for Frequency-Selective Channels

Estimates of the parameters associated with a frequency-selective channel can be
acquired by training in a manner similar to what we described for flat fading
channels above. In principle, a distinction can be made between the case when
the time-domain impulse response H(z71) is of interest, and the case when an
estimate of the transfer function H (w) is desired. The former case is relevant for
time-domain equalization (such as for TR-OSTBC in Section 8.3), whereas the
latter case is relevant for systems that process the received data in the frequency-
domain (such as OFDM and ST-OFDM in Sections 5.2.2 and 8.2).

Training for Time-Domain Equalized Systems: Estimation of H(z 1)

Let @i(n), n=0,...,N; — 1 be a set of consecutively transmitted training vectors
of length n;, and let y,(n) be the corresponding received data. For reasons similar
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to those discussed in Chapter 2, the received data is well-defined only for n =

L,..., Ny —1 where L is the maximum excess delay of the channel. Arranging the
data in the same way as in Section 2.2.2 we obtain:
T
y,=[y'(@L) - y'(N-1)] =(X{ @I, )h+e (9.4.28)
where
er=[eT(L) - TN —1)]" (9.4.29)
is a noise vector,
h=vec([Hy --- HL)) (9.4.30)
Ni—1

and the matrix X, is built from the training data {x:(n)}
(cf. (2.2.11)):

neo according to

z,(L) c e my(N = 1)
X, = act(L.— o | ;ct(Nf —2) (0.4.31)
wt.(O) c ey (L) - :ct(Nt—.L—l)

Then ML estimation of the channel h from the received training data y, is
equivalent to minimizing the following metric (see (8.1.4)):

ly, — (X} ® I, )| (9.4.32)
The minimizer of (9.4.32) is given by:
h=((X;X[)'X; ®I,)y, (9.4.33)

It is not hard to prove that, assuming that Ele;el’] = o1,
Elhl=h
El(h —h)(h— 0" = o*(X; XT) " @ 1,,)
Consequently, the channel estimate is unbiased with a covariance matrix that

depends on the training data. The covariance matrix of h is minimized when
(cf. Theorem 9.1 on page 176):

(9.4.34)

X XH o I (9.4.35)

This happens at least approximately when the sequences of training data trans-
mitted via the different antennas are mutually uncorrelated white signals. Since
X has a block-Toeplitz structure, it may not be possible to achieve (9.4.35) ex-
actly, but at least the above result provides some guidelines for the design of a
quasi-optimal training block.
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Training for Frequency-Domain Equalized Systems: Estimation of H(w)

For a system that uses frequency-domain equalization (with OFDM as an exam-
ple), it may be desirable to obtain an estimate of the channel transfer function
H (w) rather than the impulse response H (z~1). This can be done in two ways: via
estimation in the frequency domain, or via estimation in the time-domain followed
by transformation to the frequency domain. As we will see, the latter technique is
often more advantageous.

Frequency-Domain Estimation: Let Ny be the number of subcarriers available
for training and let

X;(n) = [2Vm) ...2a™ (n)], n=0,. .. Ny—1 (9.4.36)

be an ny X N matrix that contains the training data associated with subcarrier n.
If Y(n) is a matrix of dimension n, x N that contains the corresponding received
data, then the ML metric for estimation of the channel transfer function associated
with subcarrier n is given by (cf. Theorem 8.1 (see page 134)):

2

HYt(n) - H(%n) X () (9.4.37)
Minimization of (9.4.37) yields
ﬁ(%n) — Y ()X () (X () X T () (9.4.38)

Equation (9.4.38) is of the same form as (9.4.4). Therefore, we conclude that an
optimal training block should satisfy:

X, (n)XE(n) I (9.4.39)

Note that it may be the case that not all available subcarriers are being used for
transmission (see, e.g., [VAN NEE ET AL., 1999]). In that case, it is not necessary
to estimate the channel gain corresponding to a subcarrier that is not in use. This
is easy to accomplish in the present case simply by not transmitting any pilots on
these subcarriers.

Time-Domain Estimation: The procedure for estimating H(w) outlined in the
above paragraph is not optimal in general. This is so since the physical propa-
gation channel H(z7!) (in the time-domain) is determined by only n;n,(L + 1)
parameters, while the method outlined above estimates nn, Ny parameters and
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typically Ny > L + 1. According to the parsimony principle [SODERSTROM AND
SToICA, 1989, SEC. 11.4], it should therefore be more advantageous to estimate
the time-domain propagation coefficients and thereafter transform them to the
frequency domain, instead of estimating the frequency domain propagation coef-
ficients directly. This observation has been exploited frequently in the literature
(see, e.g., [L1 ET AL., 1999]).

The time-domain and the frequency-domain propagation coefficients are related
in the following way:

(T Ly 27
<Vok) - ;Hl exp (- zﬁokl) (9.4.40)

Let

hy = vec <[H(O) H(]QV—’;(NO - 1))})

(9.4.41)
h; = vec ([Ho HL])
and let T be the Ny x L matrix whose (k,[)th element is given by

Ty = \/%0 exp (—i%%) (9.4.42)

(note that in general THT = I but TTH # I'). Then (9.4.40) can be written
hy = (T & Inn, )l (9.4.43)

Let

y, =vec ([Y(0) -+ Y¢(No—1)]) (9.4.44)

The ML metric for channel estimation becomes (cf. Theorem 8.1 on page 134):

No—1 2
Y.(n) — H(—n)Xt(n)

2 ,

n=0 ) (9.4.45)
=lly; — (Xt @ I, )hy||

=y, — (X: @I, )(T ® Inrnt)htHQ
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where
xTwo)y o 0
T
x,-| ¢ X (9.4.46)
: . 0
0 e 0 XI(Ny—1)

Estimation of ks by minimizing (9.4.45) yields
hy=[(TH @ 1,,,,)(XF e 1,) (X, @ 1,)(T&I,,)]"
(T @ I0,) (X @ I,,)y, (9.4.47)
- [((r" e L)X X(T o L,))  (T" 0 1,)X{) @ I, | v,
and finally the frequency-domain coefficients can be computed via
hi=(T® L., )h

~ (o L) (" o 1) X[ X,(T 0 1,) " (T 0 1,)XI) 0 1, ] v,
(9.4.48)

Example 9.3: Equivalence of time and frequency-domain estimation for L = Nj,.

If L = Ny, the time-domain channel estimation and the frequency-domain channel
estimation procedures become equivalent. To see this, note that in this case, T is
square and unitary:

TTH =1 (9.4.49)
Hence, (9.4.48) becomes:
hy = [((X{fxt)’le) ® Inr] Y, (9.4.50)
or equivalently,
H (o0 = Yo X1 () (X)X ()™ (9.4.51)
which is (9.4.38). [

Finally we note that the design of optimal training for ST-OFDM has been
discussed in, for instance, [L1 ET AL., 1999], [TUNG ET AL., 2001], [NEGI AND
C10FFI1, 1998] and [LARSSON AND L1, 2001]. The first three references treat the
problem in a general context, while the last paper focuses on the case when not
all subcarriers are used.
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9.5 Blind and Semi-Blind Detection Methods

In this section we describe two recent methods that can have some performance
advantages relative to the training-based ML. These methods are called blind and
semi-blind, respectively, and were proposed in [STOICA AND GANESAN, 2003],
[LARSSON ET AL., 2003]; however, our presentation is slightly different from
that in these articles. Related methods were also suggested in, for instance,
[SWINDLEHURST AND LEUS, 2002], [MOGUEZ AND CASTEDO, 2002]. Note that
the notion of blind channel estimation for communications, based on second-order
data, goes back at least to [TONG ET AL., 1994] (see also the references therein).

The common core of the methods in [STOICA AND GANESAN, 2003], [LARSSON
ET AL., 2003] is an iterative scheme that attempts to obtain the minimum of the
ML metrics (9.1.4) and (9.1.12) by means of a cyclic minimizer; the blind and
the semi-blind schemes differ simply in the way this cyclic minimizer is initialized.
The complexity of the blind and semi-blind methods is relatively low and they are
applicable regardless of whether the symbols belong to a unitary constellation or
not. These methods are applicable to STBC in general, but the detection step in
the algorithm simplifies if an OSTBC is used.

9.5.1 Cyclic Minimization of the ML Metric

The cyclic iterative scheme for minimizing the ML metric is outlined below and
illustrated in Figure 9.2.

1. Obtain an initial estimate of the channel H and the noise covariance matrix
A, for instance blindly or by using training.

2. Use the so-obtained channel estimate in the coherent detector (see Sec-
tion 9.1).

3. Re-estimate the channel using the detected symbols from Step 2, via:
H=vXxXxx"! (9.5.1)

(see (9.3.2)) and the noise covariance via:

A _ 1 L ~yH
(see (9.3.24)), for colored noise, or via:
1
.2 1 vH
= e T { YL Y 5.
7 T (N + NyN)m, U ! (9.5.3)
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o Re—estimate
Initialize Detect Symbols Channel Convergence?

A Yes

No

Figure 9.2. Flowchart of the cyclic detection/estimation scheme.

(see (9.3.4)), for white noise. Here X is the concatenation of the STBC blocks
(see (9.1.1)) corresponding to the most recent estimate of the symbols.

4. Iterate until convergence or until a pre-imposed number of steps have been
carried out.

Note that, the initialization step aside, the above algorithm is nothing but a
cyclic minimizer of the ML metric. A cyclic minimizer [ZANGWILL, 1967] min-
imizes an objective function by partitioning the free variables into two groups
Q4,9 and proceeding as follows. First, minimize the objective function over 2y
while keeping (2o fixed. Next, minimize the function over 2 while keeping
fixed at its most recently determined value. Finally, iterate these two steps un-
til convergence. As is known, and as we explain in the following, such a cyclic
minimizer will converge under general conditions.

For simplicity, let us consider the ML metric (9.1.5) associated with white
noise; similar results hold in the case of colored noise. Let fi be the value of the
ML metric (9.1.5) after k iterations and let f, be the value of it at its minimum.
Of course, fr > fi for all k. We have that

f. = min Ty {YHJ)-(HYH } (9.5.4)

and consequently f, > 0 with probability one. Since each of the Steps 2 and
3 in the cyclic minimization algorithm above can only decrease the value of the
objective function, we have that fi < fr_; for all £ > 1. It follows that {fy} forms
a monotonically non-increasing sequence that must converge to

foo £ inf{fk} > f* (9.5.5)

(see, e.g., [RUDIN, 1976]). This value f corresponds to the value of the ML
metric at the point of convergence, which must be at least a local minimum of
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the ML metric. Whether the so-obtained point of convergence is equal to the
global minimum of the ML metric is a more difficult question — note that in
general for nonlinear optimization problems the global minimum of a non-convex
function is usually hard to obtain. However, since the cyclic algorithm is initialized
reasonably well, and since the iteration can only decrease the value of the ML
metric, we expect the cyclic algorithm to perform well in the sense that the point
of convergence should at least be close to the global minimum of the ML metric.

Example 9.4: Blind detection of OSTBC.
The article [STOICA AND GANESAN, 2003] suggested a blind approach to the
detection of OSTBC, that does not require any training block. Let us define
h = vec(H). Then the ML metric in (9.1.5) can be rewritten as:
Y - HX|?=Te{YY"} + |H|?||s'|* - 2Re{Tr{Y"HX } }
= ||s'|*||h||* — 2Re {R" F's'} + const. (9.5.6)
= |F — hs'T||?> 4 const.

where s’ is defined in (9.1.9) and F is defined by

a a b b
Fl(f) :[Vec(YkA{{) Vec(YkAfs)], k=1,..., N (9.5.7)
FV —[—ivec(Y,BY) - —ivec(YtBH)], k=1,...,N,

To perform ML detection, the metric ||F — hs'?'||? must be minimized jointly
with respect to h and s’. If we neglect the constraint that s’ belongs to a finite
alphabet, this minimum is achieved by taking h and s’ equal to the left and right
singular vectors of the matrix F', which correspond to its largest singular value.
Clearly, at least one element of s’ or h must be known for these two singular
vectors to uniquely define h and s’. If both s’ and h are unconstrained vectors,
an ambiguity exists since as’ and (1/a)h would also minimize the same criterion.
Hence, the blind algorithm requires (only) one pilot symbol. The so-obtained
estimate of h can be used in the cyclic minimization algorithm described above.
Note that if a training block is present, the blind approach is in principle still
applicable (with some algebraic modifications), even though the training-based
or semi-blind methods (i.e., estimation of the channel followed by iteration as in
Figure 9.2) may be preferable for several reasons.

We can make a connection between the blind algorithm outlined in this section
and the exact ML detection for OSTBC discussed in Example 9.2 (see page 170).
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If no training is present and the constellation |S| is unitary, the concentrated ML
metric is proportional to "7 FIFs' (see (9.3.9)). If, like for the blind method
above, we relax the optimization problem neglecting the constraint that s’ belongs
to a finite alphabet, the symbol vector s’ that minimizes s'7 FH Fs' is given by
the right singular vector of F' that corresponds to the largest singular value of this
matrix. This is, however, the same solution as given by the blind algorithm. Like
for the blind algorithm, for this singular vector to uniquely define s’, at least one
of its elements must be known.

Example 9.5: Blind, trained, and semi-blind detection of OSTBC.

In this example (see [STOICA AND GANESAN, 2003]) we consider a system with
ny = 3 transmit antennas and n, = 2 receive antennas using the code (7.4.8). The
elements of the channel matrix H are independent and zero-mean Gaussian with
variance p?, and the transmitted symbols belong to a BPSK constellation. The
noise is white and has variance o2. A variable number, Ny, of OSTBC matrices
were transmitted sequentially and preceded by one training block that consisted
of a known OSTBC matrix. Figure 9.3 shows the BER versus the SNR for three
different values of Ny, namely N, = 4, 16 and 64. From the figure, we can see
that the semi-blind detector is always better than the blind detector. This is not
surprising since the former makes use of the training data, while the latter does
not. However, for large values of Ny, the performance of the blind detector gets
somewhat closer to that of the semi-blind one. We also observe that the BER for
the semi-blind detector is smaller than that corresponding to the trained detector.
This may be expected in view of the fact that the training-based detector is just
the first step of the semi-blind one. |

The next two examples (see also [LARSSON ET AL., 2003]) will illustrate the
application of the training-based and semi-blind detection methods in the presence
of white and colored noise, respectively.

Example 9.6: Trained and semi-blind detection for OSTBC (white noise).

We consider a system with n; = 2 transmit and n, = 2 receive antennas using the
Alamouti code and BPSK signalling. The channel noise is spatially and temporally
white Gaussian, that is, the columns of E are independent outcomes of a N (0, 0I)
distribution. The elements of the channel gain matrix H in different simulation
runs are independent realizations of a Gaussian random process with mean zero
and variance p?, and the SNR is defined as p?/c?. Figure 9.4 shows an estimate
of the BER as a function of the SNR. We note that the semi-blind ML receiver
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Figure 9.3. Results for Example 9.5. Coherent, training-based, semi-blind and blind detection
for block lengths N, = 4, 16 and 64.

outperforms the training-based algorithm by about 1 dB for the case when the
receiver assumes the noise to be white, and by more than 2 dB in the case when
the receiver assumes the noise to be colored. For the semi-blind ML receiver
assuming white noise, the detection loss (i.e., the performance loss due to the need
for estimating the channel), is less than 1 dB. This loss is somewhat higher for
the receivers assuming colored noise (indeed, the receivers assuming white noise
outperform those assuming colored noise by about 2 dB). The latter fact is not
surprising since the receiver structures assuming colored noise are not parsimonious
for this example. [ ]
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Figure 9.4. Results for Example 9.6. Only white noise is present. The figure shows the estimated
bit-error-rate (BER) vs. the signal-to-noise ratio (SNR) for the coherent ML receiver (assuming
perfect knowledge of H and A), the training-based white and colored receivers, and the semiblind
white and colored receivers using n iterations.

Example 9.7: Trained and semi-blind detection for OSTBC (spatially colored noise).
In this example we consider the same system as in Example 9.6 but with one
strong interference signal present. The interference signal is temporally white, has
a power equal to that of the signal of interest and a channel gain vector which is
also zero-mean Gaussian and independent of all other random quantities. White
Gaussian noise is added to the received signal in the same way as for Example 9.6
above. Figure 9.5 shows the BER vs. the SNR for the different schemes (the SNR
here is the ratio of the signal power to the power of the thermal noise, while the
power of the interference signal is kept constant). We note that the semiblind
algorithm outperforms the training-based method by more than 2 dB and that
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Figure 9.5. Results for Example 9.7. One strong interference signal is present.

the detection loss for the “colored” receiver is about 2 dB (which is of the same
order as for Example 9.6). Note also that for high SNR, the receiver that assumes
colored noise significantly outperforms the receiver that assumes white noise. In
particular, the receivers relying on the white noise assumption seem to approach an
error floor as SNR increases. On the other hand, when the SNR is sufficiently low,
the true covariance matrix of the noise and interference is close to a scaled identity
matrix, and for that reason the “white” receiver performs somewhat better than
the “colored” receiver in this case. |
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9.6 Differential Space-Time Block Coding

The space-time coding schemes discussed in the previous chapters assumed that
the channel was known at the receiving end. If the channel is fading slowly then
its gain matrix can be estimated at the receiver via the methods described in
Section 9.4. However, this approach may not work if the channel is changing
rapidly; moreover a training-based approach will require the transmission of pilot
symbols which in turn reduces the achievable data rate. In a single antenna system,
one solution to this problem is to use a differential modulation scheme like DPSK
[PROAKIS, 2001, SEC. 5.2.8]. In this section we discuss the extension of differential
modulation to communication systems using multiple antennas; our discussion is
mostly based on results from [HUGHES, 2000], [HOCHWALD AND SWELDENS,
2000], [GANESAN AND STOICA, 2002B], [GANESAN AND STOICA, 2002A] (see
also [TAROKH AND JAFARKHANI, 2000], [JAFARKHANI AND TAROKH, 2001],
[HAssiBI AND HOCHWALD, 2002A], [LIANG AND XIA, 2002] for some related
results). We also describe a differential encoding and detection scheme for OSTBC
that works well for up to n; = 8 transmit antennas.

9.6.1 Review of Differential Modulation for a SISO System

Consider a system with a single transmit and a single receive antenna. If we
transmit a scalar complex symbol s taken from a finite alphabet S the received
signal is given by

y=hs+e (9.6.1)

where h is the complex channel gain and e is noise. Assume that h is known to the
receiver. Then if the noise is Gaussian, the ML detection of s given y is equivalent
to minimizing:

ly — hs|? (9.6.2)

with respect to s € S, which is a trivial scalar detection problem.

If h is not known at the receiver, we can proceed via differential encoding and
detection as we describe next. The idea of differential encoding is to encode the
information in the phase difference between two consecutively transmitted sym-
bols, and to consider for detection a block of two consecutively received symbols
at the receiver. Suppose {s} is a stream of symbols to be transmitted. Instead
of sending {sy} directly we form another set of symbols {wy} which is defined by:

Wy = Wk—15k
wo = 1 (9.6.3)
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and transmit this sequence {wy} instead. At the beginning of the transmission
we transmit wg = 1, and after that we transmit w; which depends on s; through
(9.6.3). In a strict sense, differential encoding is meaningful only if the constellation
S is unitary, i.e., |s| = 1 for all s € S, since in that case it follows immediately
from (9.6.3) that |wy|?> = 1 for any k (which means that the transmit power does
not vary with k). Hence we assume that |sg| = 1 in the following.

To decode the symbols {sx} we proceed as follows. Let y; and yx_1 be the
received signals corresponding to wj and wg_q respectively. Then we have that

yr = hwg + e
= hwg_1Sk + ek (9.6.4)
and
Yp—1 = hwp_1 + ex_1 (9.6.5)

provided that h remains constant during the transmission of the two symbols. The
ML detection of si given yr and yi_1 is equivalent to minimizing

lyk—1 — hwg—1|* + |yr — hwg|® = |yk—1 — hwp—1* + |yp — hwg_1sx|°
= [yr—1 — 9 + lyk — gsil” (9.6.6)
= lyr—1 — 91> + [s5ux — I
where we defined ¢ = hwy_1. The minimization of (9.6.6) with respect to g gives

*
g= w (9.6.7)

Inserting (9.6.7) into (9.6.6) shows that the ML detection of s amounts to mini-
mizing

yk-1 — Yrsil’ (9.6.8)
Using the constraint that |s;| = 1, we find that minimizing the latter function is
equivalent to maximizing

Re {yx—1ypsk} = Re{bansi} (9.6.9)

where ¢qiq = yr—1Y;, which is again a trivial scalar detection problem.

Although the differential detection scheme does not require the receiver to know
the channel, the performance is worse by about 3 dB than for coherent detection.
This is shown, for instance, in [PROAKIS, 2001, SEC. 5.2.8], but it can also be
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seen easily from the above equations. As S is a unitary constellation, it is clear
from (9.6.2) that the coherent detection of s amounts to maximizing

Re{y*hs} = Re {¢eons} (9.6.10)

where ¢, = y*h. The SNR in ¢, is easily found to be equal to |h|?/0?, where
o2 is the variance of the noise e. On the other hand, for (9.6.9) we have that

Gasr = Yk—1Yf = ]h\Qs,’; + hwy_1€}, + h*wiegp_1 + ex_1€}, (9.6.11)

Neglecting the last term in (9.6.11), which is of higher order, the SNR in ¢4y is
found to be equal to |h|?/(20%). Thus the differential detection method effectively
trades the need for channel knowledge for a 3 dB performance loss.

9.6.2 Differential Modulation for MIMO Systems

In the case of multiple antenna systems we deal with matrices instead of scalars,
and instead of unitary symbols we will work with unitary matrices [HOCHWALD
AND SWELDENS, 2000], [HuGHES, 2000]. Let { X} be a set of unitary matrices
to be transmitted. Equation (9.6.3) can easily be extended to this case: instead
of transmitting { X} we encode the information differentially by forming a new
set of matrices {W} as follows:

Wi = Wi 1 X (9.6.12)
Woy=1 (9.6.13)

Since { X} are unitary and W = I it follows readily that WH W, = I for any
k. This is important as it means that the transmit power is kept constant.
If W, is transmitted, the received n, x n; matrix (note that N = ny) is:

Y, =HW,+ E;
= HW; X, + E; (9.6.14)

where, making the same assumptions as before, the noise term E}, has independent
complex Gaussian elements with variance o2. If HW_; were known at the
receiver, then we could simply use the coherent ML detector in Section 9.1. When
the channel is unknown, we can decode X, using two consecutively received blocks
Y. and Y ;_; in a fashion similar to the procedure in Section 9.6.1. Assume, as in
the SISO case, that H is constant over the two blocks transmitted at time k — 1
and k. Then

Y, 1 = HW;, 1+ FE;_4 (9.6.15)
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Detection of X from Y and Y1 in an ML sense amounts to minimizing the
following metric:

1Y — HW 1 Xp|? 4+ [V o1 — HW oy |?
= [V X —HW, | +||Yi 1 — HW, 4| (9.6.16)

where we have used the fact that X is unitary. The matrix HW_; is a com-
pletely unknown quantity, and minimization of (9.6.16) with respect to it yields:

— 1
HW, | = §(YkaH +Y 1) (9.6.17)

Substituting (9.6.17) in (9.6.16) shows that the ML detection of X amounts to
minimizing:
|V X — Yy |? = —2Re {Tt{ X Y} Y}_1}} + const. (9.6.18)
with respect to X, or equivalently, maximizing
Re {Tr{ X, YY) 1}} (9.6.19)

with respect to X (cf. (9.6.9) for the SISO case). Note that the ML detector in
(9.6.19) is valid for any set of unitary matrices {X}.

Analysis and Design of Differential Codes

The performance of differentially detected space-time codes can be quantified by
using Theorem 4.4 (see page 49). By writing (9.6.14) and (9.6.15) as

Yy Y| =HW, [X;, I]+[E; Ei] (9.6.20)

we can treat differential detection as the problem of detecting [X ja | ] nonco-
herently with HW_; as an unknown effective channel. Applying Theorem 4.4
(assuming that H has independent Gaussian elements with variance p?, for sim-

plicity) we obtain:
_ 2\ —nrne
" < P ) (9.6.21)

EulP(X) — X)) < | 2015, 207 e

where Z? = [X 2 I ] is the true transmitted matrix and Z; = [X [ | ] is any
other hypothetical signal. Simplifying (9.6.21) using

xy!

ZyZ = [ Xy, I][ 7

] =2.1=2\20" (9.6.22)
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yields

EulP(X] — X,)] < | 2001 20"

—n, pZ —Nrng

(i)

1 XH XOH —Nr p2 —Nrnt

_ 0 . k k A A
“Jee (- e )55 ()
—MNy p2 —TNnrnt

(i)
—nr. p—2 —Nrnt

402

Minimization of (9.6.23) was the approach used to design unitary matrix constel-
lations { X} in [HUGHES, 2000]. The cited paper imposed the constraint that the
set of matrices { X} should constitute a finite algebraic group (in other words, if
X and X are two permissible code matrices then their product must also be a
valid code matrix). Sometimes this is a desirable property, yet the class of code
matrices that form a group is rather limited and we can expect that better codes
can be obtained by abandoning the group structure. As shown in [GANESAN AND
Storca, 2002B], this is indeed the case: OSTBC can more simply and efficiently
be used for differential MIMO modulation. This is the topic of the next subsection.

(9.6.23)
1
—2.7T— 5 (XOXE + n(x{x?+ DA

1
= I — 5 (XRX} + X X3)

Using OSTBC for Differential Detection

For an arbitrary set of unitary code matrices { X} the ML detector can be com-
putationally intensive as the minimization of (9.6.18) requires a search through all
possible X . However, as we show next, if we design {X} using OSTBC, the
computational complexity can be reduced considerably. Moreover, it turns out
that the codes based on OSTBC can have a better performance than the group
codes of [HUGHES, 2000].

As already stated, to use differential encoding in a MIMO system, we need to
implement the matrix multiplication in (9.6.12) for all k, which in turn requires
that the matrices { X} are square and unitary. For OSTBC, the code matrices
have a semi-unitary structure, but they are not square in general; in fact, the only
instances of commonly used square OSTBC matrices, for both real and complex
symbols, correspond to the cases of ny = 2,4 and 8 transmit antennas. Therefore,
we consider first differential encoding for square OSTBC, and later we show how
the so-obtained scheme for square OSTBC can be modified to transmit non-square
blocks for up to n; = 8 transmit antennas.
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Square Differential OSTBC: Let us first consider that n; = 2, 4 or 8, in which
case the best known OSTBC matrices are square (see (7.4.6), (7.4.10) and (7.4.11)),
and have rates 1, 3/4 and 1/2, respectively. Let sgk), e ,s%ks) denote the symbols
to be transmitted at time k: Assume that these symbols are taken from a unitary
constellation S, that is, |sn | =1 for all s e 8. Let {A,};:, and {B,},> be
the set of n; x n; matrices associated with the OSTBC under consideration, and
define the following normalized OSTBC matrix:

X =

\/_ Z (53W A, +i5M B,) (9.6.24)

The normalization with the factor 1/,/ns in (9.6.24) is necessary to make Xy,
unitary:

1 &
X X = — SIsPPrr=1 (9.6.25)
S
=

Hence, by using (9.6.24) in (9.6.12) we can obtain directly a scheme for differential
encoding and detection of OSTBC.

The differential scheme for OSTBC can be extended to n; > 8 transmit anten-
nas, but such an extension may be of little interest since square OSTBC matrices
for n; > 8 have rates (much) less than 1/2 (see Appendix B).

Non-Square Differential OSTBC: In the case of n; = 3, 5, 6, and 7 transmit
antennas, we can modify the above scheme as follows.

The case of ny = 3: Let W,(:l) be the 4 x 4 unitary matrix at time k (after
differential encoding as in (9.6.12)), designed for 4 transmit antennas. For n; = 3,

let us transmit the matrix <I>3W,(€4) where
10 00
3= |0 1 0 0 (9.6.26)
0 010

(4)

Of course, transmitting ®3W ;" is equivalent to transmitting the first three rows

of ng). The received matrix Y, can be written as:
Y, = HosW + B,
- AawY + E, (9.6.27)

where

H = H®; (9.6.28)
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and hence the multiplicative factor ®3 can be “absorbed” into the effective channel
matrix H. From (9.6.27) it follows that the receiver can use the ML detector in
(9.6.18) with X, as defined for the case of n; = 4 transmit antennas.

The case of ny = 5,6,7: In a fashion similar to that in the previous paragraph,
let W,(CS) denote the 8 x 8 unitary matrix corresponding to 8 transmit antennas.
We transmit the first n; rows of the matrix W;ﬁs), or equivalently, ®,, W,(CS) where
®,, is an ny x 8 matrix given by

P, = [IntXnt OntX(S—nt)] (9.6.29)

Again the detector in (9.6.18) can be used directly, with H®,, in lieu of H and
with X, as defined for the case of n; = 8 transmit antennas.

ML Detector for Differential OSTBC: The ML detector in (9.6.18) associated
with differentially encoded OSTBC simplifies considerably compared to minimiz-
ing (9.6.18) for general unitary code matrices {X}. To verify this fact, let us
substitute (9.6.24) in (9.6.18). Then we obtain the following ML criterion that is

to be minimized with respect to {s%k) e S}

> (= Re{T{Y{'vi 14} 50 + I {Te{¥ 'Y, 1B} }50)  (9.6.30)

n=1

The above detector has the same decoupled form and computational complexity
as the standard coherent detector for OSTBC in Section 7.4.

At this point, we should remark on the fact that another approach to OSTBC
differential detection was proposed in [TAROKH AND JAFARKHANI, 2000]. While
the encoding complexity of the scheme in [TAROKH AND JAFARKHANI, 2000]
(see also [JAFARKHANI AND TAROKH, 2001]) is similar to that of the approach
described above, the decoding associated with the approach in the cited papers (as
well as the differential method in [HUGHES, 2000]) is somewhat more complicated
than that in (9.6.30).

SNR for Differential Detection with OSTBC: Comparing (9.6.30) with the ex-
pressions in Section 7.4.2 we see that the differential ML detector has exactly the
same form as the coherent ML detector, but with Y;_; instead of H. In other
words, the differential detector (9.6.30) can be thought of as a way of forming the
decision statistic § in Theorem 7.3 (see page 107) by using Y_; instead of the
true channel matrix H. Inspired by this analogy, we can calculate the SNR for
the differential MIMO detector as we did for the SISO case in Section 9.6.1. Note
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first that

YY1 = (HW1 Xy, + Ep)"(HW_1 + Ej_1)
= XIwWl H"HW, |+ EEHW;_,
+XHwH HYE, ,+ EIE, (9.6.31)

Let us consider the decision statistic for 5,(1’“) (the corresponding decision statistic

for 3 can be handled in a similar manner). Using (9.6.31) it is possible to show
that

1
Vs
+Re {Tr{ A, E/ HW ) } } (9.6.32)
+Re {Tr{A,XW H"E, }}
+Re {Tr{A,EE;_1}}

Re {Tr{A, Y'Y} 1}} = ——Te{H"H}5®

To show (9.6.32), use (7.4.4) and the fact that Re{Tr{X}} = 0 if X = —X*#.
2 is small enough we can neglect the last term in (9.6.32).
The remaining two noise terms are uncorrelated to one another and have the same
variance. Using these facts we can show that approximately:

Re {Tr{A, YY) 1}}
Vi [H]? ~ N

If the noise variance o

®) , . T
SON HHH2> (9.6.33)
Comparing (9.6.33) with the corresponding equation for coherent detection in The-
orem 7.3 (see page 107), using p? = n;/ns to achieve the same power normalization
as in the present case, we can see that the SNR in the statistic used for the dif-
ferential detection of §,, is (approximately) half the SNR for coherent detection.
This 3 dB SNR loss is analogous to that for conventional DPSK shown in Sec-
tion 9.6.1. Note that this analysis holds true also in the case when H is replaced
by H = H®,, as required for using differential OSTBC with n; = 3,5,6 and
7 (see (9.6.28) and the related discussion). Indeed, we have |[H|J> = HIEIH2 (as
®,, @I = I) and this is precisely what is needed for (9.6.33) to hold when the
effective channel is H instead of H.

Discussion: Differential detection of OSTBC yields a diversity of the same order
as coherent detection. In particular, the matrix Y_; effectively serves as an
effective channel estimate during the detection of X, from Y. Hence, application
of Theorem 4.3 (see page 48) to the metric (9.6.18) shows that a diversity of order
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n,n; is achieved for differential detection as well. This observation reinforces the
previously observed fact that the only difference between the performances of
coherent and differential detection is a 3 dB loss in SNR.

The data rate achieved by the differential detection scheme is the same as
that achieved by the coherent detection scheme. The coherent detection scheme
assumed that the receiver had perfect knowledge about the channel, which is cer-
tainly not the case in practice. The channel can be estimated by the receiver via
training, but this requires that the channel remains constant during the train-
ing block (see, e.g., [PEEL AND SWINDLEHURST, 2001] for a discussion of the
performance tradeoffs associated with the use of training-based and differential
modulation on a time-varying channel). Training also needs extra bandwidth for
the transmission of pilot symbols. The differential detection scheme does not trans-
mit any ezxplicit training data and therefore the channel can change faster. If we
transmit n; x N blocks we require the channel to be practically constant for 2NV
symbol periods. Also, since there is no explicit training involved there is no loss of
bandwidth. These features of the differential scheme are attractive, but they come
at the cost of a 3 dB loss in performance compared to coherent detection (even
though the diversity gain is the same for differential detection and for coherent
detection); additionally, if the channel is slow fading the differential scheme cannot
make use of that information, whereas a training-based scheme can.

Example 9.8: Differential OSTBC vs. Group Codes.

In this example (see [GANESAN AND STOICA, 2002A]), we compare differential
Alamouti OSTBC with the differential technique of [HUGHES, 2000] for a system
with n; = 2 and n, = 1. We transmit two bits per time interval; hence the
differential OSTBC uses QPSK modulation whereas the code matrices for the
differential group code of [HUGHES, 2000] are taken from a set of 16 possible
matrices. Figure 9.6 shows the BER for the two methods, as well as the BER
corresponding to coherent detection. For the group code, it is necessary to specify
a mapping between each code matrix and the associated transmitted information
bits; for this purpose we used a labelling technique similar to Gray coding. For this
example, the differential OSTBC code outperforms the group code of [HUGHES,
2000] by about 3 dB. More numerical examples, as well as analytical comparisons
of coding gains, can be found in [GANESAN AND STOICA, 2002A], [GANESAN AND
Storca, 2002B]. [ |
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Figure 9.6. BER for differential and coherent OSTBC using QPSK modulation, and for the
differential group code proposed in [HUGHES, 2000]. Two information bits per time interval are
transmitted.

9.7 Channels with Frequency Offsets

All the detection methods discussed so far assume that the channel remains ap-
proximately constant for a certain number of blocks. For example, for the training-
based scheme and its relatives in Section 9.4, the channel must remain unchanged
over a period of time corresponding to the IV, transmitted blocks. The differential
method in Section 9.6 is less restrictive as it requires that the channel is constant
over only two consecutive blocks. However, in practice, there may be situations
when the channel is changing so fast that even the assumptions made by the dif-
ferential detector are not adequate. For instance, the channel may be affected
by a frequency offset that can be either due to Doppler or to a carrier frequency
mismatch between the receiver and the transmitter.
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The problem of space-time coding for time-varying MIMO channels was ad-
dressed in [L1U ET AL., 2001A] where a double differential diagonal space-time
code was proposed. In this section we discuss how a general STBC (in particular,
OSTBC) can be used on channels with frequency offsets. It appears that there is
no simple way to devise a double differentially encoded scheme based on (O)STBC
for the case of channels with frequency offsets; however, we can devise a receiver
structure for this case by estimating the channel and the frequency offsets, and
utilizing the so-obtained knowledge in a “coherent” decoder. It turns out that
for transmission with the same spectral efficiency, the scheme described in what
follows can outperform the double differential scheme that uses diagonal codes.
Most results presented in this section are due to [STOICA AND GANESAN, 2002B],
[BESSON AND STOICA, 2002].

9.7.1 Channel Model

Consider a flat fading channel which is affected by Doppler shifts and carrier
frequency offsets. Then the output of the kth receive antenna can be written as
(see [L1U ET AL., 2001A] for a detailed derivation of this equation):

ne
yp(n) = Z hkleiwklnxl(n) + ex(n) n=0,...,N—1 (9.7.1)
=1

In (9.7.1), the channel gains {hj;} are assumed to be unknown constants that do
not change over the time interval of interest. Also, {x;(n)} are the complex symbols
transmitted through antenna [, and {wg;} is a set of frequency offsets associated
with each receive and transmit antenna. Note that we allow the frequency offsets
to be different for each transmit and receive antenna; hence the model (9.7.1)
contains n,n; unknown frequency offsets. Finally, in (9.7.1), {ex(n)} is spatially
and temporally white noise with variance o per antenna.

9.7.2 ML Estimation of {wy;} and {hy}

If {wi,} and {hy;} were known, it would be easy to derive a coherent detector
simply by modifying that in Section 9.1 (for general linear STBC) or that in
Section 7.4.2 (for OSTBC) to compensate for the time-variation of the channel
matrix; we leave doing so to the reader. Our ultimate goal is a receiver structure
that estimates {wy;} and {hy;} via training and uses these estimates in the coherent
detector in a fashion similar to Section 9.4. Hence we assume in this subsection
that {@;(n)} are pilots that are known to the receiver.
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Introduce the following notation:

hi, = [hga - hk,nt]T
wi = [wg1 Wk,nJT (9.7.2)
Yo = [0 -y =17
and
a0 0
x1(1)e™r1 e T, (1)e"™kme
X, = : : : (9.7.3)
|21 (N — 1)}31‘(N Do . T, (N — 1)}31‘(1‘/ ~Dwkny |

Under the assumption made on the noise the ML estimation of {wy;} and {hy,},
given that {x;(n)} are known, amounts to minimizing the following metric:

> s — X bl (9.7.4)
k=1

Each of the terms in the sum in (9.7.4) depends on one hj and wy, only, and hence
each term can be minimized independently. It readily follows that for a given wy,
the minimizer of (9.7.4) with respect to hy is:

hi = (X2 X)X y, (9.7.5)

Inserting (9.7.5) in (9.7.4) shows that the estimates of the frequency offsets are
obtained as the maxima with respect to wy; of the following function:

Yl X oo (X8 X)) ' X0y =yl lx,, y (9.7.6)

The matrix IT X, depends on wy, in a highly nonlinear manner. Hence, in general,
maximizing (9.7.6) is a hard problem that requires an n;-dimensional search.

In the special case in which X gkX wy 18 diagonal we can decouple the n4-
dimensional problem into n; one-dimensional problems. The matrix X fk X, can
be made diagonal by an appropriate choice of the pilot symbols {x;(n)}. For the
sake of brevity we consider the case of n; = 2 transmit antennas, but the results
can be easily extended to any number of transmit antennas. Let

z = [0(0) - m(N-1)]"

9.7.7
ak7l = [1 eiwk,l e ei(N_l)wk,l]T ( )
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and note that

2 H Da
XH X _ leu ak,l k,2 9.7.8
W< Wi aggDHak,l Hw2H2 ( )
where
x7(0)z2(0) 0 0
*(1 1

D= 0 #i(Dz2(1) (9.7.9)

: . - 0

0 0 zj(N —1)za(N —1)

It is clear that X fk X, is a diagonal matrix for all wy 1,wy 2 if and only if
D=0 (9.7.10)

Assume for simplicity that N is even. Then the condition (9.7.10) is satisfied,
for instance, if
z1(2n) =0 z1(2n +1) = s1(n)

22(2n) = s2(n)  @2(2n+1) =0 (9.7.11)

for n =0,...,N/2 — 1, where s;(n) and s2(n) are arbitrary sequences. With the
choice of x1(n) and z2(n) in (9.7.11), the signal at the kth receive antenna takes
on the following form

yp(2n) = hk7282(n)€i2nwk‘2 + er(2n)
ye(2n + 1) = hgpsi(n)e@HDeort ey (20 4 1) (9.7.12)

and the corresponding ML frequency offset estimates are given by:

N/2-1 2
Wk,1 = argmax Z yr(2n + 1)s5(n)e 2m
“ n=0
N/2—-1 2
Wg,2 = argmax Z yr(2n)sh(n)e”2n (9.7.13)
“ n=0

The maxima in (9.7.13) can be found by using the fast Fourier transform. Once
W1 and @y o have been calculated, the corresponding ML channel gain estimates
can be computed from (9.7.5). We stress the fact that & ; and @y, 2 above are the
true ML estimates for the choice of pilots in (9.7.11). Note that although only
N/2 samples are used in the estimation, the length of the “aperture” of the data
string is equal to V.
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9.7.3 A Simplified Channel Model

The estimation of the channel parameters can be further simplified if we assume
that the frequency offset associated with a particular receive antenna is the same
for all transmit antennas (i.e., wy; = wy). This is true, for instance, if the frequency
offset is mainly due to a carrier frequency mismatch between the transmit and
receive oscillators (see [LIU ET AL., 2001A] where this assumption was made and
motivated in some detail). Let wy denote the frequency offset associated with the
kth receive antenna. Then the signal received by the kth antenna can be written
as (cf. (9.7.1)):

ne
ye(n) = €™y " hy yai(n) + ex(n) (9.7.14)
=1
forn = 0,1,...,N — 1, where the different terms have the same meaning as in

(9.7.1). Assume that we transmit L blocks of training symbols (each of length N),
and let the N x n; matrix X; denote the Ith pilot block (for [ =0,...,L —1):

z1(N1) x2(N1) Zn, (N1)
X, - xl(N:l +1) xg(N:l +1) . xnt(N:l +1) 9.7.15)
xl(vaL.N—l) xg(vaL.N—l) :cm(va.LN—l)
Let hy, be as defined before in (9.7.2), and let
ye(l) = [e(ND) - ye(NT+ N = 1)]7
er(l) = [ex(N1) -+ ex(NI+N—1)]F (9.7.16)
Using this notation we can write (9.7.14) as follows:
yp(l) = N X hy 4 en(l) (k=1,...,n,) (9.7.17)
for{=0,...,L =1, where:
1 0 0
o = | et (9.7.18)
: 0
0 --- 0 e WN=Dwk

We want to use the pilot blocks and the corresponding received signals,
{y(0), ...,y (L — 1)}}7, to estimate {h;} and {ws}.
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Owing to the assumption made on the noise term in (9.7.17), the ML estimates
of hy and wy, for given {Xy,..., X 1} are obtained by minimizing the following
criterion:

L—1

iwg N1 2
ZHyk(l)—Qlee : th (9.7.19)
=0

As we will see shortly the minimization of (9.7.19) becomes simpler if the pilot
blocks X; are chosen to be square and unitary:

X, X0 =71 (9.7.20)

Under the assumption (9.7.20) we can write the criterion in (9.7.19) as

2
Z Hxﬁﬂk g (1)e N th (9.7.21)
The minimization of (9.7.21) with respect to hy, yields:

L-1
7 1 —iw
hi = - Elo: XHQH emielNly (1) (9.7.22)

Inserting (9.7.22) in (9.7.21) shows that the ML estimation of wy reduces to min-
imizing the following function with respect to wy:

1 I XHQk Y (0) ’
j —— : r - e—iN(L—l)wkI] .
Y | X1y, (L - 1)
T )
-7 H 3 e xfofl yk(l)H + const. (9.7.23)
=0

Besides choosing {X;} to satisfy (9.7.20) we also choose all of these pilot blocks
to be identical:

X=X, 1=0,...,L—1 (9.7.24)

Then the function in (9.7.23) takes a simple FFT-like form, and the estimation of
wy, reduces to:

max H Z —iN Loy (Z)H2 + const. (9.7.25)
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Note that in general we need L > 2 to guarantee the identifiability of both {hy}
and {wg} in (9.7.17).

In general the estimation of wy, via (9.7.25) is still somewhat complicated as it
requires a one-dimensional search. However, for the special case of L = 2, a closed
form expression for wy, can be obtained. Indeed, for L = 2, (9.7.25) becomes:

y5(0) + e~ Nery, (1))

=2Re {e" "k y[1(0)y, (1)} + const. (5:7.26)
The value of wy that maximizes (9.7.26) is readily seen to be
. 1 H
W = N arg {yk (O)yk(l)} (9.7.27)
and the corresponding channel estimate is obtained from (9.7.22):
i = 5 (XU, 0) + XPO 9y, (1)) (9.7.28)

Note that the frequency estimate in (9.7.27) does not suffer from aliasing-like
effects if and only if wyN < 27 (where N = ny). This condition may well be
satisfied in practice since usually wy is quite small.

To summarize, in a fast fading scenario we can choose N = n; and L = 2
(which is the smallest possible value of L) and estimate {wg, hy} using (9.7.27)
and (9.7.28). Note that the two training blocks used for acquiring channel state
information at the receiver do not have to be adjacent to one another. For instance,
they can be separated by a data block as shown in Figure 9.7. The estimation
formulas in (9.7.27) and (9.7.28) can be easily modified to take into account the fact
that the training blocks are not consecutive. Assuming ng symbols per block, the
transmission rate of the scheme in Figure 9.7 is ng/(n;+ny), which for N = ny = n,
becomes 1/2. Also note that the scheme relies on the assumption that the channel
(i.e, {ht} and {wg}) is nearly constant over three blocks (which is basically what
a double differential scheme would also require; see [L1U ET AL., 20014]). Finally,
note that the above algorithm developed for channel estimation using pilot blocks
can be used with any type of space-time code. We conclude this section with the
following simulation example based on OSTBC.

Example 9.9: Trained OSTBC vs. Double Differential Diagonal Codes.

In this example (see [STOICA AND GANESAN, 2002B]) we consider a system with
n; = 2 transmit antennas and n, = 1 receive antenna. We assume that the
frequency offsets {wy} are random and uniformly distributed between 0 and 0.5
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Figure 9.7. Transmission scheme for fast fading.

rad/s. The complex channel coefficients {hj;} are assumed to be independent and
Gaussian with mean zero and unity variance. The transmission scheme is the one
in Figure 9.7. We transmit one 2 x 2 training block X = I followed by a data block
which in turn is followed by another training block and so on. The data block is an
Alamouti OSTBC matrix with symbols taken from a QPSK constellation. Thus
the effective data rate is R = 1/2. For a given data block, we use the two training
blocks adjacent to it to estimate the channel and frequency offsets; doing so allows
the channel to change very rapidly.

In Figure 9.8 we show the estimated BER versus the SNR. For comparison, we
also plot the BER associated with the double differential scheme in [LI1U ET AL.,
2001A] (using the same total transmit power, and with the same effective data
rate). From the figure it can be seen that the scheme using pilot blocks and
OSTBC outperforms the one in [L1Uu ET AL., 2001A] by about 3 dB. Moreover
the OSTBC is simpler to decode. |

9.8 Summary and Discussion

The present chapter has covered several interrelated topics. We started in Sec-
tion 9.1 by discussing coherent detection of linear space-time block codes. Coher-
ent ML detection of linear STBC requires the minimization of a quadratic function
subject to integer constraints. This is in general a hard problem (except for OS-
TBC, in which case the problem simplifies to a series of scalar detection problems),
and in Section 9.1.3 we discussed some suboptimal as well as (near-)optimal ap-
proaches. The associated analysis of error probabilities was given in Chapter 4.

Section 9.2 dealt with some problems relevant to concatenation of linear STBC
with an outer (for example, convolutional) error-correcting code. Expressions for
bit-metrics and likelihood ratios were given, and optimal information transfer was
briefly discussed.

In Sections 9.3-9.5 we treated the detection of linear STBC without channel
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Figure 9.8. BER for the trained OSTBC detection scheme and the scheme in [LIU ET AL.,
20014].

knowledge at the receiver. First, in Section 9.3 we derived formulas for joint
channel estimation and symbol detection (or, effectively, detection via GLRT), for
the case of both white and colored noise. In Section 9.4 we discussed training-
based detection in which the channel is first estimated using a pilot block known
to the receiver, whereafter the coherent detector is used with the estimated channel
instead of the true one. We also studied optimality conditions for the training block
and found that in order to be optimal, a training block should be semi-unitary.
Finally, in Section 9.5 we reviewed blind and semi-blind methods. The blind
and semiblind methods presented can be seen as ways to approximate the joint
estimation and detection approach of Section 9.3; although purely blind detection
may have too poor a performance to be practical, semiblind methods typically
outperform a training-based approach at a modest additional computational cost.
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Under certain conditions (for example, if all code matrices are unitary), STBC
can be encoded differentially. The concept of differential encoding and detection
was shown to extend in a simple way from the case of SISO channels, and in
Section 9.6 we presented the relevant formulas for code design and demodula-
tion. Differentially encoded STBC can be demodulated noncoherently, without
any explicit training, by considering two consecutively received blocks; when do-
ing so, the first block acts implicitly as a training block. In general, the error
performance of differentially detected STBC is 3 dB worse than that of coher-
ently detected STBC. Also, differentially detected OSTBC typically outperforms
differential group codes; one reason for that being that the transmitted signals
associated with differentially encoded OSTBC do not have constant modulus re-
quirements and hence in contrast to group codes they contain information both in
the amplitude and the phase of the symbols.

In the chapter, we also developed detection algorithms for channels with fre-
quency offsets (see Section 9.7). The presented algorithms are based on estimating
the frequency offsets rather than designing codes that are immune to frequency
offsets or that can be decoded in a double-differential manner.

We have omitted a discussion of decision-feedback type equalizers for
frequency-selective channels. Such a discussion can be found, for example, in
[AL-DHAHIR AND SAYED, 2000].

In a way, the results in this chapter complement those in Chapter 4, which ex-
clusively focused on error probabilities, given that ML decoding can be performed.
The present chapter dealt with the detection of linear STBC for both frequency
flat channels (see Chapter 7) and for frequency-selective channels (see Chapter 8).

9.9 Problems
1. Prove (9.1.18) and (9.1.19) by a direct calculation.
2. Show (9.6.32) and (9.6.33).

3. Prove (9.1.38). Also, calculate an explicit expression for (9.1.39). Are these
two expressions equal in general?

4. Discuss the validity of the interference model in Section 9.1.2. Can you give
an example of interference that would be accurately described by this model?
Would co-channel interference generated by another OSTBC user be described
by the model?

5. Consider the channel model in Section 9.7.1. Assume that {wy;} and {hy;}
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are known. Modify the coherent detector in Section 9.1 (for general linear
STBC), and that in Section 7.4.2 (for OSTBC) to this situation.

6. Derive (9.7.4).

7. Consider the model
Y=HX+E (9.9.1)

Assume that H is a random matrix whose elements are Gaussian and inde-
pendent with mean zero and variance p?. Also, let E be white Gaussian noise
with zero mean and variance o2, and suppose that X X = aI for some
constant «.

(a) Formulate the likelihood function associated with optimal detection un-
der the previous assumptions. Prove that for known p? and o2, the ML
rule for symbol detection takes on the same form as for the case when
H is treated as an unknown deterministic matrix (see (9.3.3)).

(b) Try to concentrate (minimize) the likelihood function jointly with respect
to p? and o2. Discuss the result (see also [LARSSON ET AL., 2002B]).

8. Study a system with n; = 2 transmit antennas and a frequency flat propaga-
tion channel. Suppose that instead of using the differential OSTBC scheme in
Section 9.6 (which for n; = 2 is based on Alamouti matrices), we first encode
two streams of symbols sq(t), s2(t) differentially:

.’El(t) = .’El(t — 1) . Sl(t)

:Eg(t) = .’EQ(t — 1) . Sg(t) (992)
and then use {x1(t), z2(t)} to form Alamouti matrices:
(t—=1) w3(t-1)
xa-n=[7070 ) 095
X(1) = [ zi(t)  a5(t) ] _ [wl(t— Dsi(t) a3t = 1)s3(t) -
o(t) —ai()]  |wat = V)sa(t) —zi(t —1)si(t)

(a) Write down an expression for the received data, given two consecutively
transmitted code matrices X (t — 1), X (¢).

(b) Write down the ML criterion for detection of s1(t), s2(t), given the re-
ceived matrices at time ¢ and ¢ — 1.

(¢c) Does the ML criterion have a unique minimum with respect to
s1(t),s2(t)? Can the system work?
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9. Prove (9.3.20) in a “calculus-like” way, by taking derivatives of the likelihood
function with respect to the elements in A and setting them to zero.

10. Propose an extension of the detection methods for spatially colored noise
(see Sections 9.1.2 and 9.3.2), which is able to take into account the temporal
correlation of the noise and interference as well. Discuss cases when this could
be important in practice.

11. Devise an extension of the algorithms in Section 9.5 applicable to ST-OFDM
by formulating a likelihood function for joint time-domain channel estimation
and detection of the symbols on all subcarriers. Discuss some advantages and
disadvantages of the so-obtained method.

12. Prove (9.2.5) and (9.2.6).

13. Study a system with one transmit antenna and two receive antennas, where
the received data is a vector of dimension 2 x 1 given by:

y=hs+e (9.9.4)

Here s is the transmitted symbol, h is a channel vector of dimension 2 x 1,
and e is noise.

Suppose that h is known to the receiver and that we want to determine s
given y. Assume that

e ~ Nc(0,A) (9.9.5)

where A is a covariance matrix that is known to the receiver. Then we know
from Section 9.1.2 that ML detection amounts to minimizing:

IS hs)H2 — (y — hs)T AV (y — hs) (9.9.6)

with respect to s.

In this problem we study the case when A has the following form:
A=\ 1521 (9.9.7)

where A is some vector of dimension 2 x 1 and ¢? is a very small number;
hence A is a nearly singular matrix. Such a covariance matrix can occur, for
example, in situations with very strong interference (see Chapter 11).
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14.

15.

(a) Apply the matrix inversion lemma (see Exercise A.34 on page 246) to
the matrix 02A~! and simplify the so-obtained expression.

(b) Let At be a vector of unit norm that is orthogonal to A. Explain how
o2A~" can be expressed in terms of A when o2 — 0.

(c) Use the result of (b) to determine a simple expression for the maximum-
likelihood detector that is valid approximately in the asymptotic case
when o2 — 0. Simplify your result and express it using A*.

Consider a system using linear STBC on a frequency-flat channel, and assume
that the receiver knows the channel. Determine the pairwise error probability
when a zero-forcing detector is used at the receiver.

Hint: Some ideas from Theorem 4.2 (see page 45) and its proof may be useful.
Formulate a criterion for the optimality of the training sequence in a ST-
OFDM system and try to find a sequence that satisfies this criterion.

Hint: Theorem 9.1 (see page 176) may be useful.



Chapter 10

SPACE-TIME CODING FOR
INFORMED TRANSMITTERS

All the discussion so far in this book (with the exception of Sections 3.3 and 6.1)
has focused on the case when the channel is unknown to the transmitter. In this
chapter, we will briefly study how partial channel knowledge at the transmitter can

be used to improve the system performance. In particular we will study linearly
precoded STBC.

10.1 Introduction

If the transmitter knows the channel, then it is optimal from an error probability
point of view to use what we referred to in Section 6.1 as beamforming. In the case
of one receive antenna (n, = 1), beamforming amounts to transmitting a symbol
weighted by the conjugate transpose of the channel, h* (for n, = 1, H becomes a
row vector hT). Although doing so might lack the interpretation of beamforming
in a strict physical sense (depending on the antenna configuration), it shares the
main signal processing attributes thereof.

For a given transmit power, the performance obtained via transmit diversity
using STBC is in general inferior to that of beamforming, or receive diversity,
by a factor that is sometimes called the “array gain.” Loosely speaking, this is
so since space-time coding methods spread power uniformly in all directions in
space, while beamforming uses information about the channel to steer energy in
the particular direction of the receiver. The performance gap between space-time
coding and transmit beamforming can be significant. For instance, it is 3 dB for
a (ny = 2,n, = 1) system using the Alamouti code (see Section 6.3.1).

A feedback of partial (or full) channel state information from the receiver to the
transmitter may be used to close the performance gap between STBC and beam-
forming. This fact has been exploited by various researchers, and a host of feedback
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techniques have recently appeared in the literature (see, e.g., [JONGREN ET AL.,
2002], [MUKKAVILLI ET AL., 2001], [VISOTSKY AND MADHOW, 2001], [NARULA
ET AL., 1998], [SAMPATH AND PAULRAJ, 2002], [BHASHYAM ET AL., 2002],
[MOUSTAKAS AND SIMON, 2002, [SIMON AND MOUSTAKAS, 2002], [JAFAR
ET AL., 2001]). In this chapter, we look at the situation of a (partly) known
channel at the transmitter from a general perspective.

10.2 Information Theoretical Considerations

Let H be the channel gain matrix corresponding to a frequency independent
MIMO channel as in Section 2.1, and consider a stream of transmitted zero-mean
vectors {x(n)}, each of length n;. Let

P=F [:c(n):cH(n)] (10.2.1)

be the covariance matrix of these symbol vectors. Then the bandwidth-normalized
information-theoretic channel capacity is given by (cf. Theorem 3.2 (see page 25)):

H
ﬂ‘ (10.2.2)

C(H):logQ‘I—F =
where o2 is the variance of the noise that affects each receive antenna element.
We know from Theorem 3.4 (see page 29) that the transmit correlation matrix
P that maximizes the average capacity EFg[C(H)] with respect to P under the
power constraint Tr {P} < P, if H is a Gaussian random matrix as discussed in
Chapter 2, is given by:

p=L. (10.2.3)

i

Note that if we use orthogonal STBC, we transmit matrices that are propor-
tional to a unitary matrix (cf. (7.4.1)) and hence the associated transmit correla-
tion matrix is given by (10.2.3), provided that the transmitted data is normalized
such that the transmission power is equal to P. Therefore OSTBC satisfies the
condition that the transmit correlation matrix should be proportional to a unitary
matrix (which is the choice that maximizes the mutual information). However,
this condition is not sufficient for a transmission scheme to achieve the channel
capacity.

If the channel is known to the transmitter, there are in principle two different
approaches. One possibility is to use beamforming (see Section 6.1) to minimize
the error probability for a fixed stream of (scalar) complex symbols to be trans-
mitted. Alternatively, we can use coding over space and time with a transmit



214 Space-Time Coding for Informed Transmitters Chapter 10

correlation matrix P adapted such that C(H) is maximized (for the channel H
under consideration). We recall from Theorem 3.3 (see page 27) that in such a case
the available transmit power should be distributed on the dominant eigenvectors
of the MIMO channel. Not all these eigenvectors are used; depending on the SNR,
between one and all of the eigen-modes of the channel are exploited. By applying
Theorem 3.3 we can easily compute, for a given H, the transmit correlation matrix
P that maximizes the mutual information between the transmitter and receiver.

10.3 STBC with Linear Precoding

Suppose that a scheme is employed where the transmitter pre-multiplies the STBC
matrix X with a weighting matrix W taken from a finite matrix constellation
Q={Wy,...,Wg},; taking K < oo appears to be practical since feedback in real
systems will always be of a quantized nature. Doing so we obtain the following
transmission model:

Y=HWX+E (10.3.1)

The precoding matrix W is effectively absorbed into the channel, and the matrix
X can be viewed as if it “propagates” over an effective channel HW. For that
reason, from a receiver point of view, the system is equivalent to an unweighted
system. It is not necessary that the matrices {W} are square. For instance, an
important special case of linear precoding is antenna selection, in which case W
simply contains selected columns of the identity matrix. Antenna selection has
been studied in a variety of papers, including [SANDHU ET AL., 2000], [HEATH
ET AL., 2001B], [GOROKHOV, 2002], [MOLISCH ET AL., 2001], [GORE AND
PAULRAJ, 2002].

Example 10.1: Linear precoding for OSTBC to maximize the mutual information.
If X is an OSTBC matrix, the transmit correlation matrix associated with (10.3.1)
is (cf. Theorem 7.1; see page 102), if E[|s,|*] = 1:
p-L wwn (10.3.2)
2
The matrix W can be chosen to maximize the mutual information between the
transmitter and the receiver simply by applying Theorem 3.3 to maximize

P
‘I + —QWWHHHH‘ (10.3.3)
nyo
subject to a constraint of the form Tr{WWH } < 1. Doing so gives an expression

for WW | which determines the optimal precoding matrix W to within a unitary
similarity transformation.
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Note that if H is known, true beamforming (see Section 6.1) could be used in
lieu of linear precoding as in (10.3.1). However, in particular in the presence of
feedback errors, the combination of space-time coding and linear precoding appears
to be a good way of guaranteeing robustness of the system (see Section 10.3.3 for an
illustration of this). Also, instead of using the mutual information as an optimality
criterion, we could also attempt to find W by minimizing the probability of a
detection error. This will be discussed in Section 10.3.2 (for the more general case
when only the statistics of H are known). |

10.3.1 Quantized Feedback and Diversity

An important question is under what conditions a system with quantized feedback
(K < o0) achieves the same order of diversity as without feedback (i.e., when
W = I). The following result (which is due to [LARSSON ET AL., 20024]) provides
a sufficient condition for this to happen.

Theorem 10.1: Quantized Feedback (K < oo0) and Diversity.

Suppose that X — X, has full rank for all pairs of matrices Xy # X,,. If all
matrices {W} have rank n;, the system achieves the same diversity order (nyn;)
as if W = I was always chosen, regardless of the feedback rule.

Proof: Suppose for simplicity that the elements of H are independent and complex
Gaussian with variance p? (we leave the extension to the general case as an exercise
for the reader). Since W depends on H via the feedback rule, the statistical
distribution of W H in general is not Gaussian and hence the result does not
follow from the analysis in Chapter 4. Instead, to prove the theorem, we proceed
as follows.

First note that the behavior of the feedback rule, including any quantization
effects or transmission errors associated with the feedback link, is captured by the
set of conditional probabilities { P(W ;| H)}. The probability of wrongly detecting
a codeword X in lieu of a transmitted codeword X, for a given H, can be upper
bounded by the Chernoff bound and Theorem 4.2 (see page 45):

1
P(Xo — X|H, W) < exp ( - SIHW (X, - X)H2> (10.3.4)
o
To establish the diversity order, we must average (10.3.4) with respect to H and

W. We have that (note that W depends on H):

K
P(Xo— X|H)=>_ P(Xo— X|H,W;)P(W|H) (10.3.5)
k=1
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Averaging (10.3.5) over H using

1 1

along with (10.3.4) and the fact that P(W|H) < 1 gives

K
P(Xy— X) = Z/dH P(Xo— X|H,W)P(W|H)p(H)
k=1

K
—nyn 1 1
< (mp?)~r t/dH Zexp(— I HW (X0 - X)| - —QHHH2>
=1 g (10.3.7)

—Ny

M= T

2
| 25 Wi(Xo— X)(Xo - X)W + 1]
1

2

_ s \Hyw H—ne (P T
W(Xo - X)(Xo - X)W (£)

IA
T

Hence the error rate decays as o?™™ which proves the claim about diversity. M

Although Theorem 10.1 does not fully answer the question about choosing an
appropriate feedback rule, the result is encouraging as it does guarantee that for
quite general feedback weights in {2, maximal diversity is achieved no matter how
“poor” the quality of the feedback is. Note also that the proof of Theorem 10.1
can be extended (under certain circumstances) to the case when Q = {Wy} is an
infinite (possibly uncountable) set, although doing so may be of less interest since
in practice the feedback information will likely have a quantized nature.

10.3.2 Linear Precoding for Known Fading Statistics

Recall that space-time block coding was derived with the sole purpose of being
able to achieve transmit diversity in the case that the transmitter does not know
the channel. Hence, if H is completely known at the transmitter, there is not
much reason to use space-time coding techniques at all since in that case we can
optimize the transmitted matrix W X directly by using an optimal beamformer
as in Section 6.1 (see, e.g., [SAMPATH, 2001] for further developments along these
lines). Nevertheless, when H is partially known, we can use space-time coding
and optimize only the W part of W X according to certain criteria.

In this subsection we assume that the channel is unknown to the transmit-
ter, but that the covariance matrix associated with the fading process (see Sec-
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tion 2.1.2), viz.,
R=Ehh|=RI' ®R, (10.3.8)

is known (here h = vec(H)). In other words, we assume that the statistics of the
fading are known.

Maximizing the Mutual Information

Suppose that R, = I but that R; is a general nonsingular known matrix. Then
we can maximize the average mutual information between the transmitter and the
receiver with respect to W in (10.3.1) (or P in (10.3.2)) simply by observing that
in this case, H = HwRi ? where H,, is a matrix with i.i.d. Gaussian elements.
Consequently, we need to maximize

HWWHHHPH
nta

HwRi/QWWHRi/QH{jPH
2

En[C(H)| = EH[log ‘I +
(10.3.9)

=F H |:10g ‘I +

nso
which is maximized if WWH = R, (cf. Theorem 3.4 (see page 29)). The choice
of WWH = R, I can be interpreted as a pre-whitening of the channel.

Minimizing the Error Probability

A different approach to the optimization of W is to minimize an upper bound on
the average probability of a detection error. This procedure, which was proposed in
[SAMPATH AND PAULRAJ, 2002], works even in the case when Ry is rank deficient,
and R, is a general positive semi-definite matrix. Moreover, interestingly enough,
even though this approach does not directly relate to the information theoretical
channel capacity approach, it leads to an optimization problem that can be solved
using the water-filling result in Theorem 3.3 (see page 27).

If X is transmitted, then the average (over the channel) probability that an
incorrect codeword X is decided in lieu of X can be upper bounded by using
Theorem 4.2 (see page 45):

Egy [P(XO — X)]

—Ng

<\I+ (X0 - X)"WT @ I)(R! @ R,)(W*(X, - X)* @ I)

(10.3.10)
_‘I T ((X0 ~ X)"WTRI'W*(Xy - X)*) ® m‘_”r
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Application of the Schur complement formula [HORN AND JOHNSON, 1985,
TH. 7.7.6] shows that the determinant of a positive semi-definite block matrix
is less than the product of the determinants of its diagonal blocks (if the block
size is equal to one, this relation is called the Hadamard inequality [HORN AND
JOHNSON, 1985, TH. 7.8.1]). Hence, there is a constant ¢ (that depends on R,)
such that

—Ny

1

En[P(Xo — X)] <c- [T+ (X0 - X)(Xo - X)) . wHRwW
o

(10.3.11)

This expression can be minimized (subject to a power constraint) by using the
same tools as discussed earlier in this chapter.

Example 10.2: Linear precoding for OSTBC.
For OSTBC, (X — X)(Xo — X)# is proportional to the identity matrix. Hence,
if E[|s,|?] = 1, the W that minimizes the above bound (10.3.11) is given by:

n

min | T+ 40_32 wWHiRW (10.3.12)
which is easily found by using Theorem 3.3 (see page 27). |

10.3.3 OSTBC with One-Bit Feedback for n; = 2

An extremely simple scheme which utilizes diagonal weighting matrices W to-
gether with orthogonal STBC was suggested in [GANESAN ET AL., 2002]. For the
case of n; = 2 transmit antennas and n, = 1 receive antenna, the scheme assumes
that a feedback consisting of one bit is present, and that this information bit is
used to choose one of the following two weighting matrices:

1/2 9 1/2
W, — Jaf? 0 W |1~ lal> 0

for some constant a that satisfies |a| < 1.

Let hy and hy be the two elements of H = [hy hy] 2 hT. Common sense
suggests, and it is easily proved analytically, that provided that there is no error
involved in the transmission of the feedback information the best feedback strategy,
from an error probability point of view, is to use Wy if |hi| > |ha| and Wy
otherwise, where W1 and W are given by (10.3.13) with |a|? = 1. Apparently,
since doing so amounts to using only one of the two transmit antennas at a given
time, no OSTBC would be necessary. However, if errors are present in the feedback
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information, a value |a|? # 1 can be used to obtain a robust weighted transmission
scheme, and moreover the use of OSTBC becomes necessary, as explained below.

We can quantify the performance of the above scheme analytically. Let P, be
the probability that the feedback bit is correct. For a given h, the probability of
an error can be bounded by:

2
P(Xo — X|H,W}) < exp ( - ;7\|HW;€||2) (10.3.14)

where 72 is a constant that depends on the constellation. Let h,,., and h.,;, denote
the elements of h with the largest and smallest magnitude, respectively. Then the
norm of the effective channel becomes, for the case that the feedback bit is correct
and incorrect, respectively:

IR"W? = [P Prnia] Will? =lal? P * + (1 = [@]*) i
correet (10.3.15)
= P Banin] Wl =la? Frmia|* + (1 = [af*) [ Prnas |

wrong

I w2

The associated error probability, for a given h, is upper bounded by the Chernoff
bound (cf. (10.3.14)):

2
y
P(Xo— X[h) <P.-exp (= 25 (JaP [huac? + (1 = laf?) o))

08 2 2 2 2
+ (1= P)exp (= 5oz (10 uial? + (1 = [af) e ?) )
(10.3.16)

By using order statistics [PAPOULIS, 2002, SEC. 6.2] it can be shown that the
joint p.d.f. of (|Rmin|?, |Pmax|?) is given by

ac—i—y)

(10.3.17
p? )

2
p{|hmill|27|hmax|2}(x7 y) == E eXp ( -
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for 2 > y (and zero otherwise). Averaging (10.3.16) over (|Ami|?, [Amax|?) gives:

Eh[P(XO — X) ]
2
2P / / dzdy exp 357 (\a!% +(1- ]a\Q)y) — %(m + y))
—i—l;/ / dwdyexp(—%((l—]a\ )z + |al y)—pi(a:—i—y))
2 ( P. n 1-P. )
P +2\@aP+ 1 @2(1—a?) +1
2 P. 1-P,
<@ (ap " 1=p)

(10.3.18)

where the last inequality becomes tight for large SNR=¢? = +2/02. Equation
(10.3.18) proves, in particular, that a diversity of order 2 is achieved regardless of
P. as long as 0 # |a|?> # 1, which reinforces the conclusion of Theorem 10.1. In
addition, the bound (10.3.18) may be useful for optimizing the system performance
(see [GANESAN ET AL., 2002], [LARSSON ET AL., 20024)).

In Figure 10.1 (see [GANESAN ET AL., 2002]), the performance of the OS-
TBC scheme with feedback was compared to that of an OSTBC scheme without
feedback (through Monte-Carlo simulation). The elements of H are independent
complex Gaussian random variables. The receiver was assumed to have perfect
channel knowledge. In the case of feedback errors it was assumed that the receiver
correctly identifies the weighting matrix used by the transmitter. A system with
2 transmit antennas and 1 receive antenna was considered and the Alamouti code
(see Section 6.3.1) was used, with QPSK symbols. This code has a spectral effi-
ciency of 2 bits/sec/Hz. The SNR was varied between 4 dB and 20 dB in steps of
2 dB and the BER was measured. From Figure 10.1 it is clear that in the absence
of any feedback errors, the optimal diagonal weighting improves the performance
by about 1.5 dB.

10.4 Summary and Discussion

Feedback schemes can be seen as an advanced form of power control, and they are
likely to find their way into future MIMO systems. The wideband CDMA standard
already incorporates feedback in a simple form via an option called “closed-loop
transmit diversity” [DERRYBERRY ET AL., 2002]. While the currently standard-
ized feedback schemes are fairly simple, by increasing the amount of information
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+ Unweighted OSTBC.
* Optimal weighting (No feedback error).
O Optimal weighting with feedback error.
O Error tolerant weighting (No feedback error), |1
> Error tolerant weighting with feedback error
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Figure 10.1. Comparison of performance for an OSTBC scheme without and with feedback.
The system has two transmit antennas and one receive antenna and the spectral efficiency is 2
bits/second/Hz. The error tolerant weighting scheme was optimized for a feedback error of 5%
and an SNR of 20 dB.

used at the transmitter it is possible to get closer and closer to the performance
of beamforming (see Section 6.1).

This chapter has presented some fundamental principles for the design of feed-
back schemes. We started in Sections 10.1 and 10.2 with a general discussion from
an information theoretic point of view. In Section 10.3 we introduced linearly
precoded STBC. The main idea is that the transmitted STBC matrix X can be
pre-multiplied (or precoded) by a weight matrix W before transmission, and that
W can be optimized based on the (typically partial) channel knowledge available.
We first proved a robustness result on the choice of W in the case of inaccurate
or quantized feedback. Next we discussed various strategies for optimizing W, for
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example, via information-theoretic criteria or by minimizing a bound on the error
probability. The concepts were illustrated by a feedback scheme that makes use
of only one feedback bit per block, and that achieves maximal diversity regardless
of the probability of error for the feedback bit.

As indicated above, the weight matrix W used for linear precoding can be op-
timized either by minimizing the probability of a detection error, or by maximizing
the mutual information between the transmitter and the receiver. Although the
former approach minimizes the uncoded error rate (i.e., the error rate, which does
not take the effect of any outer channel codes into account), the second approach
may be more basic as it allows for an optimization of an outer code to maximize
the error-free throughput.

10.5 Problems

1. Discuss the feasibility of channel feedback in the context of some contemporary
cellular and wireless local area network standards.

2. Plot the asymptotic error bound (10.3.18) as a function of |a|? for some dif-
ferent values of P.. Discuss the result.

3. Study the proof of Theorem 10.1. Show that W H does not have a Gaussian
distribution.

4. Prove (10.3.7).

5. Extend Theorem 10.1 to channels H with a general covariance structure.



Chapter 11

SPACE-TIME CODING IN A
MULTIUSER ENVIRONMENT

This short chapter is aimed at highlighting some issues related to the use of space-
time coding in a multiuser environment. We will see that in general, the use
of a space-time code changes the statistical properties of the transmitted signal
compared with conventional transmission. We will also describe some simple tech-
niques for multiuser interference suppression in a system that uses orthogonal
STBC.

11.1 Introduction

Since the radio spectrum is a finite resource, the radio frequencies will always be
shared. For this reason, all users in a system will suffer from co-channel interfer-
ence, that is, disturbing radio signals from other users who use the same carrier
frequency. The capacity of a system is related to how often, or how densely, the
carrier frequencies are reused in the system. The more densely the frequencies are
used, the higher the system capacity, but also the higher the level of co-channel
interference. Therefore a signal processing algorithm that can suppress co-channel
interference at the receiver, or maintain a functional communication link at a
higher interference level, can also increase the system capacity. In a cellular sys-
tem, the sharing of frequencies is usually coordinated by the network, whereas for
some indoor local area networks, and so-called ad-hoc networks, it may be harder
to assign radio resources in a coordinated manner; consequently the problem of
mitigating co-channel interference may be even more important for such networks.

At the receiver, the co-channel interference can be mitigated in more than one
way. Usually, a key element for suppressing co-channel interference is extra receive
antennas. Hence, extra receive antennas can be used both for the purpose of coun-
teracting fading (as described in the previous chapters), and to reduce the effect

223



224 Space-Time Coding in a Multiuser Environment  Chapter 11

of co-channel interference. One approach to interference suppression is to try to
decode the transmitted data corresponding to all co-channel users. This is usually
referred to as multiuser detection (see, e.g., [VERDU, 1998] for a good survey of
multiuser detection methods), and it is particularly important in the case when
two users intentionally share one carrier frequency. Another approach to reducing
co-channel interference is to use statistical modeling to suppress the interference.
Since the co-channel interference consists of information-carrying signals, it has
different statistical properties from those of the thermal receiver noise; moreover
this interference may come from a particular direction in space. These properties
of the co-channel interference can be exploited in a signal processing algorithm,
and statistical interference suppression techniques have been quite successful for
mitigation of interference in second generation cellular systems [KARLSSON AND
HEINEGARD, 1996], [DAM ET AL., 1999]. Also note that although statistical
interference models often do not make full use of the structure present in the co-
channel signals, they have the important advantage of being able to model radio
interference that originates from other external sources than co-channel users; for
example, it is known that communication systems operating in the frequency band
around 2.45 GHz can suffer severely from interference from a regular microwave
oven.

11.2 Statistical Properties of Multiuser Interference

We discussed in Section 9.1.2 a simple algorithm for interference suppression which
assumes that the sum of thermal noise and interference is temporally white but
spatially colored. This assumption may approximate certain types of interference
to a satisfactory degree, but in general it is not an accurate description of the
interference generated by a competing user. One simple reason for this is that
space-time coding in general introduces a temporal correlation (see below).

For a system that uses linear space-time block coding, we can study the sta-
tistical properties of the generated interference in the following way. Let s be an
ng-vector of complex symbols transmitted by an interferer and let

S

- 11.2.1
] (11.2.)
Assume that the transmitted (interfering) symbols are statistically white, i.e., that

E[sT] = % I (11.2.2)
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(which gives a power of p? for the elements of s). For linear STBC, the data matrix
transmitted by the interferer is of dimension n; x N and can be written:

X = Z(EnAn + i85, By) (11.2.3)

n=1

The part of the received data that is due to co-channel interference and thermal
noise can be written:

Y=HX+E (11.2.4)

where all quantities were defined previously in the text. The average spatial col-
oration of the interference generated by this system is essentially captured in the
following covariance matrices (for a given H):

E[YY?] =HE [XX"|H" + N - oI (11.25)
E[YYT|=HE [XxXT|H" o

Of course, the result can be extended to more than one interferer.

Example 11.1: Statistical properties of “conventional” interference.

Consider a system with n; = 1 transmit antenna and n, > 1 receive antennas. If
we transmit a circularly symmetric white stream of symbols {s, } with variance
p?, the received signal has the following statistical properties:

E[YYH] =p? hh + N .01 11.26)
Elyy"]| =0 o
For high SNR, the first matrix in (11.2.6) has a low-rank structure (its effective
rank equals one). This is the reason why the interference suppression methods
such as that in Section 9.1.2 work. |

Example 11.2: Statistical properties of OSTBC interference.
For OSTBC, X X = ||s||> - I by Theorem 7.1 (see page 102) and consequently

E[YYH| =F||s|?| - HH" + N - oI
) . , (11.2.7)
=ng? - HH" + N . o%I
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Furthermore, since {A,,, B, } are real-valued for OSTBC,

Ns Ng
E(YYT)=HE|Y Y (5p5,AnA] — 5,5 BnB]]
n=1k=1

(11.2.8)
+ 8,5, Ay Bl +15,8,B, A} ) | H"

=0

under the assumption (11.2.2). Hence, unlike for conventional transmission, the
spatial covariance of the interference produced by an OSTBC user does not have
a low-rank structure. We can therefore expect an algorithm such as that in Sec-
tion 9.1.2 to be less effective for the suppression of OSTBC multiuser interference.
|

The above formulas provide a measure of the spatial color of the signals gener-
ated by an interferer, but they do not describe the temporal coloration introduced
by the coding. A more accurate description of the interference generated by linear
STBC can be obtained as follows. By vectorizing the space-time received data we
get (see Section 7.1):

y =F's +¢€ (11.2.9)
where
F £[vec(HA;) - vec(HA,,) ivec(HBy) --- ivec(HB,,)| (11.2.10)
and
, [F
F _[ﬁ, (11.2.11)

and where ¢y’ and e’ are defined similarly to s’. Using the same assumptions as
before, we obtain the following covariance matrix that captures all spatial-temporal
second order properties of the vector y’:

+Z1 (11.2.12)

11T
Elyy"] = 5

2 ~ ~T

P |FE" FF'
FF" FF

In general, this matrix is not proportional to the identity matrix. In particular,
we leave to the reader the task to verify that for OSTBC the matrix in (11.2.12)
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is not proportional to the identity matrix. However, the analysis indicates that
space-time coded signals usually have a covariance structure that can be used by
an interference suppression algorithm that builds on (and extends) the ideas in
Section 9.1.2. This observation motivates a more detailed study of interference
cancellation for OSTBC.

11.3 OSTBC and Multiuser Interference

OSTBC has a structure that can enable co-channel interference suppression by rel-
atively simple means, provided that the receiver knows the channel corresponding
to all co-channel users.

11.3.1 The Algebraic Structure of OSTBC

Consider a system that uses the Alamouti space-time code. After appropriate
complex conjugation, the received data y can be written as (see (6.3.9)):

y=Fs+e (11.3.1)
where s = [s1 s9]7 is a vector containing the two transmitted symbols, e = [e1 ez]”
is a noise vector and F' is the following matrix:

hy  ha
F = 11.3.2
s .

Such matrices have an interesting property.

Theorem 11.1: Algebraic structure of OSTBC for n; = 2.
The set 2 x 2 matrices with the structure (11.3.2) is closed under addition, multi-
plication, inversion and multiplication with a real-valued scalar.

Proof: This result can be verified by some straightforward algebra. |

Theorem 11.1 can be verified by the direct multiplication of relevant matrices,
but we should also note that there are some more subtle connections between the
set of matrices with the structure (11.3.2) and the field of complex numbers as
well as the set of so-called quaternions. The properties of the complex number
system should be well-known to the reader, but the quaternions may not be so.
The quaternions were introduced by Hamilton in his study of the rotation of rigid
bodies, and they have also been used in the special theory of relativity. The set
of quaternions is an algebraic structure that is closed under multiplication and
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addition, and in which every nonzero element has an inverse. The quaternions
therefore have some similarities with the real and complex numbers; however, the
quaternions have four degrees of freedom compared to the complex numbers which
have two and real numbers which have one, and in contrast to the real and complex
numbers, the quaternions do not commute.

By using a matrix representation of complex numbers, it can be shown that
the set of real-valued matrices with the structure (11.3.2) is isomorphic to the
set of complex numbers. From this fact, the statement in Theorem 11.1 for real
h1,ho follows directly. Moreover, it can be shown that the set of compler matrices
with the structure (11.3.2) is isomorphic to the set of quaternions. This has the
implication that the set of these OSTBC matrices is closed under multiplication,
addition and inversion, and from this fact the statement in Theorem 11.1 for
complex matrices of the form (11.3.2) follows.

11.3.2 Suppression of Multiuser Interference in an OSTBC System

To illustrate the usefulness of Theorem 11.1, we consider for simplicity a scenario
with two co-channel users A and B that are equipped with n; = 2 transmit anten-
nas each and that use the Alamouti code. We will also assume, for the simplicity
of the discussion, that the receiver has n, = 2 receive antennas. Let

o = [Oél OéQ]T

(11.3.3)
B =[5 B
be the symbol vectors corresponding to the users A and B and let
e[y %)
5 B (11.3.4)
Xg= "1 2*]
B [52 -3

be the associated Alamouti matrices (cf. (6.3.1)). We use o and B in this sec-
tion instead of s as before to make the connection between the user A or B and
its associated symbols. Also, let {Ay, Bx} be the matrices with the following

structure:
hi  ho
[_@ h’{] (11.3.5)

(see (6.3.8)) corresponding to user A and B and receive antenna number k, re-
spectively. Furthermore, let y, be the vector that contains the output of the kth
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receive antenna during the two time intervals (after complex conjugation as in
Section 6.3.1). Then we can write:

Y1 A1 B |« ey
= + 11.3.6
vl = sl s+ e 50
where {e}, k = 1,2 are noise vectors.

The matrices { Ay, By} have the structure discussed in Sections 6.3.1 and 11.3.1
and therefore they are proportional to unitary matrices:

Al A = a1

(11.3.7)
Bi'By, = |bi|*1

where a; and b are vectors that contain the channel gains associated with user
A and B, respectively. Moreover, by Theorem 11.1, the set of {Ay, By} is closed
under addition, multiplication and inversion.

Under the assumption that the elements of the noise vectors e; and es in
(11.3.6) are independent Gaussian random variables (which amounts to assuming
that the receiver noise is spatially and temporally white), the ML metric for the
joint detection of @ and 3 is given by:

Yo Az B |8
Let us assume that the receiver knows { Ag, By }; this channel state information
can be acquired at the receiver via training. Then the multiuser detection of «

and B (in a ML sense) amounts to minimizing (11.3.8) jointly with respect to «
and 8. Note that if the matrix

(11.3.8)

& 5l

A B, (11.3.9)

had the properties of a complex orthogonal design (see Section 7.4), the detection of
a and 3 would decouple similarly to the detection of a single Alamouti-code user,
see Section 6.3.1; however, unfortunately this is not the case. Consequently, the
minimization of (11.3.8) may be a relatively computationally burdensome problem,
even though fast search algorithms such as sphere decoding (see Section 9.1.3) can
be used. Therefore, some suboptimal approaches have appeared in the literature.

For instance, [NAGUIB ET AL., 2000] (see also [STAMOULIS ET AL., 2001])
observed that if we pre-multiply the received signals (11.3.6) with the following
space-time beamforming matrix:

H
1 -2 (11.3.10)
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we obtain a signal vector of length two that depends only on a and therefore is
free of co-channel interference from the user B:

H
o BlBH} Y| ( B, B; )
= |1 —2=2 =Da+ (eg—=—"2e 11.3.11
y [ TBall2 [yQ] TN PR ( )
where
D = A, - BB Ay/||by? (11.3.12)

Since the set of matrices {A,, B,} is closed under addition, multiplication and
inversion, the matrix D in (11.3.12) has the same structure as (11.3.5). Further-
more, the covariance matrix of the noise vector in (11.3.11) is readily checked to be
o2(14|b1||*)I, and thus the “beamformed” noise is still spatially white. Hence the
detection of ¢ from ¢ in (11.3.11) is equivalent to the standard detection problem
for a single Alamouti code user discussed in Section 6.3.1. The detector based on
(11.3.11) is called a zero-forcing (ZF) detector in [NAGUIB ET AL., 2000]. The
same reference also proposes a related algorithm that minimizes a certain mean-
square error (MSE) criterion, a method that gives a slightly better performance
than the ZF algorithm but for conciseness we will not discuss it here.

From a ML point of view, the approach of [NAGUIB ET AL., 2000], [STAMOULIS
ET AL., 2001] is not optimal. This can be intuitively understood as follows: after
we pre-multiplied the received data with the matrix

_31_35}
1 -5 (11.3.13)
the so-obtained beamformed data are no longer a sufficient statistic for detection.
In fact, the relationship between the previous technique of [NAGUIB ET AL., 2000],
[STAMOULIS ET AL., 2001] and the exact ML detection is easy to establish analyt-
ically. After some straightforward algebra, it follows that (11.3.8) is proportional
to:

2

_ NBa]l® + [[b2f* + |y — Da? (11.3.14)

12|
where g and D are defined in (11.3.11) and (11.3.12) above, and:

H'g—Ca I6]

(Bi'yy + Bi'y)/||be|

y =
(11.3.15)
C = (B A, + B Ay)/||bs|
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In a similar manner, it can be shown that the ML metric in (11.3.8) is also pro-
portional to:

2

2 2
t_F83 la1]]” + [laz|| + 1z - GB|? (11.3.16)
laz|
where
z=(Ally, + Allyy)/||az]|

z =y, — A1AYy,/|as|?
F = (A By + Aj By)/||as|
G = Bl — 14114£{B2/HCL2H2

(11.3.17)

In the light of these calculations, we can see that the ZF algorithm in [NAGUIB
ET AL., 2000], [STAMOULIS ET AL., 2001] obtains a by minimizing the second
term in (11.3.14), and similarly 8 by minimizing the second term in (11.3.16):

. y— D 2
glelglly of

11.3.18
min||z — G,3H2 ( )
BeS

The detection criteria in (11.3.18) can be viewed as rough approximations of the
ML criterion, obtained by neglecting a term that may be significant. This sug-
gests that the difference in BER performance between the ZF detection scheme
of [NAGUIB ET AL., 2000], [STAMOULIS ET AL., 2001] (i.e., Equation (11.3.18))
and the optimum ML may not be marginal. In particular, it can be seen that
the spatial diversity gain achieved by the methods of [NAGUIB ET AL., 2000],
[STAMOULIS ET AL., 2001] is not more than two; this should be contrasted with
the fact that a single Alamouti OSTBC user transmitting over a 2 x 2 channel
matrix achieves a spatial diversity gain of four. Also, the spatial diversity gain
associated with the joint ML detection of the two co-channel users A and B (i.e.,
minimization of (11.3.8)) is equal to four. To see this, note that the samples of
the (noise-free) received signal can be written as:

ai
xT o XL o01]la
B 2| 2 pp (11.3.19
0 X, 0 Xj||b )
by

It holds that TT# = (||a||?+||8]|*)I and consequently the rank of I is four for any
nonzero  or 3. Hence, provided that h is Gaussian distributed with a positive
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definite covariance matrix, Theorem 4.2 (see page 45) is applicable and it shows
that the joint ML detection of the symbols corresponding to the two users gives a
diversity of order four.

To summarize, the techniques of [NAGUIB ET AL., 2000], [STAMOULIS ET AL.,
2001] rely on an interesting algebraic property of OSTBC (for n; = 2) that we
derived in Section 11.3.1. However, these techniques trade off performance for
computational simplicity. We illustrate this fact in the following example.

Example 11.3: Multiuser Interference Suppression for OSTBC.
We consider a system with two co-channel (Alamouti code) users and assume
that the receiver as well as each user has two antennas. The channel gains are
independent circular Gaussian variables with variance p?. The two users transmit
QPSK symbols with unit power. The noise is spatially and temporally white
circular Gaussian with variance o per antenna. We define the SNR as p? /0.

Figure 11.1 shows the estimated BER obtained by Monte-Carlo simulation
versus the SNR for the different methods discussed above. The curve “1 user, 1 Rx”
refers to the case of a single user with two transmit antennas and a receiver with
one antenna. The curve “2 users, ZF” corresponds to the ZF method in [NAGUIB
ET AL., 2000], [STAMOULIS ET AL., 2001] (or equivalently, Equation (9.4.9)). The
curve “2 users, MMSE” corresponds to the MMSE method of [NAGUIB ET AL.,
2000], [STAMOULIS ET AL., 2001] (not described in this section). The curve
“2 users, ML” corresponds to the exact ML solution given by the minimizer of
(11.3.8). Finally, the curve “1 user, 2 Rx” shows the BER in the case of a single
user with two transmit antennas and a receiver with two transmit antennas. Note
that the curves “1 user, 1 Rx” and “2 users, ZF” overlap.

Clearly, the gap between the performance of the exact ML multiuser detector
and the performance of the suboptimal approaches discussed above can be quite
significant. |
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Figure 11.1. Results for Example 11.3 (multiuser detection for OSTBC).
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11.4 Summary and Discussion

The goal of this chapter has been to briefly illustrate some problems that appear
when multiple users share the same channel. We started in Sections 11.1 and 11.2
by discussing the statistical properties of the interference in a MIMO system. In
principle, co-channel interference in a MIMO system can be suppressed via mul-
tiuser detection methods, or via statistical interference suppression methods (such
as that described in Section 9.1.2). However, in general, co-channel interference
signals generated by a user in a MIMO system have a richer correlation struc-
ture than similar signals in a conventional SISO communication system have, and
therefore the problem of suppressing them at the receiver is somewhat different in
nature.

A suboptimal approach for interference suppression in a system using OSTBC
was reviewed in Section 11.3. This algorithm was based on suppression of the co-
channel signals via linear filtering of the received data, along with some algebraic
properties of the OSTBC matrices, which turned out to simplify the detection
problem. Although this approach is conceptually simple and computationally non-
intricate, we found that it implies a loss of diversity order compared to multiuser
detection via maximum-likelihood.

11.5 Problems
1. Prove Theorem 11.1.
2. Prove that (11.3.8) is proportional to (11.3.14) and (11.3.16).

3. Characterize the structure of the matrix in (11.2.12), both for OSTBC and
for linear STBC in general.

4. Extend the derivation in Section 11.3.2 to the case when the receiver has more
than two antennas.

5. Can the results in Section 11.3 be extended to the case of more than two
users?



Appendix A

SELECTED MATHEMATICAL
BACKGROUND MATERIAL

This appendix is intended to help the reader by summarizing some known formulas
and results from matrix algebra and probability theory. It is absolutely not a self-
contained treatment of linear algebra or probability theory, nor is it a replacement
for a systematic treatment or a course on these topics. However, it may be helpful
as a refresher for students who have not studied these subjects for some time.

All the results presented here are well-known and their proofs can be found
in many textbooks on linear algebra, probability theory and statistics. Since our
discussion is somewhat scattered, and since we believe that the proof of some of
the results can constitute appropriate problems for students when this book is
used in a classroom setting, we present most of the results in the form of exercises.

A.1 Complex Baseband Representation of Bandpass Signals

Most signals in a wireless communication system have a narrowband character,
and such narrowband (real-valued) signals can be represented with complex vari-
ables in a neat way. The general theory for doing so is treated in most digital
communication textbooks (see, e.g., [PROAKIS, 2001, SEC. 4.1]), but since the
complex baseband representation is a foundation for all signal models used in this
book we offer a brief treatment of the topic.

Let s(t) be a real-valued continuous-time signal that has a bandpass spectrum
centered around w, = 27 f. and let

S(f) = /_ T (et (A11)
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be its Fourier transform (or spectrum). Apparently,

S(—f)= / s(t)e®™tdt = S*(f) (A.1.2)
Define the following spectrum, along with its time-domain signal:

25(f) f=0

0 otherwise

Se(f) = {
(A.1.3)

s2l0) = [ su(neetiar

The signal s;(t) is called the analytic signal and in general it is complex. By
definition, its spectrum S (f) is zero for f < 0 and narrowband around f.. We
can now define the following compler baseband signal s,(t) associated with s(t),
along with its spectrum Sy(f):

sp(t) = sy (H)e 2T
Sp(f) = S+(f + fe)

Although it lacks a clear physical meaning, it turns out that the complex baseband
signal sp(t) is a mathematically convenient representation of s(t).
We have that

Re {Sb(t)e””fct} = Re { / N f)emftdf}
= 2Re { / h S( f)emftdf}
o 2 (A.15)
:/ S(f)eﬂﬂftdf—f—/ S*(f)e—z?ﬂftdf
0 0
= /_ S(f)e*Itaf = s(t)

(A.1.4)

Hence, given the complex baseband signal s,(t) we can easily compute the cor-
responding narrowband signal s(¢). Note, however, that for a given s(¢), (A.1.5)
does not define s,(t) uniquely. For instance, the complex baseband signal

5p(t) = sp(t) + ie2mSet (A.1.6)

yields the same s(t) as does sp(t).
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The quantity |s,(t)| is sometimes called the envelope of s(t). Also, the signals
s(t) = Re{sp()}
sQ(t) = Im {sy(t)}

are called the in-phase and quadrature components of s(t). We can see from (A.1.5)
that

(A.1.7)

s(t) = |sp(t)| - cos (27 fot + arg[sy(1)]) (A.1.8)

and hence a phase shift of the narrowband signal s(¢) corresponds to a shift in the
complex angle of sp(t).

Suppose that a linear system has a transfer function H(f) that is narrowband
around the center frequency f. and that h(t) is the associated impulse response.
Assume that a narrowband (around f.) signal is applied at the input of this linear
system. Let

r(t) = / S(T)h(t — T)dT (A.19)
Then it is possible to show (with obvious notation) that:
1 o0
rp(t) = 5/ sp(T)hy(t — T)dT (A.1.10)

In other words, we can work with the complex baseband representations of both
the signal and the linear system. Much of the usefulness of the complex baseband
representation lies in this result.

A.2 Review of Some Concepts in Matrix Algebra

1. Trace of a matrix: The trace of a (square) matrix, Tr { X}, is the sum of the
diagonal elements of X.

2. Frobenius norm of a matrix: The Frobenius norm of an m x n matrix X is
defined as:

IX[2 =33 1X 2 = To{X XM} = To{ X X} (A.2.1)
s=1t=1

For vectors, the Frobenius norm becomes identical to the Euclidean vector
norm.
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Determinant of a matrix: The determinant | X| of a (square) matrix X can
be defined as a linear combination of certain monoms involving different
elements of X. However, it can be shown that the determinant is also equal
to the product of the eigenvalues of X. For our purposes, this can be taken
as the definition of the determinant.

Rank of a matrix: The column rank of a matrix is the number of linearly
independent columns. The row rank of a matrix is the number of linearly
independent rows. It turns out that the column rank and the row rank are
always equal. Hence we often simply say the rank of a matrix.

Eigenvalue and eigenvector of a matrix: Let X be an arbitrary matrix. If the
vector w and scalar A are such that X« = \u, then u is called an eigenvector
of X, and the scalar A is the corresponding eigenvalue.

Positive definite matrix: A matrix is positive definite if all its eigenvalues are
positive. It is non-negative definite, or positive semi-definite, if all eigenvalues
are non-negative.

Eigenvalue-decomposition: Suppose that X is a Hermitian matrix of dimen-
sion m x m, i.e., H® = H. Then there is an m x m diagonal matrix A and
a unitary matrix T" such that:

X =TATH (A.2.2)

The pair {T', A} is called the eigenvalue-decomposition of X. The diagonal
elements of A contain the (real-valued) eigenvalues of X.

. Singular value decomposition: Suppose that X is a general m x n matrix of

rank r. Then there is an r x r diagonal matrix A, with positive diagonal
elements, as well as two matrices V' and U such that:

X =UuAvH
VAV =1 (A.2.3)
viU =1

The triplet {U, V', A} is called the singular value decomposition of X.

Vectorization of a matrix: Let A be an arbitrary m x n matrix. Then the
vector vec(A) is obtained by stacking the columns of A on top of each other:

VGC(A) = [Al,l A271 cee Am,l s Am,n]T (A24)
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10.

11.

12.

Kronecker product: Let A be an arbitrary m x n matrix and let B be an
arbitrary m x . matrix. Then the Kronecker product A ® B is of dimension
mm x nn and is defined as:

A171B s Al,nB
A®B = : (A.2.5)

Ap1B - AynB

Projection Matrices: Let X be a matrix of dimension m X n, where m > n.
If X has full column rank, the orthogonal projector onto the range space of
X is defined as follows:

Mx = X(XAXx)"'xH (A.2.6)
The projection matrix IIx has the following properties:

OxIIx =1Ix

(A.2.7)
IIxX =X

Also, the orthogonal projector onto the complement of the range space of X
is defined as:
MMy =1-TIx (A.2.8)

Circulant Matrices: A right circulant matrix is a matrix obtained by stacking
cyclically right-shifted versions of a row vector on top of each other:

Zo IN—-1 - X2 T
T Zo z3 45
X = : : (A.2.9)
IN-2 TN-3 o TN-1
| TN—-1 IN-2 - T1 Zo |

A left circulant matrix is obtained in a similar way, by instead cyclically
shifting the row vector x leftwards. Circulant matrices have appealing prop-
erties. For instance, it can be shown that X in (A.2.9) enjoys the following
eigenvalue-decomposition:

X =TATH (A.2.10)
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13.

where
6 O 0
A 0 6
0
0 0 dns (A.2.11)

N-1
op = Z xle_ﬂ”lﬁn
1=0
and T is the unitary matrix whose (k,[)th element is given by:

| k=1 -1)
Tii= = e ( _ ZQWT) (A.2.12)

Similar results hold for left circulant matrices, and for block-circulant ma-
trices as well.

Isomorphism between complex-valued n-vectors and real-valued 2n-vectors:
Consider the matrix-vector product

y=Ax (A.2.13)

where A is a complex-valued matrix of dimension m X n, x is a complex-
valued vector of length n and y is a complex-valued vector of dimension m.
This product can be equivalently expressed as follows:

{Z] - E _;121 ] m (A.2.14)

where all involved matrices and vectors are real-valued. Let us introduce the
following notation
Y T
y‘M’w‘M

S (A.2.15)
_r

A A
(the notation (-)" is used in many places in this book). Then we can write
(A.2.14) as:

y = A2 (A.2.16)

The representation in (A.2.14) is an often useful manifestation of the iso-
morphism between complex numbers and real-valued matrices of dimension
2% 2.
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A.3 Selected Concepts from Probability Theory

1. Multivariate real-valued Gaussian random variables: A real-valued vector x of
length m is Gaussian with mean p and covariance matrix Y if its p.d.f. can

be written
—m _ 1 _
p(@) = @) X exp (— S@ - )Y @ - ) (A3
This means that
Plxe)= / p(x)dx (A.3.2)
e
Notationally we write:
x~N(p,X) (A.3.3)

2. Complex-valued Gaussian random vectors: A complex-valued vector & = Z+ix
is Gaussian if the real and imaginary parts of all its elements are jointly
Gaussian:

[i] ~ N(i, Y (A.3.4)

for some vector p’ and a positive definite matrix X’ of dimension 2m x 2m.

3. Circularly symmetric Gaussian random vectors: An important subclass of com-
plex Gaussian random vectors is that of circularly symmetric complex Gaus-
sian variables. A vector @ = & + i@ is circularly symmetric Gaussian if its
real and imaginary parts are jointly Gaussian with mean g’ and covariance

matrix Y’
I T / /
x = [53] ~ N(p',Y) (A.3.5)
and, in addition, Y’ has the following structure:
Y, Y
! 1 2
o [T T x50

(Note that Y7 = Y, and Y2 = — Y3 by construction.)
Such a random vector & has the following properties:
Elzg] 2 p=p+ip
20 =2(Y1 —iYy) (A.3.7)
E(@-p)(z-—p)']=0

&=
|
E
®
|
T
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and its p.d.f. can be written
pla) =7 "] exp (@ - )" (@ - ) (A.38)

For short, we write
x ~ Nco(p,Y) (A.3.9)

to denote that x is a circularly symmetric Gaussian random vector.

The Q-function: Let x be a real-valued Gaussian random variable with zero
mean and unit variance. Then the integrated tail of the p.d.f. of = is often
denoted by the following function:

Qt)2 Pz >t)= \/% /too exp ( — g)da@ (A.3.10)

. Chernoff bound: The value of Q(¢) in (A.3.10) can be upper-bounded by the

Chernoff bound [PROAKIS, 2001, SEC. 2.1.5]:

t2

Q(t) < exp ( . 5) (A.3.11)

Rayleigh and Exponentially Distributed Variables: If z and y are independent
zero-mean real-valued Gaussian random variables with variance 02/2, then
the following variable

RN (A.3.12)

has a Rayleigh distribution, and the variable z? has an exponential distribu-
tion. The probability density functions (p.d.f.s) of z and 22 are:

2t 12
p.(t) = o cexp | ——

palt) = 5 - exp (_ﬁ> (A.3.13)

A.4 Selected Problems

The following exercises contain useful formulas and results from matrix algebra and
probability theory. The level of difficulty of these problems is quite nonuniform:
some of them are very easy and some of them may require more effort. In the
following we assume that all matrices are of compatible dimensions.
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1.

X @

Let = be a scalar circular complex Gaussian random variable (as defined in
the above Section A.3). Prove that £ and & must be independent and have
the same variance. Prove also that the converse is true, i.e. if £ and Z have
the previous properties, then x is a circular Gaussian random variable.

Give an example of a complex Gaussian random vector that is not circularly
symmetric. Also, conclude that the p.d.f. of a (zero-mean) complex Gaussian
vector x is not determined by its covariance matrix F [:c:cH] unless it is
circularly symmetric.

. Let x be a scalar circularly symmetric Gaussian random variable with zero

mean and variance 0. Prove that |z| and |z|? are Rayleigh and exponentially
distributed, respectively.

. Let n(t) be a real-valued stationary stochastic noise process that has a flat

spectral density over two narrow bands centered around =+f.. Suppose that
a complex baseband representation of this noise is defined in the same way
as in Section A.l. Prove that ny(t) and ny(t) are uncorrelated and that they
have the same variance (hence the noise ny(t) is circularly symmetric).

Hint: Show first that

n(t) = Re {nb(t)ei%fct} = fip(t) cos(2m fut) — p(t) sin(2n fut)  (A.41)

and that
E[ln(t)]’] :% (BI((1))2] (1 + cos(d4m fet))
+E[(7p(t))?] (1 — cos(4m fot)) (A.4.2)
+E [y ()i (t)] sin(4r fct))

and use the assumption on the stationarity of n(t).
Prove Equation (A.3.7).

Prove Equation (A.1.10).

Prove that Tr{ XY} = Tr{Y X }.

What is the relation between the singular value decomposition of X and the
eigenvalue-decompositions of X X and X X, respectively?

. Prove that | X|? = Tr{ X" X}.
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10. Prove that Tr {X} is equal to the sum of the eigenvalues of X.

11. Explain how the singular value decomposition of a Hermitian matrix reduces
to the eigenvalue-decomposition of the same matrix.

12. Prove that vec(ABC) = (CT @ A)vec(B)

13. Prove that Tr{AHB} = vecl! (A) vec(B)

14. Prove that Tr{A ® B} = Tr {A}Tr { B}

15. Prove that Tr {ABCD} = vec” (AT)(D” ® B) vec(C)
16. Prove that (A ® C)(B ® D) = (AB ® CD)

17. Prove that (A® B)™' = (A" '@ B™)

18. Prove that (A ® B) = (A @ Bf)

19. Show that for square A and B of dimensions m x m and n X n, respectively,
it holds that:
|A® B|=A|"-|B™ (A.4.3)

20. Suppose that ||Az|? = ||z||? for all z. Show that A must be a unitary matrix.

21. Assume that X and Y are square matrices of dimension n x n and that both
of them have rank m. What can we say about

(a) the eigenvalues of X X 7?7
(b) the rank of XY?
(c) the determinant | XY'|?

Can we say anything about Tr { XY }?

22. Assume that X is skew-Hermitian: X" = —X, and let Y be a Hermitian
matrix. What can we say about Tr { XY }?

23. Let X be a positive definite matrix of dimension N x IN. Prove that
N
X[ <[] Xom (A.4.4)
n=1

(This inequality is called the Hadamard inequality.)
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24.

25.
26.

27.

28.

29.
30.
31.
32.

Let B be a matrix with full column rank and let A be another given matrix.
Prove that
|A- BX|*> |(I - B(B"B)'B")A| (A45)

with equality if
X = (B"B)"'BfA (A.4.6)
Hint: show first that

IA - BX|? :HHB(A—BX)+HLB(A—BX)H2 i
=54 - BX)|P + |mh(A - BX) [ -

Prove that |I + AB| = |I + BA|.

Let X be a positive definite matrix and let Y be a positive semi-definite
matrix. Prove that | X +Y| > |X]|.

Prove that a right circulant matrix has the eigenvalue-decomposition (A.2.10).
Extend the result to left circulant matrices and to block circulant matrices.

Prove that )

XYY <X Y (A48)
(This inequality is called the matrix Cauchy-Schwarz inequality.) Determine
a necessary and sufficient condition for equality to hold in (A.4.8).
Prove Equation (A.2.7).
Prove that the eigenvalues of a projection matrix Il x are either zero or one.

Show that ITxI1% = II%, that IIxIIx = 0 and that II%x X = 0.

Let X (0) be a matrix-valued function of a real-valued scalar variable 6 and
let A and B be given constant matrices. Prove that

d dX (6)
dX (0)

d H
@Tr {X"7(6)AX ()} = 2ReTr { Hg) T}

jeloguc( =1 {x0) 75" |

(A.4.9)
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33. Prove that Re {X}Re{Y} = JRe {XY + XY*}.

34. Prove the “matrix inversion lemma’:

(A-CB'D)'=Aa'+A'c(B-DA'C)"'DA™! (A.4.10)

35. Let A be an arbitrary constant matrix and let X be a matrix whose elements
are independent and circularly symmetric Gaussian random variables with
mean zero and variance 2. Prove that

Tr{AX} ~ N¢(0,7°Tr{AA"}) (A4.11)



Appendix B

THE THEORY OF AMICABLE
ORTHOGONAL DESIGNS

An amicable orthogonal design is a set of ny x N matrices {A,, By} that satisfy
the following equations:

A A =1 B,BE =T
A, Al = —A,AT BBl =-B,Bll, n+#p (B.1)
A,Bll = B,Al

We have seen in previous chapters that the theory of amicable orthogonal designs is
a cornerstone for the development of orthogonal STBC. This appendix is devoted
to the existence and construction of such designs.

We will start in Section B.1 with considering the design of { A, } alone (neglect-
ing any relation between {A,} and {B,}). In a strict sense, this is only relevant
if the symbols {s,} that we want to transmit are real-valued; however, note that
by mapping a complex symbol onto two real ones, the transmission of a block of
ns complex symbols becomes equivalent to the transmission of a block of 2n, real
symbols. Next, in Section B.2 we go on to consider the case of complex symbols
and the joint design of {A,, B,,} to satisfy the conditions in (B.1).

The algebraic theory that underlies the existence of matrices that satisfy (B.1)
is quite intricate. The relevant results related to the construction of such matrices
are summarized in Section B.3. A reader interested only in the applications of
orthogonal designs may go directly to Section B.3.

B.1 The Case of Real Symbols

In this section we assume that the symbols are real and that only {A,} are of
interest. In this case, it would be desirable if we could choose the matrices { A, } to

247
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be real-valued, since in that case all quantities under consideration would become
real-valued. It turns out that when we consider the case of real symbols we can
construct full-rate OSTBC (i.e., with ny = N) using real-valued {A,,}. Therefore
in what follows we will restrict our analysis to the case when {A,} are real-valued
matrices. A set of matrices satisfying the corresponding conditions in (B.1) is
called an orthogonal design. Initially we constrain {A,} to be square matrices,
that is N = n;, but later we relax this condition and consider the case of non-
square {A,} as well. Before we present a more detailed theory concerning the
existence of matrices {A,} that satisfy (B.1) we exemplify how such matrices can
sometimes be found using heuristic arguments.

Example B.1: A real orthogonal design for n, = 2.

Inspired by the well-known parameterization of real-valued orthogonal 2 x 2-
matrices, we can easily construct an Alamouti-like matrix for real symbols, and
hence two matrices Ap, Ay that satisfy (B.1). A real-valued orthogonal matrix of
dimension 2 x 2 takes on the following form:

cos(9)  sin(@)
sin() — cos(9) (B.11)

By multiplying (B.1.1) with a real-valued scalar A, and setting

=)
s1.=Acos(@) (B.1.2)
S9 =Asin(¢)
(B.1.1) can be written
X = [81 52 ] (B.1.3)
52 —S1

which is a matrix with the sought property (i.e., a matrix that satisfies X X T =
(|s1]?+|s2|?) - I; cf. Theorem 7.1 on page 102). The matrices A; and Az associated
with (B.1.3) can easily be identified, and it can be verified that these matrices
satisfy (B.1); we leave doing so to the reader. [ |

Example B.2: A real orthogonal design for n, = 4.

Let X; and X3 be two matrices having the form (B.1.3). Clearly, X7 = X and
Xg = X 5. Also, it can easily be verified that X1 Xs = X5X, and hence the
matrices with the structure (B.1.3) commute with each other. Inspired by this
observation, let us take a matrix of the form (B.1.3) and substitute the scalars s;
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and s3 by two 2x 2 matrices of the form (B.1.3). Doing so, we obtain an orthogonal
matrix of dimension 4 x 4:

[Xl XQ] (B.1.4)

Xy —Xy

which is a linear function of four real-valued symbols. Such a matrix is effectively
an OSTBC matrix for real symbols and n; = 4 transmit antennas; the correspond-
ing matrices {Ay} can easily be found. [

B.1.1 Square OSTBC Matrices (n; = N)

In this section we impose the constraint that N = n; and consider the existence
of square OSTBC matrices. The main tool for doing so is the theory of Hurwitz-
Radon matrices that was formulated almost a century ago.

Let {A,} be a set of ng; matrices of size N x N which satisfy the following
conditions (see (B.1)):

AnAf;I:I, n=1,...,ng

A AT = A AT n=1,. ngp=1,... ngn#p (B.1.5)

If ny = N, we can use a set of such matrices for OSTBC encoding and transmit n
real symbols over N symbol periods; hence we have a full-rate code. If ny < N, the
rate of the code will be R = ng/N < 1. If we define V,, = A Al forn=2,... ng,
then the ns — 1 matrices {V,,}, of size N x N, satisfy the following conditions:

Viy, =1, n=2...,ns
Vil=-V,, n=2...n (B.1.6)
Vpr:—Van, nN=2,...,N;Pp=2,...,Ng;N FEP

If A, (and hence V) are real then the set of ny — 1 matrices V,, constitutes
a so-called Hurwitz-Radon (H-R) family of matrices of order N. The order N
reflects their size; from here onward we say order instead of size to conform with
the terminology in the literature on orthogonal designs (see, e.g., [GERAMITA AND
SEBERRY, 1979]). Clearly, given a set of matrices {A,,} we can construct the H-R
family by using the above definition of {V',,}; conversely, if we have a H-R family
{V.},n=2,...,ns we can augment it with an identity matrix V'; = I and obtain
a set of matrices {A,} that satisfy (B.1.5). Therefore there is a simple mapping
between a set of n, real matrices that satisfy (B.1.5) and the corresponding H-R
family.

Next we consider the existence of a H-R family of matrices. The following
theorem, which is due to Radon, gives a precise description of the conditions
under which a H-R family of order IV exists.
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Theorem B.1: Existence of Hurwitz-Radon families.
Let N be a given integer and let the integers a, b, ¢ and d be defined implicitly via:

N = 2%
a = 4de+d, 0<d<4, ¢>0 (B.1.7)
where b is an odd number. Also, let p(N) be defined through:
p(N) = 8¢ + 24 (B.1.8)

Then
1. Any H-R family of order N has fewer than p(N) members.

2. For any N there is a H-R family of order N having exactly p(N)—1 members.

Proof: The proof is given in [RADON, 1922], [GERAMITA AND SEBERRY, 1979]
and is not repeated here. However, later in this section we will give a constructive
proof of a variant of this theorem. |

From Theorem B.1 we obtain the following result.

Theorem B.2: Existence of Hurwitz-Radon families, cont'd.
A H-R family of N — 1 matrices of size N x N exists only if N = 2,4 or 8.

Proof: Note that N = 20 = 2%+dp = 2%¢2dp and that p(N) = 8c + 2. If
p(N) —1= N — 1, we must have

8c + 24 = 242dp (B.1.9)

Since b, ¢ and d are non-negative integers and 0 < d < 4, the above equation holds
if and only if c=0,b=1and d =0,1,2 or 3. The corresponding values of N (and
of p(N), since we have p(N) = N) are 1, 2, 4 and 8. Excluding the degenerate
case N = 1, the theorem follows. |

If we have a H-R family of N — 1 matrices of order IV, then by including the
identity matrix of order N, i.e., A; = I, we obtain a family of N matrices of order
N which satisfy (B.1.5). In the context of OSTBC, this corresponds to a full-rate
code for real symbols. Therefore, the implication of Theorem B.2 is that if we
constrain {A,} to be square matrices (n; = N), then a square full-rate OSTBC
for real symbols exists only when the number of transmit antennas is ny = 2,4 or
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8. However, non-square full-rate OSTBC matrices exist for any other values of n;
(see below).

As an aside, note that it is necessary that N > n; (otherwise, A,, cannot satisfy
AnAf;I = I). When N = n; we say that the corresponding transmission scheme is
a minimal delay design; the reason for this terminology is that in this case we have
the minimum possible decoding delay. Hence, in words, Theorem B.2 states that
minimal delay OSTBC schemes for real-valued symbols exist only for n; = 2,4 or
8.

The code matrices discussed so far are real-valued, but it turns out that we can
even constrain their elements to be integers. An integer matriz is a matrix whose
elements are integers, and a H-R family whose members are all integer matrices
is called an integer H-R family. Since the members of an integer H-R family are
unitary, they can have elements only from the set {1,0,—1}. Such integer H-R
matrices are especially attractive, since the associated OSTBC matrices X can
be formed by the transmitter without any multiplication. The existence of such
integer H-R matrices is considered in the following theorem.

Theorem B.3: Existence of integer Hurwitz-Radon families.
For any N, there exists an integer H-R family of order N that has p(N) — 1
members.

Proof: See [GERAMITA AND SEBERRY, 1979]. In Section B.4 we present a compact
and constructive proof. |

We illustrate the result of Theorem B.3 for the case of n; = 4 in the following
example.

Example B.3: Real orthogonal design for n; = 4.
For the case of n; = 4 transmit antennas a set of 4 matrices which meet the

conditions in (B.1.5) is given by:
1 0 0 0 0 0 —1 0]
0100 00 0 -1
Ar=15 01 0 A5=11 o o o0
0 0 0 1 01 0 0]
(B.1.10)
0 1.0 0 0 0 0 —1]
-1 0 0 0 0 0 1 0
A=10 00 1] M=o 210 o0
(0 01 0 1 0 0 0
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If {s1, s2, 53, 4} is a set of four symbols to be transmitted, then the OSTBC matrix
is given by:

S1 S9 —83 —84
—S S S —S

X =| 7 "t " 3 (B.1.11)
S3 —84 S1 —89

which is slightly different from the “ad-hoc” construction in Example B.2. |

B.1.2 Non-Square OSTBC Matrices (n; < N)

Next we relax the constraint that N = n;; hence we assume that n; < N. In order
to obtain a full-rate OSTBC design, we must find N matrices of size n; x N which
satisfy the conditions in (B.1.5). From Theorem B.2 we know that full-rate square
designs exist only for the case of n; = 2,4 or 8 transmit antennas. For the case of
ny = 3, 5, 6, and 7 we can easily construct “wide” matrices {A,,} simply by taking
any n; rows of an orthogonal design for n; = 4 or ny = 8.

Specifically, if {Agfl)} is a set of four 4 x 4-matrices that satisfy (B.1.5) and we
let, for instance,

1000
;=101 0 0 (B.1.12)
0010

(®340) (2347 =B, 40 AV Bl (B.1.13)
— — ;AN AV — _(3,41) (234"

Hence, the set of matrices {<I>3A£L4)} satisfy (B.1.5) and is therefore an orthogonal
design for n; = 3. For n, = 5, 6 and 7, we can obtain a similar construct by taking
5, 6 and 7 rows of the { A,,} matrices for n, = 8.

Clearly, the non-square OSTBC designs for n; = 3,5,6 and 7 obtained as
outlined above achieve full data rate (since ng = N). However, it is a valid
question whether they are the best possible constructs in the sense that there is
no other construct with a smaller number of columns, that satisfies (B.1.5) as well
as achieves the same rate. Such a construct, if it exists, would have a smaller
decoding delay at the same data rate. We will not elaborate on this issue in
the present text; the reader is referred to [GANESAN AND STOICA, 2001B] for a
more detailed discussion on these aspects. The cited paper also presents a method
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for constructing non-square (wide) OSTBC matrices for any n;. Note that the
corresponding set of wide matrices {A,,} is called a generalized orthogonal design.

We conclude this section by presenting the {A,} construct obtained via the
above method for n; = 3.

Example B.4: Non-square real orthogonal design for n; = 3.

Let us consider a system with n; = 3 transmit antennas. Following the construc-
tion method outlined above, we get from (B.1.10) and (B.1.12) the following set
of 3 x 4 matrices:

100 0 00 -1 0
A=|0 100 A3=10 0 0 -1
00 10 10 0 0]
(B.1.14)
[0 1.0 0 0 0 —1]
Ay=|-1 00 0| Ay=|0 0 1 0
0 00 -1 0 -1 0 0]
m

B.2 The Case of Complex Symbols

In the previous Section B.1 we explained that for any number of transmit antennas
ny, we can always find a set of N matrices {A,} of size n; x N (with N > n;) that
satisfy (B.1), and hence can be used to build a full-rate OSTBC for real symbols.
In this section we go on to discuss the joint design of {A,, By}, which provides
us with a means for transmitting complex symbols. We start by observing that
it is straightforward to use the full-rate codes obtained for real symbols to get
a rate-1/2 code for complex symbols. After doing so, we proceed to discuss the
existence of {A,, B,} and how the design of such matrices relates to the theory
of amicable orthogonal designs.

B.2.1 Rate-1/2 Complex OSTBC Designs

A rate-1/2 design can easily be obtained by taking a block of ny = N/2 complex
symbols {s1,...,sn/2} and transmitting their real and imaginary parts separately.
The resulting code matrix is:

Ns

> snAn i.’énAn (B.2.1)
n=1

n=1

X
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where {A,,} are n; x N/2 matrices designed for the transmission of real symbols
(see Section B.1; as explained there N must be chosen as a function of n;). Hence,
the block of N/2 complex symbols has been mapped onto a block of N real symbols,
which are transmitted over N time intervals; the so-obtained code has a rate of
R = 1/2. The reader can verify that X X' = ||s||* - I and hence that (B.1) is
satisfied (cf. Theorem 7.1 on page 102).

Example B.5: Rate-1/2 OSTBC for n; = 4.
For the case of ny = 4 transmit antennas, the code matrix in (B.2.1) takes on the
following form (cf. (B.1.11)):

§51 82 —83 —84 S S22 —S83 —84
—82 §1 84 —83 —S2 S1 S84 —S83 (B.2.2)
S3 —84 8 —S§ S3 —84 81 —89 -
S4 S3 So S1 Sy S3 S9 51

|

B.2.2 Full-Rate Designs

The simple design in (B.2.1) makes only use of the matrices {A,}. Of course,
the important question is whether the rate can be improved if we design both
{A,} and {B,} jointly, so that they satisfy the conditions in (B.1), instead of
designing {A,} alone. As in the previous section we first consider the case of
square matrices; that is we set N = n;.

Let {A,}s_, and {B,}!_; be a set of N x N matrices which satisfy the
conditions in (B.1). If we have such a set of matrices then we can transmit s + ¢
real symbols by re-mapping these s+t real symbols onto min{s, ¢} complex symbols
and (max{s,t} — min{s,¢}) real symbols in an appropriate way. Since we have a
scheme for transmitting N real symbols during N symbol periods, in order to
benefit from the joint design of {A,,, B, } we need that s+t > N.

Suppose that we have a set of s+t real matrices {A,}5_,, {B,},_, that satisfy
(B.1). If we define V,, = A, Al n =2 ... sand W, = BpA{{,p: 1,...,t, then
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the N x N matrices {V,} and {W,} satisfy the following conditions:

Vn:_V,,Il{, n=2...,8
Wn:Wf, n=1,...,t
V., VE =21 n=2..s
Wan:I, n=1,...,t (B.2.3)
Van—i—Vpr:O, n=2...,8 p=2,...,8 nEDP
Wan—FWanH:O, n=1,....t; p=1,...,t; n#p
Van—WanH:O’ n=2...,8p=1,...,t

Such a family of real matrices is called a H-R family of type (s — 1,¢) of order
N [GERAMITA AND SEBERRY, 1979], or simply an H-R(s — 1,¢) family. If we
have an H-R(s — 1,¢) family, then by including the N x N identity matrix, i.e.,
letting V'; = I, we obtain a family of s + ¢ matrices which satisfy (B.1). Hence
there is a one-to-one mapping between s + ¢ real matrices that satisfy (B.1) and a
H-R(s — 1,t) family.

The existence of H-R families that satisfy (B.2.3) is linked to the representation
theory of Clifford algebras and was addressed in [KAWADA AND IWAHORI, 1950].
The associated mathematics is far from trivial. The following theorem summarizes
one of the key results in a manner suitable to our problem.

Theorem B.4: Existence of H — R(s — 1,t) families.

Let N be an arbitrary integer. Define ¢ and d, where 0 < d < 4, implicitly through
the relation N = 24+ and let p;(N) — 1 = 8c —t + &, where, for a given t and d,
the values of § are as shown in table B.1. Then for any t < p(N), there exists an
H-R(p(N) — 1,t) family of integer matrices of order N.

Proof: See [GERAMITA AND SEBERRY, 1979]. [

If we have an H-R(s —1,¢) family of order N x N and with s =t = N, we have
effectively a full-rate OSTBC for complex symbols. Such a design, if it exists, is
called a full-rate design. Since we have N = n;, these full-rate designs will also
be delay optimal. Clearly, the existence of {V;} and {W;} with s =t = N
implies the existence of two distinct “regular” H-R families of order N (as defined
in (B.1.6)), each with N —1 members. Since an H-R family of order N with N —1
members exists only for N = 2,4 or 8 (see Theorem B.2), it follows immediately
that it is impossible to construct a full-rate square OSTBC design for complex
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d
tmod4) [0 1 2 3
0 0 1 3 7
1 1 2 35
2 1 3 4 5
3 11 5 6

Table B.1. § as function of d and ¢ (see Theorem B.4).

symbols for any other values of N. In fact, it turns out that the only value of N
for which a full-rate square design exists is N = 2. We state this result in the
following theorem.

Theorem B.5: Nonexistence of full-rate OSTBC for n; > 2.
A full-rate square OSTBC design for complex symbols exists only for ng = N = 2.

Proof: Following the argument in the paragraph preceding this theorem, we need
to consider only the cases of N = 2,4,8. For a full-rate design we need s =t =N
in (B.2.3). If we fix ¢t = N, then the maximum value of s is given by py(N). For
a full data rate design we require that pn(IN) = N (see Theorem B.4). From the
definition of p;(N) we note that

p2(2) = 2 (B.2.4)
ps(4) =0 (B.2.5)
ps(8) =0 (B.2.6)
which completes the proof. |

An example of a full-rate design when n; = N = 2 is the Alamouti code
discussed in Section 6.3.1. In Example 7.2 (see page 103) we gave the matrices A,
and B,, associated with this code. Theorem B.5 asserts that the construction in
[ALAMOUTI, 1998] cannot be extended to more than two transmit antennas.

B.2.3 Achieving Rates Higher than 1/2 for n, > 2

We know that a complex design of rate 1/2 can always be obtained (see (B.2.1)). In
the previous section, we proved that a full-rate square design for complex symbols
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exists only for n; = 2 transmit antennas. We next go on to see if we can get
rates higher than 1/2 by simultaneously designing {A,,, B,,} when n; > 2. The
first step towards this end is the following existence theorem. Note that we still
restrict our discussion to the case of n; = N.

Theorem B.6: Wolfe's slide lemma.

Assume that there exist ng pairs of matrices {Ap}:,, {Bn}n:, of size ny X ny
which satisfy the conditions in (B.1). Then there exist also ns+1 pairs of matrices
of size 2n; X 2ny which satisfy the conditions in (B.1).

Proof: We give a constructive proof that is based on [GERAMITA AND SEBERRY,
1979].

Let {A,};°, and {B,},>; be a set of n; x n; matrices which satisfy the
conditions in (B.1). Define

Vn:AnA{{ n=2...,ng
Wk:BkA{{ k‘:L...,ns

ST )

Consider the ng + 1 pairs of matrices of size 2n; x 2n; given by:

and let

Ay = I, 5
A, =PaV, 2 < n < ng gk_P%W’“I l<k<n
Anerl =M & Int et T @ "
(B.2.7)
Then it can be verified that the matrices {A,,, B, } in (B.2.7) satisfy the conditions
in (B.1). n

Theorem B.6 is used in the next examples to obtain some useful OSTBC de-
signs.

Example B.6: Rate-3/4 OSTBC for n, = 4.

From (7.4.7) we have two pairs of 2 x 2 matrices which satisfy the conditions in
(B.1). Using the construction method given in the proof of Theorem B.6 we can
construct, starting from (7.4.7), three pairs of 4 x 4 matrices which satisfy the
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conditions in (B.1). These three pairs of matrices are given by:
[1 0 0 O 1 0 0 07
0100 01 0 0
Ar=1001 0 Bi=1y 0 -1 o0
0 0 01 0 0 0 —1]
[0 0 1 0] 0 0 1 07
0 0 01 0 0 0 -1
A2=10 9 00o B2=|1 0 0 o (B.2.8)
|0 -1 0 0] 0 -1 0 0 |
0 0 0 —1] 0 0 0 -1
0 0 1 0 0O 0 -1 0
A=l 10 of B7lo -1 0 o
1 0 0 0| -1 0 0 0
The associated code matrix X is given by:
S1 0 SS9  —S83
10 51 85 S5
X = o5 —sy s 0 (B.2.9)
s3 —so 0 s

which is a rate-3/4 OSTBC for complex symbols for n; = 4 transmit antennas. Bl

Example B.7: Rate-1/2 OSTBC for n, = 8.

Proceeding in the same way we can construct four pairs of 8 x 8 matrices using the
three pairs of 4 x 4 matrices in (B.2.8). The result is best summarized in terms of
the associated OSTBC matrix, which is given by:

[ s1 0 0 0 S4
0 s 0 0 0
0 0 S1 0 —85
X = 0 0 0 51 83
-s; 0 s  —s83 8]
0 —s; 83  s5 0
—s5 —s3 —s4 0 0
L s3 —s2 0 —s4 O

0
54

52

(B.2.10)
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Note that the decoding delay associated with (B.2.10) is equal to 8, whereas an
OSTBC matrix for n; = 8 derived in a manner similar to (B.2.1) would have a
decoding delay of 16. |

With the code in Example B.7, we transmit four complex symbols over eight
symbol periods, and hence the rate is equal to R = 4/8 = 1/2. It turns out
that there is no point in using this construction method for more than 8 transmit
antennas. In particular, if we extend the construction to more than 8 transmit
antennas then the rate becomes less than 1/2, and hence it is better to use the
construction in (B.2.1). For example, using the four pairs of 8 x8 matrices designed
for ny = 8, we can apply the construction method in the proof of Theorem B.6 to
design five pairs of 16 x 16 matrices. However, in that case we will transmit only
5 symbols over 16 symbol periods; consequently the rate becomes 5/16 which is
less than 1/2, and hence it is better to use the code in (B.2.1).

We started with a full-rate (square) design for n; = 2 transmit antennas us-
ing real matrices {A,, B, } and constructed a square rate-3/4 design for n, = 4
transmit antennas and a square rate-1/2 design for n, = 8 transmit antennas. The
main tool for doing that was the algorithm described in the proof of Theorem B.6,
but this method considered only the case when A, and B,, are real matrices. Can
we gain anything if we let {A,, B,} be complex? Unfortunately, the answer to
this question is no, as explained below.

Consider a set of s matrices {A,} and t matrices {B,} of size n; x n; which
satisfy the conditions in (B.1). We let {A,, B,,} be complex n; x n; matrices.
Define

P, = A, k=1,...,s
P, =iBy k=1,...,t

The s + ¢ complex matrices { Py} satisfy the conditions

PkPH:I k:17""8+t
PkPEZ—PnPkH k=1,...,s+t; n=1,...,8+1; n%k

We have the following theorem.

(B.2.11)

Theorem B.7: Herstein theorem.
Let ny = 2%b where b is odd. Let s+t be the number of complex matrices { Py} of
size ng X ny which satisfy the conditions in (B.2.11). Then s+t < 2a+ 2.

Proof: Sec [HERSTEIN, 1968]. [

For n; = 2 transmit antennas we have a = 1, and we already know a design
with s =t = 2. Now by Theorem B.7, s +t < 2a + 2 = 4. For the design we
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have, s+t = 4. Thus we have achieved the bound specified by Theorem B.7 for
the case of n; = 2 antennas. If we set s = ¢, then the bound in Theorem B.7
becomes, 2t < 2a+2 or t < a+ 1. Suppose we have a construction with t = a+1
for some n; = 2% Then by using the construction in the proof of Theorem B.6
we can obtain a design with ¢t = a 4 2 for n; = 29!, Since we have a real design
with s =t =a+ 1= 2 for a = 1, we can obtain a real design with s =t =a+ 1
for any ny; = 2®. Thus the bound in Theorem B.7 can be achieved for any n; = 2¢
using real integer matrices {A,, B,}. It follows that we do not gain anything
by letting {A,, B, } be complex valued; moreover for the case of n; = 2%, there
exists no other method to construct (square) {A,, B, } that is better than the one
described in the proof of Theorem B.6.

What happens when n; # 2% 7 If we restrict the matrices to be square, then
the achievable rate may be much smaller than 1/2. For example if we have ny =5
transmit antennas, then a = 0,b = 5 and we get s+t < 2a + 2 = 2. The code
would transmit ng = s = t = 1 symbol over n; = 5 symbol periods giving a rate
of 1/5. To remedy this situation we have to consider non-square matrices, which
we do next.

B.2.4 Generalized Designs for Complex Symbols

So far we have restricted the matrices {A,} and {B,} to be square. In this case
we obtained a full-rate code for n; = 2 transmit antennas, a rate 3/4 code for
ny = 4 transmit antennas and a rate 1/2 code for n;, = 8 transmit antennas. When
ny # 2% the rates could be much less than 1/2 which would lead to code matrices
of no use since we already have a scheme for rate-1/2 codes (see (B.2.1)).

If we remove the restriction that {A,,, B, } be square we can get rates which
are greater than or equal to 1/2. For instance, for n; = 3 transmit antennas, we
can easily obtain a rate-3/4 code by taking the first three rows of the design for
four transmit antennas in (B.2.9). In the case of n; = 5,6,7 transmit antennas,
we can get a rate-1/2 code by taking the first 5,6 and 7 rows, respectively, of the
code matrix for eight transmit antennas in (B.2.10).

B.2.5 Discussion

In the previous subsections, we have presented a number of existence theorems and
construction methods for complex OSTBC. Only in the case of ny = 2 were we
able to find a full-rate code; for ny = 3,4 we found a rate-3/4 code and for a larger
number of transmit antennas we used a construction that gives rate R = 1/2. For
real symbols, we could always find a full-rate code. Is it possible to get a full-rate
code for complex symbols when n; > 27 The answer to this question appears to
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be negative. For example, it was proved in [SU AND X1A, 2003] that no amicable
orthogonal design for n; > 2 exists with rate > 3/4; hence the rate-3/4 code for
complex symbols for n; = 3 and 4 transmit antennas reaches the maximum rate.
Further results on achievable rates for large number of transmit antennas can be
found in [TIRKKONEN AND HOTTINEN, 2002].

B.3 Summary

We summarize in Table B.2 the best known OSTBC designs and their properties
for real and complex symbols, for different number of transmit antennas. The
table also shows whether a design has the minimal delay property, and it also
gives a reference to the equation or theorem that can be used to construct the
corresponding code matrices.

B.4 Proofs
Proof of Theorem B.3

Observe first that we can write any number N as N = 2%, where a and b are
integers and b is odd. Then from the definition of p(N) it can be seen that
p(N) = p(2%) since b does not enter in the definition of p(/N) (in other words,
p(N) depends solely on a).

Suppose we have a Hurwitz-Radon family with p(N) — 1 members for N = 2°.
The matrices in this family are of size N x N. Now suppose we have another number
M = 2%h = Nbwhere b is odd. Then we know that p(M) = p(2°b) = p(2%) = p(N).
If we take the Kronecker product of I with each matrix in the Hurwitz-Radon
family of order N, then we obtain another Hurwitz-Radon family of Nb x Nb
matrices. This new family will have p(M) = p(IN) members and will be of order
M = Nb. It follows that we need to prove the proposition only for N = 2¢.

Let Ny = 245+3 Ny = 246+D Ny = 24HD)+L N = 94(s+D+2 apnd Ny =

24(s+1)+3 \where s > 0 is an integer. Then:

p(N2) = p(N1) +1
p(N3) = p(N1) +2
p(Ng) = p(N1) +4
p(N5) = p(N1) +8

For any matrices V and W, let V' ® W denote the Kronecker product of V'
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Symbols | ny N Rate | MD | Construction rule

2 2 1 yes | Eq. (B.1.3)

3 4 1 no | Eq. (B.1.14)

4 4 1 yes | Eq. (B.1.10)
Real 5 8 1 no | Sec. B.1.2

6 8 1 no | Sec. B.1.2

7 8 1 no | Sec. B.1.2

8 8 1 yes | Th. B.3

> 8 | N chosen such that | 1 no | [GANESAN AND

Stoica, 2001B]
ne < p(N).

2 2 1 yes | Eq. (7.4.7)

3 |4 3/4 | no | Eq. (7.4.8)

1 |4 3/4 | yes | Bq. (7.4.10)
Complex | 5 8 1/2 | no | Sec. B.2.4

6 8 1/2 | no | Sec. B.24

7 8 1/2 | no | Sec. B.2.4

8 8 1/2 | yes | Eq. (B.2.10)

> 8 | N chosen such that | 1/2 | no

ne < p(NV). Eq. (B.2.1)

Table B.2. Summary of the best known OSTBC for real and complex symbols, respectively, and
for different values of the number of transmit antennas n:. In the table, MD stands for “minimal
delay.”

and W. Let

C - {_01 (1)] P- [(1) (1)] R-— [(1) _01] (B.4.1)

The following results can be verified by a tedious check.
(i) {C} is an H-R family of p(2) — 1 integer matrices of order 2.

(ii) {C®I3, PeC,R®C} is an H-R family of p(4) — 1 integer matrices of order
4.

(iii) {I.®@C® I3, I; 3 PR C, RIRRC, PR RRC,CR PR, C®P®
P,C® R® I} is an H-R family of p(8) — 1 integer matrices of order 8.
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The results above handle the cases N = 2t, 4¢, 8t, t odd. It can be easily
verified that if {M,..., M} is an H-R family of order N, then

(1) {CRIN}U{R® M|l =1,...,s} is an H-R family of s + 1 integer matrices
of order 2N.

If, in addition, {L1,...,L;} is an H-R family of integer matrices of
order k, then

2) (PRI M1 <I<s} {R®L,®Iyn|l <p<m}U{C @Iy} isan H-R
family of s +m + 1 integer matrices of order 2Nk.

Using the definition of Ny, ..., N5, we may proceed by induction: Starting with
the fact (iii) above gives us the case N; = 23.

Now from the definition of N7 and Ny and also from the definition of p(NN7)
and p(N3) we can see that if we have p(N7) — 1 matrices of order N, then by using
(1) above, we can construct p(N2) — 1 matrices of order Ny. Similarly by using (2)
with & = N1, N = 2, we can construct p(N3) — 1 matrices of order N3. Using (2)
with £ = Ny and N = 4 gives us p(IN4) — 1 matrices of order N4. Finally by using
(2) with £ = N; and N = 8 we can construct p(N5) — 1 matrices of order Nj.

Thus starting with a construction for N = N; = 23 we got matrices for orders
Ny =24 Ny =2° N, =25 and N5 = 27. Note that the construction for getting
matrices of orders No, ..., N5 will work as long as we have a set of matrices with
p(N1) — 1 members for Ny = 2%5+3 for some non-negative s. We started with a set
of matrices for N7 = 23 (and hence s = 0) and ended up with a set of matrices for
N5 = 27. Now 27 = 2413 with s = 1. Therefore we can repeat the construction
and proceed similarly to get matrices for higher powers of 2.
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